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Variable Coefficient Std. Error t-Statistic Prob.
C 3130396. 469462.7 6.668039 0.0000
DK 0.000137 6.05E-05 2.257854 0.0359
DM -26.14915 31.86417 -0.820644 0.4220
PIB 6.69E-05 5.91E-06 11.31571 0.0000
DIDE 15.50042 183.8002 0.084333 0.9337
R-squared 0.967603 Mean dependent var  9517104.
Adjusted R-squared 0.960783 S.D. dependentvar  1728849.
S.E. of regression 342369.8 Akaike info criterion  28.50822
Sum squared resid 2.23E+12 Schwarz criterion  28.75365
Log likelihood  -337.0987 Hannan-Quinn criter.  28.57333
F-statistic 141.8693 Durbin-Watson stat  0.756591

Prob(F-statistic) 0.000000
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic ~ 3.732332 Prob. F(2,17) 0.0453
Obs*R-squared 7.322886 Prob. Chi-Square(2) 0.0257
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Series: Residuals

6| Sample 1991 2014
Observations 24
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Median -58209.19
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Heteroskedasticity Test: ARCH

F-statistic ~ 4.881201 Prob. F(1,21) 0.0384
Obs*R-squared 4.337806 Prob. Chi-Square(1) 0.0373
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Null Hypothesis: E has a unit root
Exogenous: None

Lag Length: 0 (Automatic - based on SIC, maxlag=5)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -3.464670 0.0014
Test critical values: 1% level -2.669359
5% level -1.956406
10% level -1.608495
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 174.8373
Obs*R-squared 23.63673

Prob. F(2,19)
Prob. Chi-Square(2)

0.0000
0.0000

Test Equation:
Dependent Variable: RESID
Method: Least Squares
Date: 05/17/17 Time: 18:09
Sample: 1991 2015
Included observations: 25

Presamplemissing value laggedresiduals set to zero.

Variable Coefficient Std. Error t-Statistic Prob.
DK 1.29E-23 2.73E-24 4.719578 0.0001
DL 1.50E-17 7.62E-18 1.964441 0.0643
DM -2.05E-17 1.35E-18 -15.17424 0.0000
DPIB -1.31E-24 1.73E-24 -0.756987 0.4583
RESID(-1) -0.011520 0.074084 -0.155498 0.8781
RESID(-2) -0.160721 0.069501 -2.312497 0.0321
R-squared 0.945469 Meandependent var -1.53E-14
Adjusted R-squared 0.931119 S.D. dependentvar  6.48E-14
S.E. of regression 1.70E-14 Sumsquaredresid  5.49E-27

Durbin-Watson stat 2.257421
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Heteroskedasticity Test: ARCH

F-statistic 0.238567 Prob. F(1,22) 0.6301
Obs*R-squared 0.257463 Prob. Chi-Square(1) 0.6119
Test Equation:
Dependent Variable: RESID"2
Method: Least Squares
Date: 05/17/17 Time: 18:11
Sample (adjusted): 1992 2015
Included observations: 24 afteradjustments
Variable Coefficient Std. Error t-Statistic Prob.
C 4.01E-27 1.80E-27 2.224243 0.0367
RESID"2(-1) 0.124594 0.255089 0.488433 0.6301
R-squared 0.010728 Meandependent var  4.44E-27
Adjusted R-squared  -0.034239 S.D. dependentvar  7.61E-27
S.E. of regression 7.74E-27 Sumsquaredresid  1.32E-51
F-statistic 0.238567 Durbin-Watson stat  1.672085

Prob(F-statistic) 0.630076
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Null Hypothesis: IDE has a unit root
Exogenous: Constant

Lag Length: 0 (Automatic - based on SIC, maxlag=>5)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -1.311453 0.6079
Test critical values: 1% level -3.724070
5% level -2.986225
10% level -2.632604
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(IDE)
Method: Least Squares
Date: 05/17/17 Time: 18:32
Sample (adjusted): 1991 2015
Included observations: 25 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
IDE(-1) -0.171006 0.130395 -1.311453 0.2026
C 147.9596 176.8799 0.836498 0.4115
R-squared 0.069576 Mean dependent var -25.09240
Adjusted R-squared 0.029123 S.D. dependentvar  597.7189
S.E. of regression 588.9510 Akaike info criterion  15.67118
Sum squared resid 7977856. Schwarz criterion  15.76869
Log likelihood  -193.8898 Hannan-Quinn criter.  15.69823
F-statistic 1.719909 Durbin-Watson stat  1.532715

Prob(F-statistic) 0.202646
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Null Hypothesis: D(IDE) has a unit root
Exogenous: Constant

