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2018 — 2000 5al) b £ igal) b Alanivual) Apalialy) cfpiial) Jgoa

(01) ad; Jgaal)

g [T
(A5 Al (A 520 A
- 0.47 32 2000
-0.45 34 2001
-0.42 31 2002
- 0.40 26.20 2003
- 0.39 25.40 2004
- 0.37 17.10 2005
-0.35 15.70 2006
-0.33 11.70 2007
-0.31 11.80 2008
-0.29 12.50 2009
-0.28 9.90 2010
-0.27 10.00 2011
-0.27 10.20 2012
- 0.93 10.30 2013
- 0.93 10.20 2014
-0.91 10.00 2015
- 0.90 9.90 2016
-0.90 11.70 2017
- 0.90 11.70 2018
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2018-2000 555l JNA §0gd) Jaral il zigall ik (2) oy Jgta

Dependent Variable: TM
Method: Least Squares
Date: 08/19/20 Time: 19:25
Sample: 2000 2018
Included observations: 19

Variable Coefficient Std. Error t-Statistic Prob.

C -0.677075 0.135706  -4.989277 0.0001

TCH 0.008977 0.007378 1.216664 0.2404

R-squared 0.080100 Mean dependent var -0.530000

Adjusted R-squared 0.025988 S.D. dependent var 0.272376

S.E. of regression 0.268814 Akaike info criterion 0.309705

Sum squared resid 1.228434 Schwarz criterion 0.409119

Log likelihood -0.942196 Hannan-Quinn criter. 0.326530

F-statistic 1.480271 Durbin-Watson stat 0.374485
Prob(F-statistic) 0.240355

Eviews galiy Jlaiuls 01 ad; Jgaal) e B} Gilal) slas) Gha @ jdaal)

b LS 2 paill Al Aial) A0S (8a 02 oy Jsaal) (s

T.(-0.989)(1.2166
8B i=(0.135)(0.007)

DW=0.374 n=19

TM =-0.677075 + 0.008977*TCH

R2=0.0801 R2=0.0259 Y &=1.2284 F.=1.4802 Prob=0.24

67




[wm Jall uly 8 e Allad) g il Agualsd uals < Ms]

Zasalll Ll 5 sabaBy) 5 Alaay) Juladl) ;S0 cullaal)
G duhal 5 aal zisall alai@Y) 5 Alasy) dilsall b duhall oda Jian
zasadll 4ndlia g0 Al Gl 5 CHLAAY) (1o Ao sana chia) (00 WY Fasaill 4Dl
Oe pplial 5 dilaay) Aalill e diadla 530 5 Aplaiy) 4plill Shic sl (e
sl Alee b aaladi) 5 dpuldl) dalil
iad 5 DW=0.37 sl (1 5 dgmnall DW o o ol (2) Jsaall DA (0 @
Agial) @lysidl 23 5 N=19 claaliall dae jliey) fum 3V dajaiudl DW
O e dabie glhaass ol 51,18 51.40 M e dL 5 dU (e IS a8 ans (K=1
r il JSA) b i ge 2 LS4 50
bl (yfacasd 30a g (Test de Durbin Watson) jswsls o Hlas) (i
Ho:p=0 : 33 Loyl alaadl e (il g: adall L
Hi:p#0 @ S Lli¥) s o a5 dball 4 gl

Ol g e o285l 5 J sl (3l (i 2(4) JSad)

0 dL=1.18 du=1.40 2 2.6 2.82 4
. P>0 | ¢ | P=0 | P=0 | ¢ | P<0 |

3ddaa

I3 Ll

e dslaia APEPIRTS ‘ SPEPIRTS e dalaia Il

(2 ga Jal.f.b\ .ELCD\ 2ddaa k_db.u

Ciage I3 L)) dihie e & dsuaall DW o) JSall s DA e Ll
O S Il Y) A (e ilay zasalll JEb 5 0 <DW<L18 o eladl) oy
L) dspall (e ¢ UadYl

68



[wm Jall uly 3 e Allad) g 3 Apusld Auads < 30 Ms]

(1) sl correlogramme) iadls Jasdd) I3 Jalsi N1 Jlga g Lt —i

(1) Alsll Correlogramme) Sially Jaseal) A3 L3N Jiga (03 ) Jgaad)

