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Abstract 
This study aims to know The impact of education in various degrees of 

primary, secondary, vocational and tertiary education on unemployment in 

Egypt and the  united states during the period from 1971 to 2017 using 

multiple regression analysis ordinary least square‚ Vector Autoregressive 

model in addition to the tests of Granger causality and the unit root test, and 

was guided by the economic theory and previous studies on the subject, 

despite the low and rarer for Egypt This study found that there is a positive 

relationship between education primary, unemployment and positive 

relationship between secondary education, unemployment and positive 

relationship between tertiary education and unemployment and there is no 

relationship between the secondary vocational education and unemployment 

in Egypt There is an negative relationship between secondary education in 

all its components, tertiary and unemployment in the United States, and 

positive relationship between primary education and unemployment. 
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(C h i h  –  C h u n  W u ,  2 0 1 1 )

(Frequency 

Analysis) جذومنو [SEM

(F e de ri c o  B i a g i ,  C l a u di o  L u c i f o ra ,  2 0 0 8 )
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Uةمدختسملا ةینمزلا لسلاسلل رارقتسلاا رابتخإ  - ١ n i t  R o o t e جمانرب مادختسإب     v i e w s  6 

 Level تانایبلل ةدحولا رزج تارابتخإ ةجیتن

 هاجتلاا ریغتملا مسإ
 تارتف
 ؤطابتلا

 (ADF) رابتخإ ةجیتن
T. Statistics P. Value 

 ةلاطبلا لدعم
(unem) 

 0.0413 2.646373 - 0 تباث

 نیلجسملل ةیوئملا ةبسنلا
 ىساسلأا میلعتلا ىف

(prim) 

 0.0018 4.146262 - 0 تباث

 میلعتلاب نیقحتلملل ةیوئملا ةبسنلا
 ىوناثلا

(seco) 

 0.0156 3.438694 - 8 تباث

 میلعتلاب نیقحتلملل ةیوئملا ةبسنلا
 ىعماجلا

(trI) 

 0.0398 3.610911 - 0 ھجتمو تباث

 نیینھملا بلاطلل ةیوئملا ةبسنلا
 ةیوناثلا ةلحرملا ىف بلاطلا ىلإ

(sevp) 

 0.0439 2.9843 - 0 تباث
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Pairwise Granger Causality Tests 
    
     Null Hypothesis: Obs F-Statistic Prob.  
    
     PRIM_1 does not Granger Cause 

UNEM_1  45  1.47516 0.2409 
 UNEM_1 does not Granger Cause PRIM_1  3.00845 0.0607 

    
    

Pairwise Granger Causality Tests 
    
     Null Hypothesis: Obs F-Statistic Prob.  
    
     SECO_1 does not Granger Cause 

UNEM_1  45  6.88107 0.0027 
 UNEM_1 does not Granger Cause SECO_1  0.12134 0.8861 

    
    

Pairwise Granger Causality Tests 
    
     Null Hypothesis: Obs F-Statistic Prob.  
    
     TRI_1 does not Granger Cause 

UNEM_1  45  2.53238 0.0921 
 UNEM_1 does not Granger Cause TRI_1  0.32166 0.7268 
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Pairwise Granger Causality Tests 

    
     Null Hypothesis: Obs F-Statistic Prob.  

    
     SEVP_1 does not Granger Cause 

UNEM_1  45  0.37061 0.6927 

 UNEM_1 does not Granger Cause SEVP_1  1.02808 0.3670 

    
    

C o rre l a t i o n s  
 

  SMEAN 

(unem) 

SMEAN 

(prim) 

SMEAN 

(seco) 

SMEAN 

(tri) 

SMEAN 

(sevp) 

SMEAN 

(unem) 

Pearson 

Correlation 

Sig. (2-tailed) 

N 

1 

 

47 

.573** 

.000 

47 

.825** 

.000 

47 

.734** 

.000 

47 

.403** 

.005 

47 

(O rdi n a ry  L e a s t  S q u a re )

(DURBIN 

WASTSON). 

