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Null Hypothesis: SLR has a unit root
Exogenous: Constant, Linear Trend

Lag Length: 6 (Automatic - based on SIC, maxlag=9)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic 1.970660  1.0000
Test critical values: 1% level -4.296729

5% level -3.568379

10% level -3.218382

*MacKinnon (1996) one-sided p-values.
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Null Hypothesis: D(SLR) has a unit root
Exogenous: Constant, Linear Trend

Lag Length: 3 (Automatic - based on SIC, maxlag=9)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -3.748804  0.0332
Test critical values: 1% level -4.273277

5% level -3.557759

10% level -3.212361

*MacKinnon (1996) one-sided p-values.
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Null Hypothesis: TCHOM has a unit root
Exogenous: Constant, Linear Trend

Lag Length: 2 (Automatic - based on SIC, maxlag=9)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -2.042065  0.5582
Test critical values: 1% level -4.252879

5% level -3.548490

10% level -3.207094

*MacKinnon (1996) one-sided p-values.
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Null Hypothesis: D(TCHOM) has a unit root
Exogenous: Constant, Linear Trend

Lag Length: 0 (Automatic - based on SIC, maxlag=9)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -5.094002  0.0011
Test critical values: 1% level -4.243644

5% level -3.544284

10% level -3.204699

*MacKinnon (1996) one-sided p-values.
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Null Hypothesis: SLR has a unit root
Exogenous: Constant, Linear Trend

Bandwidth: 3 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*

Phillips-Perron test statistic -0.996099  0.9320
Test critical values: 1% level -4.234972

5% level -3.540328

10% level -3.202445

*MacKinnon (1996) one-sided p-values.
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Null Hypothesis: D(SLR) has a unit root
Exogenous: Constant, Linear Trend

Bandwidth: 2 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat  Prob.*

Phillips-Perron test statistic -3.188711  0.1031
Test critical values: 1% level -4.243644

5% level -3.544284

10% level -3.204699

*MacKinnon (1996) one-sided p-values.
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Null Hypothesis: TCHOM has a unit root
Exogenous: Constant, Linear Trend

Bandwidth: 3 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*

Phillips-Perron test statistic -1.360078  0.8557
Test critical values: 1% level -4.234972

5% level -3.540328

10% level -3.202445

*MacKinnon (1996) one-sided p-values.
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Null Hypothesis: D(TCHOM) has a unit root
Exogenous: Constant, Linear Trend

Bandwidth: 3 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat  Prob.*

Phillips-Perron test statistic -5.181799  0.0009
Test critical values: 1% level -4.243644

5% level -3.544284

10% level -3.204699

*MacKinnon (1996) one-sided p-values.
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Dependent Variable: SLR

Method: Fully Modified Least Squares (FMOLS)
Date: 05/01/18 Time: 15:31

Sample (adjusted): 1981 2016

Included observations: 36 after adjustments
Cointegrating equation deterministics: C

Long-run covariance estimate (Bartlett kernel, Newey-West fixed

bandwidth
= 4.0000)
Variable Coefficient Std. Error  t-Statistic  Prob.
TCHOM -79.70267  35.46431 -2.247405 0.0312
C 2199.742 6849776 3.211408  0.0029
R -squared 0.289406 Mean dependent var  765.5917

Adjusted R-squared  0.268506 S.D. dependent var 958.7278
S.E. of regression 819.9750 Sum squared resid 22860206
Long-run variance 2169771.
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Null Hypothesis: ET is stationary
Exogenous: Constant

Bandwidth: 5 (Newey-West automatic) using Bartlett kernel

LM-Stat.

Kwiatkowski-Phillips-Schmidt-Shin test statistic 0.592628
Asymptotic critical values*: 1% level 0.739000
5% level 0.463000

10% level 0.347000

*Kwiatkowski-Phillips-Schmidt-Shin (1992, Table 1)
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Dependent Variable: DSLR
Method: Least Squares

Date: 04/22/18 Time: 13:08
Sample (adjusted): 1986 2016

Included observations: 31 after adjustments

Variable Coetticient  Std. Error  t-Statistic ~ Prob.
C 113.2450  30.19628  3.750298  0.0008
DTCHOM 2.462846  12.70906  0.193787  0.8477
ECM(-5) -0.317066  0.126546 -2.505539  0.0183
R -squared 0.184468 Mean dependent var  88.75161
Adjusted R-squared  0.126216 S.D. dependent var 170.0747
S.E. of regression 158.9797  Akaike info criterion  13.06720
Sum squared resid 707687.5 Schwarz criterion 13.20597
Log likelihood -199.5415 Hannan-Quinn criter. 13.11243
F-statistic 3.166715 Durbin-Watson stat ~ 1.192735

Prob(F-statistic) 0.057567
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Résumeé : Cette recherche a pour but d'étudier et d'analyser la relation entre les
salaires et le chdmage en Algérie au cours de la période 1980-2016 ou il a traité tout ce
qui concerne les salaires et les théories et les concepts chomage tels que la séparation
des premiére, deuxiéme chapitre nous avons analysé des études antérieures qui ont
montré plusieurs tendances dans la relation entre les salaires et 1'analyse du chomage,
et enfin nous avons essayé de construire le modele standard pour étudier la relation
entre les variables de 1'étude en utilisant un modele d'intégration commun pour
I'Ange & granger et le modéle de correction d'erreur (ECM) et a conclu qu'en raison
d'un impact négatif significatif du ch6mage a long terme sans interprétation des
salaires a court terme.

Mots—clés: salaires, théories des salaires, chdmage, théories du chdmage, méthodes

d'analyse des séries temporelles.

Abstract: This study aims to study and analyze the relationship between wages and
unemployment in Algeria during the period 1980-2016, where all wages and
unemployment related to concepts and theories as the first chapter. The second
chapter deals with the analysis of previous studies that showed several trends in the
relationship between wages and unemployment. We tried to build a standard model
to study the relationship between the variables of the study using the Ange & granger
joint integration model and the error correction model (ECM) and concluded that the
long—-term negative effect of unemployment was significant and not explained in the
short term.

Keywords: wages, theories of wages, unemployment, theories of unemployment,

methods of time series analysis.




