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Log_Employment | Coef.
Log_Employment|

L1.| 0.555469
Log GDP | 0.350246
X 0.000663
_cons | -2.084591

2012 Lot aadl Bosio s bz e slozeVL Ul slae) e 1 ydaad
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Enter estimated coefficients (yellow cells)
Employment persistence log GDP
10.555469 10350246 |
Elasticities over different time horizons
1-year 2-year 3-year 4-year 5-year Long-

Contemporaneous ahead ahead ahead ahead ahead run
0,3500 0,5443 0,6521 0,7119 0,7451 0,7635 0,7865
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2019
Labor force(millions) 12.3
Unemployment Rate(percent) 11.38%
Unemployed(millions) 14
Employed(millions) 10.9
2025
Labor force (millions) 12.6
2020-2025
New Entrants to the labor force(millions) 0.3
Total number of currently unemployed and new entrants employment 1.7
Elasticity 0.65
Scenario 1:Change in employment required to achieve 5% unemployment target (percent) 10.0%
Scenario 1:Annual employment growth required to achieve 5% unemployment (percent) 1.6%
Scenario 1:Required annual real GDP growth rate for 2020-2025 (percent) 2.5%
Scenario 2: Change in employment required to absorb entrants (percent) 3%
Scenario 2: Annual employment growth required to absorb entrants (percent) 0.5%
Scenario 2: Required annual real GDP growth rate for 2020-2025 to absorb labor force (percent) 0.8%
Scenario 3: : Change in employment required to reduce unemployment by 25% (percent) 6.2%
Scenario 3: Annual employment growth required to reduce unemployment by 25% (percent) 1.0%
Scenario 3: Required annual real GDP growth rate for 2020-2025 to reduce unemployment by 25%
(percent) 1.65%
Scenario 4:Medium-term unemployment rate based on medium-term GDP gowth projections 8.5%
Scenario 4: Medium-term unemployment based on reform and medium-term GDP growth projections 2.6%
Average real GDP growth rate , 2009-2019 (percent) 2.6%
Average real GDP growth forecast , 2020-2025 0.6%
Annual percentage employment growth implied by historical growth and elasticity estimates 1.7%
Annual percentage employment growth achieved at current growth forecasts and elasticity estimates 0.4%
Scenario 1 : Default — change in employment and annual employment growth needed to reach unemployment target
of 0 5
If you wish to enter a target other than 0 ,please entre in shaded area: 5%

Scenario 3:

Default-change in employment required to reduce unemployment by 50
If you wish to enyter a target other than 50 ,please enter in shaded area:

Scenario 4 ;

0.70

Enter adjustment factor, a value between -1 and 1 that is added to elasticity to account for plicy or demogray

Enter alternate growth projection:

2012 Lo aadl Bodir s olly e slozeVWL &Ll slasl 0 1 ydeaed)
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Band 1 (elasticity = 0,57) Band 2 (elasticity = 0,61) mmmmm Band 4 (elasticity = 0,69)
mmmmm Band 5 (elasticity = 0,73)
e e» = Baseline:
6,0% 10,0%
4,0% ,"-_ - 8,0%
20% [ so S\ 2 N [ 6,0%
I ~ , M - 0,
0.0% - \ P \\ . \ ‘/\....~ L 4,0%

' \v 7 K ‘\ 4 L 2,0%
2,0% \ 7/ /

’ v/ V - 0,0%
~4.0% 4 L -2,0%
-6,0% ~4,0%
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-3.536601** ~-3.621023*** -2.743642 0.111504 LnGDP
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Lngdp

Lag LogL LR FPE AIC SC HQ
0 -4.052969 | NA 0.082962 0.348481 0.395629 0.363247
1 72.65355 142.8328 0.000448 -4.872659 | -4.778363 | -4.843127
2 75.90203 5.824850 0.000384* | -5.027726* | -4.886282* | -4.983427*
3 76.19669 0.508031 0.000404 -4.979082 | -4.790489 | -4.920017