Lag Length: 0 (Automatic - based on SIC, maxlag=5)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic  -3.583688 0.0141
Test critical values: 1% level -3.737853
5% level -2.991878
10% level -2.635542
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(IDE,?2)
Method: Least Squares
Date: 05/17/17 Time: 18:33
Sample (adjusted): 1992 2015
Included observations: 24 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
D(IDE(-1)) -1.099901 0.306919 -3.583688 0.0017
C -21.69925 128.4723 -0.168902 0.8674
R-squared 0.368593 Mean dependent var -88.91833
Adjusted R-squared 0.339893 S.D. dependent var  766.3532
S.E. of regression 622.6389 Akaike info criterion  15.78547
Sum squared resid 8528942. Schwarz criterion  15.88364
Log likelihood  -187.4256 Hannan-Quinn criter.  15.81151
F-statistic 12.84282 Durbin-Watson stat  1.485610

Prob(F-statistic) 0.001655
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Null Hypothesis: K has a unit root
Exogenous: Constant
Lag Length: O (Automatic - based on SIC, maxlag=>5)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic ~ 4.429621 1.0000

Test critical values: 1% level -3.724070
5% level -2.986225
10% level -2.632604

*MacKinnon (1996) one-sided p-values.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(K)
Method: Least Squares
Date: 05/17/17 Time: 18:34
Sample (adjusted): 1991 2015
Included observations: 25 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
K(-1) 0.099637 0.022493 4.429621 0.0002
C -1.53E+09 7.99E+08 -1.920147 0.0673
R-squared 0.460367 Mean dependent var  1.72E+09
Adjusted R-squared 0.436904 S.D. dependentvar 2.08E+09
S.E. of regression 1.56E+09 Akaike info criterion  45.25555
Sum squared resid  5.63E+19 Schwarz criterion  45.35306
Log likelihood -563.6944 Hannan-Quinn criter.  45.28259
F-statistic 19.62154 Durbin-Watson stat  1.345504

Prob(F-statistic) 0.000193
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Null Hypothesis: D(K) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=5)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -5.285938 0.0014
Test critical values: 1% level -4.394309
5% level -3.612199
10% level -3.243079
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(K,2)
Method: Least Squares
Date: 05/17/17 Time: 18:36
Sample (adjusted): 1992 2015
Included observations: 24 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
D(K(-1)) -1.130734 0.213914 -5.285938 0.0000
C -1.39E+09 6.35E+08 -2.190605 0.0399
@TREND("1990") 2.59E+08 63060256 4.102863 0.0005
R-squared 0.574185 Mean dependent var  2.50E+08
Adjusted R-squared 0.533631 S.D. dependent var  1.70E+09
S.E. of regression 1.16E+09 Akaike info criterion  44.70246
Sum squared resid 2.84E+19 Schwarz criterion  44.84971
Log likelihood  -533.4295 Hannan-Quinn criter.  44.74152
F-statistic 14.15858 Durbin-Watson stat  2.090042

Prob(F-statistic) 0.000128
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Null Hypothesis: L has a unit root
Exogenous: Constant

Lag Length: 5 (Automatic - based on SIC, maxlag=>5)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic  2.811451 1.0000
Test critical values: 1% level -3.831511
5% level -3.029970
10% level -2.655194

*MacKinnon (1996) one-sided p-values.

Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 19

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(L)
Method: Least Squares
Date: 05/17/17 Time: 18:37
Sample (adjusted): 1996 2014
Included observations: 19 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
L(-1) 0.012812 0.004557 2.811451 0.0157
D(L(-1)) 0.005731 0.184705 0.031029 0.9758
D(L(-2)) -0.076766 0.164038 -0.467977 0.6482
D(L(-3)) 0.088727 0.163373 0.543093 0.5970
D(L(-4)) -0.106622 0.139703 -0.763204 0.4601
D(L(-5)) -0.002321 0.000561 -4.136655 0.0014
C 130373.3 69759.66 1.868892 0.0862
R-squared 0.742411 Mean dependent var  241110.0
Adjusted R-squared 0.613616 S.D. dependentvar  32757.76
S.E. of regression 20362.16 Akaike info criterion  22.95805
Sum squared resid ~ 4.98E+09 Schwarz criterion  23.30601
Log likelihood -211.1015 Hannan-Quinn criter.  23.01694
F-statistic 5.764293 Durbin-Watson stat  1.629514

Prob(F-statistic) 0.004975
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Null Hypothesis: D(L) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=5)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -1286.051 0.0000
Test critical values: 1% level -3.752946
5% level -2.998064
10% level -2.638752
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(L,2)
Method: Least Squares
Date: 05/17/17 Time: 18:38
Sample (adjusted): 1992 2014
Included observations: 23 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
D(L(-1)) -1.000969 0.000778 -1286.051 0.0000
C 252252.1 9042.797 27.89536 0.0000
R-squared 0.999987 Mean dependent var  2433595.
Adjusted R-squared 0.999987 S.D. dependent var 11679892
S.E. of regression 42598.01 Akaike info criterion  24.23994
Sum squared resid  3.81E+10 Schwarz criterion  24.33868
Log likelihood -276.7594 Hannan-Quinn criter.  24.26478
F-statistic 1653927. Durbin-Watson stat  0.906223
Prob(F-statistic) 0.000000
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Null Hypothesis: M has a unit root
Exogenous: Constant

