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The impact of insurance on poverty in Algeria An Econometric study In the
période between 1990 to 2020
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Abstract:

This study aims to know the extent of the impact of insurance on poverty in Algeria during the
period 1990-2020, using the VAR model based on the method of co-integration for Engel and
Granger and also Granger causality in addition to the analysis of response functions and variance
segmentation.

The study concluded that there is no co-integration relationship between the impact of insurances
on poverty in addition to the absence of causation in the two directions between them. The study
also showed that the shocks that occur in them do not affect them and that the prediction error
regarding poverty is related to the fluctuations that occur in itself by a large percentage estimated
at 94%.
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2018 LAl Oloy s
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z3sf Jlenzal Buld Auls = g (0 A sl e a3 BslasYl aulld) e i ((2020) cads el
99-114 (1)18 aslasl wlalps e ARDL

sl Bl ) Juad Bl Bulom bl slasYl o 3 ol gl aales ((2017) g padl dey casls U
823-863 (110 costulytlly &yl oty 2l .1995/2012

645-665 (2)13 i @ o Js i sl e ol plas o 5T s ((2021) ki W),

slasVl lahllly JleeW 3)1s) ake  Jsallly il G 2ald) Jodl (3 Bl 2l 2ilSe ((2019) ¢ pshs el e
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System: UNTITLED

Estimation Method: Least Squares

Date: 04106/22 Time: 16:33

Sample: 1992 2020

Included obsenvations: 29

Total system (balanced) absenvations A8

N 7

VAR 34 il ot :(01) 3l
VAR 34

Vector Autoregression Estimates

Diate: 04/06/22 Time: 16:22

Sample (adjusted). 1992 2020

Included observations: 29 after adjustments
Standard errors in { ) & t-statistics in [ ]

DFOVE DASSUR

Coeficient  Std Emor  tStatisfic  Prob. DPOVE(-1) 0.600301  0.000556

(0.20755) (0.00032)

[2.89228) [1.71717]

o) 0600301 0207550 2802285 0.0056 DASSURL) 1530480 005425
C2) 1639460 1102571 -1486943 01431 (110.257)  (0.17191)
) AB60D  BAMTA05  05TA401 05682 C1486941 [0.31554]
Cid) 0.000556 0000324 1717165 0.0919 c ?8-51’312?5599} _Fdoul:gzaaaai
() 0054252 0171909 0315587 07536 [0.57440] [-0.74135]
CI(6) 0009383 0012657 0741351 04618 Roquared 0244013 0 120481
Adj. R—squar_ed 0.185865 0.052825

Determinant residual covariance 458015 g_”ErﬁeSqui resios TSI o
F-statistic 4196173 1.780803

Log likelinood -145.0281 42 41636

Akaike AlC 10.20883 -2.718370

Sl il (04) gl

Date: 04/06/22 Time: 16:14
Series: POVE ASSUR
Sample: 1990 2020
Included observations: 31

b sl b il (03) ol
ekt JoS)

VAR Lag Order Selection Criteria
Endogenous variables: DPOVE DASSUR
Exogenous variables: C

Date: 04/06/22 Time: 16:22

Sample: 1990 2020

Mull hypothesis: Series are not cointegrated Included ohsenvations: 27
Cointegrating equation deterministics: C
Automatic lags specification based on Schwarz criterion (maxlag=6) Lag LogL LR FPE AIC 8C HQO
0 000147  NA 6550730 7556643 TEE2631 7585186
. . . . 1 0156284 15.00550° 4725464% 7206877 7514841F 7.312504°
Dependent  tau-statistic  Prob. Lstatisic  Prob. 2 026674 3741788 5307761 7.353002 7.833032 7.495803
POVE -1.850766 05606  -3530912  0.8366 3 353306 8404346 4821743 T224671% T.ROB58T 7424467
ASSUR -3.072441 01243 -14.55620 0.0976
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Sample: 1990 2020

Included observations: 29

Tigedl el CllasY) il 1(05) sl

VAR Residual Heteroskedasticity Tests (Levels and Squares)
Date: 04/06/22 Time: 16:27

VAR Residual Serial Correlation LM Tests
Date: 04/06/22 Time: 16:26

Sample: 1990 2020
Included observations: 29

Joint test:
Chi-=q df Prob.
2007228 12 0.0657

Mull hypothesis: Mo serial correlation atlagh

Lag LRE* stat  df Prob. Rao F-stat df Prob.
1 1.475162 4 08310 0366668  (4,46.0) 083N
2 7.622216 4 01064 2024757  (4,46.0)  0.1066

) A3 :(06) &>l

ariance Decomposition of DPOVE:

Period S.E. DPOVE DASSUR
1 37.96368 100.0000 0.000000
2 4532430 95 41582 4 584185
3 46. 76261 9440940 5.590595
4 47.01245 94 22399 5776009
5 47.05369 9419252 5.807481
G 47 06036 94 18737 5812629
7 47 06143 94 13654 58132459
8 47 06160 94 18641 581359
g 47 06163 94 18639 5813613
10 47 06163 94 18638 5813616

533-40 = «2022:45sd] 02: 232)/ 06 Usa/ISSN :8816-2716 EISSN : 9750-2571 4oyl s LolaBy] & pall dlne

53



