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Rrésume

Le but de la présente étude, qui s'intitulait Pauvreté, migration et croissance
économique, afin que cette étude ait été menée sur un échantillon de pays étrangers
représentés dans (15 pays) pendant une période allant de 2000 a 2019, et nous avons adopté
en cette étude afin de répondre au probleme principal posé sur les modeles de panel (Modele
de régression agreégee, modéle a effets fixes, modéle a effets aléatoires (et les résultats les plus
importants auxquels nous sommes parvenus :
= Le taux de croissance économique contribue a réduire les taux de pauvreté
= La pauvreté est l'une des principales raisons de la migration
= La migration se produit en raison de différences internationales dans les conditions

économiques

Abstract:

The aim of the current study, which was entitled Poverty, Migration and Economic
Growth, so that this study was conducted on a sample of foreign countries represented in (15
countries) during a period of time extending from 2000 to 2019, and we adopted in this study
in order to answer the main problem posed on the panel models ( Aggregate regression
model, fixed effects model, random effects model (and the most important results we reached:
=  The rate of economic growth helps reduce poverty rates.
= Poverty is one of the main reasons for migration.

" Migration occurs as a result of international differences in economic conditions.
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sum ypl x1 x4 x5 g2 k1l p e

corr ypl x1 x4 x5 g2 k1 p e

reg ypl x1 x4 x5 g2 k1l p e

xtset ind year, yearly

xtsum ypl x1 x4 x5 g2 k1 p e

xtreg ypl x1 x4 x5 g2 k1l p e, fe
xtreg ypl x1 x4 x5 g2 k1 p e i.country, fe
predict IE, u

predict IP, u

xtreg ypl x1 x4 x5 g2 k1 p e, re
xtreg ypl x1x4 x5 g2 k1l p e, re theta
xttestO

xtreg ypl x1 x4 x5 g2 k1 p e, fe
estimate store fe

xtreg ypl x1 x4 x5 g2 k1 p e, re
estimate store re

hausman fe

import excel "C:\Users\INTEL\Desktop\Nouveau dossier\talbi et nour final._xlIsx",
sheet(*"Feuill™) firstrow clear

. sum ypl x1 x4 x5 g2 k1 p e
Variable | Obs Mean Std. Dev. Min Max
_____________ A
ypl | 300 1.802208 2.768506 -7.22615 13.63582
x1 | 270 31.67481 3.876135 24.9 43.7
x4 | 300 10.71988 5.926361 .0400035 29.38669
x5 | 287 15.98885 5.850594 .6 49.8
g2 | 300 1.44e+12 1.72e+12  4.60e+10 1.12e+13
_____________ A
k1l | 300 2.740817 7.414355  -22.3021  29.14027
p 1 300 1.17e+08 3.27e+08 4065253  1.40e+09
e | 300 62.26167 6.84089 47 .46 80.34
: corr ypl x1 x4 x5 g2 k1 p e
(obs=270)
| ypl x1 X4 x5 g2 k1 p
_____________ A
ypl | 1.0000
x1 | 0.4704  1.0000
x4 | -0.3934 -0.3199 1.0000
x5 | 0.3005 0.5179 -0.1660 1.0000
g2 | 0.3417 0.5983 -0.3543 -0.0692 1.0000
k1l | 0.7591 0.2151 -0.1912 0.2347 0.1190 1.0000
p 1 0.6466 0.6733 -0.4982 0.2773 0.7377 0.3325 1.0000
e | 0.2928 0.0871 0.0396 -0.0566 0.2462 0.1730 0.4780 1.0000
reg ypl x1 x4 x5 g2 k1l p e
Source | SS df MS Number of obs = 270
————————————— o F(7, 262) = 126.72
Model | 1666.71129 7 238.101613 Prob > F = 0.0000
Residual | 492.268813 262 1.8788886 R-squared = 0.7720
————————————— R e e L e P e e Adj R-squared = 0.7659
Total | 2158.98011 269 8.02594835 Root MSE = 1.3707
ypl | Coef. Std. Err t P>]t] [95% Conf. Interval]
_____________ A
x1 | -1243601 .0389465 3.19 0.002 .0476721 .2010481
x4 | -.0361101 .0178981 -2.02 0.045 -.0713524  -.0008677
x5 | -.0467985 .0225248 -2.08 0.039 -.0911512  -.0024457
g2 | -3.78e-13 9.64e-14 -3.92 0.000 -5.68e-13  -1.89e-13
k1l | .2179092 .0117554 18.54 0.000 .1947621 .2410563
p 1 4.25e-09 6.17e-10 6.89 0.000 3.04e-09 5.47e-09
e | -.002666 .0166866 -0.16  0.873 -.0355229 .030191
_cons | -1.497986  1.595053 -0.94 0.349 -4.63874 1.642768
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. xtset ind year, yearly

