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Abstract
In order to identify the causes of poverty in 11particular developing nations
between 2000 and 2020, calculating a regression for the research sample's
poverty rate(pov)using seven explanatory variables as its dependent variables.
using three dynamic models the Group Mean Model (MG), the Combined
Group Mean Model (PMG), and the Dynamic Static Effects (DFE) that were
created using the Autoregressive Backward Distributions (ARDL) technique
and Panel Data. The chosen model was then put through theoretical, statistical
and economic analysis, and the outcomes were evaluated. Trade openness, the
human development index, and economic growth were each determined to be
significant Long term, globalization contributes to a decrease in poverty. In
other words, while the results indicated that each of the determinants Gini

2024/6/1 / 232l 1832024 /) 0> s /81 2 Page 114


mailto:Salwa.kareem@su.edu.kr

2024 W /3 pa3 st /8L 3dal) /39 skl g A Aid! / Ay aluatB Y aglald Al pal! At

2023/7/9/ kil Josb ey Arcif = 0.1538

Iraq Journal For Economic Sciences / ISSN:1812-8742 / ISSN ONLIN:2791-092X
https://doi.org/10.31272/1JES2024.81.9

coefficient of income inequality and non-existence index contributes to the
alleviation of poverty Political stability and the index of corruption control have
a detrimental effect on the expansion of poverty, causing the rate to increase
The value of the determination coefficient (R"2 )indicates that about 63% of the
changes in poverty for the study sample are attributed to Parameters included in
the estimated model.
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. DFE-Long-run
Variables Coefficient se z Prob> [z |
Gw -0.0169004 0.0165817 -1.02 0.308
Gini 12.45866 5.520903 2.26 0.024
Glob -0.7636176 0.2517167 -3.03 0.002
open -2.720337 1.141215 -2.38 0.017
Hdi -2.445602 1.255688 -1.95 0.051
contcor 0.0096715 0.3755527 0.03 0.979
dl 0.1939368 0.5618302 0.35 0.730
Variables _ DFE-Short-run
Coefficient s.e z Prob> |z |
Gw -0.0017456 0.152549 -0.11 0.909
Gini 0.7954631 0.3127787 2.54 0.011
Glob 1.502497 0.5006631 3.00 0.003
Open -0.1736886 0.0609567 -2.85 0.004
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Contcor -0.0595668 0.0850027 -0.70 0.483
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C 0.145495 0.0772255 1.88 0.060
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Coefficient Prob Coefficient Prob
Gw 0.0063778 0.311 -0.003329 0.646
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Glob -0.009092 0.572 0.0021674 0.869
Open 0.0033112 0.212 -0.0013216 0.337
Hdi -4.601373 0.122 3.279559 0.333
Contcor -0.285403 0.051 0.0849338 0.406
dl 0.0218154 0.317 0.0005387 0.317
C 1.222816 0.225 -0.2556101 0.063
ECT -0.006377 0.004 -0.0030889 0.011
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2023/7/9/ kil Josb ey

(Kao) & didall Jalsil) jLad) :(1) ala

Series: POV GW GLOB GINE HDI OPEN CONT DL

Kao Residual Cointegration Test

Date: 03/23/23 Time: 01:59

Sample: 2000S1 2020S2

Included observations: 462

Null Hypothesis: No cointegration

Trend assumption: No deterministic trend
User-specified lag length: 1

Newey-West automatic bandwidth selection and Bartlett kernel

t-Statistic Prob.

