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Measurement and analysis of unemployment rates in Algeria: an analytical
econometric study 2000 - 2016
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Abstract:

Unemployment is one of the major problems of most countries in the world because of its
economic and social consequences.

Several economic schools have tried to explain the phenomenon of unemployment and give
treatment.

This study presents an econometric model aimed at identifying and analyzing unemployment
rates in Algeria during the period (2000 - 2016).

For this purpose, the study is divided into three sections. The first section is concerned with
clarifying the different notions of unemployment and the major explanatory theories of
unemployment.

The second section aims to analyze the data of the Variables used in the study.

Finally, the third section is devoted to the quantitative study.

Key words: countries of the world, unemployment rates in Algeria, explanatory theories of
unemployment, regression.
JEL Classification: E24
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13.96 0.3 54.79 31.18 29.8 2000
16.12 42 54.74 31.59 273 2001
17.19 1.4 56.76 31.99 25.9 2002
19.848 43 67.86 32.40 23.7 2003
24.890 4 85.32 32.83 20.1 2004
29.798 1.4 103.19 33.28 15.3 2005
34.265 23 117.02 33.77 12.3 2006
46.774 3.7 134.97 34.30 13.8 2007
66.224 4.9 171 34.86 11.3 2008
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60.360 5.7 137.21 35.46 10.2 2009
61.904 3.9 161.20 36.11 10 2010
82.121 45 200.01 36.81 10 2011
91.871 8.9 209.04 37.56 11 2012
78.685 3.3 209.78 38.33 9.82 2013
87.301 2.9 213.98 39.11 10.6 2014
93.285 4.8 164.77 39.87 11 2015
92.86 6.4 156.08 40.60 11.22 2016
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variable TCH POP PIB INF EXG
Mean 15.49 35.29 135.16 3.93 53.96
Median 11.30 34.86 137.21 4.00 60.36
Maximum 29.80 40.60 213.98 8.90 93.28
Minimum 9.82 31.18 54.74 0.30 13.96
Std.Dev 6.95 3.00 57.09 2.03 30.29
Observations 17 17 17 17 17
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Dependent Variable: TCH

Method: Least Squares

Date: 11/03/17 Time: 16:02

Sample: 2000 2016

Included observations: 17

Variable Coefficient | Std. Error t-Statistic Prob.

C 68.04884 43.23978 1.573755 0.1415
POP -1.205620 1.373599 -0.877709 0.3973
PIB -0.125811 0.052737 -2.385634 0.0344
INF -0.416254 0.663761 -0.627114 0.5423
EXG 0.160082 0.216547 0.739249 0.4740
R-squared 0.806162 Mean dependent var 15.49059
Adjusted R-squared 0.741550 S.D. dependent var 6.958714
S.E. of regression 3.537671 Akaike info criterion 5.604743
Sum squared resid 150.1814 Schwarz criterion 5.849806
Log likelihood -42.64031 Hannan-Quinn criter. 5.629102
F-statistic 12.47687 Durbin-Watson stat 0.640040
Prob(F-statistic) 0.000310

Eviews jla>¥i melipl Jlamsals ( O1) Joitdet oo BMai] cpim ) slas] o 0 gl

: L“;,,L.SC';M ) ) 2187 S5.03 3, ol e




138 - 120: (2018) 02 :s4a)t — 10 : ol Bysladl 55 dhos

Tch = 68,048 — 1,205 POP — 0,125 PIB — 0,416 INF + 0,160 EXG

t, (1,573 ) (-0,877) (-2,385) (—0,627 ) (0,739 )
iz, ¢+ (43,239 ) (1,373) (0,052 ) (0,663 ) ( 0,216)
Ye? = 150,181 R* = 0,8061 RZ = 0,7415

Dw = 0,64 E = 12,476 n=17
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Dependent Variable: TCH
Method: Least Squares
Date: 11/05/17 Time: 12:07
Sample: 2000 2016
Included observations: 17
Variable Coefficient | Std. Error t-Statistic Prob.
C 39.25374 15.78126 2.487364 0.0261
POP -0.311587 0.534953 -0.582456 0.5695
PIB -0.094444 0.028162 -3.353637 0.0047
R-squared 0.796627 Mean dependent var 15.49059
Adjusted R-squared |0.767573 S.D. dependent var 6.958714
S.E. of regression 3.354842 Akaike info criterion 5.417471
Sum squared resid 157.5695 Schwarz criterion 5.564509
Log likelihood -43.04851 Hannan-Quinn criter. 5.432087
F-statistic 27.41945 Durbin-Watson stat 0.604569
Prob(F-statistic) 0.000014 |
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Tch = 39,253 + 0,311POP — 0,094 PIB
t. + (2487) (0,582) (—3,353)

5. + (15,781) (0,534) (0,028 )
Ye2 = 157,569 R* = 10,7966 RZ = 0,7675
Dw = 0,60 F. = 27,419 n=17

T3 (B hedas JShygime rog dsles Jgixr 1 (08 03y Jgir

prob Teat Teal Salaal! Syl
0,02 2,145 2,487 Py O
0,56 2,145 0,582 P, POP
0,00 2,145 -3,353 P, PIB
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Dependent Variable: TCH

Method: Least Squares

Date: 11/05/17 Time: 11:50

Sample: 2000 2016

Included observations: 17

Variable Coefficient Std. Error t-Statistic Prob.

