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Summary:

This study aims to examine the impact of economic growth on
employment in Algeria during the period (1991-2023), This was done using
cointegration according to the ARDL methodology, The results of the study
revealed cointegration between the study variables. The long-significant
direct relationship between employment and gross domestic product, and a
non-sinificant inverse relationship between employment and inflation rates.
Asfor the short-term results, they showed a significant direct relationship
between employment and DGP and an insignificant inverse relationship
between employment and inflation rates.

Keywords: employment, economic growth, model ARDL.
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Breusch-Godfrey Serial Correlation LM Test:
Mull hypothesis: Mo serial correlation at up to 2 lags

F-statistic 0.886716 Prob. F(2,12) 0.4374
Obs*R-squared 3733966 Prob. Chi-Square(2) 01546

EVIEWS 12 zaliy cilaie e alaeVl il dlae) oo 1 il
telladl) s 3-3

@ pall (il i ey digine gt g8 0.28 clS Alany) dadll o 228 ARCH laal W
) zigaill A Slpdall adll as ol il

sUad¥) (e gy :(4) a2 Jsaad

Heteroskedasticity Test: ARCH

F-statistic 1.209990 Prob. F(1,26) 0.2814
Obs*R-squared 1.245120 Prob. Chi-Square(1) 0.2645

EVIEWS 12 zaliy cilajie o slae ¥l Gl slscl (g : jaaal

Lsiea e 480.18 o Loa¥) 3¢} idlaay) ieidll Ll :Ramsey Reset Test jLid)  4-3
sl g Sgail b pakiaal) I JSAD Aaa Waolie i padl (mdll O e

Ramsey RESET Test jLad) gilii :(5) a3 Jgaad)

Ramsey RESET Test

Equation: UNMTITLED

Oymintted Warnables: Squares of fitted wvalues

Specification: EMP EMP{-1)} EMPI{-2) EMP(-3) EMP{(-4) GDFP GDP({-1)
SDP-2) GDP-32) GDP(—4a) INF INEC-T ) INEC-2) INFC-3) INE-2) O

Walue df Probakbility
t-statistic 1.383296 13 O 1899
F-=statistic 1913507 (1, 13) O 1899
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s die Ay 53V aall G e 28 CUSUM Squ 5 CUSUM il ciliiliaa) (ff Jaadl LS
20 b 39as (6 < i Lol diladens soaall z3saill o) e Ju Lo 1ag % 5 digine
LKAl 8 nse sa L ey skl JaV) iy yeadll JaY)
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12

10 11 12 13 14 15 16 17 18 19 20 21 22 23

CUsum 5% Significance

1.6

1.2

0.8

0.4

0.0

-0.4

10 11 12 13 14 15 16 17 18 19 20 21 22 23

‘ CUSUM of Squares 5% Significance ‘
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cabide yie AV ) V)l il e ST 29 72463 & 3saall LY F ddlas) o
O Aidie JalSs dBle dgag mitind Wil A& Y lse Calife die ) i gal) 40y salgel) da sl andl)
Al 558 DA adaill eV anaey sl ol s a5 dsrdil) <V aee
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C—————— I(0) —----—- 1y ----—-- >
10% critical wvalue 3.393 4.410
5% critical wvalue 4.183 5.333
1% critical wvalue 6.140 7 .607
F-statistic = 7 .463

Bootstrap critical wvalues
10 % 5 % 1 %
3.740 4.710 7 .160

R zalin als da e alaeYh Qllal) shae) o 1 jiaall
10 Bymaly Aligh 48Nl 6-3

daaiall Jare G 5% (Ssie 2ie Digiaa y il ADle 2gag 1aadl (8) o) Joaall DA e

&8y Al 1% o Jlay) Jad) 2l aas 85U o) Cus ) sl m50 aasy

Jondil) e (o (sgisall Ll die Ligiae e Loufe ADle 2298 WS L% 0.1 @ dordil) Y aea
o 0.43 & Juantl) ¥ ama b gleals dlliy 1% @ pdocail] cVaee 8 5L o) Cus paiaillg

