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Abstract : The research paper aimed to apply a model among time series models,
and the methodology adopted was to use the Box-Jenkins model to forecast
unemployment rates in Algeria during the period from 1989 to 2028. The expected
results showed that the most appropriate model in forecasting processes is ARIMA
(2.2.2), since it has the lowest value of the Akaike criterion. Based on the forecast

results, it 1s clear that unemployment rates are witnessing a continuous increase,

reaching 20.28% in 2028,
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Date: 021122 Time: 17:33

Sample: 1989 2020

Included observations: 30

Autocorrelation Partial Correlation AC PAC Q-Stat  Prob

 E— 1 [ 1 1 -0.492 -0.492 7.9994 0.005
| . O 1 2 0117 -0.164 84699 0.014
[ 1 O 1 3 -0.081 -0.101 8.6001 0.035
| 1 IO 1 4 -0.008 -0.091 86022 0072
| = 1 = 5 0184 0191 99024 0078
| = 1 1O 1 6 -0.252 -0.089 12.441 0.053
| . 1O 1 7 0118 -0.067 13.021 0072
| . 1 =1 8 0104 0190 13490 0.095
[ — 1 O 1 9 -0.241 -0.171 16.155 0.064
| =1 1 1 10 0199 -0.013 18.050 0.054
| = 1 O 1 11 -0.253 -0.151 21.287 0.031
| ! 1 1 12 0259 0.019 24864 0.015
[ 1 1 no 13 -0.090 0.055 25326 0.021
| 1 1 mo 14 -0.022 0.067 25356 0.031
| | 1 | 15 067 0171 27133 0.028
[ - 1 (I 1 16 -0.215 -0.031 303200 0.017
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Sample: 19

89 2020

Included observations: 32

Model Selection Criteria Table
Dependent Wariable: LOGALG)
Date: 02/M1/22 Time: 17:34

Madel Logl AlC= BIC HC
(2.230,0) 33374326 -1.710895 -1.436070 -1.619798
(2.130,0) 32158367 -1.597398 -1.468377F -1.621484
(1.230,0) 27.431730 -1.401982 -1.172962 -1.325059
(1,0%0,0) 25378873 -1.298680 -1.261267 -1.353131
(2.0)0,0) 26.347522 -1.296720 -1.213503 -1.3359509
(1.13¥0,0} 25917835 -1.269865 -1.1866458 -1.309133
(0,230,0) 11.860401 -0.4912F5 -0.308058 -0.430544
(0,130,0) 0.F728056 0.141996 0.279409 0.187545
[0,030,0) -16.2335581 1.139599  1.231207  1.169964
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Dependent Variable

Date: 02/11/22 Tim
Sample 1989 2020

CLOGALG)

ae: 17:35

Included observations: 32
Convergence achieved after 70 iterations
Coeflficient covariance computed using outer product of gradients

Method: ARMA Maximum Likelthood (BFGS)

Std. Error -Statistic

Variable Coeaflicient Frob
L& 2812935 0034511 81 508206 0.0000
AR(CT) 1.954969 0.019045 102.6482 0.0000
AR(2) 0.989379 0019044 51.95329 0.0000
MA(T) -1.306531 469 0664 -0.0027385 0 9978
MACZ2) 0.306532 182.2382 0.001682 0.9987
SIGMASQ 0.005808 1.346409 000432314 0.9966
R-squared 0.964037 Mean dependent var 2.813066
Adjusted R-squared 0957121 S D dependent var 0408295
S E ofregression 0. 084547 Akalke Info criterion ~1. 710895
Sum squared resid 0.185852 Schwarz criterion -1.436070
Log likelihood 33 37433 Hannan-Quinn criter 1619799
F-statistic 139 3927 Durbin-Watson stat 1.927789

FProp(F-statistic) 0.000000
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Sernes: Residuals
10 i Sample 1989 2020
Observations 32
8 4 Mean 0.010867
Median 0.022360
8. Maxirmum 0.164015
Minimum -0.176850
Std. Dev 0076638
&3 Skewness  -0412668
- - Kurtosis 2.960745
24
Jarque-Bera 0910293
oI Probabilty — 0.634355
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Heteroskedasticity Test ARCH

F-statistic 0.066272 Prob. F(1,29) 0.7987
Obs*R-squared 0.070681 Prob. Chi-Square(1) 0.7903
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2016 10.5 14.46
2017 11.7 14.93
2018 11.7 15.47
2019 11.4 16.06
2020 141 16.69
2021 - 17.34
2022 - 17.97
2023 - 18.58
2024 - 19.13
2025 - 19.59
2026 - 19.95
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