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Mull Hypothesis: POPA has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 3 (Automatic - based on SIC, maxlag=3)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -6.692881 0.0006
Test critical values: 1% level -4 800080

5% level 3791172

10% level -3.342253

*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 14

Augmented Dickey-Fuller Test Equation
Dependent Variable: D{POPA)

Method: Least Squares

Date: 06/12/19 Time: 15:48

Sample (adjusted): 2004 2017

Included observations: 14 after adjustments

Variable Coefficient  5Std. Error t-Statistic Prob.
POPA(-1) -9.751970 1.457066 -6.692881 0.0002
D(POPA(-1)) 8.478869 1.340495 6.325179 0.0002
D(POPA(-2)) 7667272 1.194831 6.417035 0.0002
D(POPA(-3)) 5743493 0.889480 6.457138 0.0002
C 80.57026 11.95429 6.739859 0.0001

@TREND({"2000") 2.117466 0319690  6.623508 0.0002

MNull Hypothesis: PIB has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=3)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -1.429398 0.5434
Test critical values: 1% level -3.886751

5% level -3.052169

10% level -2 666593

*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 17

Augmented Dickey-Fuller Test Equation
Dependent Variable: D{PIB)

Method: Least Squares

Date: 06/12/19 Time: 15:51

Sample (adjusted): 2001 2017

Included observations: 17 after adjustments

Variable Coefficient  5Std. Error t-Statistic Prob.
PIB(-1) -0.131127 0.091736  -1.429398 0.1734
G 24 39588 13.43007 1.816512 0.0893
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Mull Hypathesis: GOVE has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=3)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -1.084562 0.6964
Test critical values: 1% level -3.886751

5% level -3.052169

10% level -2 666593

*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 17

Augmented Dickey-Fuller Test Equation
Dependent Variable: D{GOVE)

Method: Least Squares

Date: 06/12/19 Time: 15:56

Sample (adjusted): 2001 2017

Included observations: 17 after adjustments

Variable Coefficient  5Std. Error t-Statistic Prob.
GOVE(-1) -0.086739 0.079976 -1.084562 0.2952
G 3.473200 2132119 1.628990 01241

Mull Hypothesis: POP has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 2 (Automatic - based on SIC, maxlag=3)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -4 402230 0.0172
Test critical values: 1% level -4 728363

5% level -3.759743

10% level -3.324976

*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 15

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(POP)

Method: Least Squares

Date: 06/12/19 Time: 15:54

Sample (adjusted): 2003 2017

Included observations: 15 after adjustments

Variable Coefficient  5Std. Error t-Statistic Prob.
POP{-1) -0.106173 0.024118  -4.402230 0.0013
D(POP{-1)) 0.538530 0.254303 2117671 0.0603
D(POP(-2)) 0.522318 0.306312 1.705180 0.1190
G 1.338867 0.298389 4. 486988 0.0012

@TREND({"2000") 0.025607  0.006088  4.206003  0.0018
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Mull Hypothesis: D(PIB) has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on SIC, maxlag=3)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -3.424130 0.0020
Test critical values: 1% level -2 717511

5% level -1.964418

10% level -1.605603

*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 16

Augmented Dickey-Fuller Test Equation
Dependent Variable: D{PIB,2)

Method: Least Squares

Date: 06/12/19 Time: 15:53

Sample (adjusted): 2002 2017

Included observations: 16 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.

D(PIB{-1}) -0.880782 02572268 -3.424130  0.0038

MNull Hypaothesis: D(GOVE) has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on SIC, maxlag=3)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -2 775346 0.0088
Test critical values: 1% level 2717511

5% level -1.964418

10% level -1.605603

*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 16

Augmented Dickey-Fuller Test Equation
Dependent Variable: D{(GOVE, 2)

Method: Least Squares

Date: 06/12/19 Time: 15:58

Sample (adjusted): 2002 2017

Included observations: 16 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.

D(GOVE(-1)) -0.680037 0.245028 -2.775348 0.0141

74



:Bounds test jL=1:03 o3, kol

Levels Equation

Case 3: Unrestricted Constant and No Trend

Variable Coefficient Std. Error t-Statistic Prob.
FIB -0.004204 0.009054  -0.464295 0.6620
POP 0.464203 0.173558 2674620 0.0441
GOVE -0.035572 0.035685 -0.996838 0.3646

EC = POPA - (-0.0042*PIB + 0.4642*POP -0.0356*GOVE )

F-Bounds Test

Mull Hypothesis: Mo levels relationship

Test Statistic Value Signif. (1)) (1)
Asymptotic: n=1000
F-statistic 5564232 10% 272 377
k 3 5% 3.23 4.35
2.5% 3.69 489
1% 4.29 5.61
Actual Sample Size 16 Finite Sample: n=35
10% 2.958 4.1
5% 3.615 4913
1% 5198 6.845
Finite Sample: n=30
10% 3.008 4.15
5% 3.71 5018
1% 5.333 7.083
t-Bounds Test MNull Hypothesis: No levels relationship
Test Statistic Value Signif. (1)) (1)
t-statistic -1.667404 10% -2 57 -3.46
5% -2.86 -3.78
2.5% -3.13 -4.05
1% -3.43 -4.37
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ARDL Error Correction Regression
Dependent Variable: D{(POPA)
Selected Model: ARDL{(2, 1, 2, 2)

Case 3: Unrestricted Constant and No Trend

Date: 06/12M19 Time: 17:44
Sample: 2000 2017
Included cbservations: 16

ECM Regression
Case 3: Unrestricted Constant and No Trend

\ariable Coefficient  Std. Error  t-Statistic  Prob.
C 0.5905622 0.101281 5830620  0.0021
D(POPA(-1)) 0.342085 0.163926 2.086883 0.0913
D(FIB) 0.001587 0.001546 1.026102 0.3519
D(POP) 23.36695 2946391 7.930703 0.0005
D(POP(-1)) -10.21185 2044022  -4.995958 0.0041
D(GOVE) -0.045368 0.007733  -5.866554 0.0020
D(GOVE(-1)) 0.019901 0.005376 3.701694 0.0140
CointEq(-1)* -0.740426 0.124076  -5.967503 0.0019
R-squared 0.927825 Mean dependent var 0.183125
Adjusted R-squared 0864673 S.D. dependent var 0.176095
S.E. of regression 0.064780  Akaike info criterion -2.328788
Sum squared resid 0.033572 Schwarz criterion -1.942494
Log likelihood 26.63031  Hannan-Quinn criter. -2.309007
F-statistic 1469177  Durbin-Watson stat 2467026

Prob(F-statistic) 0.000549
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Résume:

L'objectif de cette étude est d'estimer la fonction de l'offre de travail en
Algérie en abordant les concepts de base du marché du travail, ainsi que I'évolution
du marché du travail en Algérie et ses indicateurs, ainsi que le concept de force de
travail. LDA, entre 2000 et 2017. L'étude a révélé que les principaux déterminants
de l'offre de main-d'ceuvre en Algérie sont la population, la production interne
brute et les dépenses de I'Etat.

Mots-clés: marche du travail, chdmage, emploi.

Abstract:

The objective of this study is to estimate the function of labor supply in
Algeria by addressing the basic concepts of the labor market, as well as the
evolution of the labor market in Algeria and its indicators, as well as the concept of
labor force. LDA, between 2000 and 2017. The study revealed that the main
determinants of labor supply in Algeria are population, gross domestic production
and government expenditures.

Keywords: labor market, unemployment, employment.



