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Abstract

The research deals with measuring and analyzing the relationship between unemployment rates and
some of the economic variables in Iraq, using the joint integration methodology and the vector error correction
model (VECM) to measure or estimate the effect of those variables on unemployment rates in the long and
short term, in addition to using many tests. The other standard to confirm the validity of the results that have
been reached, as the results of the research indicate that both the GDP and the inflation rate in the long and
short term had a negative (positive) significant effect on the unemployment rate and in a period of two slower
times as the values of their transactions in the long term reached (%-0.055) and (%-0.276),while in the short
term they were (%-0.062( and (%-0.072)respectively. As for the population, it also had a negative (negative)
significant effect and a period of two slowdowns, as well as the value of its transactions, reached the long term
(%2.289), while in the short term it was (%0.500). As for the ETCt-1 error correction limit, it was significant and
negative, as its value reached (%-0.985), which confirms the existence of a long-term equilibrium causal rela-

tionship between the variables included in the research.
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aalnialll aly2iall jilg allnyl Ja=al (1)alaleall laag ajaaall allall
@l=ll cna P--19-1997 daall JAS awa

Dependent Variable: U3

Method: Least Squares

Date: 09/12/20 Time: 10:11

Sample: 1996 2019
Included observations: 24

Variable Coefficient Std. Error t-Statistic Prob.

C 1.113354 6.396543 0.174056 0.8636

GDP -0.114344 0.110387 -1.035848 0.3126

INF 0.011020 0.042971 0.256441 0.8002

POP -0.222913 2.077138 -0.107317 0.9156

R-squared 0.071901 Mean dependent var -0.493407

Adjusted R-squared -0.067314 S.D. dependent var 16.41913

S.E. of regression 16.96275 Akaike info criterion 8.650928

Sum squared resid 5754.695 Schwarz criterion 8.847270

Log likelihood -99.81113  Hannan-Quinn criter. 8.703017

F-statistic 0.516474 Durbin-Watson stat 1.946882
Prob(F-statistic) 0.675673

Jarque-Bera Test

Series: Residuals
14 | Sample 1996 2019
i Observations 24
Mean -4.90e-16
Median -0.969744
8 | Maximum 64.11167
Minimum -33.13851
6 | Std. Dev. 15.81784
Skewness 2.514037
Kurtosis 13.15906

Jarque-Bera 128.4881
o Probability 0.000000
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 6.350710 Prob. F(2,18) 0.2655
Obs*R-squared 9.928990  Prob. Chi-Square(2) 0.1932

Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic 2.172370  Prob. F(3,20) 0.5114
Obs*R-squared 5.898479  Prob. Chi-Square(3) 0.4655
Scaled explained SS 12.00982  Prob. Chi-Square(3) 0.0129
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