Date: 08/27/20 Time: 14:13
Sample: 2000 2018
Included observations: 19

Autocorrelation Partial Correlation AC PAC Q-Stat Prob

[rxkx| o [FrER 1 0.896 0.896 17.807 0.000
R B 2 0.763 -0.204 31.478 0.000
N ik B 3 0.615 -0.138 40.899 0.000
B k] I 4 0.434 -0.252 45.900 0.000
I k] I 5 0.219 -0.291 47.265 0.000
. L 6 0.030 -0.001 47.294 0.000
N L 7 -0.128 -0.001 47.835 0.000
ekl I L 8 -0.254 0.025 50.178 0.000
el . 9 -0.358 -0.076 55.280 0.000

K| ] 11 -0.441 -0.008 72.828 0.000

| L

S o 10 -0.420 -0.044 63.111 0.000
I
| N 12 -0.438 -0.056 83.767 0.000

*k%k |
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Jsfa e 4l V) ailabes dysine ooy zigaill O lgle Jeaniall gl PR g
Janiasd Cogs cdapmaa’ lle aaginn (sdlly oUad) o 13 LalgyV) ASe a5al
Ao e paldill e 2ebid Al (@l u e 23 Ally (Cochrane-Oreutt ) aayyha
e 0asY) g I dalg,Y)
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Dl Js) & SE z3sal) L agasall ¢lbal) a3 BLSY) dallee JaY
i€ 5 ecpndgal) Cpn ALmlidl & e z3seill Je MA(T) AR(1) 4l (e SN
FALILE]

AR(1) Al gra S asi¥) Ja) sy bal £ igalll a5 (04) ady Jgaa

Dependent Variable: TM

Method: Least Squares

Date: 08/27/20 Time: 13:08

Sample (adjusted): 2001 2018

Included observations: 18 after adjustments
Convergence achieved after 25 iterations

Variable Coefficient Std. Error t-Statistic Prob.
C -0.711451 0.646183 -1.101005 0.2882
TCH -0.007957 0.017875 -0.445164 0.6626
AR(1) 0.901741 0.141527 6.371502 0.0000
R-squared 0.694185 Mean dependent var -0.533333
Adjusted R-squared 0.653409 S.D. dependent var 0.279874
S.E. of regression 0.164767 Akaike info criterion -0.617554
Sum squared resid 0.407224 Schwarz criterion -0.469159
Log likelihood 8.557986 Hannan-Quinn criter. -0.597092
F-statistic 17.02461 Durbin-Watson stat 1.962429
Prob(F-statistic) 0.000138
Inverted AR Roots .90

o I laadY) JLA) day Eviews galin Jleiuly 01 a8 Jsaall i Eollai) clllal) Sae) a : el

. AR(1) &g
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MA(1) 450 G (A3 Jlasi¥) Qi) any adl) zigail) it (05) ab) Jgaa

Dependent Variable: TM

Method: Least Squares

Date: 08/27/20 Time: 13:12

Sample: 2000 2018

Included observations: 19
Convergence achieved after 9 iterations
MA Backcast: 1999

Variable Coefficient Std. Error t-Statistic Prob.
C -0.666707 0.163929 -4.067040 0.0009
TCH 0.008042 0.008907 0.902879 0.3800
MA(1) 0.707115 0.183251 3.858734 0.0014
R-squared 0.521696 Mean dependent var -0.530000
Adjusted R-squared 0.461908 S.D. dependent var 0.272376
S.E. of regression 0.199801 Akaike info criterion -0.239051
Sum squared resid 0.638727 Schwarz criterion -0.089929
Log likelihood 5.270984 Hannan-Quinn criter. -0.213814
F-statistic 8.725775 Durbin-Watson stat 1.346456
Prob(F-statistic) 0.002739
Inverted MA Roots -71

Cra gi\ll\ D) JKB) axy Eviews gualin Jlaxialy 01 a8y Jgaad) cpe Bl calllal) dlas) ¢pa : jdaal)
-MA (1) ay)
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AU zigaill it (05) Ak Joan

