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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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@by il o Jaall § o ¢ Easlly JEAM Jigasd Ao Jaad autaill Apaluad) cluba
2 digra oa LaS gl gadl o Jeally e g Jeda a1 olS ol i oSas
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O (A8 A G gy Aslaiay) Alad) algs Jalgal) o3a Baaly lgang A Joo Qo Ighag
Gashl) gaall o Ad<el Alad) gad Jsadll i ellia Seadly dflaial) Ay ail) caluall
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Pairwise Granger Causality Tests

Prob. F-Statistic Obs Null Hypothesis:

PRIM 1 does not Granger Cause
0.2409 1.47516 45 UNEM. 1
0.0607 3.00845 UNEM 1 does not Granger Cause PRIM 1
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b LS L asal) Gl Allad) B gy (g3l el

Pairwise Granger Causality Tests

Prob. F-Statistic Obs Null Hypothesis:

SECO 1 does not Granger Cause
0.0027 6.88107 45 UNEM 1
0.8861 0.12134 UNEM 1 does not Granger Cause SECO 1
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Pairwise Granger Causality Tests

Prob. F-Statistic Obs Null Hypothesis:

TRI 1 does not Granger Cause
0.0921 2.53238 45 UNEM 1
0.7268 0.32166 UNEM 1 does not Granger Cause TRI 1
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Pairwise Granger Causality Tests

Prob. F-Statistic Obs Null Hypothesis:

SEVP 1 does not Granger Cause
0.6927 037061 45 UNEM 1
0.3670 1.02808 UNEM 1 does not Granger Cause SEVP 1
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Correlations
SMEAN | SMEAN | SMEAN | SMEAN | SMEAN
(unem) (prim) (seco) (tri) (sevp)
SMEAN  Pearson 1 573%* .825%* 134%* 403%**
(unem) Correlation .000 .000 .000 .005
Sig. (2-tailed) 47 47 47 47 47
N
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a0y o) G Alal) cNara o saphg gsdra il AL Al day Lae %Y (e
Yo VY Ay Al 30l A s Yo VAl (oIl anailly ¢pdacital)
%o s S o Sig=.041 o aa aalad) adailly cpdailal) pgiad Aoadly -
Qo) o sad 80 A o aai B agas (ay sdine il 4l o iy Laa
Ly D) 3al5 N 35 %) Apady raladl adeilly opiailal) 3445 o)
. % )
Al Adslaall dpailly gitisl) Jalas
(¥) ad) 3—als ,—8 (Model Summary) Jsas o iz dsall) dada jlas) (1)
il 8 alad) yaal e %1 of el a9 R-Sqaure = 0.61 o h—adu
R = ols blaN) Julae of Adaadie aos Alkiual) citiall agag Al g bl
el dadla g L 545 0.78
Al e of BadS (Y) pd) Gate o ANOVA Jsaa ore g igaill Aygina JLsdl ()
c i zisall) b s %) e B (ol Sig = 0.000 &f 225 %) dysina (o gisa
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A sie B (Y) ad) 3ale A Coefficient Jgan ¢ igailiil) Aygina jLA3) ()
:(B.Sig) saseal
%o cra J31 61 Sig=0.014 of and b)) addailly cpfailal) paial dpudly -
Of 4 (B) ages A Sl Allad) el ans o goina ,il Al o Ly Laa
A A %) Ay b adailly Guiailal) Saly ) Gua gl LAl 1
Yo oo gy ) 3aL5
%\ o S8 &1 Sig=0.000 o a8 ralad) adailly Gubailal) paial Luudlly -
Of aad (B) ages A SRl Allad) el ane Ao goina il Al o Ly Laa
PRY) “g¥i i TN
%\« e 81 1 Sig=0.134 o aad cpigal) DU A atal Anudly -
A Jaea o 580 AL G AT day Lae
asiall culi¥ell Aty z gl Ll -
iy zlad aladiad aly Cig 43 o AN e Meall (e g dsail) ¢ 6Sh g
Ao culs Lage el o) L3S aa Jualaii Ll Gua ppaiil) A (Var) 503
toh W Ayl Aalaally 8)k0eee (1685 o agall (Y) o (V) o (+) \edelss