(Tolerance)
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 Response of UNEM:     

 Period UNEM PRIM_1 SECO_1 TRI_1 

     
      1  0.960854  0.000000  0.000000  0.000000 

     

 2  0.787925  0.054713 -0.277955 -0.017789 

     

 3  0.575155  0.080173 -0.327303 -0.045484 

     

 4  0.384089  0.082333 -0.289262 -0.067624 

     

 5  0.233635  0.069860 -0.225628 -0.080761 

     

 6  0.124618  0.050246 -0.162325 -0.085848 

     

 7  0.050979  0.028817 -0.108988 -0.085056 

     

 8  0.004831  0.008859 -0.067933 -0.080540 

     

 9 -0.021336 -0.007925 -0.038345 -0.074024 

     

 10 -0.033825 -0.020922 -0.018261 -0.066735 
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Mo de l  S u m m a ry (b ) 

Model R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate Durbin-Watson 

1 .849(a) .722 .702 1.82064 1.508 

a  Predictors: (Constant), SMEAN(tri), SMEAN(prim), SMEAN(seco) 

b  Dependent Variable: SMEAN(unem) 

 A N O V A (b ) 

Model   

Sum of 

Squares df Mean Square F Sig. 

1 Regression 369.360 3 123.120 37.143 .000(a) 

Residual 142.533 43 3.315     

Total 511.892 46       

a  Predictors: (Constant), SMEAN(tri), SMEAN(prim), SMEAN(seco) 

b  Dependent Variable: SMEAN(unem) 

C o e f f i c i e n t s (a ) 

Mode

l   

Unstandardized 

Coefficients 

Standardized 

Coefficients t Sig. 

Collinearity 

Statistics 

    B 

Std. 

Error Beta   tolerance vif 

1 (Constant) -4.289 1.583   -2.709 .010     

  SMEAN(prim) .023 .022 .105 1.042 .303 .642 1.558 

  SMEAN(seco) .127 .028 .575 4.517 .000 .399 2.505 

  SMEAN(tri) .119 .057 .255 2.103 .041 .442 2.264 
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Mo de l  S u m m a ry (b ) 
 

Model R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate Durbin-Watson 

1 .781(a) .610 .583 2.15458 1.434 

a  Predictors: (Constant), SMEAN(sevp), SMEAN(prim), SMEAN(tri) 

b  Dependent Variable: SMEAN(unem) 

 

 A N O V A (b ) 
 

Model   

Sum of 

Squares df Mean Square F Sig. 

1 Regression 312.276 3 104.092 22.423 .000(a) 

Residual 199.616 43 4.642     

Total 511.892 46       

a  Predictors: (Constant), SMEAN(sevp), SMEAN(prim), SMEAN(tri) 

b  Dependent Variable: SMEAN(unem) 

 

C o e f f i c i e n t s (a ) 

Model   

Unstandardized 

Coefficients 

Standardized 

Coefficients t Sig. 

Collinearity 

Statistics 

    B 

Std. 

Error Beta   tolerance Vif 

1 (Constant) -6.403 3.067   -2.088 .043     

  SMEAN(prim) .064 .025 .290 2.565 .014 .710 1.409 

  SMEAN(tri) .242 .058 .516 4.162 .000 .589 1.697 

  SMEAN(sevp) .174 .115 .160 1.507 .139 .801 1.248 

 
 
a  Dependent Variable: SMEAN(unem) 

 

 

 

 

 

 

 
 
 



 

 ٥٩١ 

Regression Standardized Predicted Value

10-1-2

R
e
g
r
e
s
s
i
o
n
 
S
t
a
n
d
a
r
d
i
z
e
d
 
R
e
s
i
d
u
a
l 4

3

2

1

0

-1

-2

Scatterplot

Dependent Variable: SMEAN(unem)

Observed Cum Prob

1.00.80.60.40.20.0

E
x
p
e
c
t
e
d
 
C
u
m
 
P
r
o
b

1.0

0.8

0.6

0.4

0.2

0.0

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: SMEAN(unem)

 
 
 
 
 
 
 
 

 
 

  



 
 

 ٦٩١ 

 .

 

 
)٣(قحلم  

Null Hypothesis: UNEM_1 has a unit root 

  

Exogenous: Constant   

Lag Length: 0 (Automatic based on SIC, MAXLAG=9) 

     
        t-Statistic   Prob.* 

     
     Augmented Dickey-Fuller test statistic -2.646373  0.0913 

Test critical values: 1% level  -3.581152  

 5% level  -2.926622  

 10% level  -2.601424  

     
     

*MacKinnon (1996) one-sided p-values.  

 

 

Null Hypothesis: PRIM_1 has a unit root  

Exogenous: Constant   

Lag Length: 0 (Automatic based on SIC, MAXLAG=9) 

     
        t-Statistic   Prob.* 

     
     Augmented Dickey-Fuller test statistic -4.196262  0.0018 

Test critical values: 1% level  -3.581152  

 5% level  -2.926622  

 10% level  -2.601424  

     
     

 

Null Hypothesis: SECO_1 has a unit root  

Exogenous: Constant   

Lag Length: 8 (Automatic based on AIC, MAXLAG=9) 

     
        t-Statistic   Prob.* 

     
     Augmented Dickey-Fuller test statistic -3.438649  0.0156 

Test critical values: 1% level  -3.615588  

 5% level  -2.941145  

 10% level  -2.609066  

     
     *MacKinnon (1996) one-sided p-values.  

