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An Analytical and Econometric study of Shocks and the Long-term Effects

of Some Macroeconomic Indicators on the Algerian Labour Market Using
Response Functions for the Period (1990- 2020).
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Abstract :

Our study of the subject of research, which is an analytical and econometric study of
shocks and the long-term effects of some macroeconomic indicators on the Algerian
labour market, The focus was on theoretical and practical aspects of addressing the
problem of research, namely in determining long-term responses to the Algerian labour
market as a result of shocks at the level of some macroeconomic indicators, to address the
problem at hand, the main labour market indicators in Algeria have been addressed in
theory, as well as in practice through the use of response functions to analyse the reaction
or response of the operating rate variable as a result of the impact of shocks on study
variables. the econometric study found that the shock that can occur in the FDI variable
and the public expenditure variable negatively affects the employment rate variable in
Algeria as a result of labour correlation and the creation of jobs with directed expenditure
for administration and processing, as well as programmes for employment, which have an
important role to play in raising the employment rate.
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(Bourbonnais, R.., 2015) (PP)
(ADF jlas1) duedl fudladt dgyl il jlas 101 Jgud

UNIT ROOT TEST TABLE (ADF)
At Level
EMPL GDP DG IDE INF MN
With t—Statistic| -0.6140 -1.3189 -1.9786 -2.7968 -1.5141 0.0097
Constant Prob. 0.8530 0.6070 0.2940 0.0707 0.5129 0.9523
With t—Statistic| -1.9910 -1.6988 -2.2675 -2.7322 -1.9111 -3.3321
Constant
Prob. 0.5824 0.7268 0.4372 0.2317 0.6239 0.0804
& Trend
Without |t-Statistic| 0.4984 -1.3287 0.1787 -1.3463 -1.4783 0.9271
Constant
Prob. 0.8172 0.1661 0.7310 0.1613 0.1278 0.9014
& Trend
At First Difference
d(EMPL) | d(GDP) d(DG) d(IDE) d(INF) d(MN)
With t—Statistic| -3.8341 -7.2119 -3.8084 -7.1715 -5.6109 -4.9648
Constant Prob. 0.0069 0.0000 0.0073 0.0000 0.0001 0.0004
With t—Statistic| -3.7562 -7.9727 -3.7419 -5.8204 -5.5828 -5.1563
Constant
Prob. 0.0342 0.0000 0.0352 0.0003 0.0005 0.0013
& Trend
Without |t-Statistic| -3.8622 -7.3374 -3.8464 -5.7928 -5.5661 -4.7723
Constant
Prob. 0.0004 0.0000 0.0004 0.0000 0.0000 0.0000
& Trend
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S de gxd (At Level ) godd we ol J5701 L35 (1) o) dod s I g
Blmgll o sgmg AW Bl 2o il by Se Y wl Jadl) Sa Wby e 23kl 2l sas)
At First ) L9 sl oo Spdll el s oS ol ek (%5) dpen i i
Gz i) g sl M 3Ll Gl syl Jo (5938 ¥ olpadl 5701 L3 (Difference
Sl Layl el G B b Ry Bt sl LS LUy (ADF) s asld) alu)
(2) & sl & (PP)
(PP jlas) ot Jedhdt &gyl pizat jlast 102 Joud-!

UNIT ROOT TEST TABLE (PP)
At Level
EMPL GDP DG IDE INF MN
With t—Statistic| -0.8880 -1.8444 -1.5524 -2.6568 -1.4655 0.0981
Constant Prob. 0.7781 0.3528 0.4939 0.0933 0.5370 0.9602
With t-Statistic| -2.1976 -1.1900 -1.8772 -2.5883 -2.0516 -5.0249
Constant
Prob. 0.4737 0.8946 0.6412 0.2877 0.5506 0.0017
& Trend
Without |t-Statistic| 0.3511 -1.9078 0.1853 -1.1770 -1.4824 1.0066
Constant
Prob. 0.7800 0.0550 0.7330 0.2130 0.1269 0.9131
& Trend
At First Difference
d(EMPL) | d(GDP) d(DG) d(IDE) d(INF) d(MN)
With t-Statistic| -3.8016 -7.3094 -3.4787 -8.2943 -5.6109 -5.0543
Constant Prob. 0.0074 0.0000 0.0161 0.0000 0.0001 0.0003
With t-Statistic| -3.7297 -8.9183 -3.3891 -11.0884 | -5.8151 -5.8705
Constant
Prob. 0.0362 0.0000 0.0725 0.0000 0.0003 0.0002
& Trend
Without |t-Statistic| -3.8390 -7.4432 -3.5260 -8.0667 -5.5915 -4.7515
Constant
Prob. 0.0004 0.0000 0.0010 0.0000 0.0000 0.0000
& Trend
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(Johansen Cointegration Test) &zill (oS jlast 103 Jodd!
Date: 08/28/21 Time: 17:50
Sample (adjusted): 1993 2020
Included observations: 28 after adjustments
Trend assumption: Linear deterministic trend
Series: DDG DEMPL DGDP DIDE DINF DM
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 Prob . **
None * 0.925597 152.7694 95.75366 0.0000
Atmost 1 * 0.679989 80.01813 69.81889 0.0061
At most 2 * 0.518292 48.11494 47.85613 0.0473
At most 3 0.366925 27.66329 29.79707 0.0864
At most 4 0.290152 14.86264 15.49471 0.0621
Atmost 5 * 0.171471 5.266904 3.841466 0.0217