Lnu

Lag LogL LR FPE AIC SC HQ
0 -15.95397 | NA 0.188509 1.169239 1.216387 1.184005
1 25.42062 77.04233* | 0.011645 -1.615215 -1.520919* | -1.585683
2 26.49404 1.924754 0.011592 -1.620278 | -1.478834 | -1.575980
3 28.38302 3.256875 0.010914* | -1.681588* | -1.492995 -1.622523*
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Bounds testy ssudt jLest 1 (40) Jouodl

Test Statistic Value Signif. 10y I1
F-statistic 3.567153 10% 2.63 3.35
K 2 5% 3.1 3.87
2.5% 3.55 4.38
1% 4.13 5

eviews10 wisz e slaeVl ais Ul slasl o ezl

idgd) i o e xST(3.567153) adUl Foasliamy 25l andll O Joadl IS n Lol
alysb agjly e Sl OF (6F Al 20,8 Jsdy aiadl 2.5, ab) s & 0100 ggall (S5mn ie Ll
Alladly (s3lasYl sodl op e JolSS @ semy LUly @iy (olasV) sadl oy J=Y)

: C:}u A W .V

399 ) Lty 2308 (3 &) Sl Slpadlly (o3LasVl gl V) 2hsh 45l BV gy e ASTH A
s« NARDL (3.2.2) cpoldl sae o oo 20 2350l btdy (Ol 0 dita JalSS

NARDL z3sad) pai5 s 1 (41) Jguendl

Variable Coefficient Std. Error  t-Statistic ~ Prob.
C 0.978848 0.297786  3.287086  0.0029
LU-1y* -0.272610 0.098767 -2.760120 0.0104
LGDP_POS(-1, -0.444992 0.163145 -2.727592 0.0113
LGDP_NEG-1, -2.189283 1.470023  -1.489285 0.1484
DLU(-1y) 0.101332 0.158063 0.641088  0.5271
DLU-2y 0.354766 0.159170 2.228852  0.0347
D@LGDP_POS, -0.069794 1.010991  -0.069035 0.9455
DLGDP_POS(-1y)  -1.892691 1.100191  -1.720330 0.0973
D@LGDP_NEG, -1.240228 4.109635 -0.301785 0.7652

DALGDP_NEG(-1y, 9.548739 3.890743 2454220 0.0211
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Long-run effect [+] Long-run effect [-]
Exog.var. Coefficient F-stat | Prob Coefficient | F-stat Prob
LGDP -1.632 34.23 | 0.000 8.031 5.364 0.029
Long-run asymmetry Short-run asymmetry
Wald Test F-stat Prob F-stat Prob
LGDP 3.643 0.067 2.155 0.154

STATA oz Je slazeVU &=Ll slasl (e 2 ezl
o ST iy Jslall salt 3 Prob o of ) xas e Folasl je fladl pie jlasl il Uy
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Variable Coeflicient Std. Error  t-Statistic ~ Prob.

DLU(-1y) 0.101332 0.143393 0.706673  0.4861
D@LU(-2y) 0.354766 0.141149 2.513423 0.0185
D@LGDP_POS;, -0.069794 0.795567 -0.087728 0.9308
D@LGDP_POS-1yy  -1.892691 0.770444 -2.456623 0.0210
D@LGDP_NEG, -1.240228 2.988142 -0.415050 0.6815
D@LGDP_NEG(-1yy 9.548739 3.360025 2.841866  0.0086
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Null Hypothesis: LGDP has a unit root
Exogenous: Constant
Lag Length: 1 (Automatic - based on SIC, maxlag=9)

O il By i) Lzt 0 O gl

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic 0.111504 0.9624
Test critical values: 1% level -3.621023
5% level -2.943427
10% level -2.610263
*MacKinnon (1996) one-sided p-values.
Null Hypothesis: LGDP has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 3 (Automatic - based on SIC, maxlag=9)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -2.743642 0.2265
Test critical values: 1% level -4.243644
5% level -3.544284
10% level -3.204699
*MacKinnon (1996) one-sided p-values.
Null Hypothesis: D(LGDP) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=9)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -3.898626 0.0049
Test critical values: 1% level -3.621023
5% level -2.943427
10% level -2.610263
*MacKinnon (1996) one-sided p-values.
Null Hypothesis: D(LGDP) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=9)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -3.883235 0.0229
Test critical values: 1% level -4.226815
5% level -3.536601
10% level -3.200320
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*MacKinnon (1996) one-sided p-values.