Dependent Variable: TM

Method: Least Squares

Date: 08/27/20 Time: 13:08

Sample (adjusted): 2001 2018

Included observations: 18 after adjustments

Convergence achieved after 25 iterations

Variable Coefficient Std. Error t—Statistic Prob.
C -0.711451 0.646183 -1.101005 0.2882
TCH -0.007957 0.017875 -0.445164 0.6626
AR(1) 0.901741 0.141527 6.371502 0.0000
R-squared 0.694185 Mean dependent var -0.533333
Adjusted R-squared 0.653409 S.D. dependent var 0.279874
S.E. of regression 0.164767  Akaike info criterion -0.617554
Sum squared resid 0.407224  Schwarz criterion -0.469159
Log likelihood 8.557986 Hannan—Quinn criter. -0.597092
F—statistic 17.02461 Durbin-Watson stat 1.962429
Prob(F-statistic) 0.000138
Inverted AR Roots .90

o N laadY) JLa) day Eviews galin Jlaiuly 01 a8y Jsaal ca Eollai) clllal) Sae) (a : aaal
. AR(1) 4z,

TM = -0.711451 - 0.007957*TCH+[AR(L)= 0.901741]
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Prob sime (sgmme 351 | Tpp adoad! o) T*Cal Bgen) il | Slakall ol il
0.2882 2.110 -1.1010 By o
0.6626 2.110 -0.4451 B, Tch
0.0000 2.110 6.3715 B, AR(1)
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1Al dl) Al —z
asitin AplaByl 5 Aglasy) Lall) e zisall adlia o e LSE o ey
4o Aualal) il il) ae 4yl 5 dslaad) (520 A8 jeal Apuslll Talil) (g ojlialy

13} assll Breush-Godfrey il slaic) s :pUad A3 blajy) jLad) v/

cead) 13 Loy axe ) Lals)) ellia oS

Ll il e UWlass (EViews8 Slas) melinl) Jlerivly 5 5LaY) 13 G

raland Jgaall <
(white) culy JLEAY a8t zilii (08) ad) Jg2a
Breusch-Godfrey Serial Correlation LM Test:
F-statistic 0.001895 Prob. F(1,14) 0.9659
Obs*R-squared 0.002437 Prob. Chi-Square(1) 0.9606
Test Equation:
Dependent Variable: RESID
Method: Least Squares
Date: 08/28/20 Time: 01:55
Sample: 2001 2018
Included observations: 18
Presample missing value lagged residuals set to zero.
Variable Coefficient Std. Error t-Statistic Prob.
C 0.012979 0.732103 0.017729 0.9861
TCH 6.41E-06 0.018502 0.000346 0.9997
AR(1) -0.003844 0.170972 -0.022485 0.9824
RESID(-1) 0.013699 0.314656 0.043537 0.9659
R-squared 0.000135 Mean dependent var -1.56E-10
Adjusted R-squared -0.214121 S.D. dependent var 0.154772
S.E. of regression 0.170539 Akaike info criterion -0.506578
Sum squared resid 0.407169 Schwarz criterion -0.308718
Log likelihood 8.559205 Hannan-Quinn criter. -0.479296
F-statistic 0.000632 Durbin-Watson stat 1.981232
Prob(F-statistic) 0.999977

Eviews galiy Jlaialy 05 ad; Jgaal) e B} Gl slas) (a @ jdaal)
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Date: 08/28/20 Time: 02:18

Sample: 2000 2018

Included observations: 18

Q-statistic probabilities adjusted for 1 ARMA term

Autocorrelation Partial Correlation AC PAC Q-Stat Prob*
] ] 1 0.010 0.010 0.0021
] ] 2 -0.038 -0.038 0.0339 0.854
] e 3 -0.002 -0.002 0.0340 0.983
. N . 4 -0.075 -0.076 0.1782 0.981
L | . | 5 -0.043 -0.042 0.2285 0.994
L | . | 6 -0.019 -0.025 0.2395 0.999
L | . | 7 -0.048 -0.052 0.3155 0.999
L ] 8 0.023 0.016 0.3350 1.000
L N 9 -0.061 -0.073 0.4833 1.000
L | . | 10 -0.035 -0.039 0.5383 1.000
e N 11 -0.077 -0.094 0.8442 1.000
e N 12 -0.130 -0.139 1.8514 0.999
13 -0.002 -0.025 1.8517 1.000

