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0.000 0.0001 0.0001 0.7838 0.7909 0.1053 SNMGR
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1
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ARDL Bounds Test
Date: 04/24/22 Time: 14:16
Sample: 2004 2020

Included observations: 17
Null Hypothesis: No long-run relationships

exist
Test Statistic Value K
F-statistic 3.767221 2

Critical VValue Bounds

Significance 10 Bound 11 Bound

10% 2.63 3.35
5% 3.1 3.87

2.5% 3.55 4.38
1% 4.13 5

Eveiwsg,@a\_]).; ‘;:; Alaie YL Qﬁan]\ Aae) (e :J-\AAAS‘

il i Cusy bond test ygaall Hladl dagie Jleiuls Sladall JalSall las) el Jsaadl o
%10 dLigiall Glgise die golall ) (o ST F-statistic 4wl 4ol o) )
il oty chpiall G dide oSS ABle d9ng 2o (o pali (Al pdal) dpad by dieg
el uanally alil) el e Ja¥) dligh 4u3)5s A 3sae ALY ALl
ibaay) Jalailly zagalll jpadi : AU callaal)
:(UECM)asial) e Undl) sl g igad ualli gmilii(1
gisa ahadinls sl pacad) (S Gl aY) e sl mililly adnll AT s asb Cise
o e (gshaing coishall (63 saihas dad) Akl iy meie 529 ((UECM) sl e Uadl) prns
U Jsanll b Aaiage il @il cBasly Aol dishally el sad) ez 3gaill Alles
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Dependent Variable: SNMGR
Method: ARDL
Date: 04/24/22 Time: 14:12
Sample (adjusted): 2004 2020
Included observations: 17 after adjustments
Maximum dependent lags: 4 (Automatic selection)
Model selection method: Akaike info criterion (AIC)
Dynamic regressors (4 lags, automatic): INF GDP
Fixed regressors: C
Number of models evalulated: 100
Selected Model: ARDL (4, 4, 4)

Variable Coefficient Std. Error  t-Statistic Prob.*

SNMGR (-1) 0.268780 0.208931 1.286451  0.3271
SNMGR (-2) -0.010994 0.247096 -0.044492  0.9686
SNMGR (-3) 0.736281 0.311670 2.362370  0.1420
SNMGR (-4) -1.224784 0.285799 -4.285476  0.0504
INF  6.351037 2.171366  2.924904  0.0997

INF (-1) -2.287054 1.414060 -1.617367  0.2472

INF (-2) 6.711072 2677227 2.506725  0.1290

INF (-3) -0.196183 1.181944 -0.165983  0.8834

INF (-4) 3.016770 1.540810 1.957912  0.1894
GDP 1.288211 1.086878 1.185240  0.3577

GDP (-1) -1.270796 1402187 -0.906296  0.4604
GDP (-2) -1.751934 1.598480 -1.096000  0.3874
GDP (-3) 1.299752 1428315 0.909990  0.4589
GDP (-4) -0.895850 1751071 -0.511601  0.6598

C 110.0487 23.36506 4.709967  0.0422

R-squared  0.980028 Mean dependent var 133.6590
Adjusted R-squared  0.840227 S.D. dependent var  13.48300
S.E. of regression  5.389379 Akaike info criterion 5.831377
Sum squared resid  58.09082 Schwarz criterion 6.566566
Log likelihood -34.56671 Hannan-Quinn criter. 5.904456
F-statistic  7.010132 Durbin-Watson stat 3.005914

Prob(F-statistic) 0.131699

*Note: p-values and any subsequent tests do not account for model
selection.

Eveiws9.zulin o alacYl cpllall alac) (e 1 jhaal)

33



25 Claaaal oaldd 73 pad Lpald Ay t AL Jaadl)

UECM zigal ol il anlli i L Ay
:Lilany) yulaali—|

Lisine (S5l ga igunall Jlan) jlae S alladll Ligine L] dabal rcilaleal) dygina Ll
Lalaall s BN adall dpcajd iy 0.05 e yreal JLia¥) oIS 136 yaumdll sl Loy 0.05
G tpnia aSally (dilan] dsiee dabeall o ABGEN Abad) Lumjdll Jikiy cdblias) digins gl Gal
csira il haele Ligina e lalad) 281S (o Jaadls

k%98 yudiyaiallads ) Gus (RZ= 0.980028 = ok wasall Jalea o Jaadliagaail) Jalea
Loyl dlia of e ae Jsite st ¢ il 3 adall Ogacaddl (S Jdagll ) 3 dlalall oyl
RGP LN AT TR
sl A eab) s ol cibaia ) ga3 bl e %2 Ul