panel variable: ind (strongly balanced)
time variable: year, 2000 to 2019
delta: 1 year

: xtsum ypl x1 x4 x5 g2 k1 p e

Variable | Mean  Std. Dev. Min Max | Observations
_________________ e
ypl overall | 1.802208 2.768506 -7.22615 13.63582 | N = 300
between | 2.029426 .1151164  8.418691 | n = 15
within | 1.951352 -7.99132  7.019338 | T = 20

|
x1 overall | 31.67481 3.876135 24.9 43.7 | N = 270
between | 3.777473  26.85556 41 | n = 15
within | 1.287204 27.39704 35.93037 | T = 18

|
x4 overall | 10.71988 5.926361 .0400035 29.38669 | N = 300
between | 5.791308 .0566148  25.54453 | n = 15
within | 1.927112  4.887149  15.12393 | T= 20

| |
X5 overall | 15.98885 5.850594 .6 49.8 | N = 287
between | 3.35097 11.42632 22.27 | n = 15
within | 4.859284 -5.68115 43.51885 | T = 19.1333

|
g2 overall | 1.44e+12 1.72e+12 4.60e+10 1.12e+13 | N = 300
between | 1.59e+12 6.06e+10 5.80e+12 | n = 15
within | 7.84e+11 -2.57e+12 6.84e+12 | T = 20

|
k1 overall | 2.740817 7.414355 -22.3021 29.14027 | N = 300
between | 2.793534 -.003584 11.98315 | n = 15
within | 6.903964 -23.25724  30.12953 | T = 20

| |
p overall | 1.17e+08 3.27e+08 4065253  1.40e+09 | N = 300
between | 3.38e+08 4260889  1.33e+09 | n = 15
within | 1.05e+07 4.60e+07 1.81e+08 | T = 20

| |
e overall | 62.26167 6.84089 47 .46 80.34 | N = 300
between | 6.610459 52.7855 75.0565 | n = 15
within | 2.424133 54.17017 69.37016 | T= 20

: xtreg ypl x1 x4 x5 g2 k1 p e, fe

Fixed-effects (within) regression Number of obs = 270
Group variable: ind Number of groups = 15
R-sq: Obs per group:
within = 0.6177 min = 18
between = 0.8279 avg = 18.0
overall = 0.4563 max = 18
F(7,248) = 57.24
corr(u_i, Xb) = -0.9992 Prob > F = 0.0000
ypl | Coef. Std. Err. t P>]t] [95% Conf. Interval]
_____________ e
x1 | .0364553 .0691501 0.53 0.599 -.099741 .1726516
x4 | .0209148 .051789 0.40 0.687 -.0810875 .1229172
x5 | -.0404295 .0552816 -0.73 0.465 -.1493108 .0684519
g2 | -2.07e-12 7.19e-13 -2.89 0.004 -3.49e-12  -6.58e-13
k1l | .2123018 .0110314 19.25 0.000 .1905747 .2340289
p 1 1.37e-07 6.89e-08 1.99 0.048 1.50e-09 2.73e-07
e | .095023 .044889 2.12 0.035 .0066106 .1834353