     

     

 

Null Hypothesis: TRI_1 has a unit root  

Exogenous: Constant, Linear Trend  
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Lag Length: 0 (Automatic based on SIC, MAXLAG=9) 

     
        t-Statistic   Prob.* 

     
     Augmented Dickey-Fuller test statistic -3.610911  0.0398 

Test critical values: 1% level  -4.170583  

 5% level  -3.510740  

 10% level  -3.185512  

     
     

*MacKinnon (1996) one-sided p-values.  

 

 

Null Hypothesis: SEVP_1 has a unit root  

Exogenous: Constant   

Lag Length: 0 (Automatic based on SIC, MAXLAG=9) 

     
        t-Statistic   Prob.* 

     
     Augmented Dickey-Fuller test statistic -2.984334  0.0439 

Test critical values: 1% level  -3.581152  

 5% level  -2.926622  

 10% level  -2.601424  

     
     

*MacKinnon (1996) one-sided p-values.  

 )٤(قحلم
Null Hypothesis: D(UNEM) has a unit root  

Exogenous: Constant   

Lag Length: 1 (Automatic based on AIC, MAXLAG=9) 

     
        t-Statistic   Prob.* 

     
     Augmented Dickey-Fuller test statistic -4.966376  0.0002 

Test critical values: 1% level  -3.592462  

 5% level  -2.931404  

 10% level  -2.603944  

     
     

*MacKinnon (1996) one-sided p-values.  

 

Null Hypothesis: D(PRIM_1) has a unit root  

Exogenous: Constant   

Lag Length: 1 (Automatic based on AIC, MAXLAG=9) 

     
        t-Statistic   Prob.* 

     
     Augmented Dickey-Fuller test statistic -6.479512  0.0000 

Test critical values: 1% level  -3.588509  

 5% level  -2.929734  
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 10% level  -2.603064  

     
     

*MacKinnon (1996) one-sided p-values.  

 

Null Hypothesis: D(SECO_1) has a unit root  

Exogenous: Constant   

Lag Length: 1 (Automatic based on AIC, MAXLAG=9) 

     
        t-Statistic   Prob.* 

     
     Augmented Dickey-Fuller test statistic -6.460465  0.0000 

Test critical values: 1% level  -3.588509  

 5% level  -2.929734  

 10% level  -2.603064  

     
     *MacKinnon (1996) one-sided p-values.  

     

 

 

Null Hypothesis: D(TRI_1) has a unit root  

Exogenous: Constant   

Lag Length: 4 (Automatic based on AIC, MAXLAG=9) 

     
        t-Statistic   Prob.* 

     
     Augmented Dickey-Fuller test statistic -2.836153  0.0621 

Test critical values: 1% level  -3.600987  

 5% level  -2.935001  

 10% level  -2.605836  

     
     

*MacKinnon (1996) one-sided p-values.  

 

 Vector Autoregression Estimates   

 Date: 01/15/18   Time: 18:47   

 Sample (adjusted): 2 46   

 Included observations: 45 after adjustments  

 Standard errors in ( ) & t-statistics in [ ]  

     
      UNEM PRIM_1 SECO_1 TRI_1 

     
     UNEM(-1)  0.803312 -0.264963  0.208857  0.293484 

  (0.09752)  (0.23454)  (0.26075)  (0.37723) 

 [ 8.23751] [-1.12970] [ 0.80100] [ 0.77800] 

     

PRIM_1(-1)  0.104057  0.834962  0.291947  0.232221 

  (0.05305)  (0.12759)  (0.14185)  (0.20521) 

 [ 1.96150] [ 6.54409] [ 2.05821] [ 1.13163] 
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-1.5

-1.0

-0.5

0.0

0.5

1.0

1.5

-1.5 -1.0 -0.5 0.0 0.5 1.0 1.5

Inverse Roots of AR Characteristic Polynomial

     

SECO_1(-1) -0.129685 -0.106805  0.285032  0.050132 

  (0.06355)  (0.15284)  (0.16992)  (0.24583) 

 [-2.04067] [-0.69878] [ 1.67744] [ 0.20393] 

     

TRI_1(-1) -0.005216  0.031173  0.060476  0.871900 

  (0.01486)  (0.03574)  (0.03973)  (0.05748) 

