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Bardak U., Youth Employment:challenges and policy responses inthe Arab Mediterranean
Countries, Policy paper presented at the HighLevel Regional Policy Forum, European Training
Foundation — ETF, October 2013 , Marseille, available at:

www.etf.europa.eu/web.nsf/pages/Youth_employment_ AMC
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(Hypotheses) :zsaill (ag b —)
1 AU 7 dgaill Cilaa f pag (Sa
I e o€ el e G a US G ABle 35ng pae 1(Hy) paad) ot
e b Al Janas MeaY) sl
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LP GDP

0.662758  4.642459
0.669317  4.988731
0.669317  5.491132
0.667453  4.036367

0.666518  6.10546
0.666518  5.368006
0.669317  3.535226
0.669317  2.370489
0.694605  3.193455
0.694605  4.091919

¥ World Bank, databank, Available at: databank.albankaldawli.org
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2005
2006
2007
2008
2009
2010
2011
2012
2013
2014
2015

10.7
11.2
10.6
8.9
8.7
9.4
9
12
12.7
13.2
13.2

YOvey EBUAY e e deaa e [0

4.95
4.67
4.79
4
3.68
3.76
3.9
4
3.8
3.8
3.5

Aadl) cY e G 3l B aalail) g0

0.669317
0.680336
0.60206
0.565848
0.575188
0.591065
0.60206
0.579784
0.579784
0.544068
0.544068

4.471353
6.842961
7.088016
7.152051
4.685445
5.139126
1.816647
2.193878
2.106725
2.228791
4.2

Descriptive Statistics duiagll cslasyl -y

sall uxia lac L Normality Test auhll aujeill o il of Cus
1 AU Log anjleslll aladinly ellh dallas o3 28 ¢ SIS

Y EX LP GDP
Jarque-Bera | 1.869749 | 2.417608 | 2.384624 | 0.807405
Probability 0.392635 | 0.298554 | 0.303519 | 0.667843
4¢. 5ladll 5 Aat@ dsalal)
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rlilall dagl) Qb i ) Jgand) s
Zisall) bl huasl) Jladl) il o(¥) Jsas

Y EX LP GDP

Mean 10.08095 4.361429 0.631586 4.368964
Median 9.4 4.64 0.666518  4.471353
Maximum 13.2 4.95 0.694605 7.152051
Minimum 8.1 3.5 0.544068 1.816647
Std. Dev. 1.665118 0.467357 0.051822 1.657183
Skewness 0.59584  -0.49944 -0.42466 0.074872
Kurtosis 2.153386  1.67139  1.584396 2.051145
Jarque-Bera 1.869749 2.417608 2.384624  0.807405
Probability 0.392635 0.298554  0.303519 0.667843
Sum 211.7 91.59 13.2633  91.74824
Sum Sq. Dev. 55.45238 4.368457  0.05371 54.9251
Observations 21 21 21 21

L) cplasl) —¢
Unit Root Test sasgll s jlod) aladin) & zdgall bl lody
(Dickey — fuller) lg o dayhas

4t 5ladll 5 Aat@ dsalal)

www.manaraa.com



YOV G e e daaa e [0 Aadl) cY e G 3l B aalail) g0

Null Hypothesis: D(Y) has a unit root

Exogenous: None

Lag Length: 0 (Automatic — based on SIC, maxlag=4)

Qs difference 11 xie il oSy level 10 xie i o (Y) ) sl
Gsx difference 11 xicjziulg level 10 xe g o EX olaal ¥y <l
Lol \1‘9 culs

Null Hypothesis: D(EX) has a unit root

Exogenous: None

Lag Length: 0 (Automatic — based on SIC, max lag=4)

Augmented Dickey—Fuller test statistic -3.64311 0.001
Test critical values: 1% level -2.69236

5% level -1.96017

10% level -1,60705

Null Hypothesis: D(LP) has a unit root

Exogenous: None

Lag Length: 0 (Automatic — based on SIC, max lag=4)

Augmented Dickey-Fuller test statistic -3.73397 0.0008
Test critical values: 1% level -2.69236
5% level -1.96017
10%level -1.60705
q¢y 3Ll 5 lai™ dpalal)
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difference I1 xie sl (Slglevel 10 xe iy A Lp aaiall of sl
.culug level 10 xie GDP jaiul Loy Lolasl Wy culh (g0

Null Hypothesis: GDP has a unit root

Exogenous: Constant
Lag Length: 4 (Automatic - based on SIC, max lag=4
t-Statistic Prob.*

Augmented Dickey—Fuller test statistic -3.91635 0.0101
Test critical values: 1% level -3.92035