unemt =c.;+»_ B, PRIM +> . Cseco,+Y . d,tri,+U = (1)
J=1 J=1 J=1

JS 8l cang cmiial) Cp JANASY e Ll g illg g dgmadll ¥ alas Bl
(o Saalial) Judatll @l (VAR) zilad juas e sag @AY cpdiall o e

n n n

primt:al+z szunem,+z Czjsecot+z d, i +U,= (2)
J=1 J=1 J=1
n n n

seco,=a ,+»_ By,unem,+» Cy,PRIM +Y_ d,tri,+U = (3)
J=1 J=1 J=1

trit:a3+z B4Junemt+z C4JPRIM,+Z d; seco,+U ,= (4)
J=1 J=1 J=1
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O8Se (e Asal) ad (Vector Auto regressive Model) zisgai a8 8
il Judladt JLEL ) SLd) aladi =Y B il ae )il
tohlaS milidl)l wilsy (Augmented Dickey Fuller)

Bangdl Jka SLARS dali (11)Jsaa

Ist difference dasgll Lda clad) dagss
il

(ROF) M8 v | sy | i)
P. Value Statistics
0.0002 -4.966376 0 cull unem
0.0000 -6.479512 0 el prim
0.0000 -6.460465 0 cull seco
0.0621 -2.836153 0 el tri

Lot sy S8 JLmal Ui Sl dyia 3 5% e aainy dolha) Jaa g 3gaill
CuilSy g agadll juakl S8 zigadll ,als da s apaas ‘,.: Gua A lasid cladgad
Gale LB 50l JAs ok Bl IS dua zigadll LRIl (e S adg Saals 43l
L) e¥slaad) Ao Jguaal) ot (Eview 6) gl aladiady g isalll juakiyg. ()
el Bl g Saniall el el AN il 1 Jual Lgdag 6¥) Dalaally algs Cigu

() gl b
- unemt = 3.287248 + 0.803312 wnem,_; + 0.104057 PRIM ,_,

-0.129685 seco,_; — 0.005216 TRI

aslaill G Ay ABMe Ui Saniall cilell Aty AS) ABlud) Alslaal) e gy
& i La gy Allally aalally ool agleil) oy dpuse dBMe g Al oaslasd)
o Joaall AlS 1 ald) adail) o ABLAY cilaally dpalatdy) 4 et
) 95 Lae AU lgeally AL Guypail) pAd) elliag Yy Jerd) (§ g llhaia
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5 ALud) Al 8 %) Ay Ll andadll g 5L Of ARlud) Astaal)
Ly s BN adeil) g pd S0Li3s %, ) ¢ Jlakey Aal) Adud) b A aly5 )
Baliie %, ¥ dcllad) 5,08l 8 AdUad) Lal8R) ) sass A8ladl diud) B %)
b Al (B ) s ABad) Al 8 %) Ay aaladl anedl) g A
Impulse Response Function s aladiuleg %, 0 Aty AN Al
ol apaaty il aially A aall o yrial) Gy A8l ol gasiagil (IRF)
Toash (g M Jgaad B A il ) Jguagh a3 Sl gasail) lpita
AL () 3ale Bl A8a) slatly isall piie B Al Al Aot s

e pial
gasall clpita b SL L) Llatiu (1Y) Jssa
Response of UNEM:
TRI 1 SECO 1 PRIM 1 UNEM Period

0.000000 0.000000 0.000000 0.960854 1
-0.017789 -0.277955 0.054713 0.787925 2
-0.045484 -0.327303 0.080173 0.575155 3
-0.067624 -0.289262 0.082333 0.384089 4
-0.080761 -0.225628 0.069860 0.233635 5
-0.085848 -0.162325 0.050246 0.124618 6
-0.085056 -0.108988 0.028817 0.050979 7
-0.080540 -0.067933 0.008859 0.004831 8
-0.074024 -0.038345 -0.007925 -0.021336 9
-0.066735 -0.018261 -0.020922 -0.033825 10

eviews gmaliy claia juadl
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Baniall clliell 400 i) ) Sagill a3 Jgandl o (galasl)

