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Abstract:

This study aims to assess the impact of economic and demographic indicators on Algeria's
family consumption from 1990 to 2022. In the first phase, we discussed the theoretical literature
with an account of the realities of Algeria's family consumption and the indicators affecting it.
The per capita final consumer expenditure of households and non-profit enterprises was used as
a subordinate variable and each of the following variables: Per capita GDP, standard prices for
consumer goods, labour force, life hope, urban population, active category, gender development
index as interpreted variables.

In the second phase, we estimated a standard model according to ARDL's self-degradation
methodology in estimating the relationship between variables. Long-term results indicate an
inverse correlation between family consumption and the standard prices of consumer goods, while
various other variables have shown a coercive relationship. In the short term, the results showed
a reverse relationship between family consumption and the population's active group. Various
other variables have shown an expulsion relationship. In addition, the quantum regression has
been used, with an irregular correlation between family consumption and variables (per capita
GDP and gross urban population) being found in all police distribution of family consumption.

Keywords: family consumption, economic indicators, demographic indicators, autoregressive
distributed lag Model, Quantile Regression.
Jel Classification Codes : C1, E2, J1.
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SV ok i e ST Yl sl ded COlSTI3] Cu (Fostatistic alax] e Las VI lie dexny
Y A e BIF-statistic ol 13) Ll L diie LSS B0e sy pday pall 03 285 il 1l
5y3va2 F-Statistic aedl cils o) Lol L djin oSS @0e sgmg poay pdal) B p Lo Wil L2 ) 1l
055 sl 0B Pesaran et al (2001) s opr il 2 ool 3oY1 adt sy eV add o L
BslasY) olpadl valy Ll gVl cp s JalSS BMe ey Lt Lad aiey L5342 8
LSy las V1 s ol ilS o g Las) IDs e Fostatistic s Clus & 3 330850l
P Jgd) B eoss ga

Bound Test Jalt a1 jlas! :22-3 (3) Jgud!

F-Bounds Test

Test Statistic Value Signif. 1(0) 1(1)
F-statistic 18.55273 | 10% 1.92 2.89
K 7 5% 2.17 3.21
Actual sample size | 32 1% 2.73 3.9

EVeiws10 jglasy) mbdl ol e Islazsl Ul sl o 2yl
56 Y0 105 905 tygins Slistons die i b1 ol w2 sl Y sl 2ol 40 IS e
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Levels Equation
Std. t-
Variable Coefficient | Error Statistic | Prob.
LGDPPC -0.01799 | 0.128038 | -0.14047 0.8898
LCPI -0.10336 | 0.025943 | -3.98406 0.0009
LTLF -0.20421 | 0.145839 | -1.40022 0.1784
LLEP 0.815739 | 0.412575 | 1.977192 0.0635
LPPLURB 0.654354 | 0.148449 | 4.407934 0.0003
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LPPL64 -0.07094 | 0.284464 | -0.24938 0.8059
LGDI 1.448721 | 0.795335 | 1.821523 0.0852
C -2.38212 | 3.773395 | -0.63129 0.5358
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ECM Regression

Case 2: Restricted Constant and No Trend

Variable Coefficient Std. Error t-Statistic Prob.
D(LGDPPC) 0.285895 0.069431 4117712 0.0006
D(LCPI) 0.125688 0.025463 4.936022 0.0001
D(LPPLURB) 18.13543 1.085725 16.70352 000000
D(LPPL64) -4.59948 0.278403 -16.5209 000000
D(LGDI) 0.531263 0.226344 2.347154 0.0306
CointEq(-1)* -0.94646 0.060943 -15.5302 000000

EVeiws10 glasyl mabndl olr 2 o tslazel 2L slae] o - baall

S a2

& Sz ARDL-ECM s i da a6l 35k 016 (Pesaran & Pesaran, 1997) J G,
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A G LW Blgat oisus (Quantile Regression) oS sl gsits :25-3 03y Jgud!

