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Abstract This paper sought to study the relationship between 

unemployment and GDP in a sample of Maghreb countries during the 

period (1991-2019), and for this purpose the descriptive analytical 

method and standard method were used using the Panel models, where 

the fixed effects model was found to be the appropriate model, and 

through the common integration test we concluded that there is no 

long-term relationship between unemployment and GDP, as a result of 

the ineffectiveness of policies pursued in maghreb countries. 
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Lagrange multiplier (LM) test for panel data

Date: 08/08/20   Time: 01:08

Sample: 1991 2019

Total panel observations: 87

Probability in ()

Null (no rand. effect) Cross-section Period Both

Alternative One-sided One-sided

Breusch-Pagan  84.41153  1.293025  85.70456

(0.0000) (0.2555) (0.0000)

Honda  9.187575  1.137113  7.300657

(0.0000) (0.1277) (0.0000)

King-Wu  9.187575  1.137113  9.169642

(0.0000) (0.1277) (0.0000)

GHM -- --  85.70456

-- -- (0.0000)
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11Eviews

prob

panel data

 LLC، IPS، ADF، PP   وتم

 

Correlated Random Effects - Hausman Test

Equation: Untitled

Test cross-section random effects

Test Summary Chi-Sq. Statistic Chi-Sq. d.f. Prob. 

Cross-section random 25.750322 1 0.0000
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Granger

 

11Eviews

Granger

11Eviews

 Lag LogL LR FPE AIC SC HQ

0 -155.8377 NA  0.332623  4.575006  4.639762  4.600697

1  254.7897  785.5481  2.53e-06 -7.211296  -7.017026* -7.134223

2  257.9949  5.945879  2.59e-06 -7.188258 -6.864475 -7.059803

3  266.9466   16.08707*   2.25e-06*  -7.331785* -6.878488  -7.151947*

4  268.5726  2.827835  2.41e-06 -7.262974 -6.680163 -7.031753

5  268.9132  0.572628  2.69e-06 -7.156905 -6.444581 -6.874302

6  273.2034  6.963785  2.67e-06 -7.165316 -6.323479 -6.831331

Pairwise Dumitrescu Hurlin Panel Causality Tests

Date: 08/08/20   Time: 13:33

Sample: 1991 2019

Lags: 3

 Null Hypothesis: W-Stat. Zbar-Stat. Prob. 

 LGDP does not homogeneously cause LUEN  3.89708  0.29814 0.7656

 LUEN does not homogeneously cause LGDP  8.06288  2.58063 0.0099
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