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ANNEXE 1 : Test de stationnarité sur les séries en niveau 

 Série LTINF 

ADF Test Statistic -0.802820     1%   Critical Value* -2.6168 
      5%   Critical Value -1.9486 
      10% Critical Value -1.6198 

*MacKinnon critical values for rejection of hypothesis of a unit root. 
     
     

Augmented Dickey-Fuller Test Equation 
Dependent Variable: D(LTINF) 
Method: Least Squares 
Date: 05/06/16   Time: 23:59 
Sample(adjusted): 1972 2014 
Included observations: 43 after adjusting endpoints 

Variable Coefficient Std. Error t-Statistic Prob.   

LTINF(-1) -0.042404 0.052819 -0.802820 0.4267 
D(LTINF(-1)) -0.371374 0.143897 -2.580838 0.0135 

R-squared 0.168207     Mean dependent var 0.000976 
Adjusted R-squared 0.147919     S.D. dependent var 0.769224 
S.E. of regression 0.710057     Akaike info criterion 2.198451 
Sum squared resid 20.67140     Schwarz criterion 2.280367 
Log likelihood -45.26670     Durbin-Watson stat 2.035722 

 

 Série de taux de chômage  

ADF Test Statistic -0.964281     1%   Critical Value* -2.6182 

      5%   Critical Value -1.9488 

      10% Critical Value -1.6199 

*MacKinnon critical values for rejection of hypothesis of a unit root. 

     

     

Augmented Dickey-Fuller Test Equation 

Dependent Variable: D(LTCHO) 

Method: Least Squares 

Date: 07/02/16   Time: 13:44 

Sample(adjusted): 1973 2014 

Included observations: 42 after adjusting endpoints 

Variable Coefficient Std. Error t-Statistic Prob.   

LTCHO(-1) -0.007573 0.007854 -0.964281 0.3408 

D(LTCHO(-1)) 0.381521 0.154894 2.463110 0.0183 

D(LTCHO(-2)) -0.275344 0.155151 -1.774686 0.0838 

R-squared 0.160810     Mean dependent var -0.021816 

Adjusted R-squared 0.117774     S.D. dependent var 0.157745 

S.E. of regression 0.148165     Akaike info criterion -0.912226 

Sum squared resid 0.856167     Schwarz criterion -0.788107 

Log likelihood 22.15674     Durbin-Watson stat 1.969198 

 

 

 

 



 Série de LPIBHR 

ADF Test Statistic  1.304572     1%   Critical Value* -2.6182 

      5%   Critical Value -1.9488 

      10% Critical Value -1.6199 

*MacKinnon critical values for rejection of hypothesis of a unit root. 

     

     

Augmented Dickey-Fuller Test Equation 

Dependent Variable: D(LPIBHR) 

Method: Least Squares 

Date: 07/02/16   Time: 13:47 

Sample(adjusted): 1973 2014 

Included observations: 42 after adjusting endpoints 

Variable Coefficient Std. Error t-Statistic Prob.   

LPIBHR(-1) 0.000653 0.000501 1.304572 0.1997 

D(LPIBHR(-1)) 0.194451 0.104690 1.857406 0.0708 

D(LPIBHR(-2)) 0.148832 0.088830 1.675466 0.1018 

R-squared 0.110437     Mean dependent var 0.010126 

Adjusted R-squared 0.064818     S.D. dependent var 0.027658 

S.E. of regression 0.026747     Akaike info criterion -4.336054 

Sum squared resid 0.027900     Schwarz criterion -4.211935 

Log likelihood 94.05714     Durbin-Watson stat 1.595443 

 

 

 Série d’LIPC 

ADF Test Statistic  0.933947     1%   Critical Value* -2.6168 

      5%   Critical Value -1.9486 

      10% Critical Value -1.6198 

*MacKinnon critical values for rejection of hypothesis of a unit root. 

     

     

Augmented Dickey-Fuller Test Equation 

Dependent Variable: D(LIPC) 

Method: Least Squares 

Date: 07/02/16   Time: 13:49 

Sample(adjusted): 1972 2014 

Included observations: 43 after adjusting endpoints 

Variable Coefficient Std. Error t-Statistic Prob.   

LIPC(-1) 0.001684 0.001803 0.933947 0.3558 

D(LIPC(-1)) 0.868757 0.085350 10.17871 0.0000 

R-squared 0.652656     Mean dependent var 0.087353 

Adjusted R-squared 0.644184     S.D. dependent var 0.071413 

S.E. of regression 0.042598     Akaike info criterion -3.428630 

Sum squared resid 0.074398     Schwarz criterion -3.346714 

Log likelihood 75.71554     Durbin-Watson stat 1.935758 

 

 

 

 



Annexe 02 : test de stationnarité sur les séries en différenciations.
 

 série de LTINF 

ADF Test Statistic -5.675556     1%   Critical Value* -2.6182 
      5%   Critical Value -1.9488 
      10% Critical Value -1.6199 

*MacKinnon critical values for rejection of hypothesis of a unit root. 
     