Quantile of lheppe
1%t quantile 2" quantile 374 quantile 4™ quantile 5™ quantile
10% 30% 50% 70% 90%

Led 1.213895%%* 1.27742%* 1.409514%x* 1.612073 1.18791%*
geppe (0.4585546) (0.4886903) (0.5572448) (0.6540687) (0.6351642)
Leoi -0 .0676344 -0.0936174 -0.0808673 -0.1486851 -0.1542012
p (0.146322) (0.1591873) (0.159183) (0.1548876) (0.1539482)

Ledi 1.061031 -0.1117207 -0.4297937 2/911414 1.082324
g (3.530278) (3.851195) (5.046213) (5.29009) (5.270473)

Loolurh 1.825947 1.805141 1.571342 1.844963 1.803258
PP (0.3813464) (0.3770722) (0.4617761) (0.5108601) (0.5246506)
Looled -2.411204 -1.962888 -1.733687 -0.8789838 -1.324895
PP (1.492952) (1.50031) (1.663457) (1.587119) (1.787931)
L 0.0941462 0.1166309 0.2747104 0.7932829 -0.1314778
(1.557993) (1.640305) (1.564591) (1.433496) (1.528779)

Le -0.3711886 -0.6386707 -0.953796 -4.556732 -3.261643
P (2.630408) (2.593342) (2.853714) (2.862667) (2.478069)

Cons 7.682497 0.608124 -1.69543 -15.54361 6.412966
(18.3528) (21.46201) (27.19068) (27.84664) (27.62551)

Notes: Coefficient Bootstrap standard errors are shown in parenthesis, ***significant at 1%,

statal7 slasyl mobpll ol e Islael 2-U) slasl a2 yall

**significant at 5%, *significant at 10%.
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Quantile estimation: The grey areas represent 95% confidence intervals. (QR coefficients and
confidence intervals as the quantile varies from 0 to 1).
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LGDI LPPL64 LPPLURB | LLEP LTLF LCPI LGDPPC | LHCPPC
Mean -0.21665 16.87101 16.88963 | 4.278472 16.11277 | 4.376425 8.17705 | 7.209372
Median -0.19967 16.91952 16.88805 | 4.281294 16.14225 | 4.427448 | 8.238355 | 7.166031
Maximum -0.12556 17.15749 17.32929 4.36056 16.41263 | 5.201916 8.35379 7.47694
Minimum -0.36241 | 16.43942 16.4026 | 4.210066 | 15.70762 | 2.742089 | 7.941198 | 6.935505
Std. Dev. 0.074566 | 0.221609 0.275041 0.04435 | 0.195648 | 0.601663 0.14201 | 0.196135
Jarque-Bera | 9 765401 | 2.820868 1.816094 | 1.933971 | 2.178097 7.20737 | 3.719837 | 3.496544
Probability 0.2509 | 0.244037 | 0.403311 | 0.380228 | 0.336537 | 0.027223 | 0.155685 | 0.174074
EVeiws10 slasy) msbpd ol e Islaed (ol slie] o 2yl
ADF Jsurgh o jlast :02 (3 el
UNIT ROOT TEST TABLE (ADF)
At Level
Variables LGDI LPPL64 LPPLURB LLEP LTLF LCPI LGDPPC LHCPPC
46271 | -2.9266 20817 6.7269
With Constant -0.5481 | -2.1707 -0.5158 -0.1318
) 52113 6.3593
With %’:féam& 0.2949 -0.1502 -1.9637 | -2.5437 -1.2057 -1.7937
. 5.9264
W"hou}g‘r’]ﬂsw“t& 0.6969 22477 41128 | 60184 | 44531 14134 2.0017
At First Difference
Variables d(LGDI) | d(LPPL64) | d(LPPLURB) | d(LLEP) | d(LTLF) | d(LCPI) | d(LGDPPC) | d(LHCPPC)
5.0592 53703 | 55355 3.8903 5.0819
With Constant -1.0918 -2.5726 -2.1891
: 7.0013 3.0462 51897 | 59105 3.8605 ~4.8385
With Constant &
I T:)er:]sdan ks -21406 %% ks fekk -21221 £33 ekt
: 28307 | -2.0329 35757 44504
W'thou}gﬂgﬁam & | 13154 -1.059 -1.282 -1.0659
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Akaike e o CJ}C J-\ﬂﬁi 20&?\.‘0 :03 f'é) &aﬂ.\

Model Selection Criteria Table
Dependent VVariable: LHCPPC
Date: 09/27/24 Time: 05:40
Sample: 1990 2022

