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The impact of participation in global value chains on unemployment

Standard study for a group of ASIAN countries for the period 2005-2016
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Abstract: This paper aims to measure the impact of participation in global value chains on short- and
long-term unemployment in the economies of ASIAN countries during the period 2005-2016 using
the self-regression model of the slowed periods distributed PMG | ARDL, where we used local value
added in total exports and value Foreign output in total exports and foreign direct investment as E
indicators reflect participation in global value chains and unemployment rate as an indicator reflects
.the dependent variable, unemployment. In global value chains
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La Source: World Economic Forum, the shifting geography of global value chains: Countries and

Trade Policy, Implications for Developing , 2012, p 21.

Sl pizall p DLY) Bgdan (2) o3y ool

FDI FVA| DVA| UNMP
1.00000 UNMP
1.000000 0.821992 DVA
1.00000 -0.732011 -0.406756 FVA
1.00000 0.423603 -0.127173 0.001554 FDI
EVIEWS 10 slax¥1 bl ol - jbaaal)
S Bug pdr iyl lsiial Sgad] Bu-gll o Slilast (3) @3y Fouked)
Panel unit root test: Summary
- . ADF- .
. ) Levin, Lin & |Breitung|Im, Pesaran & | .. . | PP - Fisher
Exogenous variables:| Method Chu t tstat | Shin W-stat Fisher Chi- Chi-square
square
= Statistic| -1.54812 0.23781 14.1266 17.4527
S Individual effect
2 VIS prob. | 0.0608 04060 | 04403 | 02329
= Individual effects, Statistic|  0.34629  0.32143| 0.77531 9.94060 14.2290
individual linear trends Prob. 0.3646 0.6261 0.7809 0.7665 0.4328
Non Statistic| -1.99071 19.0040 29.6700
" Prob. 0.0233 0.1648 0.0085
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dividual offoer SAISE | -0.97265 -0.84625 | 16.5597 | 35.4053
Prob. |  0.1654 0.1987 0.2804 | 0.0013
g Individual effects) Statistic| 101609 |-1.26076  0.28004 | 10.9577 | 41.5596
& |individual linear trends Prob. |  0.8452 | 0.1037] _ 0.6103 0.6894 | 0.0001
Statistic| -0.48566 9.67440 | 8.14292
Nonge|

Prob.
i offoer] SUSHE | 2.63996 0.69946 | 162918 | 27.359
Prob. 0.0039 02421 02959 | 0.0173
2| Individual effects]Statistic| -0.78864 |0.06570  0.27401 | 12.0439 | 29.1022
£ |individual linear trends| Prob. | 02152 | 0.5262]  0.6080 0.6028 | 0.0101
o Statistie| -2.38186 21.0183 | 33.6694
Prob. |  0.0086 0.1012 | 0.0023
- dtvidual offoer SRS | _3.62765 03547 | 282581 | 31.3441
Prob. |  0.0001 0.0127 0.0131 | 0.0050
Individual effects Statistic| -5.19344 [0.35247] -1.56725 | 27.0970 | 37.2328
2 |individual linear trends| Prob. |  0.0000 | 0.6378 |  0.0585 0.0187 | 0.0007
= Statistic| -0.76299 113262 | 11.8851
Nonel pob, | 02227 0.6602 | 0.6155

EVIEWS 10 stV melipdl ol 2 jbaad!

JUNMP FVA DVA &gl §g,l) dumgll jdor Sljlast 1(4) o3y kel

Panel unit root test: Summary Series: (UNMP)
Exogenous variables: Individual effects] .Ind1v1fiual effects, None|
individual linear trends
Method Prob. Prob. Prob.
Levin, Lin & Chu ¢ 0.000 0.000 0.0000
Breitung t-stat 0.0355
Im, Pesaran and Shin W-stat 0.0276 0.2094
ADF - Fisher Chi-square| 0.0283 0.0883 0.0000
PP - Fisher Chi-square| 0.000 0.0001 0.0000
Panel unit root test: Summary Series: (dva,
Exogenous variables: Individual effects, .Ind1v1$1ual effects, None|
individual linear trends
Method Prob. Prob. Prob.
Levin, Lin & Chu ¢ 0.3185 0.0981 0.0000
Breitung t-stat 0.7994
Im, Pesaran and Shin W-stat 0.022 0.3709
ADF - Fisher Chi-square| 0.0233 0.254 0.0000
PP - Fisher Chi-square| 0.000 0.000 0.0000
Panel unit root test: Summary Series: (fva)

) o Individual effects,
Exogenous variables: Individual effects| ) None
individual linear trends
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Method Prob. Prob. Prob.
Levin, Lin & Chu ¢ 0.0154 0.0058 0.0000
Breitung t-stat 0.0944
Im, Pesaran and Shin W-stat 0.0144 0.2212
ADF - Fisher Chi-square] 0.0115 0.0869 0.0000
PP - Fisher Chi-square| 0.000 0.000 0.0000

EVIEWS 10 sla>¥1 bl ol - jbaaal)

A s (5 ) 03y gkl

Method: ARDL
Date: 09/11/19 Time: 22:46

Sample: 2006 2016
Included observations: 77

Maximum dependent lags: 1 (Automatic selection)
Model selection method: Akaike info criterion (AIC)
Dynamic regressors (1 lag, automatic): FVA DVA FDI

Fixed regressors: C

Number of models evalulated: 1
Selected Model: ARDL(1, 1,1, 1)
Note: final equation sample is larger than selection sample

Prob.* t-Statistic Std. Error Coefficient Variable
Long Run Equation
0.0000 4.814074 0.025444 0.122488 FVA
0.0001 4.310751 0.070245 0.302807 DVA
0.0000 -6.515095 0.025119 -0.163651 FDI
Short Run Equation
0.0025 -3.195803 0.110187 -0.352135 COINTEQO1
0.0135 -2.569912 0.045120 -0.115956 D(FVA)
0.0479 -2.032393 0.070100 -0.142471 D(DVA)
0.0050 2.951619 0.028336 0.083638 D(FDI)
0.0008 -3.576038 0.595325 -2.128904 C
Mean dependent
0.439772 S.D. dependent var -0.100078var
S.E. of
-0.000912  Akaike info criterion 0.295976regression
Sum squared
1.098743 Schwarz criterion 4.029685resid
0.441140 Hannan-Quinn criter. 38.03832L0og likelihood

selection.

*Note: p-values and any subsequent tests do not account for model

EVIEWS 10 stax¥1 bl ol - jbaaal)
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