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A assessment analytical study of the impact of government spending on the
unemployment rate in Algeria using the (ARDL) model during the
period(1990-2019)

26518 e Lda gy 5§ Adal
Al ¢ e o o) 280l Aaalas ¢ il el 8 A 8 5 AalaBY) dpaiil) jada col ) siSa AU T
ea.zerbout@univ-blida2.dz

(i 5! 280l Aaalas (il all 5 iladaiall i g ¢ 1Y) Joa Gl i ¢ ladl agledll 2 2
orezazi@yahoo.fr « ¥ jall ¢ Jle

2022/3/15 ;i) &) 2021/12/24 :Js8l) &) 2021/1/22 238N 2o )1

1padle

o Al C¥ase e asSall Yl i Gl s Jalas ) Al all o2a Caags
Al e Sall Gyl skt yal yatiul A (e ¢ (1990-2019) 558l JOA 50 )
sle Al Yl bl sl gl all 8 Aldad) EW¥aea el gl el
pladiuli (ARDL)AkL s de jgall dxia il il gadll SIAN lassV) 23l
D) 2 ) i) Al 5l S 5 A Alaan) @l i) ¢l sa) o5 385 <Eviews.10
2019-1990 (s saiaall 3l A il yariall 4y 30

g s sall 138 a ety Glua ¢ aadl] Lale Ladie ) 38 ) 4wl jall cuals
o sSall Gy adi )l LS 3) ¢ Aldagl g e sSall BLTY) (Ao Ao @llia () Leaal
DAl Al 4 jelay Loy dpalaBBy) 4 plaill g 38 g Le ga 5 ¢ Aladll Jara (dls
Aldad) &y jlaa () alladl J g2 (e b S Ladls 2 A

ARDL 3505 s i sall sbai@¥) dlagd) ¢ oo sSall Gliy) sdsalida cilals
.FA43:C89 « E69 : JEL szl

Abstract:

This study aims to analyze and measure the impact of government spending on

unemployment rates in Algeria during the period (1990-2019(, By reviewing the
development of government spending, both current and investment and the
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development of unemployment rates in Algeria for the same period, Reliance on
Autoregressive Ardeling (ARDL) models, using Eviews.10 ,

And one of the most important results of the study that there is an inverse
relationship between government spending and unemployment, the higher the
government spending, the lower the unemployment rate, this is consistent with
what appears in the case of Algeria, which has always sought, like other countries
in the world, to fight unemployment.

Keywords: Government spending; The unemployment; Algerian economy;
ARDL model.
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F-Bounds Test Null Hypothesis: No levels relationship
Test Statistic Value Signif. 1(O) 1(1)
Asymptotic: n=1000
F-statistic 5.027679 10% 3 3.51
k 1 5% 3.62 4.16
2. 5% 4.18 479
1% 4.94 5.58
Actual Sample Size 26 Finite Sample: Nn=35
10% 3.223 3. 757
5% 3.957 4.53
1% S5.763 5.48
Finite Sample: Nn=30
10% 3.303 3.797
5% 4.09 4.663
1% S.027 6.76
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Series: Residuals
Sample 1994 2019
44 Observations 26
Mean -7.35e-16
34 Median 0.004124
Maximum 0.155099
Minimum -0.114180
21 Std. Dev. 0.073432
Skewness 0.236892
1| Kurtosis 2.278024
Jarque-Bera 0.807864
o] Probability 0.667690
-0.10 -0.05 0.00 0.05 0.10 0.15
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Autocorrelation, ) 13 Jabii ;¥ <l Ly Ll 13 dal )) 3sa g ade (ge 2SH
(AU Al 8 = se g4 LS o(Breusch-godfrey correlation LM test
sUadS 33 Jali Y1 LA gl 15 Jgaad)

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0.723489 Prob. F(1,16) 0.4076
Obs*R-squared 1.124808 Prob. Chi-Square(1) 0.2889

Date: 02/08/20 Time: 17:45

Sample: 1990 2019

Inciuded observations: 26

Q-statistic probabilities adjusted for 4 dynamic regressors

Autocorrelation Partial Correlation AT PAC Q-Stat Prob™
' ' ' ' 1 -0.107 -0.107 0.3307 0.565
' ' ' ' 2 -0.231 -0.245 1.9442 0.378
1 ' ' ' 3 -0.119 -0.189 2.3931 0.495
' ' [ ' - 0.039 -0.072 24445 0.655
! ' ' ' 5 o.o82 0.001 26794 0.749