Included observations: 32

Model LogL AlC* BIC HQ Adi. R-sq Specification
25 116.204153 -6.387760 -5.746500 -6.175200 0.998159 ARDL(1, 1,1, 0, O, 1,
9 116.436077 -6.339755 -5.662691 -6.112013 0.998079 ARDL(1, 1,1, 1,0, 1,
17 116.222790 -6.326424 -5.639361 -6.098682 0.998053 ARDL(1, 1,1, 0, 1, 1,
26 114.156893 -6.322306 -5.726851 -6.124929 0.998018 ARDL(1, 1,1, 0,0, 1,
1 118.437972 -8.277373 -5.544505 -6.034448 0.997959 ARDL(1, 1,1, 1, 1, 1,
18 114.195443 -6.262215 -5.620956 -6.049656 0.997913 ARDL(1, 1,1, 0, 1, 1,
10 114.170315 -6.2680845 -5.619385 -6.048085 0.997910 ARDL(1, 1,1, 1,0, 1,
27 113.040751 -6.252547 -5.6567092 -6.055170 0.997875 ARDL(1, 1,1, 0, 0, 1,
89 112.207261 -6.200454 -5.8048999 -6.003077 0.997761 ARDL(1, 0,1, 0,0, 1,
2 114.198056 -6.199879 -5.512815 -5.972136 0.997791 ARDL(1, 1,1, 1, 1, 1,
19 113.0955689 -6.193474 -5.552215 -5.980915 0.997764 ARDL(1, 1,1, 0, 1, 1,
11 113.071206 -6.191950 -5.550691 -5.979391 0.997761 ARDL(1, 1,1, 1,0, 1,
81 112.733061 -6.170816 -5.529557 -5.958257 0.997713 ARDL(1,0,1,0, 1, 1,
73 112.640471 -6.165029 -5.523770 -5.952470 0.997700 ARDL(1, 0,1, 1,0, 1,
3 113.178767 -6.136173 -5.449109 -5.908431 0.997645 ARDL(1, 1,1, 1, 1, 1,
EVeiws10 Slam Yzl ol 2 e slael (iUl slte] o 2yl
ARDL izgis plisesl Tigedl pls mili :04 o gl
Depaendaent VWariable: LR PO
Meaethod: ARIDL
Mate:- O9/2A/24 Tirme: 18- 45
Sample (adusted): 19911 2022
INncluded obsaervationNs: 32 after adjustIments
PMaximum dependent lags: 1 CAautormatic selection)
Model selection method: Akailke info criterion (AIc)
Dy namic regressors (1 lag, autormatic): LGIDROPRPC LR LTLE LLERP
LPPLUREB LPPLEAa LGl
Fied redressors:
MNurmiber of models evalulated: 128
Saelected Modael: ARDLCT, 1, 1, O, O, 1, 1, 1>
wvariable Coefficient Std. Error —Statistic Proo.~
LHCCPP (-1 O O0O53545 O O0O9253 19 O 561 7FA46 O 5812
L SIP P O 285895 O 156930 482177 O o085
L SO FPCsC-1D> O . BOZ29 15 0. 1344030 2 2005 o . oO0O364a
L <=1 o 1zZseas O O0OS716a 1. 271254 O O0O7 7S
L<CzF1C—1 D> —O 22351 O O0O53021 -3 a85z22a3 (e e Lo Ry =
LT L O 193272 O 136167 -1 . 419330 O 1729
L EFP O 772061 O 388665 = [l =Tt
LI LU EB 1S 135a3 2 rs5a0=21 S 525073 O_ 0000
LEPEPPLURB(-1D)> 17 . S1a 11 Z2.e19822 S . e85993 [sslelels]
PP L&A a4 . S599a47 7 Z 182051 Z 107869 0. O0OaA93
LI LSaC-1)> a4 S5S3I=2337 Z2 Z2eas0=2 1. O0S3639 (s eT-3-2=1
L <S>l O 531263 O A58 7 1 24 7Fa32 O 228>
LS C-1> O 830908836 O . S5S5358182 L =T O 1 3=
= P PsAaAS568 3551320 O S 3A8SA O 5335
R-sguared O . 9983931 PMean dependaent warr T 210726
Adiusted R-sqquared 0. 998159 = .0 dependent var 0. 199116
S B of rearession O 008543 Alcailke iNnfo critericon S 3BT TSSO
Surm squared resid O OO131a Schwwar= criterion S TASS500
Log likelinood 11S . =20a=2 Hanmnmanmn-—«<COouinm crite v, —S 1 TS5 200
F-statistic A2oa O19 Durbin-wvwatson stat Z 185713

