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Gstract: The research aimed to know the effect of economic policies on the poverty rate in Sudan for tD
period (1990 - 2017). Using the Atuo-Regressive Distributed lag (ARDL) to test and estimate factors
affecting the poverty rate in Sudan in the short and long term in the period (2017-1990). The research
reached the following main results: The existence of an integral balance relationship in the long term
between the poverty rate and each of the explanatory variables under study, which means that these
variables are not far from each other in the long term so that they show similar behavior in Sudan, where
there is a direct relationship with Both government spending, money supply, the exchange rate, and the
inverse relationship of taxes in the short term.

The most important recommendations: Working to find radical solutions to the problems of
unemployment, increasing inflation and production, attention to the productive sectors and advancing
economic growth and economic development to serve all segments of society, especially those with low
incomes, adopting pro-poor strategies such as support goods and establishing cooperative societies.

Keywords: economic policies; Poverty rate; Government expenditure; Unemployment; Exchange rate;
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iz =493 uxlg (C (agi>
UE EXR MS G POV
16.4 0.010 131.85 3243 83.4 1990
15.9 0.020 10134 1821 849 1991
11.1 0.130 107.27 3324 86.3 1992
185 0.220 72.01 14.94 88.1 1993
17.0 0.400 50.73 12.83 84.8 1994
16.6 0.840 53.68 19.45 817 1995
18.1 1.460 42.26 27.93 78.7 1996
15.1 1.710 38.99 22.28 75.8 1997
15.7 2370 42.57 2142 73 1998
15.2 2.580 44.62 19.52 703 1999
15.5 2.570 55.66 29.63 67.7 2000
159 2.590 66.46 40.21 65.2 2001
15.8 2.630 81.03 41.95 62.7 2002
163 2.610 99.40 45.15 60.4 2003
17.1 2520 118.74 70.92 58.2 2004
17.3 2310 159.74 90.13 56 2005
19.4 2310 189.80 10136 54 2006
19.7 2.020 197.15 96.11 52 2007
206 2.100 200.64 92.18 50 2008
21.0 2.240 222.60 92.44 49 2009
20.7 2.500 247.03 83.51 46 2010
17.3 2.680 246.78 77.07 42 2011
18.0 3.570 246.36 63.34 39.9 2012
18.8 4.750 211.61 64.00 39.7 2013
19.5 5.730 180.87 62.37 36.1 2014
21.6 6.040 186.35 62.92 37.7 2015
206 6.180 204.16 60.39 422 2016
19.6 6.680 259.67 58.73 46.7 2017
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UNIT ROOT TEST RESULTS TABLE (ADF)
Null Hypothesis: the variable has a unit root

At Level

POV G EXR UE MS
With Constant t-Statistic -1.6020 -1.4651 -0.3668 -2.4662 -0.4358
Prob. 0.4674 0.5349 0.9011 0.1345 0.8886

n0 n0 n0 n0 n0
With Constant & Trend t-Statistic -0.3821 -1.0979 -3.4761 -4.1641 -2.2847
Prob. 0.9831 0.9101 0.0660 0.0148 0.4270

n0 n0 * *x n0
Without Constant & Trend t-Statistic -2.0946 -0.0739 0.8763 -0.0088 0.8485
Prob. 0.0370 0.6487 0.8925 0.6710 0.8878

b n0 n0 n0 n0

At First Difference

d(PoVv) d(G) d(EXR) d(UE) d(MS)
With Constant t-Statistic -2.1348 -4.2294 -2.2166 -4.2016 -1.6635
Prob. 0.2337 0.0029 0.2055 0.0036 0.4367

n0 P 0 P )
With Constant & Trend t-Statistic -2.7712 -4.2787 -2.2777 -4.0967 -2.4939
Prob. 0.2193 0.0119 0.4304 0.0194 0.3281

n0 o n0 o n0
Without Constant & Trend t-Statistic -1.1386 -4.2223 -1.6032 -7.7355 -2.1817
Prob. 0.2242 0.0002 0.1012 0.0000 0.0305

n0 P ) P *ox

Notes:

a: (¥)Significant at the 10%; (**)Significant at the 5%; (***) Significant at the 1% and (no) Not Significant

b: Lag Length based on SIC

|

c: Probability based on MacKinnon (1996) one-sided p-values.

