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L. - L’emploi peut qualifié.

.Le progres technique. E

.L’offre d’emploi. S
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1970 :1 2002 4
Endogénes : log(salaire efficace), log(codt du capital), taux de chdmane, termeas de
'échange
Exogénes : log{1+icashs), log(1+icsehs), log{1-tcss), log(1-tir)
Retards - 185

Statistigue Waleur criigue  Valeur critique  MNb de relations
Yaleur propre de la trace oY 1% de cointég.
0,24 85,12 30,89 4558 Aucune **
0,16 31,51 24 31 2575 Auplus 17
0,05 9,37 12,53 18,31 Auplus 2
0,01 0,65 384 5,51 Auplus 3

*(**) : rejet de hypothése & 5%(1%)
-= 2 relafions de cointégration au niveauw 5%

MQ‘W4_,)L;‘>-\

1570 :1 2002 4
Endogénes : log(salaire efficace), log(codt du capital), taux de chomage, termes de
'échange
Exogéne - log{1+icsshs)
Retards - 14 3

Statistique “aleur criigue  Valeur critique  Nb de relations

Yaleur propre de la trace 5% 1% de cointég,
0,16 52,60 29,89 45,55 Aucung **
0,14 3042 24 31 28,75 Auplus 1

0,05 11,87 12,53 18,31 Auplus 2

0,01 1,10 3,84 G,51 Auplus 3

**) - rejet de 'hypothése & 5%0(1%)
-= 2 relations de cointégration au niveau 5%
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Coefficient covariance matrix

C(1) C(2) C(3) C(4)
C(1) 0.0405127291648  -0.0234815239928  0.00140838517574  -0.000116170632793
C(2) -0.0234815239928  0.0404280786539 -0.000679273314927  0.00108678816157
C(3) 0.00140838517574 - 5.02989352819e-05  -2.37071344935e-06
0.000679273314927
C(4) -0.000116170632793 0.00108678816157 -2.37071344935e-06 0.000151993534299

s ot |3 chow s

: Chow Breakpoint Test

Chow Breakpoint Test: 1995

F-statistic 0.458016 0.765954
Probability
Log likelihood ratio 4.524919 0.339603
_ Probability

: ot amchow  les

Chow Breakpoint Test :

Chow Breakpoint Test: 1995

F-statistic 1.083283 0.424822
Probability
Log likelihood ratio 5.194172 0.158119
_ Probability
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Coefficient covariance matrix

C(1) C(2) C@3)
C(1) 0.0183007959822 -0.0111795450577 0.000643264885323
C(2) -0.0111795450577 0.0249867950895 -0.000277289227612
C(3) 0.000643264885323 -0.000277289227612 2.38120485732e-05

s et |3 chow s

Chow Breakpoint Test :

Chow Breakpoint Test: 1995

F-statistic 0.559712 0.658320
Probability
Log likelihood ratio 2.795154 0.424298
_ Probability

: Joadt amchow s

Chow Breakpoint Test :

Chow Breakpoint Test: 1995

F-statistic 1.269006 0.326965
Probability
Log likelihood ratio 3.229492 0.198941
_ Probability
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Chow Breakpoint Test

Chow Breakpoint Test: 1995

F-statistic 6.756660 0.029948
Probability
Log likelihood ratio 24.14269 0.000075
_ Probability
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Coefficient covariance matrix

C(1) C(2) C(3)

C(1) 0.131370168076 -0.132555815581 0.0375640344921

C(2) -0.132555815581 0.136726526033 -0.0367995647886

C(3) 0.0375640344921 -0.0367995647886 0.0111510248539
chow Lz

Chow Breakpoint Test :

Chow Breakpoint Test: 1997
F-statistic 0.303184 0.825216

Probability
Log likelihood ratio 2.998813 0.391808

_ _ Probability
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Coefficient covariance matrix

C(1) C(2)
C(1) 0.000226716507354 -0.000315548987902
C(2) -0.000315548987902 0.000744289912548
C(3) -0.000187945876027 -0.000199415914123

Chow Breakpoint Test :

Chow Breakpoint Test: 1990

F-statistic 1.947602 0.162646

Probability

Log likelihood ratio 6.848225 0.076896

_ Probability

1Ml oM .bL,S)Y\ :&5}&-&6

C(3)
-0.000187945876027
-0.000199415914123
0.000866196190772

chow Lz
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Fuovec Ao Sans Fovec Fovec Sans IR Sans

cotlstatite  constante constute |constante et constante coflstatthe | constante  constante

et trenid  sans tresnd s trend tretid sat1s trerd i trennd | sans trend 1 trend

ctraw -1,70 S300 4+ 014 -2 Th -1,52 -1,29 -T2 ek TR dekk
54l -1,50 -2.80 #* -0.07 -2 T -1,24 -1,28 ST81 ke TR dekk
otraw -850 -4 58 ke 3 E BT I S L B AL R (1] T kR 1] R ok
salt =505 -G54 HE BT -4 G2 sk ] G0 dekk 2,05 (_1] 04 wEx 1] ] ek
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Ram -2aT -1,91 -0,94 S5O wdee LR ek SREE ke | TR bk T ek
cotpaty SRl o+ 2T o 0,90 -5,30 ## -3, G0 e SBO0 ke 400 sekd 4R odekk
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1970 :1 2002 4
Endogénes : log(salaire efficace), log(codt du capital), taux de chdmane, termeas de
'échange
Exogénes : log{1+icashs), log(1+icsehs), log{1-tcss), log(1-tir)
Retards - 185