Prob(F-statistic)

o
0
0
0
0
0
0

rNote D powvalues and any subsequent tests do Nnot acocount Tor rrode|l

Ssaelaectiaon

EVeiws10 slasy) mabpd ol o Ilazed pto U slie] o 2yl

:Breusch-Godfrey Serial Correlation LM Test iz gt 10543, 3ol

Breusch-Godfrey Serial Correlation LM Test:

F-statistic
Obs*R-squared

1.410147
4.795325

Prob. F(2,16)
Prob. Chi-Square(2)

0.2729
0.0909

EVeiws10 slasy) mabpd ol o Ilaed cpio U slae] o 2yl

Heteroskedasticity Test: ARCH e gt :0643, 3ol
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Heteroskedasticity Test: ARCH

F-statistic 0.004200 Prob. F(1,29) 0.9488
Obs*R-squared 0.004489 Prob. Chi-Square(1) 0.9466

EVelws10 slaxyi mbpdl ol 2 e blazsl iUl shis] a2 baald

ekl gl el il 10743y goulll

Series. Residuals
Sample 1991 2022
Cbservations 32

Mean 2 Hde-14
Median 0.001 066
Maximum 0.011383
Minimum -0.015190
Std. Dew. 0.006510
Skewness -0.281000
Kurtosis 2903987

Jamque-Bera 0433418
Probability 0.805164

-0.015 -0.010 -0.005 0.000 0.005 0.010

EVeiws10 slasy) zebpd ol e Ilazed cpio U slie] o 2yl

Ramsey RESET Test ;L1 mils 10843, gl

Ramsey RESET Test

Equation: UNTITLED

Specification: LHCPPC LHCPPC(-1) LGDPPC LGDPPC(-1) LCPI LCPI(
-1)LTLF LLEP LPPLURB LPPLURB(-1) LPPL64 LPPL8B4(-1) LGDI
LGDI(-1) C

Omitted Variables: Squares of fitted values

Value df Probability
t-statistic 1.308413 17 0.2081
F-statistic 1.711945 (1, 17) 0.2081

EVeiws10 sla>yi mbpdl ol 2 o blasl iUl slae] o baald
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F-Bounds Test

