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 -Lindbeck.A,et Snower .D,The Insider –Outsider theory of Employment and Unemployment ,  MIT 

press , 1989 . 
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a,,paramètres initiaux 
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ps

LD

KD

LDBaron"al2003





u 




qnqcrelhue /



 
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1-L'Horty y ,et Sobczak N , Idetification de la courbe de Salaire et dètermination du 

chomage d'èquilibre dans un modèle de nègociation salaire , document de travail , 

1996 , direction de la prèvision p88 . 
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1- L'Horty y ,et Sobczak N , Idetification de la courbe de Salaire et dètermination du chomage 

d'èquilibre dans un modèle de nègociation salaire , document de travail , 1996 , direction de la 

prèvision p28 . 
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(ws)(ps)

(non-paramètrique) "Stock" 

"watson"1993 

 (les variable explicatives) 
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(non-staionnaire)(johansen)

 (johansen) "Stock" و"watson" 

 (johansen)

 

 "Stock" و"watson" 

(L’autocorrection des rèsidut)(cochrane-orcutt)

(enintègrant l’ècart) 

31 

(2002-1970) 

 

 
Source :INSEE DADS 

(ps)(ws)
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(ws)
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(ws)41978 T41999 T

 
)13......(039.0)1ln(24.0)(29.2)49.076.0( /  utppcrlhepw csebscqnq

(ws) 

 

  

 Modélisé 

smic

smic

0.24

31"WS



3.9%

Cotis,Mèary et Sobczak19965.8%

Bonnet et Mahfouz19965.5%

MESANGE
4.0%

1.0%

                                                 
1

 -41978 T1999 . 
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2 

11971T42001T 

)23........(04.0)(07.0ln02.0)(25.0)(28.0

)29.025.01(29.025.0002.0

13219701

13









ECsmicdpppp

ppww

Tcc

SER :0.41%

ESLa Force de Rappel

 
)33)......(039.0)1ln(24.0)(29.2()49.076.0( /  utppcrlhepwEC csebscqnq

Smicr"smic1977Ind  21977 T

 

(tests de racine unitè)"ADF"(Dickey-Fuller ) 

smic

smic

smic

smic1%0.07%

                                                 
1

 -6.  



"WS-PS 

75 

3  

 

3219902001

SMIC

19992000

                                                 
1

 - Evieus3.1 



"WS-PS 

76 

1999

1995

19941996

1993

4

41971T42000 T

 
)34........()15.022.041.01(15.022.041.0001.0014.0 142   ppppuw

Statistique de Durbin et Watson:1.79

SER:0.48% 

sans hystérèse

0.1%

32

)( pw

0.1% 

Chagny , reynès et sterdyniak(2002) 0.1%0.7%

Cotis,Mèary et Sobczak (1996)                    

        

0.05%

 (1996) Bonnet etMahfouz0.07%

Desplatz,jamet passeron et romans (2004) 4%6%

Amadeus 0.3% 

20010.16%
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0.550.500.68
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0.650.901.29
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
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1

039.0

1
8
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      )38........(1ln15.643.0
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1
8
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2 1970 
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19731977

2%9%198219831986*U

11%198510%11%2002
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35

19752001

NAIRU

19741977

2.5

19771983

2.1 

5.1

19831986
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1987199311%

1993

3.61997

1.9

3Nairu

0.70.3

contraints 

01

)39.(..........3.0))49.07.0((7.0 8/  kqnq ccrelhewp

SER:1.53% 

0.950.05

21973T41999 T

02

)310.(..........)95.01())49.076.0((9.64 4/  kqnq ccrelhewp

 

SER:0.51% 

0.9510.015
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039.0
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
 ctetpcppu csebskc

semi-èlasticitè 
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(ws) 

 

  )( t

a UUUpcw 

ap

pp a UUU t 

 

  UUpcwt 

19892001 

UUpw  00395.000958.0332.0283.0 

 

(coefficient covariance matrice) 

c(2) c(3) c(1)

"wold" 

 

uUpw  00313.0000277.0496.0

(hètèroscedasticite) 

"chow" 

                                                 
1
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1''

''19892001

  Upcw a

ct 

a

cp

c

a

c pp 

 

  Upcw ct 

'' 

Upw C 0045.04348.0135.0  

 

(coefficient covariance matrice) 

c(2) c(3) c(1)

"wold" 

 

Upw 00024.0517.0 

 

"chow" 
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1990
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19901996

1997

1990

19961997 

3 

  CUepwedgew

0056.0778.07994.214877.0  ewedgepw 

 

"chow"

 

 

02(ps) 

)(0259.0509.199.1 pcwep k 

 

)(155.0716.459.4 piwep  

(coefficient covariance matrice) 

                                                 
1
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c(3) c(2)  c(1)

 

"chow"

)(0259.0509.199.1 pcwep k 

)(155.0716.459.4 piwep 

1 

2 "chow" 

03

)(82.322230* pceU k 

 

)(33.722230* pieU  

                                                 
1
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3919902001
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19901991

19951998

19902001

 

"INSEE  

(La Direction des Statistiques Démographique et Sociales)
1 

 2

"ONS"

L’office national des statistiques

                                                 

 -
1
  31950

 
2
 -Christian Romain ,24 Mot clés de l’économie et de la gestion ,2004,p32. 

