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intercept and trend intercept and trend
Prob.* t-Statistic Prob.* t-Statistic
0.000T -6.76873 D(logY>) 0.3556 -2.43218 logY;
0.000T -6.52699 D(logXy) 0.7415 -1.6635 TogX;
0.0000 -7.46125 D(logX5y) 0.1287 -3.08414 Tog X,
0.0626 -3.47446 D(logXs) 0.2147 -2.78259 logXs¢
0.0914 -3.27315 D(logX4) 0.2283 -2.7433 Tog Xy
0.0146 -4.15645 D(logXs:) 0.0133 -4.30206 TogXs;
0.0069 -4.58957 D(IogXe:) 0.8121 -1.48354 Tog X
() daal Al () daal Al
-4.32398 1% level -4.44074 1% level
-3.58062 5% level -3.6329 5% level
-3.22533 10% level -3.25467 10% level
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Probability Value Test Statistic
0.0000 (7, 13) 14.76254 F-statistic
0.0000 7 103.3378 Chi-square

Null Hypothesis Summary:
Std. Err. Value Normalized Restriction (= 0)
0.171119 -1.434805 C(@2)
0.069112 0.205673 CQ(3)
0.193035 -0.617670 C(4)
0.312908 0.264407 C(3)
0.160688 0.312110 C(6)
0.341102 0.165667 C(7)
0.490784 -0.908T151 C(8)
Restrictions are linear in coefficients.
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LR

HQ SC AIC FPE LogL Lag
-1.14T116 -0.894488* | -1.235774 0.017279 NA* 22.44717 0
-1.148764%* -0.866905 | -1.256945* | 0.01705T* 1.719911 2371181 I
-1.118701 -0.801608 | -1.240404 0.017518 1.015342 24.50505 2
-1.077716 -0.725392 | -1.212942 0.018251 0.788075 25.16178 3
-1.051211 -0.663654 | -1.199960 0.0I8810 0.938245 25.99949 4
-0.996193 -0.573403 | -1.158464 0.020033 0.500553 26.48080 5

* indicates lag order selected by the criterion
LR: sequential modified LR test statistic (each test at 5% Ievel)
FPE: Fmal prediction error
AIC: Akaike information criterion
SC: Schwarz mformation criterion
HQ: Hannan-Quinn information criterion
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A(logYy) Coefficient Std. Error t-statistics Prob.
C 6.157198 1.602648 3.841891 0.0020
logY .1 -1.434805 0.171119 -8.384840 0.0000
logXi¢.1) 0.205673 0.069112 2.975926 0.0107
logXo¢.1) -0.617670 0.193035 -3.199786 0.0070
logX3¢.1) 0.264407 0.312908 0.844999 0.4134
logXyt.1) 0.312110 0.160688 1.942340 0.0741
logXs¢.1) 0.165667 0.341102 0.485681 0.6353
logXet-1) -0.908151 0.490784 -1.850410 0.0871
A(logY «.1)) 0.278709 0.170528 1.634391 0.1261
A(logXi¢.1) -0.083555 0.075535 -1.106179 0.2887
A(logXy 1) 0.400422 0.139380 2.872881 0.0131
A(logXs¢.1)) 1.071889 0.430422 2.490323 0.0271
A(logXyi.1) 0.131735 0.176686 0.745591 0.4692
A(logXs¢.1)) -0.206814 0.286245 -0.722506 0.4828
A(logXei.1)) 0.370704 0.383672 0. 966199 0.3516

F =(8.949)*** =(0.906) R™ =(0.805)

BG LM: F-statistic =0.1016 ARCH: F-statistic=0.064678

Prob. F(2,11) =0.9042 Prob. F(1,25) =0.8013
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An Economic Study for Factors affect Agriculture Labor
Unemployment Rate at Rural and Urban in Egypt.

Summary:

Macro Economic Policies, Fiscal and Monetary Policies, applied in Egypt result in
increasing unemployment rate of agricultural labor because of less efficient use of
labor resources available at rural and urban Egypt. The study results showed the
following:

- Labor force increased at 2.94% on average time period 2000-2014. The labor
force at rural and urban increased at 2.96% and 2.93% respectively, at the same
period.

- Total employment number increased, at significant level, at rate of 2.69%, also
that number at urban and rural of Egypt have increased by 2.54% and 2.8%
respectively.
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- Even that total number of agricultural force increased, but the agricultural
unemployment at urban regions increased significantly at rate of 3.16%, while at
rural regions ,it has a non significant increase at rate of 0.82%. In general, total
rate of unemployment increased at 2.05% on average at a significant level.

- Based on regression model (ARDL) results, the model is significant at 1%, based
on F test, and R*=0.80 showed that dependent variables explain 80% of changes
in unemployment rate.

- The study results showed the negative, non-significant, relation between
unemployment and inflation rates, at short run. While last relation become
positive and significant, at level 1%, in long run.

- The government expenditure on local investment, has a positive impact,
significant at 5% level, with un-employment rate in short run, while last relation
became negative at long run, and significant at level of 1%.

- The impact of interest rate on unemployment is positive and significant at 5%
level in short run, and it is non-significant in long run.

- Exchange rate of Egyptian Pount with American Dollar has a positive impact on
unemployment rate at both short and long run.

The ratio of export to national production has a negative relation with
unemployment rate in short run, the last relation become positive and non-
significant in long run.

- The ratio of import to national production has a positive relation with
unemployment rate in short run, the last relation become negative at significant
level of 10% in long run.

- Based on study results, the recommendations are:

1- Reform government expenditure to support local investment in long run, which
increase employment and create a new jobs at agriculture sector.

2- In crease exports of agricultural products that uses more labor in short run.

3- Support small agricultural projects at rural areas, which attract more agriculture
labor. Lower interest rate would increase small and medium agricultural projects
in short run.

4- Develop monetary policies, which help in stabilize the exchange rate, and lower
inflation rate.

5- Support investment in agricultural projects, by increasing its economic returns.

6- Increasing efficiency of agricultural banks and social development fund in
financing agricultural projects to avoid the immigration of agricultural labor from
rural to urbane areas.



