http://epp.eurostat.ec.europa.eu/statistics_explained/index.php/Unemployment_statistics 
Eurostat’s unemployment statistics.
http://www.oecd.org/els/emp/onlineoecdemploymentdatabase.htm 

The OECD’s online employment database offers a large range up-to-date statistics for international comparisons and trends over time.
http://www.ons.gov.uk/ons/taxonomy/index.html?nscl=Labour+Market 

The Office of National Statistics (UK) hosts a wide range of data and publications.

http://www.bls.gov/home.htm
The U.S. Bureau of Labor Statistics provides recent and historical data on labor productivity, labor force, unemployment, earnings, CPI, and PPI.
http://stats.bls.gov/oco/
The U.S. Bureau of Labor Statistics publishes the occupational Outlook Handbook, which provides job descriptions, working conditions, training and educational requirements, earnings data, and job forecasts for hundreds of occupations.
http://www.jobbankinfo.org/
The U.S. Department of Labor provides America's Job Bank, which is a free service for employers and prospective employees.

http://www.dol.gov/
Up-to-date U.S. labor statistics, such as jobless rate, unemployment claims, etc., are available here.
http://www.census.gov/hhes/www/income/
The U.S. Census Bureau provides information on businesses that includes agriculture, government, international trade, manufacturing, mining, services, and wholesale goods. Economic-related information on people that includes income, poverty, labour force, and households is provided, as well as additional data on GDP, wages, prices, and jobs.
http://www.bankofengland.co.uk/archive/Documents/historicpubs/speeches/2001/speech128.pdf 

Stephen J. Nickell’s speech, given to the Society of Business Economists in 2005.

http://www.ssa.gov/
The Social Security Administration provides information on the Personal Responsibility and Work Opportunity Act of 1996.
http://www.stlouisfed.org/publications/itv/articles/?id=2214
Many Moving Parts: A Look Inside the U.S. Labor Market by Professor David Andolfatto and Marcela M. Williams of the St. Louis Fed

http://www.stlouisfed.org/publications/re/articles/?id=2123
The Mismatch Between Job Openings and Job Seekers by Maria E. Canon and Mingyu Chen of the St. Louis Fed

http://www.stlouisfed.org/publications/re/articles/?id=2091
Jobless Recoveries: Causes and Consequences By Natalia A. Kolesnikova and Yang Liu of the St. Louis Fed