Statistigue Waleur criigue  Valeur critique  MNb de relations
Yaleur propre de la trace oY 1% de cointég.
0,24 85,12 30,89 4558 Aucune **
0,16 31,51 24 31 2575 Auplus 17
0,05 9,37 12,53 18,31 Auplus 2
0,01 0,65 384 5,51 Auplus 3

*(**) : rejet de hypothése & 5%(1%)
-= 2 relafions de cointégration au niveauw 5%

MQ‘W4_,)L;‘>-\

1570 :1 2002 4
Endogénes : log(salaire efficace), log(codt du capital), taux de chomage, termes de
'échange
Exogéne - log{1+icsshs)
Retards - 14 3

Statistique “aleur criigue  Valeur critique  Nb de relations

Yaleur propre de la trace 5% 1% de cointég,
0,16 52,60 29,89 45,55 Aucung **
0,14 3042 24 31 28,75 Auplus 1

0,05 11,87 12,53 18,31 Auplus 2

0,01 1,10 3,84 G,51 Auplus 3

**) - rejet de 'hypothése & 5%0(1%)
-= 2 relations de cointégration au niveau 5%
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FPhilhps: Simulation-Clbeervabion
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Coefficient covariance matrix

C(1) C(2) C(3) C(4)
C(1) 0.0405127291648  -0.0234815239928  0.00140838517574  -0.000116170632793
C(2) -0.0234815239928  0.0404280786539 -0.000679273314927  0.00108678816157
C(3) 0.00140838517574 - 5.02989352819e-05  -2.37071344935e-06
0.000679273314927
C(4) -0.000116170632793 0.00108678816157 -2.37071344935e-06 0.000151993534299

s ot |3 chow s

: Chow Breakpoint Test

Chow Breakpoint Test: 1995

F-statistic 0.458016 0.765954
Probability
Log likelihood ratio 4.524919 0.339603
_ Probability

: ot amchow  les

Chow Breakpoint Test :

Chow Breakpoint Test: 1995

F-statistic 1.083283 0.424822
Probability
Log likelihood ratio 5.194172 0.158119
_ Probability
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Coefficient covariance matrix

C(1) C(2) C@3)
C(1) 0.0183007959822 -0.0111795450577 0.000643264885323
C(2) -0.0111795450577 0.0249867950895 -0.000277289227612
C(3) 0.000643264885323 -0.000277289227612 2.38120485732e-05

s et |3 chow s

Chow Breakpoint Test :

Chow Breakpoint Test: 1995

F-statistic 0.559712 0.658320
Probability
Log likelihood ratio 2.795154 0.424298
_ Probability

: Joadt amchow s

Chow Breakpoint Test :

Chow Breakpoint Test: 1995

F-statistic 1.269006 0.326965
Probability
Log likelihood ratio 3.229492 0.198941
_ Probability
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Chow Breakpoint Test

Chow Breakpoint Test: 1995

F-statistic 6.756660 0.029948
Probability
Log likelihood ratio 24.14269 0.000075
_ Probability




IS Iy Dy pan e shexsYl madt Dslas: 13 goelld

S lall o bl B shas

Coefficient covariance matrix

C(1) C(2) C(3)

C(1) 0.131370168076 -0.132555815581 0.0375640344921

C(2) -0.132555815581 0.136726526033 -0.0367995647886

C(3) 0.0375640344921 -0.0367995647886 0.0111510248539
chow Lz

Chow Breakpoint Test :

Chow Breakpoint Test: 1997
F-statistic 0.303184 0.825216

Probability
Log likelihood ratio 2.998813 0.391808

_ _ Probability




QW ol B AAISST BN e o Slexs Y1 paud) dsles: 14 sl

Coefficient covariance matrix

C(1) C(2)
C(1) 0.000226716507354 -0.000315548987902
C(2) -0.000315548987902 0.000744289912548
C(3) -0.000187945876027 -0.000199415914123

Chow Breakpoint Test :

Chow Breakpoint Test: 1990

F-statistic 1.947602 0.162646

Probability

Log likelihood ratio 6.848225 0.076896

_ Probability

1Ml oM .bL,S)Y\ :&5}&-&6

C(3)
-0.000187945876027
-0.000199415914123
0.000866196190772

chow Lz




