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Résumé :

L objectif de cette étude est un essai d’application d’une modélisation
économétrique, avec utilisation du modele VAR, de la relation écono-
mique entre le taux de chémage et le taux de croissance économique
réelle en 1’Algérie, durant la période (1980-2014),afin de comprendre
et interpréter la nature de cette relation entre ces variables et la relation
causale entre eux et d’évaluer le pouvoir de la croissance économique
sur la réduction du chémage.

Mots clés : Taux de chdomage, taux de croissance économique, prix de
pétrole, modele Vecteur Auto Régression, relation causale, fonctions de
réponse.
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Mull Hypothesis: TCH has a unit root

Exogenous: Constant, Linear Trend
Lag Length: 0 (Fixed)

t-Statistic Prob.*

Augmentied Dickey-Fuller test statistic -1.136979 0.9074
Test critical values: 1% level -4 252879
5% level -3.548490
10% level -3.207094
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Mull Hypothesis: TCE has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Fixed)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -3.282451 0.0863
Test critical values: 1% level -4 252879

5% level -3.548490

10% level -3.207094
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VAR Lag Order Selection Criteria
Endogenous variables: DTCE DTCH
Exogenous variables: C

Date: 12102115 Time: 00:34
Sample: 1980 2014

Included obsemvations: 31

Lag LogL LR FPE Al SC HQ

0 -1434723 NA 4083737 9385307 9477822 9.415465
1 1343720 16.43011% 204238 0056260  9.333308% 9146733
2 -128.9513 9092807 2696476 80646027 0427178 0.115300°
3 -127.1698 2753470 N4N62 0 9107730 9995337 0.318834
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WA Granger CausalibwBlock Exogeneity Wald Tests
Date: 12/02/15 Time: 10:45

Sample: 19280 2014
Included observations: 22

Dependent variable: DTCE

Excluded Chi-sqg (=13 FProb.
OoTCH S Ti1zs94 =2 D.05STFTS
A1 5712894 =2 00575
Dependent variable: DTCH
Excluded Chi-sqg (=13 FProb.
DTCE 5 355854 = 0. 0887
01 5 356864 =2 0. 06387
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Vector Autoregression Estimates
Date: 12/02M15 Time: 10:48
Sample (adjusted): 1983 2014
Included observations: 32 after adjustments
Standard errors in { ) & t-statistics in [ ]

DTCE DTCH
DTCE(-1) -0.236300 -0.503649
(0.16466) (0.21800)
[-1.43510] [-2.231031]
DTCE(-2) -0.404989 0117073
(0.16691) (0.22093)
[-2.42637] [-0.529718]
DTCH{-1}) -0.27F778 0.229594
(0.13453) (017811}
[-2.06420] [1.28904]
DTCH{-2) 0216717 -0.328305
(0.13327) (07644
[ 1.62618] [-1.86070]
c 071221 -0.231230
(0.36523) (0.48355)
[[0.46881] [-0.47319]
R-squared 0.201608 0.233022
Adj. R-squared 0.198143 0.119396
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DTCE = 0.442627095165*DTCE(-1) - 0.171507504894*DTCE(-2) -
0.338991920039*DTCH(-1) - 0.0218470181129*DTCH(-2) + 1.7055193701
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