3
- L’office national des statistiques, L’emploi et le chômage (données statistique , n=226 édition ONS ) 
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"SNMG" 

"SMIC 

"SNMG"40 

"SNMG"44

SMIC35SMIC

4.33

                                                                                                                                            
ALGEREE, 1995,p8. 

1
 -   200311

 
2
-Le Salaire minimum interprofessionnel de croissance: 

http://fr.wikipedia.org/wiki/Salaire_minimum_interprofessionnel_de_croissance »    .  

http://fr.wikipedia.org/wiki/Salaire_minimum_interprofessionnel_de_croissance
http://fr.wikipedia.org/wiki/Salaire_minimum_interprofessionnel_de_croissance
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3419902001

(En euros)

 
SMIC SMIC

199020.13////

199020.65////

199021.08/90/9.2

199121.562.27 %92.73%9-2.17%

199221.99////

199222.474.22%94.51.94%1011.11%

199322.992.31%96.52.11%11.111%

199423.462.04%98.41.96%12.310.8%

199523.982.21%100.11.72%11.6-5.69%

199624.89/////

199625.024.33%1010.89%12.14.3%

199726.023.99%1031.98%12.31.65%

199826.541.99%1040.97%11.8-4.06%

199926.883.24%10400%11.7-0.84%

200027.753.23%1050.96%11-5.98%

200128.884.07%1071.90%8.8-20%

  2001
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 SMIC 

La Commission Supèrieure des Convention Collectives

 SMIC

1990

SMIC SMIC2 27% 

3%

SMIC

19911994

SMIC

SMIC

Promotion Sociale2.5 

SMIC12% 17%  

 SMIC Les Smigards

 SMIC

SMIC

19902000

 SMIC Les Smigards

2000 

 

                                                 
1
-Le Salaire minimum interprofessionnel de croissance : 

http://fr.wikipedia.org/wiki/Salaire_minimum_interprofessionnel_garanti. 

http://fr.wikipedia.org/wiki/Salaire_minimum_interprofessionnel_garanti
http://fr.wikipedia.org/wiki/Salaire_minimum_interprofessionnel_garanti
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3519902001

SMNG 

SMNG

19901000/260/19.8%/

1991180080%400%53.8420.6%4%

1992250038.9%488%2223%11.65%

1993250000%555%13.7223.2%0.86%

1994400060%716%2924.4%5.17%

1995400000%921%28.6327.9%14.34%

1996400000%1140%23.7727.98%0.28%

1997480020%1210%6.1426.4%-5.64%

1998600025%1160%4.1328.02%6.13%

1999600000%1280%10.3428.89%3.10%

2000600000%1590%24.2129.8%3.14%

2001800033.3%1630%2.5129.7%-40.60%

2001

"SNMG"

141994151996

"SNMG"

 "SNMG"

1994"SNMG"60 %

29%"SNMG"
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19901997

1997
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310.

DirectionGènèrale du trèsor et de la Politique Economique;Diagnostics Prèvisions et 

analyses Economiques ;n=112-join2006 ;p8. 
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(Test de la trace)"Johansen"
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"Dickey-fuller"1 %1

 ADF-6.41

ADF-4.72
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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 -

0.000679273314927 
5.02989352819e-05 -2.37071344935e-06 

C(4) -0.000116170632793 0.00108678816157 -2.37071344935e-06 0.000151993534299 

chow  :

 

 

: Chow Breakpoint Test 

 

 
Chow Breakpoint Test: 1995  

F-statistic 0.458016     
Probability 

0.765954 

Log likelihood ratio 4.524919     
Probability 

0.339603 

 

chow  :

 

 

Chow Breakpoint Test : 

 

 

 

 
Chow Breakpoint Test: 1995  

F-statistic 1.083283     
Probability 

0.424822 

Log likelihood ratio 5.194172     
Probability 

0.158119 
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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 

 

 

chow  :

 

 

 

Chow Breakpoint Test : 

 

 

 
Chow Breakpoint Test: 1995  

F-statistic 0.559712     
Probability 

0.658320 

Log likelihood ratio 2.795154     
Probability 

0.424298 

 

