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Abstract :

In recent years, the promotion of entrepreneurship has become one of the most important
priorities of economic policy in Algeria as one of the best ways to address the problems of
unemployment, and this study aims to know the relationship between entrepreneurship and
unemployment during the period (1995-2017) using the model of self- regression distributed time
gaps (ARDL). The results of the regression indicate that 99% of the differences in unemployment have
been explained by the explanatory variables and showed results of a negative impact and not
significant of entrepreneurship on unemployment, and showed a long-term relationship between
agricultural production indicators and the exchange rate.
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At Level
UNP INFL IDX_AG ENTRP ECHG CPCTY
R
With Constant t-Statistic -1.5386 -7.1667 -0.5904 -0.3340 -4.1888 -0.8316
Prob. 0.4959 0.0000 0.8538 0.9023 0.0051 0.7880
n0 ek n0 n0 ok n0
With Constant | t-Statistic -0.9882 -7.6925 -2.4567 -5.0277 -3.7045 -5.0404
& Trend Prob. 0.9253 0.0000 03437 0.0032 0.0488 0.0029
0 o 0 o o o
Without t-Statistic -2.8644 -5.6296 1.6204 -3.0661 -0.6705 2.5357
Constant & | Prob. 0.0063 0.0000 0.9701 0.0042 0.4150 0.9954
Trend ok ik n0 o n0 n0
At First Difference
d(UNP) d(INFLy | dIDX_AG, dENTRPy | d(ECHG, dCPCTY),)
With Constant t-Statistic -3.4212 -6.0056 | -5.5821 -5.1135 -3.8059 -5.6288
Prob. 0.0218 0.0001 0.0002 0.0007 0.0096 0.0002
. e e o e e
With Constant | t-Statistic -3.3986 -5.3732 | -5.4712 -4.9377 -3.7011 -5.4466
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% o o o o e
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Trend ok o o o o o
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At Level
UNP INFL IDX_AG ENTRP ECHG CPCTY
R
With t-Statistic -1.4785 -8.8342 -0.5904 -0.8825 -1.2204 -1.0992
Constant Prob. 0.5254 0.0000 0.8538 0.7743 0.6464 0.6971
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Trend n0 ok n0 HEE n0 ok
Without t-Statistic -2.4828 -5.2351 1.6204 -3.1402 -0.6639 2.5509
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Trend o o 0 e 10 )
At First Difference
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With t-Statistic -3.3921 -4.5487 -5.5821 -12.4590 -3.7415 -
Constant 18.1106

Prob. 0.0232 0.0019 0.0002 0.0000 00111 0.0000
With t-Statistic -3.3781 -4.1391 -5.4712 -12.0617 -3.8206 -
Constant & 18.1294
Trend Prob. 0.0815 0.0193 0.0013 0.0000 0.0359 0.0000
Without t-Statistic -3.1494 -5.0048 -4.8464 -5.9758 -3.7908 -6.5976
Constant & | Prob. 0.0032 0.0000 0.0000 0.0000 0.0006 0.0000
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ARDL Bounds Test
Test Statistic Value K
F-statistic 8.628082 5
Critical Value Bounds
Significance 10 Bound I1 Bound
10% 2.26 3.35
5% 2.62 3.79
2.5% 2.96 4.18
1% 3.41 4.68
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ARDL Cointegrating And Long Run Form

Dependent Variable: UNP

Cointegrating Form

Variable Coeflicient Std. Error t-Statistic Prob
D{NFL, 0.156649 0.132368 1.183440 0.2616
DJIDX_AGR) -0.044553 0.017066 -2.610613 0.0242
DENTRP) -0.325339 0.173488 -1.875282 0.0875
DECHG, -0.006280 0.052763 -0.119020 0.9074
DECHG-1y) -0.257090 0.060499 -4.249509 0.0014
DCPCTY) -0.170629 0.129637 -1.316205 0.2149
CointEq(-1) -0.740743 0.101468 -7.300294 0.0000

Cointeq = UNP - (0.2115*INFL -0.0601*IDX_AGR -0.0926*ENTRP +
0.5339*ECHG -0.2303*CPCTY -20.5970)