(ARDL) dalakl asiajll clgzeald I lumi¥l 3903 (1) 035 Goeke
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Dependent Variable: POV

Method: ARDL

Date: 09/26/20 Time: 20:39

Sample (adjusted): 1992 2017

Included observations: 26 after adjustments

Maximum dependent lags: 1 (Automatic selection)
Model selection method: Akaike info criterion (AIC)
Dynamic regressors (2 lags, automatic): G EXR G UE MS

Fixed regressors: C @TREND
Number of models evalulated: 81
Selected Model: ARDL(1, 0, 2, 0, 0)

Variable Coefficient Std. Error t-Statistic Prob.*

POV(-1) 0.700961 0.127041 5.517609 0.0000

G -0.050142 0.023115 -2.169293 0.0445

EXR 1.492806 1.124948 1.327001 0.2021

EXR(-1) 0.732147 1.737194 0.421454 0.6787

EXR(-2) 1.876282 1.077092 1.741989 0.0996
UE 0.623647 0.163728 3.809035 0.0014

MS 0.075605 0.010633 7.110557 0.0000

C 16.81927 10.99739 1.529387 0.1446

@TREND -2.014478 0.395889 -5.088494 0.0001
R-squared 0.996937 Mean dependent var 59.39231
Adjusted R-squared 0.995496 S.D. dependent var 16.44919
S.E. of regression 1.103913 Akaike info criterion 3.303024
Sum squared resid 20.71662 Schwarz criterion 3.738519
Log likelihood -33.93932 Hannan-Quinn criter. 3.428431
F-statistic 691.7309 Durbin-Watson stat 2.495150

Prob(F-statistic) 0.000000

*Note: p-values and any subsequent tests do not account for model selection.

E-views 9.5 moliy il ydee 1 yuall
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ARDL Cointegrating And Long Run Form
Dependent Variable: POV
Selected Model: ARDL(1, 0, 2,0, 0)

Date: 09/26/20 Time: 20:40
Sample: 1990 2017
Included observations: 26

Cointegrating Form

Variable Coefficient Std. Error t-Statistic Prob.
D(G) -0.050142 0.023115 -2.169293 0.0445
D(EXR) 1.492806 1.124948 1.327001 0.2021
D(EXR(-1)) -1.876282 1.077092 -1.741989 0.0996
D(UE) 0.623647 0.163728 3.809035 0.0014
D(MS) 0.075605 0.010633 7.110557 0.0000
D(@TREND()) -2.014478 0.395889 -5.088494 0.0001
CointEq(-1) -0.299039 0.127041 -2.353884 0.0309
Cointeq = POV - (-0.1677*G + 13.7147*EXR + 2.0855*UE + 0.2528*MS +
56.2444 -6.7365*@TREND )
Long Run Coefficients
Variable Coefficient Std. Error t-Statistic Prob.
G -0.167679 0.077936 -2.151488 0.0461
EXR 13.714711 5.538049 2.476452 0.0241
UE 2.085502 0.775956 2.687655 0.0156
MS 0.252828 0.103719 2.437619 0.0261
C 56.244386 14.106573 3.987105 0.0010
@TREND -6.736504 1.915831 -3.516230 0.0026

E-views 9.5 zolip il ydee 1 yall
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ARDL Bounds Test
Date: 09/26/20 Time: 20:44
Sample: 1992 2017
Included observations: 26

Null Hypothesis: No long-run relationships exist

Test Statistic Value K
F-statistic 8.774968 4
Critical Value Bounds

Significance 10 Bound 11 Bound
10% 3.03 4.06
5% 3.47 4.57
2.5% 3.89 5.07
1% 4.4 5.72
Test Equation:

Dependent Variable: D(POV)
Method: Least Squares

Date: 09/26/20 Time: 20:44
Sample: 1992 2017

Included observations: 26

Variable Coefficient Std. Error t-Statistic Prob.