Gishall Ja¥) il i :(7) a8y Jgaal

Variable * Coefficient Std. Error t-Statistic FProb.
GDP(-1) 0105470 1160592 0.090876 0.9283
INF(-1) -0 435384 0.248889 -1.749310 0.0916

Mote: * Coefficients derived from the CEC regression.
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O Gun gsinay calls Uadl) et Jalae () 1aa3 (9) Jsandl DA ey uuadll Ja¥) il L
il Jaee Cp Digine duayle 3DUe 35a aa oY) plall & mana juadl) JaY) cladl e %20
5Ly Alls 1% o JlaY) Jadl mll) aas 8 8l of Cus JaaY) el @bl aasg
BaL of s adicailly Jriill aee o gina e e ADAe 9ng5-%0.23 @ dsnill Y
:%0.09 < Juill c¥ara (b glati 4l 1% @ pdzill Jaea A

omalll Ja¥) il Jias (8) a8y Jgaad

Dependent Variable: D{EMFPF)

Method: ARDL

Date: 05M18/25 Time: 21:56

Sample: 1995 2023

Included observations: 29

Dependent lags: 4 (Automatic)

ASutomatic-lag linear regressors (4 max. lags): GDFP INF
Deterministics: Unrestricted constant and no trend (Case 3)
Model selection method: Akaike info criterion (AIC)
Mumber of models evaluated: 100

Selected model: ARDL{4, 4,4}

Wariable Coefficient Std. Error t-Statistic Frob.
COINTEQ™ -0 207282 O.053763 -3.855500 0001 4
D EMP{-1)) -0 186701 0.155497 -1.072049 02996
D EMP{-2)) 0165456 0. 144508 1144171 02694
CEMP{-3)) 0. 462476 0. 149702 3.089320 Q.00 7F0
D{GDP) 0. 23656042 Q.08 7058 3.519948 000238
D{GDP{-1)) 0.321514 0080141 4. 011852 O.0010
D{GDP{-2)) 0210762 0089442 2.356407 00315
D{GDP({-3)) 0. 197480 0090236 2188470 00438
D {INE) -0.095597F 0048424 -1. 974173 00659
D INE(=1 ) 0073460 0040743 1.802999 00903
DN (=20 0. 151507 0033922 4 466403 00004
DI (=33 0. 125448 0.041507 3.022323 00081
c 8177466 2067654 3.954949 o001 1
R-squared 0. 7FF3435 Mean dependent var 0112828
Adjusted R-squared 0603512 S D dependent wvar 1.131915
5 E. of regression 0. F12F737F Akaike info criterion 2 462435
Sum squared resid 8127894 Schwarz criterion 3. 075361
Log likelihood -22 70530 Hannan-Quinn criter. 2 654396
F-statistic 4 551668 Durbin-WWatson stat 2. 337212

Prob{F-statistic) 0002927

*  p-values are incompatible with t-Bounds distribution.
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UNIT ROOT TEST TABLE (ADF)

At Level

EMP GDOP INF
With Constant t-Statistic -1.2543 -4 3522 -2.2454
Prob. 0.6386 0.0016 0.1950

nd bl nQ
With Constant & Trend t-Statistic -1.7854 -4 2702 -2 5976
Prob. 0.6889 0.0098 0.2838

nd bl nQ
Without Constant & Trend t-Statistic -0.1289 -1.3128 -2.2337
Prob. 0.6317 0.1710 0.0266

nd nQ =

At First Difference

d(EMP) d{GDF) d({INF)

With Constant t-Statistic -4 8079 -8.8419 -5.9805
Prob. 0.0005 0.0000 0.0000

With Constant & Trend t-Statistic -4 7023 -8.7064 -6.3150
Prob. 0.0035 0.0000 0.0001

Without Constant & Trend t-Statistic -4. 8829 -8.9835 -2.4038
Prob. 0.0000 0.0000 0.0181

Notes: (*)Significant at the 10%; (**)Significant at the 5%; (***) Significant at the 1%. and (no) Not Significant
*MacKinnon (1996) one-sided p-values.
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