     

Augmented Dickey-Fuller Test Equation 
Dependent Variable: D(LTINF,2) 
Method: Least Squares 
Date: 05/07/16   Time: 00:06 
Sample(adjusted): 1973 2014 
Included observations: 42 after adjusting endpoints 

Variable Coefficient Std. Error t-Statistic Prob.   

D(LTINF(-1)) -1.518778 0.267600 -5.675556 0.0000 
D(LTINF(-1),2) 0.092946 0.160655 0.578545 0.5661 

R-squared 0.697908     Mean dependent var -0.011405 
Adjusted R-squared 0.690355     S.D. dependent var 1.295922 
S.E. of regression 0.721125     Akaike info criterion 2.230440 
Sum squared resid 20.80086     Schwarz criterion 2.313186 
Log likelihood -44.83924     Durbin-Watson stat 1.949894 

 

 Série de LTCHO 

ADF Test Statistic -3.751764     1%   Critical Value* -2.6196 

      5%   Critical Value -1.9490 

      10% Critical Value -1.6200 

*MacKinnon critical values for rejection of hypothesis of a unit root. 

     

     

Augmented Dickey-Fuller Test Equation 

Dependent Variable: D(LTCHO,2) 

Method: Least Squares 

Date: 07/02/16   Time: 13:54 

Sample(adjusted): 1974 2014 

Included observations: 41 after adjusting endpoints 

Variable Coefficient Std. Error t-Statistic Prob.   

D(LTCHO(-1)) -0.871142 0.232195 -3.751764 0.0006 

D(LTCHO(-1),2) 0.265959 0.184651 1.440329 0.1580 

D(LTCHO(-2),2) -0.003307 0.166792 -0.019827 0.9843 

R-squared 0.390462     Mean dependent var 0.003956 

Adjusted R-squared 0.358381     S.D. dependent var 0.189214 

S.E. of regression 0.151562     Akaike info criterion -0.865284 

Sum squared resid 0.872903     Schwarz criterion -0.739901 

Log likelihood 20.73833     Durbin-Watson stat 1.971990 

 

 

 



 Série de LPIBHR 

ADF Test Statistic -2.699068     1%   Critical Value* -2.6196 

      5%   Critical Value -1.9490 

      10% Critical Value -1.6200 

*MacKinnon critical values for rejection of hypothesis of a unit root. 

     

     

Augmented Dickey-Fuller Test Equation 

Dependent Variable: D(LPIBHR,2) 

Method: Least Squares 

Date: 07/02/16   Time: 13:55 

Sample(adjusted): 1974 2014 

Included observations: 41 after adjusting endpoints 

Variable Coefficient Std. Error t-Statistic Prob.   

D(LPIBHR(-1)) -0.465534 0.172480 -2.699068 0.0103 

D(LPIBHR(-1),2) -0.126589 0.158233 -0.800017 0.4287 

D(LPIBHR(-2),2) -0.013660 0.090868 -0.150328 0.8813 

R-squared 0.271235     Mean dependent var 0.001148 

Adjusted R-squared 0.232879     S.D. dependent var 0.030798 

S.E. of regression 0.026974     Akaike info criterion -4.317503 

Sum squared resid 0.027649     Schwarz criterion -4.192120 

Log likelihood 91.50882     Durbin-Watson stat 1.854327 

 

 Série d’LIPC 

ADF Test Statistic -4.370379     1%   Critical Value* -2.6196 

      5%   Critical Value -1.9490 

      10% Critical Value -1.6200 

*MacKinnon critical values for rejection of hypothesis of a unit root. 

     

     

Augmented Dickey-Fuller Test Equation 

Dependent Variable: D(LIPC,3) 

Method: Least Squares 

Date: 07/02/16   Time: 13:52 

Sample(adjusted): 1974 2014 

Included observations: 41 after adjusting endpoints 

Variable Coefficient Std. Error t-Statistic Prob.   

D(LIPC(-1),2) -1.014528 0.232137 -4.370379 0.0001 

D(LIPC(-1),3) -0.029273 0.161954 -0.180746 0.8575 

R-squared 0.525165     Mean dependent var -0.000756 

Adjusted R-squared 0.512990     S.D. dependent var 0.063972 

S.E. of regression 0.044644     Akaike info criterion -3.332657 

Sum squared resid 0.077729     Schwarz criterion -3.249068 

Log likelihood 70.31948     Durbin-Watson stat 1.953873 

 

 

 

 



Liste des abréviations 
 

Abréviation                                                     Signification 

AIC Critère d’Akaike 

 

 
ANEM Agence National d’Emploi 

ANSEJ Agence National de Soutien à l’Emploi des Jeunes 

AR Le modèle autorégressif  

 

 

 

ARMA  Le Modèle Autorégressif moyenne mobile 

BB Bruit Blanc 

BIT Bureau International du Travail 

CDD Contrat à Durée Déterminée 

CI Cointégration 

 CNAC Caisse National d’Assurance Chômage 

COV 

 