C 30.14721 2.097827 14.37068 0.0000
PIB -0.108439 0.014362 -7.550560 0.0000
R-squared 0.791698 Mean dependent var 15.49059
Adjusted R-squared |0.777812 S.D. dependent var 6.958714
S.E. of regression  |3.280120 Akaike info criterion 5.323768
Sum squared resid | 161.3878 Schwarz criterion 5.421793
Log likelihood -43.25203 Hannan-Quinn criter. 5.333512
F-statistic 57.01096 Durbin-Watson stat 0.703868
Prob(F-statistic) | 0.000002 |
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Tch = 30,147 — 0,108 PIB

t. + (14,370) (-7,550)

5, = (2,097 ) (0,014)

Yel = 161,387 R*=10,7916 R2=10,7778

Dw = 0,70 E = 57,010 n=17
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0,000 2,131 14,370 B, ol
0,000 2,131 -7,550 B, PIB

oWl slae] et ydeaed!



2016 -2000 528 & dddos Lwld dulys : Jlped) B Wl Y ooy old oo o ( ghas jge
) ) 3 godes dodws

L zisell Sl lodl 1.4.3
P of L35 10 o3 Joad! e
Blam| ye By QWL 5  Hy Sy Hy (285 a5 Tegpf
el e U QWL g CHy bRy Hy a5 we s TrapE]
S dyginn o 3adl QWU 5 Hy Jy Hy 20 Fpy pg) = 454 < E = 57,010
L il ol el 2,43
OF o ¢ Mo St all e B3 i il a1 2358 OF e il Lolas 203 Ju 0 R = 0,7916
A5 90 19,84 Ll ¢ ey U Ul s e 246 8 Al oVudae 3 Sad @) Sl 0 % 79,16
o Sledall ) Lgig et 2 fulsal

o 35 Bmzdl o 5 el JB U g el Jies G 2eSe BV sy e b 1 2L 2dall 5L
960,108 awy 2y Wladl Juaas 0B V55 jlds QL) ) 5l ) 13) S ¢ Busliasil & ol zlas
poiiow ¢ 3Ll g ASlam Y1 AUl e gl 2o e e LS OF a2 p3gedl) il o) 5.3
o Bl Sls i a4l g aale] (Sl Bl L) B L) e oyl
] s slesSU G DLV St 35y e ol 35 e S 1 sl U1 Bl Hle.1.5.3
: 16&514&5 Pyl o slas S G LLSYI 554 ) plad) 235! S35 Breusch-Pagan-Godfiey

i

|tca£§_,;|

|t

M

calfy |

S S + Psfr-z o + pPEc—p + iy
DUl as L) g sl Y1y Bygine BYEagorg e Lo Y s 555 el
Hy: py=py=-n =Pp =

Hy: 3p;/p; =0 i=12-p
CslaxBU 3l L)) sgmg pe s a8 g dpdeall 2o 50 Hy
Cslad 35 Dl sy e a5 g o) R 680 Hy
Breusch-Pagan-Godfrey b=y i mits :( 11) o3y Joir

Breusch-Godfrey Serial Correlation LM Test:
F-statistic 3.374974 Prob. F(2,13) 0.0660
Obs*R-squared 5.810097 Prob. Chi-Square(2) 0.0547
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Heteroskedasticity Test: White

F-statistic 0.243454 Prob. F(2,14) 0.7872
Obs*R-squared 0.571374 Prob. Chi-Square(2) 0.7515
Scaled explained SS 0.224928 Prob. Chi-Square(2) 0.8936
Test Equation:

Dependent Variable: RESID"2
Method: Least Squares

Date: 11/05/17 Time: 13:50
Sample: 2000 2016

Included observations: 17

Variable Coefficient Std. Error t-Statistic Prob.

C 15.15751 15.81750 0.958275 0.3542
PIB"2 9.98E-05 0.000998 0.100062 0.9217
PIB -0.057667 0.267671 -0.215441 0.8325
R-squared 0.033610 Mean dependent var 9.493399
Adjusted R-squared -0.104445 S.D. dependent var 9.840570
S.E. of regression 10.34171 Akaike info criterion 7.669033
Sum squared resid 1497.314 Schwarz criterion 7.816070
Log likelihood -62.18678 Hannan-Quinn criter. 7.683649
F-statistic 0.243454 Durbin-Watson stat 1.825164
Prob(F-statistic) 0.787166 |
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R? = 0,033 R = -0,104 n= 17
E = 0,243 n.R*=0,571
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Series: Residuals
Sample 2000 2016
Observations 17

Mean -1.18e-15
Median -0.304133
Maximum 5.594166
Minimum -5.157672
Std. Dewv. 3.175962
Skewness -0.056942
Kurtosis 2.011272

Jarque-Bera 0.701641
Probability 0.704110

-5.0 -2.5 0.0 2.5 5.0 7.5
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e Forecast: TCHF
28 1 Actual: TCH
s Forecast sample: 2000 2016
Included observations: 17
Root Mean Squared Error 3.081136
Mean Absolute Error 2.663817
Mean Abs. Percent Error 19.91725
Theil Inequality Coefficient 0.091941
Bias Proportion 0.000000
Variance Proportion 0.058327
Covariance Proportion 0.941673

T T T T T T T T T T T T T T T T
2000 2002 2004 2006 2008 2010 2012 2014 2016
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* Gregory. N. M, (2006), " Macroéconomie ", De Boeck, Paris, 3 eme édition, p 42.
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