Long Run Coefficients

Variable Coefficient Std. Error t-Statistic Prob.
INFL 0.211476 0.173936 1.215825 0.2495
IDX_AGR -0.060147 0.022391 -2.686210 0.0212
ENTRP -0.092610 0.341424 -0.271247 0.7912
ECHG 0.533931 0.052649 10.141322 0.0000
CPCTY -0.230348 0.172844 -1.332694 0.2096
C -20.596962 19.627814 -1.049376 0.3165
R-squared = 0.993947 Durbin-Watson stat = 2.803949
Adjusted R2 = 0.988995 ProbF-statisticy = 0.000000

LEviews 09 L slazeVU iUl slis] o 1 giacol!

OF o Jaatiag 1 e O (R-squared) dudond) Jolas OF o35 ARDL 356 s @il JS (o
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s 3sk S e Ll LoD o 253 A o 3,5 ) z3sd ol Je Juy e @l st
yaﬂ\uw\u@ﬁm@u‘%S Bginn Gyimn L8 Wlam| hsme s Olpacll s OF Lo

Ala| Lgag g Al e s ST ol Gl an g ) AsY) age e L Al

(Jestal) gl 3 Al o ) sl D3 r L bl Ygla) (s 2 g shed) SN ) ) s
Baumol, 1996y (Larroulet  Carree (2002) ;¢ Jo lahall o ddall mo Gilgz Lo sag
Bl 05 L UL ) a¥lall bled) aagb ) &5 w30« & Couyoumdjian, 2009
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%06 0 Aladl June aisne 015 e 2] e

i Al el el oL OF e el Jams e gsime 5 g8 5T Ol a0 iladl) gl LS
(Shaari, Hussain, & Abdul Rahim, (2012 (Fuy au)s ae gin 1iay ) Jine e 45
2013,

— o e 3LV Il dygiae 4 (U s ol o Lo o gyl olas ol ) o bl LS
el Jums OF ) ez Ll g =Y Lisb 0515 o)l s 35y s Jy ey ECM (1) =0.74
zdged dnasiidd) Syl )

I Bas sl Sl V) (64 3l B3g Aulys T s

Toxed ASA il el =

Breusch-Godfrey Serial Correlation LM Test u.a\j.J\ ol LUy jLal —
ARCH Test H Ll @S aie jlasl —

Normality test Bera-Jarque &lsiul) ¢lax ekl sl Jlal

Ramsey Rest Test CSJ“J\ LD (e jlal —
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Breusch-Godfrey Serial Correlation LM Test Jisi ikudw bisy Lz

JAEV) Eslee Jlsd ks 315 LUyl A d ¥ (HO) o) 2053

0.1380 Prob F 2.488457 F-statistique

0.0238 Prob Chi-Square (2) 7.477701 Obs*R -au carré

ARCH Test H jpldl @b pus L

o ol (HOy aasdi 2,.0,4

0.3331 Prob F(1.18, 0.989264 F-statistique

0.3074 Prob Chi-Square (1) 1.041919 Obs*R -au carré

Normality test Bera-Jarque istsiall stasSU  adall ayygdl jLas

Lmech i sl Slsdl 1 (HO) pasll a3

0.355562 Prob 2.068108 Jarque-Bera

Ramsey Rest Test T35l e ke L

T J.iw e C';j,d\ i ( HO) pdall a4l

0.4799 Prob 0.733867 t-statistique

0.4799 Prob 0.538561 F-statistique

Eviews 09 e slazeVU iUl slis] o 1 giacol!
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Le 905 dygiall (s5mme o ST 8 2,48 (golus pid allonmt 0L sl Lol DLy Ll iy O
DAV Al lsd Ledes 313 b)) i sy Y b bl pandl 1,05 i Ules

S Ulag 12 905 dgall gsims o ST 2 0.99 aig ol pae LV i AVl 2l O
NP ISR g W

S o ST 2 0.35 (gl alstall cllom S andall sl 2ol Jack-Berra a1 L o
Lneb Ly dejon ) OF piall 2o L5 Llag L2 905 a5l
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FIR |
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