_cons | -18.57415 9.440982 -1.97 0.050 -37.16887 .0205818
_____________ e
sigma_u | 42.695374
sigma_e | 1.2631593
rho | .99912547 (fraction of variance due to u_i)
F test that all u_i=0: F(14, 248) = 4.32 Prob > F = 0.0000
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: xtreg ypl x1 x4 x5 g2 k1 p e i.country, fe
country: string variables may not be used as factor variables
r(109);

. predict IE, u
(30 missing values generated)

. predict IP, u
(30 missing values generated)

: xtreg ypl x1 x4 x5 g2 k1 p e, re

Random-effects GLS regression Number of obs = 270
Group variable: ind Number of groups = 15
R-sq: Obs per group:
within = 0.6036 min = 18
between = 0.9246 avg = 18.0
overall = 0.7706 max = 18
Wald chi2(6) =

corr(u_i, X) = 0 (assumed) Prob > chi2 =
ypl | Coef. Std. Err. z P>]z] [95% Conf. Interval]
_____________ e
x1 | .1030738 .0494758 2.08 0.037 .006103 .2000447
x4 | -.0399024 .0245725 -1.62 0.104 -.0880636 .0082588
x5 | -.0480637 .0253076 -1.90 0.058 -.0976658 .0015384
g2 | -3.85e-13 1.34e-13 -2.87 0.004 -6.49e-13  -1.22e-13
k1l | .2133302 .011164 19.11 0.000 .1914492 .2352113
p 1 4.36e-09 8.90e-10 4.90 0.000 2.61e-09 6.10e-09
e | .0074848 .022199 0.34 0.736 -.0360245 .0509941

_cons | -1.383371 2.218225 -0.62 0.533 -5.731013 2.964271
_____________ e
sigma_u | .42897931
sigma_e | 1.2631593
rho | .1034074 (fraction of variance due to u_i)
: xtreg ypl x1 x4 x5 g2 k1 p e, re theta
Random-effects GLS regression Number of obs = 270
Group variable: ind Number of groups = 15
R-sq: Obs per group:
within = 0.6036 min = 18
between = 0.9246 avg = 18.0
overall = 0.7706 max = 18

Wald chi2(6) =

corr(u_i, X) = 0 (assumed) Prob > chi2 =
theta = 42982747
ypl | Coef. Std. Err. z P>]z] [95% Conf. Interval]
_____________ e
x1 | .1030738 .0494758 2.08 0.037 .006103 .2000447
x4 | -.0399024 .0245725 -1.62 0.104 -.0880636 .0082588
x5 | -.0480637 .0253076 -1.90 0.058 -.0976658 .0015384
g2 | -3.85e-13 1.34e-13 -2.87 0.004 -6.49e-13  -1.22e-13
k1l | .2133302 .011164 19.11 0.000 .1914492 .2352113
p 1 4.36e-09 8.90e-10 4.90 0.000 2.61e-09 6.10e-09
e | .0074848 .022199 0.34 0.736 -.0360245 .0509941

_cons | -1.383371 2.218225 -0.62 0.533 -5.731013 2.964271
_____________ e
sigma_u | .42897931
sigma_e | 1.2631593
rho | .1034074 (fraction of variance due to u_i)
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. XttestO
Breusch and Pagan Lagrangian multiplier test for random effects
ypl[ind,t] = Xb + u[ind] + e[ind,t]

Estimated results:

| Var sd = sqrt(Vvar)
_________ e
ypl | 8.025948 2.83301
e | 1.595571 1.263159
u | .1840233 .4289793
Test: Var(u) = 0
chibar2(01) = 27.30
Prob > chibar2 = 0.0000

