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Abstract :The objectify of This study is to examine the effect of government expenditure on unemployment in Algeria
during the period 1988-2018 using ardl model. Considering both crude GDP, CPl and oil prices as independent variables.
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LNCHOM LNG LNIPC LNOIL LNPIB
Mean 2.842235 13.15217 4.306764 3.574822 8.275717
Median 2.873565 13.15484 4.351998 3.335770 8.287572
Maximum 3.401197 15.05308 9.210340 4.723842 8.482130
Minimum 2.282382 10.68052 2499078 2.507972 8.059876
Std. Dev. 0.415075 1.354942 1.142465 0.726005 0.142552
Skewness -0.044964 -0.349823 2.265133 0.244498 -0.016739
Kurtosis 1.365408 1.945351 1231973 1.585597 1.435046
Jarque-Bera 3.461639 2.068977 138.7001 2.892883 3.164843
Probability 0.177139 0.355408 0.000000 0.235406 0.205477
Sum 88.10928 407.7172 133.5097 110.8195 256.5472
Sum Sq. Dev. 5.168614 55.07603 39.15676 15.81248 0.609632
Observations 31 31 31 31 31
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UNIT ROOT TEST TABLE (PP)
At Level
LNCHOM LNG | LNIPC LNOIL LNPIB
With Constant t-Statistic -0.7174 -1.4003 -3.5085 -1.1705 -0.6281
Prob. 0.8274 0.5688 0.0147 0.6738 0.8497
n0 n0 b n0 n0
t-Statistic -1.6698 -2.2376 -5.0165 -1.7715 -1.9329
With Constant &
Prob. 0.7396 0.4530 0.0018 0.6932 0.6127
Trend
n0 n0 b n0 n0
t-Statistic -0.9155 2.5533 0.1191 0.9279 1.0635
Without Constant &
Prob. 0.3117 0.9964 0.7128 0.9015 0.9209
Trend
n0 n0 n0 n0 n0
At First Difference
d(LNCHOM) d(LNG) d(LNIPC) d(LNOIL) d(LNPIB)
t-Statistic -5.5055 -6.1756 -19.5853 -4.4754 -1.9921
With Constant Prob. 0.0001 0.0000 0.0001 0.0014 0.2884
kkk *kk Kkokk Kkokk no
With Constant & t-Statistic -5.5418 -6.3165 -29.9140 -4.3377 -1.6610
Trend Prob. 0.0005 0.0001 0.0000 0.0094 0.7426
kkk KKk Kkokk kokk no
Without Constant & t-Statistic -5.5189 -5.1953 -13.0161 -4.4226 -2.1315
Trend
Prob. 0.0000 0.0000 0.0000 0.0001 0.0339
k% *%kk k%% k%% *%
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JolS At 1* diffirence At Level
1(1) Sl Byhtue pd LNCHOM
1(1) 8yaius Bydiue Al LNG
1(0) / 8yitue LNIPC
1(1) Byfinn Sydtus pl LNOIL
1(1) 8yitue Byhtue pd LNPIB
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max
max prob- 2l SUSUM
lag ard| Sc R2 dw | BOUND LM1 ARCH | CusUM
lag x F A SQUAED
y
4 4 | 4444.3 -2.44 | 0.99 | 0.009 | 3.17 NN 0.69 | 0.000 0.15 oul NN
2 2 1.2.0.0.1 -1.97 | 0.97 | 0.000 | 1.92 oul 0.68 0.94 0.23 oul oul
3 3] 1.3.0.0.1 -1.98 | 0.97 | 0.000 | 2.01 oul 0.78 0.94 0.21 oul oul
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Selected Model: ARDL(1, 3, 0,0, 1) |

Variable Coefficient Std. Error t-Statistic Prob.*
LNCHOM(-1) 0.491990 0.103339 4.760925 0.0002
LNG 0.101496 0.060778 1.669948 0.1122
LNG(-1) -0.175981 0.061800 -2.847585 0.0107
LNG(-2) 0.043469 0.069093 0.629140 0.5372
LNG(-3) 0.078973 0.053037 1.489032 0.1538
LNIPC -0.013729 0.018928 -0.725290 0.4776
LNOIL -0.143966 0.057277 -2.513526 0.0217
LNPIB 0.455992 0.681239 0.669357 0.5118

C 11.48422 3.001166 3.826585 0.0012
R-squared 0.978293 Mean dependent var 2.829715
F-statistic 90.13588 Durbin-Watson stat 2.018552
Prob(F-statistic) 0.000000 |

Eviews9 ol a9 3=lll e

ARDL(1.3.0.0.1) z 3 il 9.l 5L | :06 Jgozel!

Test Statistic Value k
F-statistic 3.882307 4
Significance lo Bound 1, Bound
10% 22 3.09

5% 2.56 3.49
2.5% 2.88 3.87

1% 3.29 4.37
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Cointegrating Form

Variable Coefficient Std. Error t-Statistic Prob.

D(LNG) 0.098489 0.039574 | 2.488742 0.0228
D(LNG(-1)) -0.116206 0.039585 | -2.935577 0.0088
D(LNG(-2)) -0.093426 0.047446 | -1.969108 0.0645
D(LNIPC) -0.011782 0.011385 | -1.034869 0.3144
D(LNOIL) -0.101040 0.052856 | -1.911621 0.0720
D(LNPIB) 0.537191 0.538956 | 0.996725 0.3321
CointEq(-1) -0.557909 0.101480 | -5.497714 0.0000

Cointeq=LNCHOM - (0.0944*LNG -0.0270*LNIPC -0.2834*LNOIL

-2.4012*LNPIB +22.6063 )

Long Run Coefficients

Variable Coefficient Std. Error t-Statistic Prob.

LNG 0.094403 0.085738 | 1.101062 0.2854
LNIPC -0.027024 0.036924 | -0.731886 0.4737
LNOIL -0.283393 0.106942 -2.649965 0.0163
LNPIB -2.401151 0.674593 -3.559405 0.0022
C 22.606298 4.741507 4.767746 0.0002
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