A28 dae gunge dad & e lgde Jeandll R® wpasill Jales A (f (e (32035 ia:Fisher jLasl
b Aad (o el Joanl) DA ey oz 3gaill LIS Lginal) HLadl aDA (0 agk Cum cFisher Lasl
JS Ol e pati ) panll duasé L 4ias Prob(F-statistic) = 0.131699 Jlasbs F= 7.010132
ol 2aly Jalaa JV) e 35ng0 i lly Abad) dacajill (myig ¢ heall diglae i) Claleal)
%5 dgina (g5 die Lilias) (gine e i JLad) o e Les il

Lllaaly «0.598854J dslus Jarque—Bera dglas) dad o) Ladl A uldl) ulaal) -

corhall gl a Bl o e Lee %500 ST 89
gl eldadBl aglal) aisil jlas) 1(02-03) a8, J<al

7
Series: Residuals

6 Sample 2004 2020
Observations 17

51 Mean 5.35e-14
Median -0.220933

44 Maximum 4,281620
Minimum -4.435787

3| Std. Dev. 1.905433
Skewness 0.035015

5 | Kurtosis 3.916808
Jarque-Bera  0.598854

1 Probability ~ 0.741243

0 T T

5 -4 -3 -2 -1 0 1 2 3 4 5
Eveiws9.galin o alacYh cplldall slac) (e 2 jdiaal)
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Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic 11.89697 Prob. F (14,2) 0.0802
Obs*R-squared 16.79829  Prob. Chi-Square (14) 0.2671
Scaled explained SS  0.339082  Prob. Chi-Square (14) 1.0000

Eveiws9.galin o sl cplldall alac) (e jduaal)
e S1 525 0.0802 (g5l iy o Breusch—-Pagan-Godfrey jlaa] Jeaall (e Jaadl
Lokl (R e Sl Yz 3saill o) Jodll (Sa addes %05 1% disina (st
8y3al) Lalidl) o aill Lgalss o Jaimy ) Gacoldl) KRN (gan) (e e 1 SIA dabai ¥ JSiia —
'.(Godfrey Serial Correlation LM Test) jLia| sl & ddlall duhalls 51 (slaty Losds

LS Lalayyhlea] :(02-06)a8, J g

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 9.227565 Prob. F (1,1) 0.2025
Obs*R-squared 15.33783 Prob. Chi-Square (1) 0.0001

Eveiws9. zaliy o slaieYh ullall dac) (he : jdaall
Jlaaly S Jalayy) J<adl Breusch-Godfrey Serial Correlation LMTest: jlis) Ja (e Jaadls
b 2203 an s 4 aaal) daajill Jii 2 gy Adgrall Aadll (ya yiaal digunall il Ly 0.2025
Z35al) A Bpetall Syl oy
:0lsily Uadly Tenall 7 dgad il (2

JalSs angy al (g ae )l Aigina e labeall JS o JaadU kel 7 3sail) ¢ juall) Ja¥) zigad
zisal) 138 o LS digina put yrealll o) labes 23S 553200 020 & jaiall 7 3gail) (K1 o fidie

sl s alas e g5y ol

gl 3 ysal) cilaaadd ald z3sadl dilaty i mlla e pldiaaf cldie aglam b ] cmlla Causy < 4s 1
2019450 [Ogius LG 222l [5de Aaslid) L) [Lasla@Y) aslell 481l dladll 2016 alal Juo)l dise 3 (alal)
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cashally juadll Ja¥) #3305 :(02-07)ad) Jgand)

ARDL Cointegrating And Long Run Form
Dependent Variable: SNMGR
Selected Model: ARDL (4, 4, 4)
Date: 04/24/22 Time: 14:29
Sample: 2000 2020
Included observations: 17

Cointegrating Form

Variable Coefficient Std. Error t-Statistic Prob.