Baly) o s %) Ay b adailly laii¥) B il of Jeandl o Badl
) 8%, v s Ayl ) B %, 9 Al Aid) 8 %, 0 Ay AdUad)
L) 3%, v ) Qlals dua §pdlal) L) B duuse ddle ) Jaiy dnglad)
5 O o Alally bl anteil G A0kl ANl Lgple iy Lgist 3l
o2 %, YV Ay D) Jaldad) ) %) Apady o olil) agdetilly Gailal) LByl
%,V A Suas o (A RN Sy a5 Asaldl) Al B % , ¥ Y g Al Aol
Ullhadly ool aglailly cpliailall G Ladla dyuse ABMalld il g §jdlad) Adud) 3
Aalatiy) 4 il aa @8lsh e sag Sasiall cNgl 8

2 %o, 0 Vo Al Jare ALEASY (s 4isw %) Ay ralad) anadl) B il L
Ll 5 %, 1 Al i) B %, A g Aa)l A B %, 1 Al A
SAg Baaiall cliel b Aladly aaladl astedll G dsuse ABMalld il §ydlall
Aalaiiy) 4 platlly Ailud) cluhall ae cuuldily L

sl

Cl¥slly suan A Al Cpg b)) antailly cplailal) g dgayh AN dlia =
iy AU i ama Baly) ) (60 ol alailly Gailal) Saly) i B asiall
Ao claliinly Cllee ) aasy quyailly 5dlly anleill (ki g <l 5 Jaidl)
adail) (g g3 ol AMUal 5y ) (o) Laa i) aptail) (g3 a8 Jaal)
o AN el Ag e arsg 358) G Aaliady) JSUial) ) ARV pula)
cluhyally dasial) B i€ @ AT Glady sadl o) clalatdl gad Jsailly aaisall
PRI

aslaiily LAY 3aly5 Gua Aldadly o o8l ardail) (493 GalAEN) Cm Lph e dlia— ¥
o Al 30l ) (695 Laa o silil) aglaill g93 a)8Y) Ay 34l ) (s 2 (g3l
Guyail) agSSlia) are A uaa B ALY eWoh AdUay 5aL3 Guiad) s aainall
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e ousad] Laa (ALSN) Gy jaill agaladsly chlell agSdiia) e Jeandl (§om claliial
aiaal) 8 400 AlUa) Ly agillny (aldss)

Al cliagi e use gy Adlhally uan o8 aalall aleil) oy Lajh Alde dllia — ¥
ralad) addaiily cpdacilall shach A dan 5,08 Sab) dla Gua Ailul) ciluhal) G
wasd @om Las agpdiy agihd ol ga Jaad) o clalia) g S8 uaa B
o J8S adiaal) A D) 3alijg agual Al cN e Bal) ) 529 Lae agdligs
by A @AY JSLial) ) ABLEYL adadl) e Gras pa o aglaaan e )l
S Al )y gall (iayailly cylafiind) cinua Jia g pmaall SaBy) Leia
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Oprpall upatl) (ably juans A Al gulaall 8 3ga¥ly 4y pdall claliaVl
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clabialy Gbedd) clliaie 400 Jal ¢ Aasaally Jhaindy Agp)ail) gald) duon
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luabid) @B JUal) G Ao Jaand) (§ g claliing pa iy Lay (gl Jlall
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Model Summary(b)
Std. Error of Adjusted R
Durbin-Watson the Estimate Square R Square R Model
1.508 1.82064 702 722 .849(a) | 1
a Predictors: (Constant), SMEAN(tri), SMEAN(prim), SMEAN(seco)
b Dependent Variable: SMEAN(unem)
ANOVA(b)
Sum of
Sig. F Mean Square df Squares Model
.000(a) 37.143 123.120 3 369.360 | Regression 1
3.315 43 142.533 | Residual
46 511.892 | Total
a Predictors: (Constant), SMEAN(tri), SMEAN(prim), SMEAN(seco)
b Dependent Variable: SMEAN(unem)
Coefficients(a)
Collinearity Standardized Unstandardized Mode
Statistics Sig. t Coefficients Coefficients 1
Std.
vif | tolerance Beta Error B
.010 | -2.709 1.583 -4.289 | (Constant) 1
1.558 .642 | .303 1.042 .105 .022 .023 | SMEAN(prim)
2.505 399 | .000 4.517 575 .028 .127 | SMEAN(seco)
2.264 442 | .041 2.103 255 .057 .119 | SMEAN((tri)
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Scatterplot