5% level -3.06559

10% level -2.67346

ARDLZG, jhy ¢ idal) Jalsal) jLas) —1
ARDL Bounds Test

Sample: 2 21 Included observations: 20

Null Hypothesis: No long-run relationships exist

Test Statistic Value K
F-statistic 4.712698 3
Critical Value Bounds
Significance 10 Bound I1 Bound
10% 2.72 3.77
5% 3.23 4.35
2.50% 3.69 4.89
1% 4.29 5.61

Chie o Jpde el 2gag oo ARDL pdall Jelsill jlas) el
SV aally A1 aal) s (4.713) doswsall F o d5jlaey @l Ayl

ey 5ladll 5 Aat@ dsalal)
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aall < Liguadl) Lag@ll of Jaadlg (V,YY ,¢,Y0) BOUNDS Test sy
zosall e G ke JalS dag 4 e Lo say (oY) sl Y
Wle agag I uis ARDL dahy dlpniall Jalsall jladl of s Gl
Ahal) Jae i) (p (saall Algh

Aadl) cY e G 3l B aalail) g0

ARDL Contegrating And Long Run Form

Dependent Variable : Y
Selected Model: ARDL(1, 0, 0, 1)

Sample: 121

Included observations: 20

Cointegrating Form

Variable Coefficient Std. Error t-Statistic Prob.
D(EX) 1.232139 0.834814 1.475944 0.1621
D(LP) -18.552033 8.157378 -2.274264 0.0392

D(GDP) 0.000661 0.133926 0.004939 0.9961

CointEq(-1) | -0.559793 0.147918 -3.784479 0.002
Long Run Coefficients
Variable Coefficient Std. Error t-Statistic Prob.
EX 2.201062 1.429366 1.539887 0.1459
LP -33.140889 12.485942 -2.654256 0.0189
GDP -1.014595 0.281423 -3.605227 0.0029
C 25.839974 3.759522 6.873207 0

sl idal) JalSall dalas 0985 Jganll (a9

Cointeg = Y - (2.2011*EX -33.1409*LP -1.0146*GDP +

25.8400)
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Joxa (o IS5 Al Jane o a9 sk 380e angip 4 ) sl Le 58y
gk Ble g Y Ly e b Jleay) sl gollly S sl
ladl il e S abeill o Y] baugiag Aladl Joee Gn (sl

- leay)

Z gl el di-V
Sl Y Al i @ o S Ll Gendly upe slid)
oo e Al Y L Wadll as ol Slad) gl ¢ I dala Y AlCe

Jhal) o
Breusch-Godfrey Serial Correlation LM Test gi\ll\ ol ¥ AlSiia
F-statistic 0.317 Prob. F(2,12) 0.7342 No
Obs*R-squared 1.0037 Prob.Chi-Square(2) 0.6054
Heteroskedasticity Test: Breusch-Pagan-Godfrey 2 ol A i)
F-statistic 2.0082 Prob. F(5,14) 0.1398 No
Obs*R-squared 8.3531 Prob. Chi-Square(5) | 0.1378
Scaled explained SS | 4.8329 Prob. Chi-Square(5) 0.4366

s G laadY) A e Sl Yz 3sall IS,
R-square (0.877687) < DW (1.560205)
Z gail) Baga anadi —A
z3saill Lyusitll 538l (f e %AA = (R-square) wasill dales of Cam
pan B adipe il 3 lajlas) 5 Al Aandl @bl o e 138 %AA
ams O Zagaill ol of e Ja 13ag cAlUad)

q¢e
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Dependent Variable : Y

Method: Least Square

Included observations: 20 after adjustments

Sample (adjusted): 221

Variable Coefficient Std. Error t-Statistic Prob.
Y 0.440207 0.147918 2.97602 0.01
EX 1.232139 0.834814 1.475944 0.1621
LP 18.552 8.157378 -2.27426 0.0392
GDP -0.56863 0.144746 -3.92842 0.0015
C 14.46503 3.805297 3.801288 0.0019
R-squared 0.877687 Mean dependent var. 10.02
Adjusted R-squared | 0.834003 S.D. dependent var. 1.684168
S.E. of regression 0.686175 Akaike info criterion 2.327958
Sum squared reside 6.59171 Schwarz criterion 2.626677
Log likelihood -17.2796 Hannan—Quinn criter. 2.386271
F-statistic 20.09203 Durbin-Watson stat 1.560205
Prob.(F-statistic) 0.000006

Bhgall Ao jlaaiy) dalaa O <0 138

Y =14.465 + 1.232*EX + 18.55*Lp - 0.569*GDP

(0.835)

(8.157)

(0.145)
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