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KOF_W 0 -969"
| Sig. (2-tailed) .000
Phillips-Perron _lia¥ sassll jaa @l jlial (adle 1(2) 48 Jsaa
KPSS sl
e By O paiall
Jhall KPSS | Phillips-Perron el _dsiall
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Dependent Variable: GII_W
Method: ARDL

Date: 03/13/23 Time: 20:13
Sample (adjusted): 1991 2020

alladl s giia o 3 gall

Included observations: 30 after adjustments
Maximum dependent lags: 4 (Automatic selection)
Model selection method: Akaike info criterion (AIC)
Dynamic regressors (4 lags, automatic): KOF_W_0

Fixed regressors: D1 D2 C
Number of models evalulated: 20
Selected Model: ARDL(1, 0)

Note: final equation sample is larger than selection sample

Variable Coefficient ~ Std. Error t-Statistic  Prob.*
Gll_W(-1) 0.873991 0.032043 27.27583 0.0000
KOF_W_0 -0.001041 0.000211  -4.933377 0.0000

D1 0.002145 0.000839 2.556984 0.0170

D2 0.002879 0.001461 1.970141 0.0600

C 0.119062 0.028228 4.217910 0.0003
R-squared 0.998682 Mean dependent var 0.525700
Adjusted R-squared 0.998471 S.D. dependent var 0.041122
S.E. of regression 0.001608 Akaike info criterion -9.876583
Sum squared resid 6.46E-05 Schwarz criterion -9.643050
Log likelihood 153.1487 Hannan-Quinn criter. -9.801874
F-statistic 4735.042 Durbin-Watson stat 2173179
Prob(F-statistic) 0.000000

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

selection.
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Heteroskedasticity Test: Breusch-Pagan-Godfrey

Null hypothesis: Homoskedasticity

F-statistic 1.418634
Obs*R-squared 5.549751
Scaled explained SS 3.711674

Prob. F(4,25)
Prob. Chi-Square(4)
Prob. Chi-Square(4)

0.2568
0.2354
0.4464

Breusch-Godfrey Serial

A dals Y1 ladl 1(0) i s>

Correlation LM Test

Breusch-Godfrey Serial Correlation LM Test:
Null hypothesis: No serial correlation at up to 2 lags

F-statistic 0.132580
Obs*R-squared 0.341919

Prob. F(2,23)
Prob. Chi-Square(2)

0.8765
0.8429

HISTOGRAM- b g )58 @i (35 80 Jlaal 1(T) &) Jsoa
NORMALITY TEST

-0.002 0.000

. Il -IIIIIIII--

0.002

-YVve -

Series: Residuals
Sample 1991 2020
Observations 30

Mean
Median
Maximum
Minimum
Std. Dev.
Skewness
Kurtosis

Jarque-Bera
Probability

3.10e-17
4.08e-05
0.002854
-0.003501
0.001493
-0.401579
2.926144

0.813148
0.665928
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Overall F-Bounds Test _)_=ll 3 saall jLasl (V) Ai Jsaa

Overall F-Bounds Test Null Hypothesis: No levels relationship
Test Statistic Value Signif. 1(0) 1(1)
Asymptotic: n=1000
F-statistic 16.72712 10% 4.04 4.78
k 1 5% 4.94 5.73
2.5% 5.77 6.68
1% 6.84 7.84
Actual Sample Size 30 Finite Sample: n=30
10% 4.29 5.08
5% 5.395 6.35
1% 8.17 9.285

t-Bounds Test _y_aall 3 gaall JLidl 1 (A) o) Jsaa

t-Bounds Test Null Hypothesis: No levels relationship
Test Statistic Value Signif. 1(0) 1(1)
t-statistic -3.932518 10% -2.57 -2.91
5% -2.86 -3.22

2.5% -3.13 -3.5

1% -3.43 -3.82

ool ) zasai 1 (3) ) Jsas

Levels Equation
Case 2: Restricted Constant and No Trend

Variable Coefficient Std. Error t-Statistic Prob.
KOF_W 0 -0.008265 0.000667 -12.39765 0.0000
C 0.944871 0.029805 31.70185 0.0000

EC = GII_W - (-0.0083*KOF_W_0 + 0.9449)

ECM Regression Uaall musai 3 gai 1 (V4) o) Jsoa

ARDL Error Correction Regression
Dependent Variable: D(GII_W)

Selected Model: ARDL(1, 0)

Case 2: Restricted Constant and No Trend
Date: 03/13/23 Time: 21:59

Sample: 1990 2020

Included observations: 30

ECM Regression
Case 2: Restricted Constant and No Trend
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Variable Coefficient Std. Error t-Statistic Prob.

D1 0.002145 0.000780 2.748993 0.0109

D2 0.002879 0.001121 2.567370 0.0166

CointEq(-1)* -0.126009 0.009144  -13.78067 0.0000

R-squared 0.631581 Mean dependent var -0.003867

Adjusted R-squared 0.604291 S.D. dependent var 0.002460

S.E. of regression 0.001547 Akaike info criterion -10.00992

Sum squared resid 6.46E-05 Schwarz criterion -9.869797

Log likelihood 153.1487 Hannan-Quinn criter. -9.965091
Durbin-Watson stat 2173179

* p-value incompatible with t-Bounds distribution.
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Forecast: GII_WF

Actual: GII_W

Forecast sample: 1990 2020

Adjusted sample: 1991 2020

Included observations: 30

Root Mean Squared Error 0.001794
Mean Absolute Error 0.001454
Mean Abs. Percent Error 0.275629
Theil Inequality Coef. 0.001701

Bias Proportion 0.002583
Variance Proportion 0.034836
Covariance Proportion 0.962582
Theil U2 Coefficient 0.383898
Symmetric MAPE 0.275588
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The impact of global shocks on the relationship between

globalization and gender differences in the world

Econometrics study using Augmented ARDL
Dr. Fayez Abdelhadi Mahmoud

Summary:

Globalization is represented by the dominance of the Western model, as a
global model, through flowing traffic between different parts of the world,
to a comprehensive set of economic, political and ideological processes, that
transcend geographical, temporal and spatial barriers between countries, and
increase its interaction in all directions of political, economic, cultural and
military life, using information and communication technology, to constitute
one of the important global phenomena since the last decades of the twentieth
century, It occupied a wide debate between opponents and supporters, This
prompted many researchers to study it in different fields of economic,
political, social, educational, and so on, Which intertwine and interact to pour
its positive and negative impact on the lives of people of different genders.
The outcome of these results appears in the effect on the differences between
the gender, this raises several questions, as follows:

What is the impact of globalization on gender differences?
What is the type and degree of that relationship?

What is the impact of global shocks, represented by the global financial crisis
and the Covid-19 crisis, on the relationship between globalization and gender
differences?

What is the best Econometrics model for estimating the relationship between
globalization as an independent variable and gender differences as a
dependent variable at the level of all countries of the world?
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