: xtreg ypl x1 x4 x5 g2 k1 p e, fe

Fixed-effects (within) regression Number of obs = 270
Group variable: ind Number of groups = 15
R-sq: Obs per group:
within = 0.6177 min = 18
between = 0.8279 avg = 18.0
overall = 0.4563 max = 18
F(7,248) = 57.24
corr(u_i, Xb) = -0.9992 Prob > F = 0.0000
ypl | Coef. Std. Err. t P>]t] [95% Conf. Interval]
_____________ e
x1 | .0364553 .0691501 0.53 0.599 -.099741 .1726516
x4 | .0209148 .051789 0.40 0.687 -.0810875 .1229172
x5 | -.0404295 .0552816 -0.73 0.465 -.1493108 .0684519
g2 | -2.07e-12 7.19e-13 -2.89 0.004 -3.49e-12  -6.58e-13
k1l | .2123018 .0110314 19.25 0.000 .1905747 .2340289
p 1 1.37e-07 6.89e-08 1.99 0.048 1.50e-09 2.73e-07
e | .095023 .044889 2.12 0.035 .0066106 -1834353

_cons | -18.57415 9.440982 -1.97 0.050 -37.16887 .0205818
_____________ e
sigma_u | 42.695374
sigma_e | 1.2631593
rho | .99912547 (fraction of variance due to u_i)
F test that all u_i=0: F(14, 248) = 4.32 Prob > F = 0.0000
: estimate store fe
: xtreg ypl x1 x4 x5 g2 k1 p e, re
Random-effects GLS regression Number of obs = 270
Group variable: ind Number of groups = 15
R-sq: Obs per group:
within = 0.6036 min = 18
between = 0.9246 avg = 18.0
overall = 0.7706 max = 18

Wald chi2(6) =

corr(u_i, X) = 0 (assumed) Prob > chi2 =
ypl | Coef. Std. Err. z P>]z] [95% Conf. Interval]
_____________ e
x1 | .1030738 .0494758 2.08 0.037 .006103 .2000447
x4 | -.0399024 .0245725 -1.62 0.104 -.0880636 .0082588
x5 | -.0480637 .0253076 -1.90 0.058 -.0976658 .0015384
g2 | -3.85e-13 1.34e-13 -2.87 0.004 -6.49e-13  -1.22e-13
k1l | .2133302 .011164 19.11 0.000 .1914492 .2352113
p 1 4.36e-09 8.90e-10 4.90 0.000 2.61e-09 6.10e-09
e | .0074848 .022199 0.34 0.736 -.0360245 .0509941

_cons | -1.383371 2.218225 -0.62 0.533 -5.731013 2.964271
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_____________ e
sigma_u | .42897931

sigma_e | 1.2631593

rho | .1034074 (fraction of variance due to u_i)

. estimate store re

. hausman fe

Note: the rank of the differenced variance matrix (5) does not equal the number of
coefficients being tested (7); be sure

this is what you expect, or there may be problems computing the test. Examine the output of
your estimators for

anything unexpected and possibly consider scaling your variables so that the coefficients are
on a similar scale.

---- Coefficients ----
| (b) (B) (b-B) sqgrt(diag(V_b-V_B))
| fe re Difference S.E.
_____________ A
x1 | .0364553 -1030738 -.0666185 .0483102
x4 | .0209148 -.0399024 .0608172 .0455883
x5 | -.0404295 -.0480637 .0076342 .0491486
92 | -2.07e-12 -3.85e-13 -1.69e-12 7.06e-13
k1l | .2123018 .2133302 -.0010284 -
p 1 1.37e-07 4.36e-09 1.33e-07 6.88e-08
e | .095023 .0074848 .0875382 .0390157

b = consistent under Ho and Ha; obtained from xtreg
B = inconsistent under Ha, efficient under Ho; obtained from xtreg

Test: Ho: difference in coefficients not systematic

chi2(5) = (b-B)"[(V_b-V_B)"(-1)]1(b-B)

9.84

Prob>chi2 0.0800

(V_b-V_B is not positive definite)
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