Bound Test Jisll S jlas gits :0943) goelll

Null Hypothesis: No levels relationship

Test Statistic Value Signif. 1(0) 1(1)
Asymptotic: n=1000
F-statistic 18.55273 10% 1.92 2.89
k 7 5% 217 3.21
2.5% 2.43 3.51
1% 2.73 3.9
Actual Sample Size 32 Finite Sample: n=35
10% 2.196 3.37
5% 2.597 3.907
1% 3.599 5.23
Finite Sample: n=30
10% 2277 3.498
5% 2.73 4.163
1% 3.864 5.694
1 £ . - P - . a, . .
EVeiws10 slasy) msbpd ol o Islazed cpto U slie] o 2yl
.- . - .l T - " -
ARDL dongin e\-\:r:.wb OJ-LLL\ J;-‘:I\ 4.1;“}(0 SMalall 10‘.3) d;d&\
ARDL Lona Run Form and Bounds Test
Dependent WVariable: D(LHCPPC)
Selected NModel: ARDLCT. 1. 0, O, 1. 1.
Case 2: Restricted Constant and MNo Trend
Date: O09/24/24 Tirm=: 19:35
Sarmple: 1990 2022
Included observations: 32
Conditional Error Correction Regression
“Wariable Coefficient Std. Error t-Statistic Prob.
L] -2 254569 3.551320 - 0.634554 0.5335
LHCPRPRPC-1)* -0.945455 0095319 -9 . 929374 O.0000
LSGDRFRPRPC-1) -0 017023 O 120735 -0 13209355 0.55949
LCRI(-1) -0 097823 0025033 -3.207511 O.0010
LTLF** -0 193272 O 135167 -1. 4193350 o 1729
LLERP** O. 772061 0. 38585665 1.956446 005249
LPPLURB(-1) 0619316 O 171837 3.604094 O.00Z20
LPFPLS3(-1) -0 057130 Q.27 1797 -0. 2470249 O.8077
LSSDI-1) 1. 371148 O. 783523 1. 795518 00593
D(LSDRFRC) 0. 25858595 0. 155930 1.821796 00551
D(L<FI1) 0. 125688 008571643 1.871355 0. 077
D(LFPFFPLURB) 18513542 2. 754020 5. 585071 O.0000
D(LFPFPL&G) -4 599451 2182051 -2. 107570 0.049493
DL SDI1) 0531263 0. 4258517 1. 247632 0. 2252
* p-value incompatible with t-Bounds distribution.
*=* Wariable interpreted as =Z = Z(-1) + D(Z).
Levels Equation
Case 2: Restricted Constant and MNo Trend
“Wariable Coefficient Std. Error t-Statistic Prob.
LSDRPPC - 0. 0179386 O 1285035 -0. 1320471 0.559S5
LRI - 0. 103357 0. 025943 -3.954053 O.0009
LTLF -0. 204207 0. 145839 -1. 2400222 O 17543
LLEF 0815739 0. 412575 1.97719=2 008535
LFPFPLURB 0.5543549 o 145449 4 407933 O.0003
LFPFPLS3 - 0. 070939 0. 254494643 -0. 249375 0.85059
LSl 1. 34485721 O. 795335 1.8215=23 00852
L -=2.382119 3. 773395 -0. 68631293 0.5355

116

EC = LHCPFPFRPC - (-0.01380*LGDFPC -0.1034*LCPFI
*LLEF + 0. 6544*LPFRPLURB -0.0709*LPFRPLSGd + 1. _4487*LGDlI

-0 2Z2042*LTLF - 0O0.8157
-Z2. 3821 )
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ARDL Error Correction Regression
Dependent Variable: D(LHCPPC)

Selected Model: ARDL(1, 1,1,0,0, 1,1, 1)
Case 2: Restricted Constant and No Trend

Date: 09/24/24 Time: 19:27
Sample: 1990 2022
Included observations: 32

ECM Regression
Case 2: Restricted Constant and No Trend

Variable Coefficient Std. Error t-Statistic Prob.
D(LGDPPC) 0.285895 0.069431 4117712 0.0006
D(LCPI) 0.125688 0.025463 4.936022 0.0001
D(LPPLURB) 18.13543 1.085725 16.70352 0.0000
D(LPPLE4) -4.599477 0.278403 -16.52092 0.0000
D(LGDI) 0.531263 0.226344 2.347154 0.0306
CointEq(-1)* -0.946455 0.060943 -15.53015 0.0000
R-squared 0.962392 Mean dependent var 0.009281
Adjusted R-squared 0.955160 S.D. dependent var 0.033568
S.E. of regression 0.007108 Akaike info criterion -6.887759
Sum squared resid 0.001314 Schwarz criterion -6.612934
Log likelihood 116.2042 Hannan-Quinn criter. -6.796663

Durbin-Watson stat 2.185713

* p-value incompatible with t-Bounds distribution.

F-Bounds Test

Null Hypothesis: No levels relationship

Test Statistic Value Signif. 1(0) 1(1)
F-statistic 18.55273 10% 1.92 2.89
k 7 5% 2.17 3.21
2.5% 2.43 3.51

1% 2.73 3.9

EVeiws10 slasy) msbpd ol o Islazed cpto U slae] o 2yl
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Bootstrap replications (1863

(Quantile Regression) S jud¥l mits 11243 3ol

- 100
Simultanecus quantile regression Number of obs = EX
bootstrap(l106) SEs 18 Pseudo R2Z = @.8572
A0 Preudo R2Z = @.Ha7H
LEG Pseuds B2 o= G.BSO1
.70 Pasuds B2 = GomMs1le
(B0 Pseuds B2 = a. 8402
Bootstrap