' ' 68 -0.378 -0.438 7.8683 0.248
' ' ' ] ' 7 0.098 -0.036 8.2363 0.312
! | =5 - | [ 1] ! | 8 0.154 -0.046 9.1959 0.326
) i , | [ ! | 9 -0.038 -0.186 9.2580 0.414
' 1 ' ' 10 -0.084 -0.159 9.5794 0.478
' ' ' ' 11 -0.100 -0.204 10,063 0.525
1 ' ' ' 12 0.15323 -0.220 11.286 0.505
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Heteroskedasticity Test: Breusch-FPagan-Godfrewy

F-statistic 2046282 Prob. F(8,17) o. 1022
Obs*"R-squared 12.75467 Prob. Chi-Square(8) oO.1206
Scaled explained SS 3. 484412 Prob. Chi-Square(8) 0. 92004

Test Equation:

Dependent WVariable: RESIDM2
Method: Least Squares

Date: 09/08/20 Time: 17:46
Sample: 1994 2019

Included observations: 26
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ARDL Error Correction Regression
Dependent Variable: D(LCHOM)

Selected Model: ARDL(4, 3)

Case 2: Restricted Constant and No Trend
Date: 09/08/20 Time: 17:44

Sample: 1990 2019

Included observations: 26

ECM Regression
Case 2: Restricted Constant and No Trend

Durbin-Watson stat 2.202018

WVariable Coefficient Std. Error t-Statistic Prob
D(LCHOM(-1)) 0.092230 0.166554 0.553755 0.5870
D(LCHOM({-2)) 0.544442 0.175956 3.094189 0.0066
D({(LCHOM(-3)) 0.315569 0.180261 1. 750625 0.0980

D{(LDEP) -0.063593 0.157000 -0.405048 0.6905

D(LDEP(-1)) 0017160 0.140829 0.121848 0.9044
D{(LDEP{-2)) -0.424580 0.122760 -3.458629 0.0030
CointEqg((-1)~ -0.511678 0.124623 -4 105790 0.0007
R-squared 0.570840 Mean dependent var -0.027245
Adjusted R-squared 0.435316 S.D. dependeaent var 0.112093
S E. of regression 0.084232 Akaike info criterion -1.885669
Sum squared resid 0.134807 Schwarz criterion -1.546951
Log likelihnood 31.51370 Hannmnan-Quinn criter. -1.788130
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ARDL Long Run Form and Bounds Test
Dependent Variable: D(LCHOM)

Selected Model: ARDL(4, 3)

Case 2: Restricted Constant and No Trend
Date: 09/08/20 Time: 17:44

Sample: 1990 2019

Included observations: 26

Conditional Error Correction Regression

Variable Coefficient Std. Error t-Statistic Prob.
C 3.292903 0.950856 3.463095 0.0030
LCHOM(-1)* -0.511678 0.135809 -3.767637 0.0015
LDEP(-1) -0.231911 0.071294 -3.252885 0.0047
D(LCHOM(-1)) 0.092230 0.185580 0.496983 0.6256
D(LCHOM(-2)) 0.544442 0.188653 2.885944 0.0103
D(LCHOM(-3)) 0.315569 0.219550 1.437342 0.1688
D(LDEP) -0.063593 0.231702 -0.274459 0.7870
D(LDEP(-1)) 0.017160 0.202550 0.084718 0.9335
D(LDEP(-2)) -0.424580 0.152248 -2.788748 0.0126

* p-value incompatible with t-Bounds distribution.
Levels Equation
Case 2: Restricted Constant and Mo Trend

Variable Coefficient Std. Error t-Statistic Prob.
LDEP -0.453236 0.050860 -8.911412 0.0000
C 6.435501 0.452512 14.22172 0.0000

EC = LCHOM - (-0.4532*LDEP + 6.4355)

Eviews 10 Gla ks jhaall

240




	2 أستاذ التعليم العالي، مخبر البحث حول الإبداع وتغير المنظمات والمؤسسات، جامعة البليدة2 لونيسي علي، الجزائر، orezazi@yahoo.fr