Dependent Variable: SMEAN (unem)
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Model Summary(b)
Std. Error of Adjusted R
Durbin-Watson the Estimate Square R Square R Model
1.434 2.15458 .583 .610 781(a) | |
a Predictors: (Constant), SMEAN(sevp), SMEAN(prim), SMEAN(tri)
b Dependent Variable: SMEAN(unem)
ANOVA(b)
Sum of
Sig. F Mean Square df Squares Model
.000(a) 22.423 104.092 3 312.276 | Regression 1
4.642 43 199.616 | Residual
46 511.892 | Total
a Predictors: (Constant), SMEAN(sevp), SMEAN(prim), SMEAN(tri)
b Dependent Variable: SMEAN(unem)
Coefficients(a)
Collinearity Standardized Unstandardized
Statistics Sig. t Coefficients Coefficients Model
Std.
Vif | tolerance Beta Error B
043 | -2.088 3.067 -6.403 | (Constant) 1

1.409 710 | 014 | 2.565 290 .025 .064 | SMEAN(prim)
1.697 589 | .000 | 4.162 516 .058 242 | SMEAN(tri)
1.248 801 | .139 | 1.507 160 115 .174 | SMEAN(sevp)

a Dependent Variable: SMEAN(unem)
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Null Hypothesis: UNEM 1 has a unit root

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

Prob.* t-Statistic

0.0913 -2.646373  Augmented Dickey-Fuller test statistic
-3.581152 1% level  Test critical values:
-2.926622 5% level
-2.601424 10% level

*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)

Prob.* t-Statistic

0.0018 -4.196262  Augmented Dickey-Fuller test statistic
-3.581152 1% level  Test critical values:
-2.926622 5% level
-2.601424 10% level

Null Hypothesis: SECO_1 has a unit root
Exogenous: Constant
Lag Length: 8 (Automatic based on AIC, MAXLAG=9)

Prob.* t-Statistic

0.0156 -3.438649  Augmented Dickey-Fuller test statistic
-3.615588 1% level  Test critical values:
-2.941145 5% level
-2.609066 10% level

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

Null Hypothesis: TRI 1 has a unit root
Exogenous: Constant, Linear Trend

Y41
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Lag Length: 0 (Automatic based on SIC, MAXLAG=9)

Prob.* t-Statistic

0.0398 -3.610911  Augmented Dickey-Fuller test statistic
-4.170583 1% level  Test critical values:
-3.510740 5% level
-3.185512 10% level

*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)

Prob.* t-Statistic

0.0439 -2.984334  Augmented Dickey-Fuller test statistic
-3.581152 1% level  Test critical values:
-2.926622 5% level
-2.601424 10% level

*MacKinnon (1996) one-sided p-values.
(£)3le
Null Hypothesis: D(UNEM) has a unit root
Exogenous: Constant
Lag Length: 1 (Automatic based on AIC, MAXLAG=9)

Prob.* t-Statistic

0.0002 -4.966376  Augmented Dickey-Fuller test statistic
-3.592462 1% level  Test critical values:
-2.931404 5% level
-2.603944 10% level

*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)

Prob.* t-Statistic

0.0000 -6.479512  Augmented Dickey-Fuller test statistic
-3.588509 1% level  Test critical values:
-2.929734 5% level
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-2.603064 10% level

*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)

Prob.* t-Statistic

0.0000 -6.460465  Augmented Dickey-Fuller test statistic
-3.588509 1% level  Test critical values:
-2.929734 5% level
-2.603064 10% level

*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)

Prob.* t-Statistic

0.0621 -2.836153  Augmented Dickey-Fuller test statistic
-3.600987 1% level  Test critical values:
-2.935001 5% level
-2.605836 10% level

*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 [ ]

TRI 1 SECO 1 PRIM 1 UNEM
0.293484 0.208857 -0.264963 0.803312 UNEM(-1)
(0.37723) (0.26075) (0.23454) (0.09752)
[ 0.77800] [ 0.80100] [-1.12970] [ 8.23751]
0.232221 0.291947 0.834962 0.104057 PRIM_1(-1)
(0.20521) (0.14185) (0.12759) (0.05305)
[1.13163] [2.05821] [ 6.54409] [ 1.96150]

Y4A
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0.050132 0.285032 -0.106805 -0.129685 SECO _1(-1)
(0.24583) (0.16992) (0.15284) (0.06355)