 

 

chow : 

 

Chow Breakpoint Test : 

 

 

 
Chow Breakpoint Test: 1995  

F-statistic 1.269006     
Probability 

0.326965 

Log likelihood ratio 3.229492     
Probability 

0.198941 
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chow

Chow Breakpoint Test  
Chow Breakpoint Test: 1995  

F-statistic 6.756660     
Probability 

0.029948 

Log likelihood ratio 24.14269     
Probability 

0.000075 
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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

Chow Breakpoint Test : 
Chow Breakpoint Test: 1997  

F-statistic 0.303184     
Probability 

0.825216 

Log likelihood ratio 2.998813     
Probability 

0.391808 
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Coefficient covariance matrix 
 

 C(1) C(2) C(3) 
C(1) 0.000226716507354 -0.000315548987902 -0.000187945876027 
C(2) -0.000315548987902 0.000744289912548 -0.000199415914123 
C(3) -0.000187945876027 -0.000199415914123 0.000866196190772 

 

 

chow

 

 

Chow Breakpoint Test : 

 

 

 
Chow Breakpoint Test: 1990  

F-statistic 1.947602     
Probability 

0.162646 

Log likelihood ratio 6.848225     
Probability 

0.076896 

 

 



  

01"Cobb-Douglas" "CES" 

 

 "CES"

(Constant Elasticity of Substitution) ),( 21 xx)( 1x)( 2x

q 
ccc xaaxbq /1

21 ))1((   

 1,0a0c 

qc0

ab),( 21 xx

c

xaax
bq

cc  
 21 )1(ln(

lnln

c0"L’Hôpital": 

 

21
21

221

0

21

0
ln)1(ln

1

)1(

ln)1(ln

lim
)1(ln(

lim xaxa
xaax

xxaxax

c

xaax cc

cc

c

cc

c








 







 

 
aa

c
xbxxaxabq 






1

2121
0

lnln)1(lnlnlnlim
 

aa

c
xbxq 






1

21
0

lnlnlim

),( 21 xxf c"CES", 

0ix2,1i

"Cobb-Douglas""CES" 

 

 

 

 

aaxbxxxf  1

21210 ln),(



  

02

1902002
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(Test de la trace)"Johansen"

"Johansen"
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2-7 "Stock"و "Watson"

 "Stock"و "Watson""Student"
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"Dickey-fuller"1 %1

 ADF-6.41

ADF-4.72
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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 -

0.000679273314927 
5.02989352819e-05 -2.37071344935e-06 

C(4) -0.000116170632793 0.00108678816157 -2.37071344935e-06 0.000151993534299 

chow  :

 

 

: Chow Breakpoint Test 

 

 
Chow Breakpoint Test: 1995  

F-statistic 0.458016     
Probability 

0.765954 

Log likelihood ratio 4.524919     
Probability 

0.339603 

 

chow  :

 

 

Chow Breakpoint Test : 

 

 

 

 
Chow Breakpoint Test: 1995  

F-statistic 1.083283     
Probability 

0.424822 

Log likelihood ratio 5.194172     
Probability 

0.158119 
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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 

 

 

chow  :

 

 

 

Chow Breakpoint Test : 

 

 

 
Chow Breakpoint Test: 1995  

F-statistic 0.559712     
Probability 

0.658320 

Log likelihood ratio 2.795154     
Probability 

0.424298 

 

 

 

chow : 

 

Chow Breakpoint Test : 

 

 

 
Chow Breakpoint Test: 1995  

F-statistic 1.269006     
Probability 

0.326965 

Log likelihood ratio 3.229492     
Probability 

0.198941 
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chow

Chow Breakpoint Test  
Chow Breakpoint Test: 1995  

F-statistic 6.756660     
Probability 

0.029948 

Log likelihood ratio 24.14269     
Probability 

0.000075 
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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

Chow Breakpoint Test : 
Chow Breakpoint Test: 1997  

F-statistic 0.303184     
Probability 

0.825216 

Log likelihood ratio 2.998813     
Probability 

0.391808 
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Coefficient covariance matrix 
 

 C(1) C(2) C(3) 
C(1) 0.000226716507354 -0.000315548987902 -0.000187945876027 
C(2) -0.000315548987902 0.000744289912548 -0.000199415914123 
C(3) -0.000187945876027 -0.000199415914123 0.000866196190772 

 

 

chow

 

 

Chow Breakpoint Test : 

 

 

 
Chow Breakpoint Test: 1990  

F-statistic 1.947602     
Probability 

0.162646 

Log likelihood ratio 6.848225     
Probability 

0.076896 

 

 


