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Abstract:

We have tried through this article demonstrate the role of the
Algerian State for the control of equivalences unemployment
followed a policy of public spending, where we demonstrated in
the quantitative study period (1990-2013) that the unemployment
rate drop next year by 0.14 units if public spending increased
incremented by one unit in the current year, which corresponds to
the economic theory, where estimating this relationship through
error correction model.

Key words: Unemployment, Public Expenditure, Economic
Reforms, Error Correction Model.

Résume :

Nous avons essayé a travers cet article est de mettre en évidence
le role de I'Etat algérien a contréler le taux de chGmage a suivi une
politique de dépenses publiques, qui nous a vu dans I'étude
quantitatif au cours de la période ( 1990-2013 ) dont ont confirmé
que le chdmage est réduit de 1’année prochaine a 0.14 unité si les
dépenses publiques ont augmenté¢ d’une seule unité dans 1’année
actuelle qui correspond a la théorie économique, suivant notre
estimation de cette relation par le modéle de correction d'erreur.

Les mots clés: Chomage, Depenses Publiques, Réformes
Economiques, Modeéle de Correction d'Erreur.
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Dependent VVariable: LCH
Method: Least Squares
Date: 02/15/16 Time: 21:57
Sample: 1990 2013
Included observations: 24

Variable Coefficient Std. Error t-Statistic Prob.

c 4.636317 0.271354 17.08587 O0.0000

LDEP -0.279759 0.043342 -6.454742 0.0000

R-squared 0.654434 Mean dependent var 2.915012

Adjusted R-squared 0.638727 S.D. dependent var 0.409028

S.E. of regression 0.245850 Akaike info criterion 0.111467

Sum squared resid 1.329731 Schwarz criterion 0.209638

Log likelihood 0.662398 Hannan-Quinn criter. 0.137512

F-statistic 41.66369 Durbin-Watson stat o0.378822
Prob(F-statistic) 0.000002
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Dependent Variable: LCH
Method: Least Squares
Date: 02/15/16 Time: 22:05
Sample: 1990 2001
Included observations: 12
Variable Coefficient Std. Error t-Statistic Prob.
C 2.328546 0.172802 13.47521 0.0000

LDEP 0.175004 0.033256 5.262349 0.0004
R-squared 0.734694 Mean dependent var 3.231962
Adjusted R-squared 0.708163 S.D. dependent var 0.126337
S.E. of regression 0.068250 Akaike info criterion -2.380279
Sum squared resid 0.046580 Schwarz criterion -2.299461
Log likelihood 16.28167 Hannan-Quinn criter. -2.410200
F-statistic 27.69232 Durbin-Watson stat 0.963356
Prob(F-statistic) 0.000367
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Dependent Variable: LCH
Method: Least Squares
Date: 02/15/16 Time: 22:14
Sample: 2002 2013
Included observations: 12
Variable Coefficient Std. Error t-Statistic Prob.
C 6.163635 0.433732 14.21070 0.0000

LDEP -0.499143 0.060500 -8.250260 0.0000
R-squared 0.871905 Mean dependent var 2.598062
Adijusted R-squared 0.859095 S.D. dependent var 0.338639
S.E. of regression 0.127116 Akaike info criterion -1.1364249
Sum squared resid 0.161584 Schwarz criterion -1.055607
Log likelihood 8.818547 Hannan-Quinn criter. -1.166346
F-statistic 68.06679 Durbin-Watson stat 1.588619
Prob(F-statistic) 0.000009
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Date: 12/13/15 Time: 17:21

Sample (adjusted): 1992 2013

Included observations: 22 after adjustments
Trend assumption: Linear deterministic trend
Series: LCH LDEP

Lags interval (in first differences): 1 to 1

Unrestricted Cointegration Rank Test (Trace)

Hypothesized Trace 0.05
No. of CE(s)  Eigenvalue Statistic Critical Value
None * 0.576214 18.92240 15.49471

At most 1 0.001582 0.034827 3.841466

Trace test indicates 1 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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(ECM) ijﬁ & ,;L:J\ Ol s sde WAL 10 ”5) Jj.\;;.‘\

3 2 1 ﬂ;L‘L:J\ EESE)
-1.01 -1.28 -1.46 Akaike
-0.12 -0.58 -0.97 Schwarz
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Vector Error Correction Estimates
Date: 02/15/16 Time: 20:08
Sample (adjusted): 1992 2013
Included observations: 22 after adjustments
Standard errors in () & t-statistics in []
Cointegrating Eq: CointEql
LCH(-1) 1.000000
LDEP(-1) 0.461893
(0.05030)
[ 9.18329]
(o} -5.795307
Error Correction: D(LCH) D(LDEP)
CointEql -0.258355 -0.662655
(0.08392) (0.19894)
[-3.07870] [-3.33095]
D(LCH(-1)) 0.125044 -0.426084
(0.18849) (0.44684)
[ 0.66341] [-0.95356]
D(LDEP(-1)) -0.087512 0.036531
(0.08188) (0.19412)
[-1.06873] [0.18819]
(o} -0.015533 0.153575
(0.02665) (0.06319)
[-0.58278] [ 2.43047]
R-squared 0.396896 0.384741
Adj. R-squared 0.296379 0.282197
Sum sq. resids 0.167604 0.941946
S.E. equation 0.096495 0.228758
F-statistic 3.948538 3.751985
Log likelihood 22.43250 3.442696
Akaike AIC -1.675682 0.050664
Schwarz SC -1.477310 0.249035
Mean dependent -0.035074 0.171635
S.D. dependent 0.115037 0.270007

EVIEWS8 ol plseaaly el slas] 2l
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B (LM ) il 2l aglam ) apall (oS4 S8l Ms gy e oo
s & Y05 agies (S5t dis Miag (PTOD (LM-Stat)>0.05) sl olsys ikl
(12) 13) Jgadl amzgr o Miag b S50 302 2350 O
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VEC Residual Serial Correlation LM Tests
Null Hypothesis: no serial correlation at lag
order h

Date: 02/15/16 Time: 20:10

Sample: 1990 2013

Included observations: 22

Lags LM-Stat Prob
1 3.945988 0.4134
2 3.330675 0.5041
3 1.461185 0.8335
4 2.493687 0.6458
5 5.614506 0.2298
6 2.284992 0.6835
7 3.700159 0.4481
8 2.225461 0.6944
9 2.050624 0.7264
10 4580432 0.3331
11 1.278990 0.8649
12 6.356563 0.1741

Probs from chi-square with 4 df.
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Marché du travail et emploi en Algérie, «Elément pour une politique
national de I'emploi profit de paysy» , Alger, 2003 | p 25
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(14) Régis Bourbonnais, « Econométrie», Dunod, 6°™
Paris, 2005, p 259.
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