ADF -5.135994 0.0000
Residual variance 9.311844
HAC variance 13.94810
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(RESID)
Method: Least Squares
Date: 03/23/23 Time: 01:59
Sample (adjusted): 2001S1 2020S2
Included observations: 439 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
RESID(-1) -0.117593 0.014683 -8.008837 0.0000
D(RESID(-1)) 0.611036 0.038566 15.84403 0.0000
Mean dependent var 0.034142 R-squared 0.389631
S.D. dependent var 3.427896 Adjusted R-squared 0.388235
Akaike info criterion 4.814909 S.E. of regression 2.681144
Schwarz criterion 4.833518 Sum squared resid 3141.388
Hannan-Quinn criter. 4.822251 Log likelihood -1054.873

Durbin-Watson stat 1.487814

- imatea

o o rrection For

Eviews-12 guelis aliiuly g cpfiald) aie) (a1 jhaall
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_ MG gagal @il ;(3) gale

Mean Group Estimation: Error Correction Form
(Estimate results saved as mg)
D2 . 1lpov Coef . std. Err. = | =1 [95% Conf. Interval]
__ec
gw 5.549375 5.31071 1.04a o.z296 —a.859426 15.95818
gine 6.420041 29.924061 o.=21 o.830 —-52.26247 65.10256
glob —30.26592 31 .2771 —0.97 0.333 —921.56792 31 .03608
open —7.344711 7.369536 —1.00 o.319 —21.78874 7.099314
hdai 2112.215 2094 .497 1.01 0.313 —1992.924 6217 .354
cont —69.3399 107 .8751 —0.64 0.520 —z280.7712 142.0914
a1 —2.602812 2.602812 —1.00 o.317 —7.70a4a231 2.498606
SR
_ec —.0063778 .ooz2162 —=2.88 o.o004 —.0107214 —.o00z20341
gw
D1 . .0035399 .0034935 1.01 o.311 —.0033073 .0103871
gine
D1 . .0928504 .0546355 1.70 o.os9 —.0142332 .199934
glob
D1 . —.0092092 .0o160718 —0.57 o.572 —.04a05921 .0oz2z24a081
open
D1 . - 12 .oo0z26525 1.25 o.z12 —.o0o018876 .oos51
hdi
D1 . —4.601373 2.971657 —1.55 o.122 —10.42571 1.222967
cont
D1 . —.285403 1459871 —1.95 0.051 —.5715325 .0oo0o07266
a1
D1 . .0o218154 .oz218154 1.00 o.317 —.02094a2 .064a5728
- —.0339201 .0339201 —1.00 o.317 —.l004023 .0325621
_cons 1.222816 1.007031 1.21 0.225 —.7509286 3.19656

Stata-17 gebis aliiulyy Aall) alae) (a2 juadl)
PMG gisai gilii :(4) gale

(Estimate results saved as pmg)

Pooled Mean Group Regression

Panel Variable (i) : co Number of obs azs
Time Variable (t): time Number of groups 11
Obs per group: min = 38
avg = 38.9
max — 39
Log Likelihood = 552.6724
D3 .lpov Coef . sStd. Err. = P>z [95% Conf. Intervall
ec
gw .3209551 .2784077 1.15 o.249 —.2247139 .8666241
gine .5707544 .6385257 o.89 o.371 —.680733 1.822242
glob 2.418486 .96920977 2.50 0.013 .5192089 4.317882
open —.6657789 .323555 —2.06 0.040 —1.299935 —.0316228
hdai —19.08439 53.11445 —0.36 o.719 —123.1868 85.01801
cont —7.356517 8.317453 —o.8s8 0.376 —23.65843 8.945391
al 131.1479 . R . . R
SR
__ec —.o0030889 .oo12104 —-2.55 o.o011 —.0054613 —.0007165
gw
D1 . —.0033296 .0072415 —0.46 o0.646 —.0175227 .0108635
gine
D1 . —.0523007 .0677672 —-0.77 0.440 —.1851219 .0805205
glob
D1 . .oo0z1674 .0130956 0.17 0.869 —.0234995 .0278343
open
D1 . —.0013216 .oo13768 —-0.96 0.337 —.0040201 .0013769
hdi
D1 . .279559 3.386755 0.97 0.333 —-3.35836 °o.917477
cont
D1 . .0849338 .102289 o.83 0.406 —.1155491 .2854166
ail
D1 . .0005387 .0005387 1.00 0.317 —.0005171 .0o015945
—— . —.0384374 .o384374 —1.00 0.317 —.1137732 .0368985
_cons —.2556101 1373607 —1.86 0.063 —.5248321 .0136119