Null Hypothesis: LGDP has a unit root
Exogenous: Constant
Bandwidth: 3 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*
Phillips-Perron test statistic -0.181676 0.9323
Test critical values: 1% level -3.615588
5% level -2.941145
10% level -2.609066
*MacKinnon (1996) one-sided p-values.
Null Hypothesis: LGDP has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: 3 (Newey-West automatic) using Bartlett kernel
Adj. t-Stat Prob.*
Phillips-Perron test statistic -1.512247 0.8077
Test critical values: 1% level -4.219126
5% level -3.533083
10% level -3.198312
*MacKinnon (1996) one-sided p-values.
Null Hypothesis: D(LGDP) has a unit root
Exogenous: Constant
Bandwidth: 2 (Newey-West automatic) using Bartlett kernel
Adj. t-Stat Prob.*
Phillips-Perron test statistic -3.843980 0.0056
Test critical values: 1% level -3.621023
5% level -2.943427
10% level -2.610263
*MacKinnon (1996) one-sided p-values.
Null Hypothesis: D(LGDP) has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: 1 (Newey-West automatic) using Bartlett kernel
Adj. t-Stat Prob.*
Phillips-Perron test statistic -3.823767 0.0263
Test critical values: 1% level -4.226815
5% level -3.536601
10% level -3.200320

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

Null Hypothesis: LU has a unit root
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Exogenous: Constant
Lag Length: O (Automatic - based on SIC, maxlag=9)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -0.517998 0.8766
Test critical values: 1% level -3.615588
5% level -2.941145
10% level -2.609066
*MacKinnon (1996) one-sided p-values.
Null Hypothesis: LU has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 2 (Automatic - based on SIC, maxlag=9)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -2.372408 0.3869
Test critical values: 1% level -4.234972
5% level -3.540328
10% level -3.202445
*MacKinnon (1996) one-sided p-values.
Null Hypothesis: D(LU) has a unit root
Exogenous: Constant
Lag Length: 1 (Automatic - based on SIC, maxlag=9)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -2.730648 0.0788
Test critical values: 1% level -3.626784
5% level -2.945842
10% level -2.611531
*MacKinnon (1996) one-sided p-values.
Null Hypothesis: D(LU) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 1 (Automatic - based on SIC, maxlag=9)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -2.945554 0.1611
Test critical values: 1% level -4.234972
5% level -3.540328
10% level -3.202445
*MacKinnon (1996) one-sided p-values.
Null Hypothesis: LU has a unit root
Exogenous: Constant
Bandwidth: 4 (Newey-West automatic) using Bartlett kernel
Adj. t-Stat Prob.*
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Phillips-Perron test statistic -0.944351 0.7629
Test critical values: 1% level -3.615588
5% level -2.941145
10% level -2.609066
*MacKinnon (1996) one-sided p-values.
Null Hypothesis: LU has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: 4 (Newey-West automatic) using Bartlett kernel
Adj. t-Stat Prob.*
Phillips-Perron test statistic -1.675551 0.7426
Test critical values: 1% level -4.219126
5% level -3.533083
10% level -3.198312
*MacKinnon (1996) one-sided p-values.
Null Hypothesis: D(LU) has a unit root
Exogenous: Constant
Bandwidth: 4 (Newey-West automatic) using Bartlett kernel
Adj. t-Stat Prob.*
Phillips-Perron test statistic -5.281956 0.0001
Test critical values: 1% level -3.621023
5% level -2.943427
10% level -2.610263
*MacKinnon (1996) one-sided p-values.
Null Hypothesis: D(LU) has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: 3 (Newey-West automatic) using Bartlett kernel
Adj. t-Stat Prob.*
Phillips-Perron test statistic -5.348886 0.0005
Test critical values: 1% level -4.226815
5% level -3.536601
10% level -3.200320
*MacKinnon (1996) one-sided p-values.
UNIT ROOT TEST RESULTS TABLE (PP)
Null Hypothesis: the variable has a unit root
At Level
E I G
With Constant t-Statistic -0.6743 -0.0326 -0.5855
Prob. 0.8375 0.9476 0.8586
n0 n0 n0
With Constant & Trend t-Statistic -1.3938 -2.6757 -1.7861
Prob. 0.8406 0.2531 0.6844
n0 n0 n0
Without Constant & Trend t-Statistic 4.1038 1.9645 5.8072
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-0.6347
0.8472
n0
-1.7098
0.7200
n0
2.1256