[ 0.20393] [ 1.67744] [-0.69878] [-2.04067]
0.871900 0.060476 0.031173 -0.005216 TRI 1(-1)
(0.05748) (0.03973) (0.03574) (0.01486)
[ 15.1679] [ 1.52205] [ 0.87220] [-0.35101]
-19.99076 31.75603 25.89699 3.287248 C
(16.1196) (11.1422) (10.0225) (4.16717)
[-1.24015] [ 2.85007] [ 2.58390] [ 0.78884]
0.936278 0.633555 0.779521 0.641501 R-squared
0.929906 0.596911 0.757473 0.605651 Adj. R-squared
552.5905 264.0185 213.6195 36.92959 Sum sq. resids
3.716821 2.569137 2.310950 0.960854 S.E. equation
146.9324 17.28925 35.35583 17.89407 F-statistic
-120.2812 -103.6628 -98.89675 -59.40513 Log likelihood
5.568054 4.829456 4.617633 2.862450 Akaike AIC
5.768794 5.030196 4.818374 3.063190 Schwarz SC
70.31535 92.43794 98.97399 6.376000 Mean dependent
14.03886 4.046567 4.692569 1.530090 S.D. dependent
262.7551 Determinant resid covariance (dof adj.)
164.0367 Determinant resid covariance
-370.1610 Log likelihood
17.34049 Akaike information criterion
18.14345 Schwarz criterion

Inverse Roots of AR Characteristic Polynomial
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Response of UNEM:
TRI_1 SECO_1 PRIM_1 UNEM  Period
0.000000 0.000000 0.000000  0.960854 1
-0.017789  -0.277955 0.054713  0.787925 2
-0.045484  -0.327303 0.080173  0.575155 3
-0.067624  -0.289262 0.082333  0.384089 4
-0.080761 -0.225628 0.069860  0.233635 5
-0.085848 -0.162325 0.050246  0.124618 6
-0.085056  -0.108988 0.028817  0.050979 7
-0.080540  -0.067933 0.008859  0.004831 8
-0.074024  -0.038345 -0.007925  -0.021336 9
-0.066735 -0.018261 -0.020922  -0.033825 10
Response of PRIM _1:
TRI 1 SECO 1 PRIM 1 UNEM  Period
0.000000 0.000000 2.310491  -0.046046 1
0.106309 -0.226886 1.800966  -0.229692 2
0.164140 -0.176440 1.407829  -0.378967 3
0.202446 -0.065974 1.103323  -0.450695 4
0.230277 0.029048 0.869936  -0.454407 5
0.250001 0.090160 0.693870  -0.412980 6
0.262274 0.119804 0.563179  -0.348051 7
0.267681 0.126388 0.467459  -0.275733 8
0.267094 0.118497 0.397904  -0.206361 9
0.261616 0.102987 0.347334  -0.145590 10
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Response of SECO _1:

TRI_1 SECO_1 PRIM_1 UNEM  Period
0.000000 2.141009 1.403964  -0.213139 1
0.206244 0.613716 1.116896  0.205216 2
0.265931 0.060145 0.929047  0.240403 3
0.272811 -0.100696 0.786283  0.162983 4
0.263319 -0.114711 0.669148  0.074800 5
0.250457 -0.083228 0.570816  0.007929 6
0.238068 -0.045613 0.488490  -0.032841 7
0.226733 -0.015132 0.420321  -0.052065 8
0.216100 0.005500 0.364505  -0.056334 9
0.205729 0.017433 0319154  -0.051575 10
Response of TRI 1:
TRI_1 SECO_1 PRIM_1 UNEM  Period
3.410323 0.057216 0.697488 1.301805 1
2.973461 0.157220 1.215069 1.395661 2
2.622368 0.033585 1.549692 1.405069 3
2.324543 -0.104734 1.748209  1.317926 4
2.067612 -0.196580 1.844061 1.165334 5
1.845725 -0.236621 1.863904  0.982850 6
1.654705 -0.237185 1.829632  0.798015 7
1.490616 -0.213254 1.758985  0.628280 8
1.349559 -0.177282 1.665885  0.482574 9
1.227814 -0.138032 1.560835  0.363749 10

Cholesky Ordering: UNEM PRIM 1
SECO_1TRI 1

Standard Errors: Analytic