D (SNMGR (-1)) -0.021752 0.272562 -0.079807 0.9437
D (SNMGR (-2)) 0.178699 0.272157 0.656605 0.5789
D (SNMGR (-3)) 0.532998 0.220141 2.421168 0.1365

D(INF) 2.671488 1.795256 1.488082 0.2751
D(INF) 0.409661 1.287488 0.318187 0.7805
D(INF) -1.186044 1.904288 -0.622828 0.5970
D(INF) 0.006161 1.914965 0.003217 0.9977
D(GDP) 0.768032 1.869387 0.410847 0.7210
D (GDP (-1)) -0.238951 0.184214 -1.297136 0.3241

Cointeq = SNMGR - (11.0469*INF -1.0812*GDP + 89.4183)

Long Run Coefficients

Variable Coefficient Std. Error t-Statistic Prob.
INF 11.046927 3.105378 3.557354 0.0707
GDP -1.081172 2.348584 -0.460351 0.6905
C 89.418306 20.951833 4.267803 0.0508

Eveiws9.zalin e alde Yl gullall slae) e D daall
& elsns B3all 23l o V) il cle jidie JelSs angy adl ) dpld) ) S (e
Aol las] ga AT Hlaa) N Gyl Jslas addey dads il Jaxs ol Jashall da¥) sl esill JaY)
Al olas) e Gaad) ) Ledale 13 g clyusiall 038 (ule o jidie JalS5 ang adf alell ae
:ARDL-ECM cBlalaal gl (Stability Test) Jhaiad) jlas) (3
Alasia) (Ko readll Ja¥) Cilades s g dishall Ja¥) Clabea alaasily jhiia] (53 dyae s Sl
i) laay) aal

Blsall aShll goanall jlus) .1
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Cumulative Sum of Recursive Residual (CUSUM).
s Aloall lasyal aSIEl g ganal) Hlad) L2

Cumulative Sum of Squares Recursive Residual (CUSUM SQ)
Slades go Ja) dlish Sladadl dlaaly bl 3 e KB Gl (laal) Ge OS o adiny
L) @iaig e e bl & IS 55 gl asas madas oo Dlad ¢ k) z3saill el JaY)
(CUSUM 5 (CUSUM) (3o JS LY (Sl Jadll 285 13) Undl) mamaai 7 3505 8 8paiall cilalaall 1Sl
O b Al b aatind) gieall (i die (S5 Ao aal) ) SLaadl da il sg0al) J3la SQ)
Laapal) sandl 5la cpplaadll Slall Jas) a8 13 Sl Ol l edlebeal) aucsy

(CUSUM) a5l classal (aSill gganall by any) :(02-04) Ji

2019 2020

| — cusum - 5% Significance
Eveiws9.zalin e alacYh cpallall slac) e 1 jlaal)
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1.6

1.4 -

1.2

1.0

0.8 |

0.6 |

0.4 |

0.2

0.0

T

2019 2020

[ —— CUSUM of Squares -—---- 5% Significance
Eveiws9.galin o alacYl cplldall slac) (e jdiaal)
S gganally (CUSUM) saal) el JalSall - 3ga8 Aol (aSTAN £ ganall (2) 5 (1) ISEN i
& Bl gl bl ai)l) nie geig udng il e (CUSUM SQ) z3sail) (e (Algal) e yal
Jaghall Jals yuadll JaV) cilalee o Blad) @lla b e iVl V) paall (oIl SIS

Ll chrial Al Yl cans Lo stg il Lol dlales (gyuiial
Aol LR ENEY Qullaall

Badll DA eal) Cilaanas Lyl Clysriall (s dses dgag 2o ol dsag e Capanll ol (g

die)l 55all) ia¥) el Al jlaals b us dhnd) jlad) el lule WY oIS (2020-2000)
challl aae e sShU Gl g Gpaldl) 7 3lall Lalaadd) chlaaY) sl e e Cus il ysial o3l (Ll
S5 Al L) pabiall chuaall sae wass 8 HLasy) 1 Ll ) BLSYL 23l 8 Jas
ehal dus Ll jaila lid) e diell LAl dauluall saad 23l Gan olb alil il e
o el ) sl Sl st 3(2-8) a8y Jorall 4t LS il el jlasy)

o JB Joas ) i) Uiy} s2e Jlsa] s 3 (HQ)ousS—olila Jlnas ¢(SC) bixas (AIC) e
2oV 13 il gy U Jsaally suled) s3gd

