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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.

Key words : Unemployment, economic growth, Okun’s coefficient, panel models.
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Pedroni Residual Cointegration Test

Series: UM LRGDP

Drate: 08/04M16 Time: 23:23

Sample: 1991 2013

Included observations: 69

Cross-sections included: 3

Mull Hypothesis: Mo cointegration

Trend assumption: Mo deterministic trend

User-specified lag length: 1

Mewey-West automatic bandwidth selection and Bartlett kernel

Alternative hypothesis: common AR coefs. (within-dimension)

Weighted
Statistic Prob. Statistic Prob
Panel v-Statistic 0.350153 0.3531 0.8580624 0.1947
Panel rho-Statistic -0.564590 0.2861 -1.108055 0.13329
Panel PP-Statistic -1.327660 0.0921 -1.590254 0.0559
Panel ADF-Statistic -0.505883 0.3065 -0.781587 0.2172

Alternative hypothesis: individual AR coefs. (between-dimension)

Statistic Prob.
Group rho-Statistic -0.541818 0.2940
Group PP-Statistic -1.541913 0.0815
Group ADF-Statistic -0.556719 0.2889
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