1heppe Coefficient =td. err. t ExlE] [85% conf. interval]l

aie
lgdppe 1.213a885 - ARG SAE z.65 @.01a . ZeEaARan Z.15H306
lepi - . OETEBa4 - -1 - . ad G. a8 . B3EB00G1 2337213
1G0DT i.06i6321 2.5326278 @, 36 @, 7es -&.209713 8.231774
1PPLURE 1.825947 s BE134A64 4. 7% @, 000 1.8406545 2.611344
1pplGa -2.411264 1.492952 -1.62 @.119 -5.485996 GGASEER
1EaT . BRaAlaE2 1.557993 @ .06 B.952 -3.114599 3. 3ABZHDZ
1ilep =.3711888 2.&630408 =3 .13 G.EEaD =5 .7BB81& S.oa4562a8
—Cons F.682497 i8.37528 @.42 a.679 ~30.16209 A5 ,.52709

q3e
lgdppe 1.27742 - ARRGEOA z.61 @.@o1% .ZFOEAAI Z.2RANBE
lepi = . 938174 L1SG1IBTE 8. 59 B, 5682 = . 42146098 L2542 R840
1G0DT -.1ii72a7 2.851i95 -B.63 @, 977 -8.043405 F.8i9963
AFFLURR 1.860%141 - AFFOTEZ “. 7% @ . aea 1.08285%46 Z.581736
1pplGa -1.9G62888 i.50631 -1.31 @.2e3 -5.052835 i.1iz27e5s8
1ed+ -11l&6309 1. 646305 a.e7 @. 944 -3A.zal1a4 A.ADADBI
1ilep - . &3RETOT 2.5088a2 -@3.25 G.HOY -5 .77 4. 70B2a417
—cons - GOB1Zx4 21i.46201 a.63 a.a78 ~A43.59372 A4 . 80996

ase
lgdppc 1.4089514 5572448 Z.53 @.a18 - 261847 Z.n57181
lepi - . OHOHET S FEE LR Y =@ . 51 B.a16 - . A087 108 LZzasarael
1G0DT = . 42979327 S.0456213 -8, 00 @, 933 -i@.822&86 0. DE3678
1FFLURE 1.571342 LAGLFFGL EET @, 00z L GEZOZAGT Z.5223RR
1ppl&a ~1.733GHT 1663457 -1 .04 @307 -5 .159641 1. 692267
1EdF -2FaA7iea 1.564581 @.18 @.8632 -2 .947&34 A.An7oan
1liep R L EL T 2. .HS371a 6. 33 @.7a1 6 .B31129 4.W2ISIT
_cons -1.69543 27.19068 e, 06 @.a51 -57.69569 S4.30483

q7e
lgdppc 1.61Z673 - GSAAGET @.a21 - 26ARRA3 Z.B591L53
lepi = .laRGRS1 lLSaNETE ©. 346 - .asveRz1 S1ve31z
1G0DT -2.921ii414 5. 29000 @. 587 ~132.806&856 F.@BRF2O
AFFLURR 1,.8449G3 Sleacel @, 00l : FRIBRIGHE Z.897099
1ppl&aa - .M7HOHIARN 1587119 .55 a4 . 14717 2. amaras
1eif S FOBRIBIO 1.43340& @585 =2 .150887 R.7At&x
1liep “4.nnaT7EZ Z.HE266T @.124 ~1B.a525 1. 3390641
—Cons =15 . 54361 27 . 84664 G.582 =72 .89485 41 .80762

ELT]
igappe 1.18791 e i.87 G.aFs =.12G235 2. A060G55
lepa - .1maze12 .15 39anz -1 .00 o326 -.arizasn 162mMe11
1G0T 1.@82324 S.270473 @.21 @.830 -9, FF2418 11.937a7
AFFLURR 1,.803258 » 5ZAG5OG 2,44 @, 00z  FREIFADG Z2.8B379G
1ppl&aa -1.3AZaR95 1.7m7ea1 -0 7a 0. a6 -5 .P0TZO9 Z.as7a1lm
1eid =.1214778 1.528B770 =3 B @, 032 =3 .280GB57 Z.oe17161
ilep ~2.26i643 2. 478G =1i.32 @, 200 -8,365321 1.842036
—EOns 6.A412966 2F.62557 B.23 G.818 =S5O . 48285 63 .30878
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