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Using autoregressive (VAR) vector model to measure the relationship between
unemployment and economic growth in sudan during period 2000-2021.
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Abstract:

The study aimed to shed light on unemployment and economic growth in sudan ,
analyze their trends and patterns ,measure them and test the causal relationship between
them , the property of co integration and the value of the unemployment rate coefficient
(B_1) is equal to (-283056,9)its sign is negative and this it means that a decrease in the
unemployment rate by one person leads to an increase in of economic growthby(283056,9)
in sudan , and this is consistent with the logic of economic theory,

Key ward :unemployment - economic growth — auto regressive.
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e sy 5,48 Jsb wya=aISchwarz giAkaike jlias plaseiwl @iy (G bloy! alie Gila ¥ z3ged paadl
- dalizel) eyl olaad asbasyl mlud) QW Joaz!!
:VAR Lag Order Selection Criteria z3g43 § ¢las¥l &8 sue jLas(3) o) Joia

(sUas¥! 578)Lag Ald sC HQ)
0 3717331 37.26989 37.17826
1 36.16873 36.45845 36.18356
2 35.76771 36.25058 35.79244
3 35.86974 36.54575 35.90435
4 31.40894 32.27810 31.45345
5 29.12176* 30.18407* 29.17616*

88 HLas) @3 Julmall 1da Ge ellagyl clfid yulal hls dues el of Jasd odlel Jouzdl (0 ity
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el (2,4l Byl szl A ailas| IR
Null hypothesis Eigen Value Trace Statistic Critical Value Prob**
None * 0.406278 10.57190 15.49471 0.2393

At most 1* 0.034463 0.666355 3.841466 0.4143
(max) polaall &Ry Alias]

Null hypothesis Eigen Value Max-Eigen Statistic Critical Value Prob**
None * 0.406278 9.905547 14.26460 0.2182

At most 1* 0.034463 0.666355 3.841466 0.4143

EVIEWS zoliys plasials 2lydl 73505 Jeles adly (o oLl slie] o0 2 yiall

(3LatsY! gadl A cliadl JalSall olzmio dzgs Ml dm odlel Joasdd! @ Al @l e Tl
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Olagadl 3 galard¥l gaill Abasdl Al jouax) (OLS) Lpalall Gyaall ol ll 4asbe alusiwl @ ual
(JWl sl e paanll @l cisleg (22021 — 2000) 55l JHIs-
t (piadl Slasyll dasb) Glagedd! § golaid¥l geidl &lls pads mlu(5) o3y Jous

Variable Coefficient Std. Error t-Statistic Prob.
Constant 4972128. 1209855. 4.109690 0.0006
unemployment -283056.9 58082.15 -4.873389 0.0001
R.Squared | Adjusted R. | S.EofRegression | Prob (F) D
Squared Statistic
0.55 0.53 1856790.9 0.000106 1.9
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(ECT) L 3009 «liiad) JolSall lazmsl § 8yaall §lod) alusezaly cagadl gall
ECT=EG-(Bo+ B1Y +PoUNP)....ccr .. (3)

85



Josza N")'" s ‘aé‘jh.c )

Gl Ae zigad § Bumly Bal o Jaius saieS lasg(Error correction term)las! mumsad uxy (et
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sl 3 (S Jeladl laeyt § dsly co>.(model Correction Error)lhasl moial z3geis (o Uil
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G it i 050 uasll ol 3 4ils ey . sl sl 3 4ireS @sbu ¥ suadll sull § 3baza¥ gall
dagd olmily solaad¥ gaild Aulaall @all Jhuad delas (@) sl miad a> Jolas Jiey Lag (JMsY lda e
3 Llaand of Lamimind o @) (1) Aaslad! 558801 3 cloadl M| Lasd s Ty (6,3Y B8 (e A3lgal
(JWl Jousell @ @bl e bliasg Uasell mumias £ 390 juaas o5 489 (1) 341
D $oLaid Yl gudl Wl Uaidl memsas 7550d pods @LG(6) o3y Jouz

Variable Coefficient Std. Error t-Statistic Prob.
C 1726.517 6830.950 0.252749 0.8037
D(EG1(-1)) 0.359319 (0.61119 0.58790 0.1885
D(EG1(-2)) 0.148632 0.58876 0.25245 0.5312
D(UNEMPLOYMENT(-1)) 0.230798 0.38152 0.60495 0.0386
D(UNEMPLOYMENT(-2)) -0.330002 0.35838 -0.92083 |  0.0340
ECM(t-1) -2722281 37995.6 -7.16473 0.0003
R.Squared | Adjusted R. | S.E of | Prob (F) D.W

Squared Regression Statistic

0.76 0.66 1404395 0.000000 1.7
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:Breusch-Godfrey Serial Correlation LM test jLas | milis (7) o3, Jou

F-statistic 0.352379 Prob. F(2,14) 0.7080

Obs*R-squared 0.835929 Prob. Chi-Square(2) 0.6584

EVIEWS galiys aluseials ] 23505 Julns a8y 0 cemlill slie] oye 2 snall

Joal Glam| duds 3529 pue I sy (M) @l caclias slasl of Lasdls (7) @3, dlel Jgazdl ) Slaslly
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: Heteroskedasticity Test: Breusch -Pagan- Godfrey ,Las | sl (8) o4, Jous

F-statistic 30.30457 Prob. F(1,19) 0.1423

Obs*R-squared 12.90744 Prob. Chi-Square(1) 0.7103

EVIEWS zeliyy aludeinly &yl 73505 Julom adly (o Ll slae] (o ¢ puall
pant las] s 3929 e ] Ml (8) @8y Jgmll (4§ 53,8l Breusch- Pagan- Godfrey jLas| dxils s
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