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Abstract

This study aims to measure the causality long—run relationship between

youth empowerment in terms of education, training, employment and sustainable
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development in Egypt using the Toda-Yamamoto methodology during the period
from 1991 to 2019 in Egypt by using the steps of the Toda-Yamamoto
methodology, which are unit root tests to determine ( d), which is the largest
degree in the stability of the time series included in the model and determining
(k) the number of appropriate slowdowns for estimating the (VAR) model and
estimating the (var) model, and then estimating the causality. The study found
that there is a long-run relationship between empowering youth in terms of
education and training, which It is expressed in the indicators of enroliment in
secondary and university education and sustainable development in EgyptThe
study also found a long-run causality relationship between empowering youth in
terms of employment, reducing youth unemployment, and sustainable
development in Egypt.
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VAR Lag Order Selection

Criteria

Endogenous variables: SDI SES_ SET _
UNY

Exogenous variables: C

Included observations: 24

HQ sc AIC FPE LR LogL Lag

14.54535 14.68960 14.49326 23.14884 NA -169.9191 0
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10.47663 120.3018
9.755367 * 9.494919 0.160120 * -93.93903
10.08864 11.38691 9.619830 0.206419 18.12634 -79.43796
10.52424 12.39953 9.847076 0.373187 12.16696 -66.16491
8.380895 7.495371 0.086108
* 10.83319 * * 25.79527 -21.94445

* indicates lag order selected by the

criterion

LR: sequential modified LR test statistic (each test
at 5% level)

FPE: Final prediction error

AIC: Akaike information

criterion

SC: Schwarz information

criterion

HQ: Hannan—Quinn information criterion
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Inverse Roots of AR Characteristic Polynomial

15

-1.5 T T T T T
-1.5 -1.0 -0.5 0.0 0.5 1.0 1.5

Jishll JaY) & Toda—Yamamoto duwe laal :lad,

gl (adly Jull Joaal)
(%) ol dso>

VAR Granger Causality/Block Exogeneity

Wald Tests

Dependent variable: SDI

Chi-sq  Excluded

40.85544  SES

24.01238  SET

33.57872  UNY

101.9396 All
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Dependent variable: SES

Chi-sq Excluded

12.86311  SDI
3.426895 SET

2.771946  UNY

19.13184 All

Dependent variable: SET

Chi-sq Excluded

1.836773  SDI
5.076344  SES

3.315264  UNY

21.73189 All

Dependent variable: UNY

Chi-sq  Excluded

1.360255  SDI
0.747881 SES_
1.926377 SET_
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