Loladl gy il
P-1SSN: 2170-1040 E-ISSN: 2602-5426
382-362 :» (2023) 01:sust — 14 1uis!

(2021-1990) i G Uilad) 8 ,alb B-les § Agasdl ol T ks
(VECM) g3 aldsuasly drld &y
Determining the impact of development programs in addressing unemployment
(2021-1990) in Algeria
Econometric Study Using VECM Model
‘}L&ﬁ s
bouchaliomarl6@univ-mascara.dz «(ji;4) Seas ixsls

2023/05/20 : ;21 gy 2023/04/27 :J5h st 2023/02/06 :p3sutt e

{pasids

~1990) sl IS gkl 3 Laslazel @ ) & el geald) Adlad sa e Og3gll ] oyl sda D0
£ ld s Bl dulys caaad 1l odb 2 L) S Y1 s 3l Wy cllad) s e Caisd) (3 (2021
b e o il bl Lol e 2 el 23gadl &5 4 BLOYL 218 Bl Lo e L slaxeV)
G S el AU ie OF Laslis dwlol doms () aldoud) aah, ) Vs 0 Wlogi a3y ookl (sl 2 ) s
ool lanad Aol AlSi 20 (3 Alnd) 2hds S Y gl ods s 56 IV Al e (2LZG (Sl
) 28 e L) ) Wl gl) el o Lo ks U GIE g 1y a8y 3850 Coslin o L5 @ 3l
skl Gl s el o dllab pis
(VECM) 35 cllad ol BLAYI cysait) ool o therade SlalS”
E24 H50, C18 JEL camwas

Abstract:

This study aims to highlight the effectiveness of development programs adopted in Algeria
during the period 1990 to 2021, To answer the essential problem of this study, it included an
analytic study and an econometric one based on the Granger causality test in addition to the
adoption of the oriented error correction model in order to detect the effectiveness of these
programs in the long run. Thanks to the analytic study, we have achieved the essential result
that the unemployment problem is structural in Algeria, because the low unemployment rate
during the period of application of these programs does not reflect the reality of success in
dealing with the unemployment problem. Indeed, most of the jobs provided are temporary and
likely to disappear, and what is commonly called deferred unemployment will be created in the
future, While the econometric study proved the ineffectiveness of these programs in the long
run.
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BT sl clay 5,550 K23 3l OB asey ((P=2) sl wie apadd 20 dl o 6T (Q-stat) 2521 (BOX

L;\J MJA ﬁ&) SJZLM

Do) Uslas Blgd 33y S Doyt dis 102 o3y Sl

Date: 21/06/22 Time: 18:20

Sample: 1990 2021

Included observatons: 31

Autocorrelaton Partial Correlatton AL PAC Q-Stat Prob

' . . . 1 -0.17 -0.17... 08378 0.360
' ' . . 2 0072 0.043 09861 0.611
' ' . . 3 -0.03... -0.02... 1.031S 0.794
' ' . . 4 O0.121 o.112 14912 0.828
' ' . . S 0085 0.133 1.7302 0.88S
' ' . . 6 -0.01.. 0.014 1.7348 0.942
' ' . . 7 -0.08... -0.09... 1.9768 0.961
' ' . . 8 -0.01... -0.05. 1.9812 0.982
' ' . . E= 0.006 -0.02. 1.9829 0.992
' . . . 1... -0.09... -0.12 24230 0.992
' . . . 1 0.030 0.017 24663 0.996
' ' . . 1 -0.10 -0.06 3.0254 0.99S5

(EViews8) stax¥1 malipl o slaze Wy Coll slae] o bl

(Heteroskedasticity test) Jo oo cplid) (il pie Jlasl el A fopldl O pds jlasl —

3‘ wcu\ LY

(Heteroskedasticity) bl (il pis jlast 111 o8y Jgud!

Date: 22/06/22 Time: 19:17
Sample: 1990 2021
Included observations: 29

VEC Residual Heteroskedasticity Tests: No Cross Terms (only levels and squares)

Joint test:
Chi-sq df Prob.
172.5707 180 0.6413

(Eviews8) glaY1 el de slessu Eoldl 3] o ybual
adey ((%05) agall ssis o ST 29 0.64 (g5l (Chi-sq) alleas! OF el Joad! a Lo

pos Ui e gl Y C'sfd\ dTL}& Lo eilbmie ol Wb Sl s of e e gl il 24

g
el

Fll Jo Wad 1y (Wald) jlast IS n Jlll Gges Sl s ) Jlal) Dgas jlast -

(Wald) jues1:14 o3y Jgusr)

5l Jylidl (3 Bl

(Wald) e 113 o8y Jg! (Wald) it 112 o3y Jgus!

dala)) oolaad! dodal M’ 2330 Jume dodal Jua ‘;Lé\ @w\ dodal
Wald Test Wald Test: Wald Test:
System: Untitled System: Untitled System: Untitled
Test Statistic Value df Probability Test Statistic Value df Probability | | TestStatistic Value df Probability
Chi-square 21.012196 1 0.0121 Chi-square 15.477039 1 0.0342 Chl-square 16.456208 1 0.0494
Null Hypothesis: C(4) = C(5) Null Hypothesis: C(8) = C(9) Null Hypothesis: C(6) = C(7)
Null Hypothesis Summary Null Hypothesis Summary. Null Hypothesis Summary.
Normalized Restriction (= 0) Value Std. Err. Normalized Restriction (= 0) Value Std. Err, Normalized Restriction (= 0) Value Std. Err.
C(4)-C(5) 0026962 0244139 C(8)-C(9) 0038237  0.031462 | | C(6)-C(7) 0312197 0462172
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