 

 

Covariance 

CS Cout Salariaux  

DA Dinars 

DFA Dicky – Fuller Augmented 

DFS Dicky –Fuller Simple 

DS Différence Stationary 

DW Durbin Watson 

E Espérance 

ECM Modèle à Correction d’Erreur 

ESC Taux d’Escompte 

FMI Fonds Monétaire International 

INF Inflation 

INV Investissement  

IPC Indice de prix à la consommation  

IS-LM Investments and Savings-Liquidity preference and Money supply 

LOG Logarithme  

M Importation  

M2 Masse monétaire au sens M2 

M3 Masse monétaire au sens M3 

MA 

 

Le modèle Moyenne Mobile  

MCO Moindre Carrée Ordinnaire  

MF Monnaie Fiduciaire  

MS Monnaie Scripturale  

NAIRU Non Accelerating Inflation Rate of Unemployment 

NAWRU Non Accelerating Wage Rate of Unemployment  

PAS Programme d’Ajustement Structurel  

PIB Produit Intérieur Brut  

PIBHR Produit Intérieur Brut Réel par Habitant  

PT Productivité de Travail  



QM Quassi Monnaie  

R
2 Qualité d’Ajustement  

SC Critère de Schwartz 

TS Trend Stationary 

TCHO Taux de Chômage 

V Variance 

VAR Modèle Autorégressif Vectoriel  

VC Valeur Critique 

VECM Modèle Vectoriel à Correction d’Erreur 

 



Résumé : 

Les phénomènes du chômage et de l’inflation ont un poids très important dans 

l’économie. Les taux de ces phénomènes expliquent l’efficacité des politiques économiques 

appliquées dans les pays. Dans les dernières années, l’Algérie avait fait des grands efforts, et 

des plusieurs méthodes pour réaliser un développement durable dans tous les domaines, à 

partir du placement de ces ressources et des ces capacités dans des programmes réformistes 

pour réduire le taux de l’inflation. 

Ce travail, et à partir des méthodes économétriques, le test de cointégration et 

l’estimation de modèle VECM, démontre que la relation entre l’inflation et le chômage en 

l’Algérie durant la période 1970 à 2014 est relativement  négative. 

 

Mots clés : Chômage, inflation, courbe de Phillips, étude économétrique. 

 الملخص:

انسٛاساث الالخصادٚت  فُسب ْزِ الأخٛشة حعخبش عٍ يذٖ فعانٛاثحعخبش أصيت انبطانت ٔانخعخى أحذ أْى انخحذٚاث انشاُْت، 

انًُخٓدت فٙ أ٘ بهذ باعخباسْا ظاْشحاٌ عانًٛخاٌ يخفأحت انُسب، حمم ٔحشحفع عهٗ حسب دسخت حمذو انذٔل ٔحأخشْا، ٔحعخبش 

نًٛادٍٚ، ٔرنك بخٕظٛفٓا اندضائش فٙ أَٜت الأخٛشة يٍ ظًٍ انذٔل انخٙ حسعٙ بكم انطشق نخحمٛك حًُٛت شايهت نًخخهف ا

نكم يا حخٕفش عهّٛ يٍ إيكاَٛاث، يؤْلاث ٔ يمٕياث، كًا أَٓا حبُج بشايح إصلاحٛت يكثفت يٍ أخم إعادة انُظش فٙ 

سٛاسخٓا الالخصادٚت، حٛث لايج بخبُٙ بعط انسٛاساث انخٙ حخعهك بانخٕاصَاث الالخصادٚت انكبشٖ بغشض انحذ يٍ 

بحث ٚعطٙ صٕسة لٛاسٛت نهعلالت بٍٛ انبطانت ٔ انخعخى فٙ اندضائش نهفخشة انًًخذة يٍ انعغٕغاث انخعخًٛت. إٌ ْزا ان

ٔ ًَٕرج  NOICNRGETNIOCبُاءا عهٗ الأدٔاث ٔ الأسانٛب الإحصائٛت يسخخذيٍٛ بزنك اخخباس  4102إنٗ  0791

RNEV  عكسٛت.                                                                                ، ٔلذ كاَج انعلالت بُٛٓى                   

: انبطانت، انخعخى، يُحُٗ فٛهٛبس، دساست لٛاسٛت. الكلمات المفتاحية  

Abstract: 

The phenomena of unemployment and the inflation have a very important weight in 

the economy. The rates of these phenomena explain the efficiency of the economic policies 

applied in the countries. In the last years, Algeria had made some big efforts, and of the 

several methods to achieve a lasting development in all domains, from the investment of the 

resources and of these capacities in reformist programs, to reduce the rate of the inflation.   

This work, and from the methods econometric, the test of cointégration and the 

evaluation of VECM model, demonstrate that the relation between the inflation and 

unemployment in Algeria during the period 1970 to 2014 is relatively negative. 

Keywords: Unemployment, inflation, Phillips curve, econometric study. 
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