Trace test indicates 3 cointegrating eqn(s) at the 0.05 level
* denotes rejection of the hypothesis at the 0.05 level

**MacKinnon-Haug-Michelis (1999) p-values

Eviews maby oty (2021 (Lol i) aBgs Sbly (o sboxe Vg Ul 314s) o - peall

Blalby (Trace) s jlest dos e $l3y drald LS jlasl (3 ) o) ldl I3 ey
At) @) aod Ll (INone) do¥ aws il o Bl @) G 29l danilly & gunst] dagdl) (o
Uy paedl b 2b (T %0 5 yginn (Syts die agad) 2@l o 1T B5esdl 20 gl ol (oSt 2
) Olaze g skl V) (3 S LIS @Be S sy G b

T35 o et Sl Cp olatall By abneaVl Jlgs plasaal T ey ALY s e
W ) A Sal) el Sl chkel e (VECM) Lty e

gl e dorlg Vs b mdad) By g sl (Roots Test) saxgl jda Las¥ awdl —
z3sedl OF Jsdll mbans JWbg domfol) Zyglons o ol sus )l dr o alas (6F 351001 Lo 15 Bl

47



¢ ol g St }5 % (2022 Ju,30) 01 sl (ol b
=’/
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Inverse Roots of AR Characteristic Polynomial
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Eviews CA\J)) ol 2 (2021 LL})JJ‘ :,L...“) CS)A bl h;& AWYLJ) - slas] o I)-\.A\

Jl 8Ly (LM Test) Breusch-Godfrey stasS5 g1l blsVi aoldl oz W -
oS (Jarque Bera) ol bl mjed Lty (ARCH Test) ol ol pas e

AW Jgd 3 Lol
G'b}osj\ ‘}\ﬁ ua."d Oylas :04 Jj.\},-\
Jue3h Ty gl B! Sl 2 Sl

Breusch-Godfrey cLs35 311 L,y

Prob = 0,44 LM-Stat= 36,45 )
(LM Test)
Prob -0,56 Chi-sq=372,97 ( Breusch-Pagan-Godfrey ) ;L) wls pis s
Prob = 0,95 J-B=5,04 (Jarque- Bera) loll bl aysdl

Eviews o, olrzy (2021 (o ) mdse bly e slezeVlg iUl slae] o : pbaall
iolh) oVl Y1 i Of mized OF (S8 Jlodl jamd Sl ot (3 fmpdl) Sl I3 g
wop Jsd ) Sl e & el 805 sl JWLy (0,05) apell s o 25T LWL
lejsi Assn Slodl Of B Ll gy cpld) ol 22 p o B BLEYL closSU (313 bLsjl 59y pie
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Ur W A 378 3 Auhll ol L JEM{M s lilly demsll ) a1 dlgs ns
eshlly seadl Al Y1y BE o U e o S e ST ol s 2y i
ddg ,dempl, ) aldl chies mnd (Impulses) zosall ol s e WY s ey
Alara¥l ) Jadll 8y, ady dsly glas 2141 uas ( dgdp, dide dinf, dmn
(dempl) Jxad Jaxs paid (Responses)
(Responses) &l Jigs |y (Impulses) dsial oldl wpus 105 Jouid!
(dempl) jiwell

Responses of DEMPL to Cholesky (d.f.adjusted ) One S.D.Innovations

Period DGDP DIDE DINF DMN DDG
1 0.000000 0.000000 0.000000 0.000000 0.271857
2 1.447759  -0.592121 0.207516 0.621631  -0.711675
3 1.240586  -0.142539 0.798943 0.690284  -0.563911
4 0.906958 0.298537 0.193020 0.460242  -0.163075
5 0.936219  -0.237015 0.306762 0.887219 0.135844
6 1.054363  -0.045499 0.372321 0.830858  -0.326771
7 1.123885  -0.073756 0.475202 0.671651  -0.387530
8 1.040604  -0.059791 0.357840 0.621030  -0.262217
9 0.962430  -0.043873 0.346102 0.770470  -0.102910

[EEN
(e}

1.054174  -0.049609 0.365447 0.769886  -0.216427

Cholesky Ordering: DDG DEMPL DGDP DIDE DINF DMN

20 1.039291 | -0.062435 | 0.380153 0.721815 | -0.238858
21 1.036421 | -0.060735 | 0.378216 0.721534 | -0.232238
22 1.034873 | -0.060324 | 0.376286 0.725055 | -0.227739
23 1.036158 | -0.061635 | 0.377482 0.726319 | -0.230305

Eviews b, b2y (2021 (Lo clidl) wse cbly e slazeVUy cptm Ul slas] e 2 peal
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(dempl) jiwell

Response to Cholesky One S.D. Innovations

Response of DEMPL to DGDP Response of DEMPL to DIDE
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