Stata-17 gt a5l 5 SRl 1] Ga 1 jdaal)
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MG PMG O Aldaliall laciga JLEA) 3(5) @ale

hausman mg pmg, sSigmamol

b consistent inder Ho and Ha; btained from xty

inconsistent under Ha, efficient under Ho; ybtained from xtpmg

MG DFE ¢ Alaliall Gla st L) :(6) Gala

hausman mg dfe, sigmamore

—— Coefficients

(b) (B) (b-B) sgrt (diag(V_b-V_B))
mg dfe Difference S.E.
cont -69.3399 .0096715 -69.34957 2511.394
dl -2.602812 .1939368 -2.796749 60.59237
b = consistent under Ho and Ha; obtained from xtpmg
B = inconsistent under Ha, efficient under Ho; obtained from xtpmg
Test: Ho: difference in coefficients not systematic
chi2 (2) = (b-B)'[(V_b-V_B)"(-1)]1 (b-B)
= 0.00
Prob>chi2 = 0.9985

PMGy DFE (i Aldaliall Glawsp JLES) 1(7) ala

hausman pmg dfe, sigmamore

Coefficients ——

(b) (B) (b—B) sgrt (diag(V_b—-V_B))
pmg dfe Difference S.E.
cont —-7.356517 .0096715 —-7.366189 75.24017
b = consistent under Ho and Ha; obtained from xtpmg
B = inconsistent under Ha, efficient under Ho; obtained from xtpmg
Test: Ho : difference in coefficients not systematic
chi2 (1) = (b-B) '[(V_b-V_B) "~ (-1)1 (b—B)
= 0.01
Prob>chi2 = 0.9220
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(yhat) W Liiall dadl) (g) ¢ 3 a8l Aaddll Ao (POV)RE sa g¢ aulil) paial) jlaady pail) puilii; (8)3ale

Dependent Variable: POV
Method: Panel Least Squares
Date: 06/01/23 Time: 00:53
Sample: 2000S1 2020S2
Periods included: 42
Cross-sections included: 11

Total panel (unbalanced) observations: 461

Variable Coefficient Std. Error t-Statistic  Prob.

C 1.962779 1.213265 1.617766  0.1064
YHAT 0.940226 0.033478  28.08471  0.0000
Root MSE 10.46652 R-squared 0.632138
Mean dependent var 33.15255 Adjusted R-squared 0.631337
S.D. dependent var 17.27553 S.E. of regression 10.48930
Akaike info criterion 7.542917 Sum squared resid 50501.65
Schwarz criterion  7.560849 Log likelihood -1736.642
Hannan-Quinn

criter. 7.549978  F-statistic 788.7507
Durbin-Watson stat 0.109457  Prob(F-statistic) 0.000000

) X

Eviews-12 gabiz altiial g ofialll 338 (e 1 jtuaal)
VIF JLsd) :(9) @ala
=

Stata-17 gl p aladiulyg cfaldl ae) (a3 jdaal)
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: 244 (DFE) gisall 3 sl sl (Autocorrelation) 51 bls ¥ JLad: (10) (sl
{e(-1) } 3aa) g3 sial B glt AQIATal) daill) (o S Alladaa o (POV) AL Jlasd) £ ) die |

Dependent Variable: POV
Method: Panel Least Squares
Date: 04/14/23 Time: 00:16

Sample (adjusted): 2000S2 2020S2
Periods included: 41
Cross-sections included: 11