-1.5717
0.4833
n0
-0.3977
0.9826
n0
0.2700



i PSRN

Prob. 0.9999

n0

At First Difference

d(E)
With Constant t-Statistic -4.5507
Prob. 0.0013

*k%k
With Constant & Trend t-Statistic -4.5795
Prob. 0.0058

*kk
Without Constant & Trend t-Statistic -2.8914
Prob. 0.0055

*kk

Notes:

a: (*)Significant at the 10%; (**)Significant at the 5%; (***) Significant at the 1% and (no) Not Significant

b: Lag Length based on AIC
c: Probability based on MacKinnon (1996) one-sided p-values.

178L]

0.9858
n0

d(l)
-4.7308
0.0008
*%k%k
-4.5989
0.0055
*k%k
-3.9973
0.0003

K%k

1.0000
n0

d(G)

-4.6942
0.0009

K%k
-4.5970
0.0056

*kk
-2.8866
0.0056

K%k

0.9900
n0

d(m)
-3.4104
0.0195
*%
-3.3237
0.0838

-2.9813
0.0044

K%k

0.7571
n0

d(x)

-3.2314
0.0290

*%*
-3.9756
0.0223

*%
-3.3233
0.0018

*k*k
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Sommaire:
Cette étude vise a essayer d'analyser les indicateurs du marché du travail en Algérie au cours de la
période (1980-2019), et pour analyser cela, nous avons divisé I'étude en deux chapitres. En analysant
la réalité du marché du travail en Algérie, avec une étude appliquée représentée dans l'analyse des
indicateurs du marché du travail en Algérie et la préparation des attentes a leur égard. Il nous a été
constaté¢ a la fin de la période de prévision que pour atteindre le taux de chomage de 5%, la
croissance annuelle du PIB réel doit étre atteinte de 2,5%, tandis que le taux de La croissance
annuelle du PIB réel nécessaire pour absorber les entrants attendus dans le marché du travail au
cours de la période de prévision est de 0,8 % et le taux de croissance annuel du PIB réel nécessaire
pour réduire le niveau de chomage de 25 % a la fin de la période de prévision est de 1,6 %. Quant
aux résultats de l'estimation de la loi d'Oken a I'aide d'un mod¢le autorégressif non linéaire pour les
intervalles de temps distribués lents (NARDL), que la relation entre la croissance économique et le
chomage était la méme, que ce soit en cas de boom ou de stagnation. Et en estimant les déterminants
de la demande de main-d'ceuvre a l'aide de l'approche des dépenses totales, nous avons conclu que
I'emploi est positivement affecté a la fois par l'investissement et les dépenses publiques et les

exportations, ce qui est conforme a la théorie économique.
Mots clés : marché du travail, chdmage, indicateurs du marché du travail, loi d'Okun

Summary:

This study aims to try to analyze the labor market indicators in Algeria during the period (1980-
2019), and in order to analyze that we divided the study into two chapters. By analyzing the reality
of the labor market in Algeria, with an applied study represented in analyzing the indicators of the
labor market in Algeria and preparing expectations regarding them. It was found to us at the end of
the forecast period that to reach the unemployment rate of 5%, the annual real GDP growth must be
achieved by 2.5%, while the rate in The annual real GDP growth needed to absorb the expected
entrants into the labor market over the forecast period is 0.8%, and the annual real GDP growth rate
needed to reduce the unemployment level by 25% at the end of the forecast period is 1.6%. As for
the results of estimating Oken’s law using a non-linear autoregressive model for the slow distributed
time gaps (NARDL), that the relationship between economic growth and unemployment was the
same, whether in the case of boom or stagnation. And by estimating the determinants of labor
demand using the total spending approach, we concluded that employment is positively affected by
both investment And government spending and exports, and this is consistent with economic theory.
Keywords: labor market, unemployment, labor market indicators, Okun's law.
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