 [-0.35101] [ 0.87220] [ 1.52205] [ 15.1679] 

     

C  3.287248  25.89699  31.75603 -19.99076 

  (4.16717)  (10.0225)  (11.1422)  (16.1196) 

 [ 0.78884] [ 2.58390] [ 2.85007] [-1.24015] 

     
      R-squared  0.641501  0.779521  0.633555  0.936278 

 Adj. R-squared  0.605651  0.757473  0.596911  0.929906 

 Sum sq. resids  36.92959  213.6195  264.0185  552.5905 

 S.E. equation  0.960854  2.310950  2.569137  3.716821 

 F-statistic  17.89407  35.35583  17.28925  146.9324 

 Log likelihood -59.40513 -98.89675 -103.6628 -120.2812 

 Akaike AIC  2.862450  4.617633  4.829456  5.568054 

 Schwarz SC  3.063190  4.818374  5.030196  5.768794 

 Mean dependent  6.376000  98.97399  92.43794  70.31535 

 S.D. dependent  1.530090  4.692569  4.046567  14.03886 

     
      Determinant resid covariance (dof adj.)  262.7551   

 Determinant resid covariance  164.0367   

 Log likelihood -370.1610   

 Akaike information criterion  17.34049   

 Schwarz criterion  18.14345   
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 Response of UNEM:     

 Period UNEM PRIM_1 SECO_1 TRI_1 
     
     

 1  0.960854  0.000000  0.000000  0.000000 

     

 2  0.787925  0.054713 -0.277955 -0.017789 

     

 3  0.575155  0.080173 -0.327303 -0.045484 

     

 4  0.384089  0.082333 -0.289262 -0.067624 

     

 5  0.233635  0.069860 -0.225628 -0.080761 

     

 6  0.124618  0.050246 -0.162325 -0.085848 

     

 7  0.050979  0.028817 -0.108988 -0.085056 

     

 8  0.004831  0.008859 -0.067933 -0.080540 

     

 9 -0.021336 -0.007925 -0.038345 -0.074024 

     

 10 -0.033825 -0.020922 -0.018261 -0.066735 

     
     
     

 Response of PRIM_1:     

 Period UNEM PRIM_1 SECO_1 TRI_1 
     
     

 1 -0.046046  2.310491  0.000000  0.000000 

     

 2 -0.229692  1.800966 -0.226886  0.106309 

     

 3 -0.378967  1.407829 -0.176440  0.164140 

     

 4 -0.450695  1.103323 -0.065974  0.202446 

     

 5 -0.454407  0.869936  0.029048  0.230277 

     

 6 -0.412980  0.693870  0.090160  0.250001 

     

 7 -0.348051  0.563179  0.119804  0.262274 

     

 8 -0.275733  0.467459  0.126388  0.267681 

     

 9 -0.206361  0.397904  0.118497  0.267094 

     

 10 -0.145590  0.347334  0.102987  0.261616 
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      Response of SECO_1:     

 Period UNEM PRIM_1 SECO_1 TRI_1 
     

     
 1 -0.213139  1.403964  2.141009  0.000000 
     

 2  0.205216  1.116896  0.613716  0.206244 
     

 3  0.240403  0.929047  0.060145  0.265931 
     

 4  0.162983  0.786283 -0.100696  0.272811 
     

 5  0.074800  0.669148 -0.114711  0.263319 
     

 6  0.007929  0.570816 -0.083228  0.250457 
     

 7 -0.032841  0.488490 -0.045613  0.238068 
     

 8 -0.052065  0.420321 -0.015132  0.226733 
     

 9 -0.056334  0.364505  0.005500  0.216100 
     

 10 -0.051575  0.319154  0.017433  0.205729 
     

 Response of TRI_1:     
 Period UNEM PRIM_1 SECO_1 TRI_1 

     

     
 1  1.301805  0.697488  0.057216  3.410323 
     

 2  1.395661  1.215069  0.157220  2.973461 
     

 3  1.405069  1.549692  0.033585  2.622368 
     

 4  1.317926  1.748209 -0.104734  2.324543 
     

 5  1.165334  1.844061 -0.196580  2.067612 
     

 6  0.982850  1.863904 -0.236621  1.845725 
     

 7  0.798015  1.829632 -0.237185  1.654705 
     

 8  0.628280  1.758985 -0.213254  1.490616 
     

 9  0.482574  1.665885 -0.177282  1.349559 
     

 10  0.363749  1.560835 -0.138032  1.227814 
     

 Cholesky Ordering: UNEM PRIM_1 
SECO_1 TRI_1     

 Standard Errors: Analytic     
     
     

 