61002 S 3l dlas cagane ada () #Ola Al ]

55 2017-1996 55l jilal) 3 agiill (e s Gl dusbouad) gl (iams o jidiall JalSilly Al 5Ld) ¢ goliign 3y 2
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VAR Lag Order Selection Criteria
Endogenous variables: SNMGR INF GDP
Exogenous variables: C
Date: 04/24/22 Time: 14:41
Sample: 2000 2020
Included observations: 18

Lag LogL LR FPE AIC sC HQ
0 -149.7321 NA 4707.632  16.97023  17.11862*  16.99069
1 -137.4496  19.10600*  3342.600*  16.60551*  17.19909  16.68736*
2 1294217  9.811851  4144.362 1671353  17.75229  16.85676
3 1224223 6221700  6954.463  16.93581  18.41977  17.14043

Eveiws9.galin o alacYh cpallall slac) (e 2 jduaal)

2 CDLERY) maen oY cbanly 8 ga" 17 Bl slaY) 85 laa) it of Jeand) PIA (e Jaadls
A (e daid JB i Ally SLaaY) dad e deaill Ake agag DA (e @l ddaadle (Karg 4)
Lol sUaty) 58 Ll Al dedll o Slly olody)
b sy ol IS 1Y) Lo Lnsand olad) LEAY) 138 gy G o] ellaiyl) 858 vie jeaY) Cilaasag
Lol Lgans o (e LaadIS el of 5l (lalie cpalas)
ok LS ) Jyaall i el 1 il culS LY el sass

Lags:1 gsadl slay) srdbinadhlad) it :(03-09)ad; Jgaad

Pairwise Granger Causality Tests
Date: 04/24/22 Time: 14:42
Sample: 2000 2020

Lags: 1
Null Hypothesis: Obs F-Statistic Prob.
SNMGR does not Granger Cause GDP 20 0.02617 0.8734
GDP does not Granger Cause SNMGR 0.07810 0.7833
INF does not Granger Cause SNMGR 20 0.25845 0.6177
SNMGR does not Granger Cause INF 1.24763 0.2795

Eveiws9.galin o alacYh cpllall slac) (e 2 )
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Pairwise Granger Causality Tests
Date: 04/24/22 Time: 14:45
Sample: 2000 2020

Lags: 2

Null Hypothesis: Obs F-Statistic Prob.
SNMGR does not Granger Cause GDP 19 0.58909 0.5680
GDP does not Granger Cause SNMGR 0.67976  0.5227
INF does not Granger Cause GDP 19 0.15671 0.8564
GDP does not Granger Cause INF 0.20113 0.8201
INF does not Granger Cause SNMGR 19 0.63719 0.5434
SNMGR does not Granger Cause INF 6.06642 0.0127

Eveiws9.zalin o sl cullall slae) (e 1 jiaal)
aag a4l 5y aslyolad) i laele cculypriall A8S Gule A ADLe 229y Bl 0L ey adf Jasds
e o sall By 2y Laadl (s (A cpdiailly Gganadll Rl SN A Baaly L A
Ui cpally Gsacaall Gaall SV DAY Cule duadl ALY il duddl jlad) Al
adl cadl Al Al Qg adcailly O sanaall Laaiall aY) Cule G ADe aagY asly AL 4oyl
Aglany) dedll Ldlia) Olé 4ieg aiailly Gsacadl) Sadal) S 5aY) (o A BDle a5
caaly olad] (b A ADle aag b Joi JMlly <0.05 oo Ji1 0.0127
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Summary:

Address this study is an attempt to identify and estimate the standard model of the
determinants of wages in Algeria for the period 2000-2020, where the use of the
descriptive and analytical theory to address the basic concepts of this topic, as was the
use of the curriculum standard in applied study so that the test joint integration
relationship between the variables the study of the minimum guaranteed wage real,
inflation, gross domestic product.

After the use of a set of common integration model and a set of tests we came to:

- The study series data is stable in the first difference.

- The existence of a joint integration between the variables of the study.

- A positive relationship between the national minimum wage and the real content
of inflation in the long term. Using the test of causality was reached and a causal
relationship between inflation and the minimum guaranteed wage real.

Keywords: estimation model, wage determinants, Algeria, real wage.
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