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AL l) 2 ) 8 denitoaal) AuslaBY) il puial) il ¢ (1) Galal

<l il | Tcho pib ide Pop

1987 |21,4 2,69 0,01 2,90833558
1988 | 15,2 2,66 0,02 2,81473461
1989 |18,1 2,78 0,02 2,71124796
1990 |19,7 2,88 0 2,59967363
1991 |20,6000004 2,77 0,03 2,49083141
1992 | 24,3799992 2,82 0,06 2,37816518
1993 |26,2299995 2,76 0 2,24649133
1994 | 27,7399998 2,73 0 2,09244879
1995 |31,8400002 2,84 0 1,92817522
1996 |28,5849991 2,95 0,58 1,76863413
1997 |25,4300003 2,99 0,54 1,62839952
1998 | 26,802 3,14 1,26 1,51220562
1999 |28,3649998 3,24 0,6 1,42634223
2000 |29,7700005 3,36 0,51 1,36767608
2001 |27,2999992 3,46 2,03 1,31845855
2002 |25,8999996 3,66 1,88 1,28322916
2003 |23,7199993 3,92 0,94 1,28408916
2004 |17,6499996 4,09 1,03 2,74473931
2005 |15,2700005 4,33 1,12 1,48199726
2006 |12,2700005 4,4 1,57 1,563479
2007 (13,79 4,55 1,25 1,6496516
2008 |11,3299999 4,66 1,54 1,73700673
2009 |10,1599998 4,74 2 1,82140762
2010 |9,96000004 4,91 1,43 1,90116005
2011 |9,96000004 5,05 1,29 1,97057977
2012 |10,9700003 5,22 0,72 2,02291699
2013 |9,81999969 5,37 0,81 2,05441082
2014 |10,2069998 5,57 0,7 2,06644864
2015 |11,2060003 5,78 -0,32 2,07253947
2016 |10,2019997 5,96 1,02 2,06600492
2017 |11,9960003 6,04 0,72 2,02765707
2018 |11,882 6,12 0,87 1,95277215
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(ADF) gruad! dis dlay ¥ dhades &) jnnl jlast: (2 okl

Null Hypothesis: TCHOM has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=7)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -1.498920 0.8082

Test critical values: 1% level -4.284580
5% level -3.562882
10% level -3.215267

(PP) Ssmed tis By SYukms ks dyyl izl jlzsl: (3 Goekal!

Null Hypothesis: TCHOM has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: 2 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*

Phillips-Perron test statistic -1.619324 0.7619

Test critical values: 1% level -4.284580
5% level -3.562882
10% level -3.215267

ADF)sgudl wis Juxr¥) dowdl sl ks D) izt jla): (4 Goekal)

Null Hypothesis: PIB has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=7)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -2.479319 0.3353

Test critical values: 1% level -4.284580
5% level -3.562882
10% level -3.215267
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(PDP)S el b8 Sl ¥l dowodl g0l s Byl il jLal: (5 ekl

Null Hypothesis: PIB has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: 1 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*

Phillips-Perron test statistic -2.406086 0.3694

Test critical values: 1% level -4.284580
5% level -3.562882
10% level -3.215267

(ADF) gt wes 1 505 Jums dhds By izl stz (6) gkl

Null Hypothesis: POP has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=7)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -2.703044 0.2422

Test critical values: 1% level -4.284580
5% level -3.562882
10% level -3.215267

(PP) Syl dis S go5 Jubms Jusdlw gyl izl lest: (7 goekadl

Null Hypothesis: POP has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: 2 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*

Phillips-Perron test statistic -2.510263 0.3213

Test critical values: 1% level -4.284580
5% level -3.562882
10% level -3.215267
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ADF)G gl e pilall coor¥ jlosaat Uades &yl izl jlat: (8) goekad!

Null Hypothesis: IDE has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=7)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -2.721139 0.2355

Test critical values: 1% level -4.284580
5% level -3.562882
10% level -3.215267

(PP)Ssd) s poladl ¥ jlotmal Bk By iz jlest: (9) ekl

Null Hypothesis: IDE has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: 3 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat  Prob.*

Phillips-Perron test statistic -2.677615 0.2519

Test critical values: 1% level -4.284580
5% level -3.562882
10% level -3.215267

ADEF) Jo¥ 3,401 wis dlay &Yure dhads &yl st jlast: (10 goekol!