D(EXR) 1.315424 1.743241 0.754585 0.4608

D(EXR(-1)) -3.307511 1.402316 -2.358607 0.0306

C -6.345283 13.29858 -0.477140 0.6393

@TREND -1.257044 0.573028 -2.193686 0.0424

G(-1) 0.012528 0.036177 0.346311 0.7334

EXR(-1) 4.498580 1.019518 4.412458 0.0004

UE(-1) 0.114821 0.231274 0.496474 0.6259

MS(-1) 0.062960 0.012135 5.188330 0.0001

POV(-1) 0.019921 0.161338 0.123471 0.9032

R-squared 0.753439 Mean dependent var -1.469231

Adjusted R-squared 0.637410 S.D. dependent var 2.322201

S.E. of regression 1.398324 Akaike info criterion 3.775850

Sum squared resid 33.24026 Schwarz criterion 4.211345

Log likelihood -40.08605 Hannan-Quinn criter. 3.901257

F-statistic 6.493546 Durbin-Watson stat 2.376975
Prob(F-statistic) 0.000616 |
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Heteroskedasticity Test: ARCH

F-statistic 0.483725 Prob. F(1,23) 0.4937
Obs*R-squared 0.514958 Prob. Chi-Square(1) 0.4730
Test Equation:

Dependent Variable: RESID*2

Method: Least Squares
Date: 09/26/20 Time: 20:45
Sample (adjusted): 1993 2017

Included observations: 25 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.

C 0.702751 0.290085 2.422570 0.0237

RESID"2(-1) 0.144059 0.207130 0.695503 0.4937

R-squared 0.020598 Mean dependent var 0.822114

Adjusted R-squared -0.021984 S.D. dependent var 1.156708

S.E. of regression 1.169354 Akaike info criterion 3.227398

Sum squared resid 31.44992 Schwarz criterion 3.324908

Log likelihood -38.34247 Hannan-Quinn criter. 3.254443

F-statistic 0.483725 Durbin-Watson stat 1.959500
Prob(F-statistic) 0.493708
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Breusch-Godfrey Serial Correlation LM Test:
F-statistic 1.792564 Prob. F(1,16) 0.1993
Obs*R-squared 2.619446 Prob. Chi-Square(1) 0.1056
Test Equation:
Dependent Variable: RESID
Method: ARDL
Date: 09/26/20 Time: 20:46
Sample: 1992 2017
Included observations: 26
Presample missing value lagged residuals set to zero.
Variable Coefficient Std. Error t-Statistic Prob.
POV(-1) 0.064761 0.133267 0.485946 0.6336
G 0.012686 0.024500 0.517785 0.6117
EXR 0.784482 1.245973 0.629614 0.5378
EXR(-1) -0.693887 1.775390 -0.390836 0.7011
EXR(-2) 0.139570 1.057977 0.131922 0.8967
UE 0.010808 0.160244 0.067445 0.9471
MS 0.001663 0.010467 0.158846 0.8758
C -6.377877 11.75787 -0.542435 0.5950
@TREND 0.040295 0.388140 0.103816 0.9186
RESID(-1) -0.400451 0.299097 -1.338867 0.1993
R-squared 0.100748 Mean dependent var -2.49E-14
Adjusted R-squared -0.405081 S.D. dependent var 0.910310
S.E. of regression 1.079046 Akaike info criterion 3.273755
Sum squared resid 18.62946 Schwarz criterion 3.757639
Log likelihood -32.55882 Hannan-Quinn criter. 3.413096
F-statistic 0.199174 Durbin-Watson stat 2.239832
Prob (F-statistic) 0.990655 |
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8
Series: Residuals
7 | Sample 1992 2017
Observations 26
6 -
Mean -2.49e-14
5 Median -0.109189
Maximum 1.998037
4 Minimum -1.638239
Std. Dev. 0.910310
3 | Skewness 0.451629
Kurtosis 2.970582
2
Jarque-Bera  0.884801
1 - Probability 0.642492
0
-2.0 -15 -1.0 -05 0.0 05 1.0 15 2.0
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