[HEN
N

-0.000 -0.033 1.8517 1.000
-0.001 -0.027 1.8518 1.000
-0.001 -0.046 1.8519 1.000
-0.002 -0.031 1.8532 1.000
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[EEN
\l
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8
Series: RESID
7 - Sample 2000 2018
Observations 19
6 -
Mean 0.000384
5 Median 0.040886
Maximum 0.187936
4 4 Minimum -0.474670
Std. Dev. 0.188374
31 Skewness -1.077090
) Kurtosis 3.375406
1 Jarque-Bera  3.785290
| Probability 0.150673
0
0.5 -0.4 -0.3 -0.2 -0.1 0.0 0.1 0.2
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Hi: o 22 3w
: 0.05 &= prob(jarque—bera) dad ;s =
Hp a8l J&s 0.05< prob(jarque—bera)
Hj a8l J&s 0.05> prob(jarque—bera)
lual
@l Hy daajill (miy 5 Hp dumydll Jis 4 5 0.05< prob(j-b)=0.150673
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Heteroskedasticity Test: ARCH

F-statistic 0.065584 Prob. F(1,15) 0.8014
Obs*R-squared 0.074005 Prob. Chi-Square(1) 0.7856

Test Equation:

Dependent Variable: RESID"2

Method: Least Squares

Date: 08/28/20 Time: 18:47

Sample (adjusted): 2002 2018

Included observations: 17 after adjustments

Variable Coefficient ~ Std. Error  t-Statistic Prob.
C 0.025115  0.023127 1.085943 0.2946
RESID"2(-1) -0.066053  0.257925 -0.256094 0.8014
R-squared 0.004353 Mean dependent var 0.023533
Adjusted R-squared -0.062023 S.D. dependent var 0.089167
S.E. of regression 0.091891 Akaike info criterion -1.826296
Sum squared resid 0.126659 Schwarz criterion -1.728271
Log likelihood 17.52351 Hannan-Quinn criter. -1.816552
F-statistic 0.065584 Durbin-Watson stat 2.006569
Prob(F-statistic) 0.801357
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LM= nR*=> LM= 0.074 :4t Zally Jaxi 35891 oda us K=2 (g5l
HAll Adaal) X7 dilan) ae lenlis

X(20.05;2)= 5.991
Sl cpli (@) Galss @l dpiall Tl Ji 4 5 NR® < 5.991 1
el 5 hawadl S LlsY) s oX5 Al 5 (Absence ’effet d’ARCH)
t Slsll aaal (correlogramme)
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Date: 08/28/20 Time: 18:51
Sample: 2000 2018
Included observations: 18

Autocorrelation Partial Correlation AC PAC Q-Stat  Prob
N N 1 -0.066 -0.066 0.0912 0.763
N N 2 -0.067 -0.072 0.1920 0.908
. N 3 -0.077 -0.087 0.3335 0.954
. N . 4 -0.069 -0.088 0.4570 0.978
N N 5 -0.076 -0.103 0.6158 0.987
| . | ] 6 -0.023 -0.060 0.6323 0.996
| . | ] 7 -0.021 -0.060 0.6471 0.999
| . | N 8 -0.033 -0.074 0.6860 1.000
[ . | N 9 -0.027 -0.072 0.7156 1.000
[ . ] N 10 -0.035 -0.084 0.7711 1.000
S N 11 -0.031 -0.085 0.8218 1.000
S N 12 -0.024 -0.086 0.8562 1.000
[ . ] | . | 13 0.017 -0.049 0.8780 1.000
[ . ] ] 14 0.013 -0.049 0.8942 1.000
[ . ] ] 15 0.010 -0.048 0.9060 1.000
[ . ] ] 16 0.006 -0.047 0.9128 1.000
[ . ] | . | 17 0.003 -0.046 0.9155 1.000
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Summary :

The issue of human capital migration is considered at the present time one of the
basic problems that faces most developing countries in the world in general, with
different levels of progress and systems, as well as Algeria in particular. As this
phenomenon has become an obsession for governments and organizations alike.
This problem was the subject of our research, where it had been measured the
Impact of the most important economic variable on unemployment rates in Algeria
during the period 2000-2018, by dealing with two sides: the first one was about the
theoretical framework on migration, unemployment, as well as the theoretical
framework on human capital. Then, the second one was the practical side, about a

standard study that dealt with the most important previous studies about the
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measure of human capital migration various indicators. Afterward, building a

standard model to measure the impact of the unemployment rate.

The study was concluded through standard models that the size of
unemployment has an effect on the rate of emigration, during the length of the
study period. And there is an effect with statistical significance of the
unemployment factor on the migration of human capital, and it corresponds

directly to it.

Key words:
Immigration, Human capital, the unemployment, Population study.
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