Total panel (unbalanced) observations: 450

Variable Coefficient Std. Error  t-Statistic Prob.
C 80.58249 1.777225 45.34174 0.0000
GINE 0.998437 0.038549 25.90028 0.0000
OPEN -0.180650 0.009713 -18.59937 0.0000
HDI -89.27377 2.198087 -40.61430 0.0000
CONT -13.91772 0.574273 -24.23536 0.0000
GW -0.146703 0.025270 -5.805324 0.0000
DL 26.15606  0.902671 28.97631 0.0000
GLOB 0.209656  0.028181 7.439557 0.0000
E(-1) 0.952064 0.016461 57.83926 0.0000
Root MSE  3.412158 R-squared 0.961293
Mean dependent var  33.12692 Adjusted R-squared 0.960591
S.D. dependentvar  17.36267 S.E. of regression 3.446800
Akaike info criterion  5.332567 Sum squared resid 5239.270
Schwarz criterion  5.414752 Log likelihood -1190.828
Hannan-Quinn
criter.  5.364959 F-statistic 1369.030
Durbin-Watson stat  0.853134 Prob(F-statistic) 0.000000
) EViEWS-lZ Tabin pladiuly g Gfialdl) lae) (a1 juaal)
{00 (1) Jila 558 b lpadl o (o) ladl 5 B Bad) o 51l o

Dependent Variable: E

Method: Panel Least Squares

Date: 04/14/23 Time: 00:47

Sample (adjusted): 2000S2 2020S2
Periods included: 41
Cross-sections included: 11
Total panel (unbalanced) observations: 450

Variable Coefficient Std. Error t-Statistic Prob.
C 0.013172 0.164804 0.079925 0.9363
E(-1) 0.949493 0.015767 60.22115 0.0000
Root MSE 3.488244 R-squared 0.890050
Mean dependent var 0.018474 Adjusted R-squared 0.889805
S.D. dependent var 10.53156 S.E. of regression 3.496022
Akaike info criterion 5.345563 Sum squared resid 5475.531
Schwarz criterion 5.363826 Log likelihood -1200.752
Hannan-Quinn criter. 5.352761 F-statistic 3626.587
Durbin-Watson stat 0.851873 Prob(F-statistic) 0.000000
Eviews-12 gl aladialy g Gald) 2as) (a1 jdaal)
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:384) (DFE) gasall 8 ol alsl (Heteroscedasticity) cubdll guilad ase jLddl: (11) @ala
Dependent Variable: ESQ
Method: Panel Least Squares
Date: 04/14/23 Time: 02:43
Sample: 2000S1 2020S2
Periods included: 42
Cross-sections included: 11

Total panel (unbalanced) observations: 461

Variable Coefficient Std. Error t-Statistic Prob.

C -12.04749 115.6488 -0.104173 0.9171

GINE 4.565047 2.539555 1.797577 0.0729

OPEN 0.026989 0.636726 0.042388 0.9662

HDI -108.9526 144.7416 -0.752739 0.4520

CONT -6.549799 37.88864 -0.172870 0.8628

GW 0.757633 1.689202 0.448515 0.6540

DL -51.23282 59.78285 -0.856982 0.3919

GLOB 0.034891 1.842644 0.018935 0.9849

Root MSE 229.5739 R-squared 0.009747

Mean dependent var 110.3093 Adjusted R-squared -0.005555
S.D. dependent var 230.9517 S.E. of regression 231.5922
Akaike info criterion 13.74503 Sum squared resid 24296635
Schwarz criterion 13.81676 Log likelihood -3160.230
Hannan-Quinn criter. 13.77328 F-statistic 0.637003
Durbin-Watson stat 0.287317 Prob(F-statistic) 0.725331

A ll el 3 38 1(12) Gala

Skewness/Kurtosis tests for Normality

Eviews-12 gl aliialy g cpfiald) aae) (a1 jiaall

— Jjoint — —
Variable | Obs Pr (Skewness) Pr (Kurtosis) Prob>chi2
resid | 450 0.0000 0.0000 0.0000
Shapiro—-wilk W test for normal data
Variable | Obs w v Prob>z
resid | 450 0.71505 87.186 0.00000O0

Pesaran's test of cross sectional independence =

Pr = 0.0009

Stata-17 gk aladialy g Guiald) Aae) e : jdaall
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