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Abstract:

Ce travail analyse les déterminants des salaires dans le secteur industriel
algérien, durant la période allant de 1980 a 2013 selon la méthode de
cointégration de Johansan. Les résultats de ce test confirment I’existence
d’un impact significatif et positif entre les déterminants des salaires, et les
variables suivantes: productivité, inflation, taux de chdomage et taux de
scolarisation.

Les mots clés: Salaires, Théories des salaires, Déterminants des salaires,
Séries temporelles.
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Crependent Wariable: SLR
Method: Least Squares
Date: 10/21/15 Time: 01:21
Sample: 1980 2013
Included observations: 24
Wariable Coefficient Std. Error t-Statistic Prob.
c 9.996390 0167453 59.69657 0.0000
PRCDT 0220655 0.0832190 3.854479 00006
TCHOM 0052001 0007409 8.3568919 00000
IMNF 0010590 0005877 1.801789 00824
TEDLC 57589472 0.923265 5.270653 00000
FIB 0.010535 0.018796 0.560477 0.5796
R-squared 0.959948 Mean dependentvar 12.54060
Adjusted R-squared 0.952796 S.D. dependent var 1.135088
S.E. of regression 0.2465615 Akaike info criterion 0.1956808
Sum squared resid 1.702929 Schwarz criterion 0466165
Log likelinood 2 654270 Hannan-Cwinn criter. 0. 288666
F-statistic 134.2185 Durbin-WYWatson stat 1.683433
Prob({F-statistic) 0000000
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Dependent Wariable: SLR
Method: Least Squares
Date: 1002115 Time: 01:24
Sample: 1980 20132
Included cbservations: 34

Variable Coefficient Std. Error t-Statistic Prob.

= 9.999210 0165381 B0 46220 00000
PRODT 0.220200 0.020450 4103908 00003
TCHOM 0.061166 0007171 8.529950 00000
INF 0011064 0005747 1.925196 0.0641

TEDLC 5.687586 0.894423 5.258942 00000
R-squared 0D.959499 Mean dependent var 12.54060
Adjusted R-squared 09532912 S 0. dependent var 1.125088
S.E. of regression 0243681 Akaike info criterion 01491741
Sum sguared resid 1.722035 Schwarz criterion 0. 273606
Log likelihood 2. 464608 Hannan-CQwuiinn criter. 0225590
F-statistic A7T1. 7567 Durbin-Watson stat 1.646912
Prob(F-statistic) 0000000

03

Sample (adjusted): 1982 2013

Included observations: 32 after adjustments

Trend assumption: Mo deterministic trend (restricted constant)
Series: SLR PRODT TEDUC TCHOM INF

Lags interval {in first differences): 1 to 1

Unrestricted Cointegration Rank Test (Trace)

Hypothesized Trace 0.05
Mo. of CE(s) Eigenvalue Statistic Critical Value Prob.**
Mone = D.863649 128.55132 Te.97277 0.0000
At most1* 0.598304 G4. 79064 5407904 00042
At most 2 0.351803 26 44396 3519275 03177
At most 3 0.213482 12.57000 20.26184 0.3991
At most 4 0141590 4.885535 9164545 02962

Trace test indicates 2 cointegrating egn(s) atthe 0.05 lavel
* denotes rejection of the hypothesis atthe 0.05 level
**Mackinnon-Haug-Michelis (1999) p-values

LUnrestricted Cointegration Rank Test (Maximum Eigenvalue)

Hypothesized Max-Eigen 0.085
Mo. of CE(s) Eigenvalue Statistic Critical Value Prob.**
Mone = D.863649 63.76069 34 80587 0.0000

At most1* 0.598304 38.234569 28.58808 00021
At most 2 0.351803 13.87395 22 29962 04736
At most 3 0.213482 T 684467 15.89210 0.5857
At most 4 0141590 4.885535 9164545 02962

Max-eigenvalue test indicates 2 cointegrating eqni(s) at the 0.05 level
* denotes rejection of the hypothesis atthe 0.05 level
**Mackinnon-Haug-Michelis (1999) p-values
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Dependent Variable: SLR
Method: Fully Modified Least Squares (FMOLS)
Date: 071415 Time: 05:05
Sample (adjusted): 1981 2013
Included observations: 33 after adjustments
Cointegrating equation deterministics: C
Long-run covariance estimate (Bartlett kernel, Newey-West fixed bandwidth

= 4.0000)
Variable Coefficient Std. Error t-Statistic Praob.
TCHOM 0.052494 0.005518 11.32504 0.0000
FPRODT 0.390756 0.060258 5.484668 0.0000
TEDULC 5111495 0.673048 7.594553 0.0000

IMNF 0.015692 0.004312 2.638516 0.0011
C 9.598635 0130828 75.66167 0.0000

R-squared 0855865 Mean dependentwvar 12.59979

Adjusted R-squared 0.949560 S.0. dependentvar 1.098099

S.E. of regression 0.246620 Sum squared resid 1.703007

Durbin-Watson stat 1.827580 Long-runvariance 0.023299
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21991 aennd 21 (38 gall 21412 ple N salan 14 B F3all 20-91 o EL aaiall
U <1982 ¢ i all dusaall Cile sdaall (o)) 513 ceilsi yall s sl Aalall Ay ylailly (Uad a2 sea §
147
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