Lag Length: O (Automatic - based on SIC, maxlag=>5)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic  0.642077 0.9880
Test critical values: 1% level -3.724070
5% level -2.986225
10% level -2.632604
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(M)
Method: Least Squares
Date: 05/17/17 Time: 18:39
Sample (adjusted): 1991 2015
Included observations: 25 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
M(-1) 0.027493 0.042819 0.642077 0.5272
C 1106.673 1193.699 0.927096 0.3635
R-squared 0.017609 Mean dependentvar  1717.910
Adjusted R-squared  -0.025104 S.D. dependentvar  3556.584
S.E. of regression 3600.949 Akaike info criterion  19.29240
Sum squared resid 2.98E+08 Schwarz criterion  19.38991
Log likelihood  -239.1550 Hannan-Quinn criter.  19.31945
F-statistic 0.412263 Durbin-Watson stat  1.493609

Prob(F-statistic) 0.527171
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Null Hypothesis: D(M) has a unit root
Exogenous: Constant

Lag Length: 0 (Automatic - based on SIC, maxlag=5)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic  -3.429965 0.0198
Test critical values: 1% level -3.737853
5% level -2.991878
10% level -2.635542
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(M,2)
Method: Least Squares
Date: 05/17/17 Time: 18:40
Sample (adjusted): 1992 2015
Included observations: 24 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
D(M(-1)) -0.824987 0.240523 -3.429965 0.0024
C 1507.419 887.0358 1.699389 0.1033
R-squared 0.348431 Mean dependent var -214.2292
Adjusted R-squared 0.318814 S.D. dependentvar  4341.136
S.E. of regression 3582.911 Akaike info criterion  19.28539
Sum squared resid 2.82E+08 Schwarz criterion  19.38357
Log likelihood  -229.4247 Hannan-Quinn criter.  19.31144
F-statistic 11.76466 Durbin-Watson stat  1.655638

Prob(F-statistic) 0.002394
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Null Hypothesis: PIB has a unit root

Exogenous: Constant

Lag Length: 0 (Automatic - based on SIC, maxlag=5)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic ~ 3.234169 1.0000
Test critical values: 1% level -3.724070
5% level -2.986225
10% level -2.632604
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(PIB)
Method: Least Squares
Date: 05/17/17 Time: 18:41
Sample (adjusted): 1991 2015
Included observations: 25 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
PIB(-1) 0.048004 0.014843 3.234169 0.0037
C -1.57E+09 1.40E+09 -1.115904 0.2760
R-squared 0.312609 Mean dependent var  2.84E+09
Adjusted R-squared 0.282722 S.D. dependentvar 1.95E+09
S.E. of regression 1.66E+09 Akaike info criterion  45.36941
Sum squared resid 6.30E+19 Schwarz criterion  45.46692
Log likelihood  -565.1176 Hannan-Quinn criter.  45.39645
F-statistic 10.45985 Durbin-Watson stat  1.324024
Prob(F-statistic) 0.003666
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Null Hypothesis: D(PIB) has a unit root
Exogenous: Constant, Linear Trend

Lag Length: 0 (Automatic - based on SIC, maxlag=5)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -3.761074 0.0373
Test critical values: 1% level -4.394309
5% level -3.612199
10% level -3.243079
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(PIB,2)
Method: Least Squares
Date: 05/17/17 Time: 18:42
Sample (adjusted): 1992 2015
Included observations: 24 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
D(PIB(-1)) -0.776900 0.206563 -3.761074 0.0011
C 7.81E+08 6.74E+08 1.158143 0.2598
@TREND("1990") 1.19E+08 56704757 2.090630 0.0489
R-squared 0.404628 Mean dependent var  2.44E+08
Adjusted R-squared 0.347925 S.D. dependent var  1.85E+09
S.E. of regression 1.49E+09 Akaike info criterion  45.20437
Sum squared resid ~ 4.69E+19 Schwarz criterion  45.35163
Log likelihood  -539.4524 Hannan-Quinn criter.  45.24344
F-statistic 7.136018 Durbin-Watson stat  2.083437

Prob(F-statistic) 0.004318
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Résumé :

Ce sujet traite d’'une étude sur 'impact de linvestissement direct
étranger sur le marché du travail La ou nous avons étudié 'impact de
I'investissement direct étranger sur le marché du travail en Algerie
durant la période « 1990-2016 », on utilisant « co-integration » et « la
fonction de production ». et les résultats obtenus démontrent qu’il
n’existe pas une relation d’équilibre sur le long et le court terme entre

la main d’ceuvre et certaines variables économiques.



