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Abstract    
            In this study, we have tested the impact of economic growth on unemployment in some 

countries of the Arabic Maghreb (Algeria, Tunisia and Morocco) for the period from 1991 until 

2013 by estimating the Okun’s coefficient and testing its signification, and the study was based 

on; panel data models techniques, and Hodrick-Prescott filter to estimate each of the gross 

potential and the natural rate of unemployment. The results showed that there’s no effect of 

economic growth on unemployment, and the unemployment in these countries is just frictional 

and structural. 
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UNGAP RGDPGAP UN LRGDP 

 

  H0 : 
0.01 -2.30 0.00 -6.00 0.65 0.40 0.60 0.25 Livin, lin and Chu 
0.01 -2.40 0.13 -1.10 0.25 -0.67 0.44 -0.16 Breitung 

   :H0 
0.00 -2.96 0.00 -4.81 0.64 0.35 0.99 3.28 Im, Pesaran and Shin 
0.00 35.05 0.00 48.14 0.44 5.90 0.97 1.24 ADF-Fisher 
0.00 35.05 0.00 52.40 0.46 5.70 0.97 1.25 PP-Fisher 

 

 

D(UN) D(LRGDP) 
 

  H0 : 
0.00 -8.21 0.00 -8.70 Livin, lin and Chu 
0.00 -5.80 0.00 -4.87 Breitung 

  H0 : 
0.00 -6.70 0.00 -8.46 Im, Pesaran and Shin 
0.00 61.50 0.00 60.30 ADF-Fisher 
0.00 63.04 0.00 65.80 PP-Fisher 
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 ):D(UN)(  
        
  )0.60 (0.20  0.24(0.74)  0.20  

D(LRGDP) -0.12 (-1.87) -0.13(-1.92)  -1.12(1.77)  
R2 0.05  0.07  0.05  

F-Fisher  3.18  1.47  3.18  
dw  2.03  2.10  2.03  

 ) :UNGAP(  
  0.002(0.01)  0.002(0.01)  0.002(0.01)  

RGDPGAP -0.25(-3.40)  -0.25(-3.32)  -0.25(-3.32)  
R2  0.14  0.14  0.14  

F-Fisher   11.34  3.66  11.34  
dw  1.25  1.25  1.25  
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Hausman-H 1.20(0.30)  0.0004(0.98)  

Breusch and Pagan-LM  1.34(0.51)  0.0004(0.99)  
: 9 Eviews                                              :(.).  
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  ):)D(UN)(   ) :UNGAP(  
 )0.60 (0.20  0.022(0.14)  

D(LRGDP)  -0.12 (-1.87)  -  

RGDPGAP - -0.14(-1.96) 
R2 0.05 0.05 

F-Fisher  3.18 3.86 
dw 2.03 1.88 
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