Null Hypothesis: D(TCHOM) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=7)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -5.163771 0.0012

Test critical values: 1% level -4.296729
5% level -3.568379
10% level -3.218382
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PP)JsY! G, Lis Wy SV uwe Ads gyl il jlas: (11 Goeded)

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  -5.161151 0.0012

Test critical values: 1% level -4.296729
5% level -3.568379
10% level -3.218382

ADF)Jg¥ &8 ws Sl Jows sl dhades &) il jlest: (12 kol

Null Hypothesis: D(PIB) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=7)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -4.074415 0.0167

Test critical values: 1% level -4.296729
5% level -3.568379
10% level -3.218382

PP)JsY G die Szl doo 73U Ahedes Byl sl jlast: (13) goekalt

Null Hypothesis: D(PIB) has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: 2 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*

Phillips-Perron test statistic -4.145789 0.0142

Test critical values: 1% level -4.296729
5% level -3.568379
10% level -3.218382
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ADF)Jg¥ 841w S 505 Juas Bk iyl il jlai: (14 el

Null Hypothesis: D(POP) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=7)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -8.714393 0.0000

Test critical values: 1% level -4.296729
5% level -3.568379
10% level -3.218382

PP) IV G dis S a5 Jubas Aeds Ayl Lz (15) okl

Null Hypothesis: D(POP) has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: 8 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*

Phillips-Perron test statistic -11.37659 0.0000

Test critical values: 1% level -4.296729
5% level -3.568379
10% level -3.218382

ADF)J¥ Gl we paladl oY1 jlatal Ao gyl izl Hlast: (16) Golad!

Null Hypothesis: D(IDE) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 1 (Automatic - based on SIC, maxlag=7)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -5.818338 0.0003

Test critical values: 1% level -4.309824
5% level -3.574244
10% level -3.221728
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PP) IV Bl ks il V1 ezl s Bl et (17) Goeked)

Null Hypothesis: D(IDE) has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: 10 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*

Phillips-Perron test statistic -10.12256 0.0000

Test critical values: 1% level -4.296729
5% level -3.568379
10% level -3.218382

gohansen) ig b 4 ziall oSS s : (18) kel

Date: 09/19/20 Time: 14:43

Sample (adjusted): 1992 2018
Included observations: 27 after adjustments
Trend assumption: Linear deterministic trend

Series: TCHOM PIB POP IDE
Lags interval (in first differences): 1 to 4

Unrestricted Cointegration Rank Test (Trace)

Hypothesized Trace 0.05
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None * 0.830815 90.66465 47.85613 0.0000
Atmost 1 * 0.634388 42.69204 29.79707 0.0010
At most 2 * 0.420026 15.52508 15.49471 0.0495
At most 3 0.029779 0.816247 3.841466 0.3663

Trace test indicates 3 cointegrating eqn(s) at the 0.05 level
* denotes rejection of the hypothesis at the 0.05 level
**MacKinnon-Haug-Michelis (1999) p-values

Unrestricted Cointegration Rank Test (Maximum Eigenvalue)

Hypothesized Max-Eigen 0.05
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None * 0.830815 47.97261 27.58434 0.0000
At most 1 * 0.634388 27.16697 21.13162 0.0062
At most 2 * 0.420026 14.70883 14.26460 0.0425
At most 3 0.029779 0.816247 3.841466 0.3663

Max-eigenvalue test indicates 3 cointegrating eqn(s) at the 0.05 level
* denotes rejection of the hypothesis at the 0.05 level
**MacKinnon-Haug-Michelis (1999) p-values
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(FMOLS) ig b T3503 e il (19) ekt

Dependent Variable: TCHOM

Method: Fully Modified Least Squares (FMOLS)
Date: 09/19/20 Time: 14:49
Sample (adjusted): 1988 2018

Included observations: 31 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.

PIB  -4.595164 0.724983 -6.338308 0.0000
POP  -11.39599 2.235732 -5.097205 0.0000
IDE  -5.074597 1.590691 -3.190184 0.0036
c 63.21152 5.471031 11.55386 0.0000

R-squared 0.815931 Mean dependentvar  18.59145

Adjusted R-squared 0.795478 S.D. dependentvar  7.582199
S.E. of regression 3.428978 Sum squared resid  317.4630
Durbin-Watson stat 1.800362 Long-run variance 18.42623
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Résumé

La question du chdmage est considérée a 1'heure actuelle comme 1'un des
problémes fondamentaux auxquels la plupart des pays du monde sont confrontés
avec ses différents niveaux de progres et de réglementation, car elle refléte des
distorsions tant du coté de I'offre que de la demande de main-d'ceuvre résultant
de facteurs démographiques, économiques et sociaux. Ce probleme a fait 1'objet
de nos recherches ou 1'impact des variables a ¢t¢ mesuré. Analyse économique
des taux de chomage en Algeérie sur la période 1987-2018 C'est apres avoir traité
de deux aspects: un aspect particulier du cadre théorique sur le chomage,
analyser la réalité¢ du chomage dans 1'économie algérienne, mener une étude
analytique et descriptive des déterminants du chdmage en Algérie, puis une
¢tude standard sur le plan pratique en construisant un modele standard pour
mesurer I'impact des variables économiques sur le taux de chomage. Il a été
conclu a l'aide de mode¢les standard que le taux de croissance démographique, la
valeur du produit intérieur brut et le taux d'investissement étranger ont un effet
sur le taux de chdmage pendant la durée de la période d'é¢tude, de sorte qu'une
relation inverse entre ces déterminants et les taux de chomage a long terme a
¢galement ét¢é atteinte en suivant la méthode du carré. Micro-éléments corrigés
(FMOLS)

Mots clés: chomage, réformes économiques, produit intérieur brut, taux de
croissance démographique, investissement direct étranger, micro-carrés corriges
(FMOLS).



