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: Abstract: This study aims to highlight the most important intitutional and macroeconomic variables
: affecting the employment rate in Algeria during the period (1991-2021) using the vector :
i autoregressive model (VAR). The study also presented the most important causes of unemployment, :
i furthermore the most prominent efforts made by the state in order to confronting the imbalance in the labor

i market and finding solutions to this crisis. The results of this study showed that oil prices have a significant :
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HQ SC AIC FPE LR LogL slasy) 3 b
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Trace Test Maximal Eigen value Test
Null Trace 0.05 Prob** Null 0.05 Prob**
Statistic
Hypothesized Value Hypothesized Max-Eigen Value
Critical . Critical
Statistic

None 53.07909 | 55.24578| 660.07 None 23.83211 30.81507 0.2794
At most 1 29.24698 | 35.01090 0.1812 At most 1 15.21562 24.25202 0.479
At most 2 14.03136 18.39771 0.1836 At most 2 12.32639 17.14769 0.2196
At most 3 1.704972 | 3.841465 | 0.1916 At most 3 1.704972 3.841465 0.191

EVIEWS 12 ity o2 w515 e slaasWh oW slae] oo 2 pebeabl

S e 25 o opdsadl Shaie p Srall Sl plas ol sy e calaal) 23000 2y Y1 las) gl

9 93.07 oles 2o il ol die Y1 aslam] 2ad OF 25 5 Srall oS 2Me (6F 35y pde e ot @) pdall 2023 b )

B Aol PV pn o) o ] gl LS 05 Bugiee St i 3 5 55.24 (gols gy LS A b el e B

sdn s aball 2 Al BSlam] dad OY B3y drall LSl BMle ol sy e e a8 g el B o (L alanll
- 5%0% gm0 (g5rn w12 30.81 (golos gy LW a1 2wl n BT a9 23.83 (5ol w0 4l

VAR CA}C A -4
W bl e Wad Bviews12 wty, Jo blael 5 (P=1) ol sae dst

Lempl = 0.460531Lempl(—1) + 0 0.044609 LP,;; + 0.001029LDed(—1)
+ 0.005933 LW(-1) + 0.731871
n =30 R? = 85% F..i =36.81
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0.7993 0.681625 F-stat sl AN Bl )
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While test
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Standard efrors in ( ) & t-statistics in [}

(176-161 o o) 1SN &3LadY) 5 Al dh) OV ) ST 0 S0 G Jebdd) Olsds
D@ —

VAR(1) z34¢ pus il 104 3oulll BG-LM) e gits 101 goulli

Vector Autoregression Estimates VAR Residual Serial Correlation LM Tests
Date: 04/12/23 Time: 1547 Date: 04/11/22 Time: 00:13

Sample (adjusted) 1992 2021 Sample: 1991 2021

Included observations: 30 after adjustments Included observations: 30

Mull hypothesis: Mo serial correlation atlag h

LEMPL LDED LPOIL LW
Lag LRE™ stat af Prob Rao F-stat af Prob
LEMPL(-1) 2 4874343 1.12345978
(0.78233) (1.87638) Kl 11.21206 16 0.7962 D0D.681625 (16, 55.6) 0.7993
13 17952] [0 51021] 2 11.69642 16 0.7646 0.713910 (16, 55.5) 0.7EE1
LOED(-1) 0.001029 0.210105 0311792 0 056200
(0.05352) (0.20862) (0.50036) (0.09775) Garque—Bera)ﬁ_;}\ ity 02&,;&\
{o.03918] {1.00712] F082313) (057493 M c‘ :
LPOIL(-1) 0.044509 0.291597 0.887290 0.035879
(0.02552) (0.09967) (0 23904) (0.04670)
[1.74148] 12925771 (3711871 [0.76830]
LW-1) 0.005933 0.093192 0.150137 0 885053
(0.01639) (0.06375) (0.15291) (0.02987)
{ 0.36207) 1 1.46176) fo98187] [ 29.6280]
c 0731871 3.012290 0950259 0711574
(1.30256) (3. 12311) (0.51032)
1231260] [0.30217] -1.16590]
R-squared 0.965034 o
Aci R-squared 0.959339 W Las| =Sl - d’?:.u.
Sum sq resids 0.064826 ( hlle teSt) Pl | CJL\J 03 |
S E. equason 0.050922
F-statstic 172 4936
Log Ekelinood 4 L
Axike AIC -2
Schwarz SC 27
Mean cependent 2.6 Bl
S.O. dependent o 0297066 0.401981

Determénant resia covariance (gof adi) 1

.
;
.
.
=1

rumber of coeflicients 20

) Ll J1gs Jobd i 106 ol WY LYl Byl jlast il 105 ol

Period LEMPL LOED LPoIL L Roots of Characteristic Polynomial
Endogenous variables: LEMPL LDED LPOIL

E] o.o1z0e2 0000000 0000000 0000000 L
(000159} (0.00000) (0.00000) (0.00000) -
2 0.008045 0.003503 0003773 0000127 Exogenous variables: C
o.0D2a3 000185 o.oozz2 0.00035 " -
= Soooooa Sooaiso S oooins S ooo5ie Lag specification: 1 1
(000246} (D.00207) (0. .00262) (000050} Crate: 04/M132/22 Time: 17:49
a 0004511 0004070 000524 0000482
(000269} (0.o0222) (0.00282) (0.00060)
s (= =2 =] 2 0.00XS T 0.000507F Root Modulus
(0.0027a) (O.o0228) (O.00284) (0.0006E)
s o.00 = o. = 0004253 0.0006
(o.00zva) (0.00ZZ7) (O.00zZ78) (0.00069) 0962439 0962439
s o.002190 o.oo27az 0003610 0.0007 40 _ i
(0.0025S) (0002203 (0.00266) (0.00069) 0.5820044 0'157668|. 0.580521
= o.o01832 0002425 0.0020=9 0.000762 0.662004 + 0. 1575650 D.630521
(000251} (000209} (0.00251) (0.0006E) 0.156532 0.156532
= o.001595 0002131 0002571 0.0007 65
(000230} (000196} (000234} (0.00063)
o 00044 0001203 0002205 ©.0007 5S4 Mo root lies outside the unit circle.
(o.o0208) (o.o01=22) (0.00216) (0.00060)

WAR satisfies the stability condition.

Cholesky Ordering: LEMPL LDED LPOIL LW -
Standard Errors: Analytic

: 8\}\3 0‘2’\7}“
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