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o ABSTRACT O

The objective of this paper is to study the impact of public spending on unemployment rate
in Syria during the period from 1990 to 2020. To this end , we used The Autoregressive
Distributed Lag Models (ARDL). This study showed that there is a long-term equilibrium
relationship between unemployment rate and the two indictors(growth of current and
investment public sector spending). This means that divergence that can emerge in the
short term can be corrected and returned to equilibrium in the long term. This study also
showed in long term a scientific positive impact of growth of current public sector
spending on the unemployment rate in Syria during the period studied, and unscientific
negative impact of growth of investment public sector spending on the unemployment
rate.

while the study showed that in short term, there is a positive effect between the value of
the unemployment rate and current public spending, and the presence of a scientific
negative effect for the previous two values of current public spending on the
unemployment rate, and the absence of an effect for the value of the growth rate of public
investment spending and the value of the unemployment rate, and the presence of a
scientific negative effect for the second previous values of public investment spending and
Unemployment rate.
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(AUTO Regressive Distributed Lag Model) ARDL gisi-3
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Jae i) (&8 o JsY) daal & ksl Johansen and Juselius (1990) Johansen (1988)
G A dalla ye bl i i il (2005¢ dghaes den) dapall uit e ALalia Dusf
Pesaran and Shin (1999) (e JS dea 3 5¥) il JalSil) dajn 3 cadial) asay Alls
Autoregressive dcisall elay) clpil S iyl 3 JsY Pesaran et al. (2001) 5
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o= ARDL zgial Gy @il Jalall Slaa) 25 5 (e 5 ¢ Distributed Lag Model de sl ¢ Uiyl el
(2018 isxsall) Bound Test aaall jlial " cny Pesaran et al. (2001) Jé e she )il Guyh
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Al il ytie 3l Cilyitie aaen of g -
Johansen Lol cadlag)daall (dh (e AlalSia Ay aal) Sl paiall Cul€ 1Y ae plaill iy alulal (Sa -
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sy dlyy OLS (grall cilagpall Aoy = 35aill pas 4 g Schwarz Bayesian Criterion (SBC)
Pesaran and Shin (2009) caua 5 sl Uaall jitie a50a o I BlsyY) o lad)
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Error laall s zises aladinly Jal) symad sl @ljal ARDL z3sall cilales adlaiul =3
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P q
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Prob. s sl Prob. 5 simsal) aiiall
AT L pandIT Al saaliT L g T
- - - 0.000 -2.96 -5.77 x1
- - - 0.000 -2.96 -4.73 X2
0.002 -3.0 -4.4 0.09 -2.98 -2.6 Y1
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Joaall A e Jaadlig caganl) jlial aladinly 73 gaill Cilyatia on Ja¥) Alish 35315 Al apas Hloals
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Akaike Information Criteria (top 20 models)
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dales Jal gl syual )4l S il Oldeddl e Jaaall G'q}q.d\ e 3ale b oY) p sl
e sl )5l
ARDL 7 igai il milii (3-3) &) Jya

Variable Coefficient Std. Error t-Statistic prob.*

C -5.99881 | 2.532661 -2.36858 0.0317

Y(-1)* -0.46134 | 0.090091 -5.12087 0.0001

X1(-1) 0.931292 | 0.162676 5.72481 0.000

X2(-1) -0.04033 | 0.109604 -0.36797 0.718

D(Y(-1)) -0.37434 | 0.218615 -1.71234 0.1074

D(Y(-2)) 0.381557 | 0.223914 1.704036 0.109

D(X1) 0.229143 | 0.045714 5.012544 0.0002

D(X1(-1)) -0.41554 | 0.097526 -4.26085 0.0007

D(X1(-2)) -0.19482 | 0.067047 -2.90575 0.0109

D(X2) 0.078549 | 0.082435 0.952857 0.3558
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D(X2(-1)) 0.098479 | 0.066719 | 1.476028 | 0.1606
D(X2(-2)) -0.113504 | 0.04951 2.292561 | 0.0367

Eviews 10 .zaliyll clajia :juaal)
Sn cldes (adlain) Ml WiSes lilaa) dygine ARDL ziga cilddae alies of Jsaall (e Bl

LJa¥) Al ol
Ja¥) Aygh o5l Al Ly (4-3) A Joa
il Coefficient Std. Error t-Statistic Prob.
X1 2.018652 | 0.333795 6.047589 0.0000
X2 -0.08742 0.243699 -0.35873 0.7248
C -13.0029 5.491073 -2.36801 0.0317
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Gsime o S a5 0. 72 gl Al JainY) ded (Y Uilas) Lsiee p W) Al 3lisy)
danse Waand gylall alall Bty Aadea 3yl Y oLiWL 5 ¢ adall dumpd diis Ul 5 5% Slasy) AV
O ALY il Gallie 13 5 Alladl Jane 5 gylal) aladl Byl G JaY) Al Gyl dDle cllia
S ) Giay o Gasidal @l aladl G o o ASe AN (8 o) s A ol o
Jane (mliasl 5 Al o il 5ol 5 ) it als e Lo adud) o bl saly ny Lo Jladl
LBy Bl st e Wine 5 daiall Laball bl dsloud) Q58] 35my usdy 5 Al

3l Gl w0 (5-3) a8y Jsanll DA (e 1l ld (JaYl spuad (sl Glades gagpady bl
D (x2(-1)) sD(x2) Jac Lilian) iy 5ine

-aY) Byl (s cilalaa (5-3) ad Jgra

Variable Coefficient Std. Error t-Statistic Prob.
D(Y(-1)) -0.374344 0.179524 -2.085207 0.0546
D(Y(-2)) 0.381557 0.182454 2.091247 0.0539
D(X1) 0.229143 0.039483 5.803636 0.0000
D(X1(-1)) -0.415543 0.081384 -5.105984 0.0001
D(X1(-2)) -0.194822 0.058035 -3.356970 0.0043
D(X2) 0.078549 0.055487 1.415639 0.1773
D(X2(-1)) 0.098479 0.053384 1.844722 0.0849
D(X2(-2)) -0.113504 0.044087 2.574522 0.0211
CointEq(-1)* -0.461343 0.066727 -6.913861 0.0000

Eviews 10 .zalinl clajia @ juaal

Gay) 5 Alad) Jane o il gad) e (0.22914) iy lay) 586 agmy @iladl Jaall e it
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Sl « CUSUM sl oS5l g sanall 5L Taig ¢ poiall zasaill of ol JSa1 (DA (e Jaadls
CUSUM of laaly Jas Laiy ¢ 5%V (s5ie vic S cilelhadil asag Y s dus il duiejll 358 JalS
Jare B LGl Gyl Gaany s 68 8 2015,2013  wle DA z3sall @l aae 2925 Squares
(3-3) Jsall Pl (e oSU 5 5 ¢ A o cupal) oW Alladl Jare 8 530S0 clyurill Glld 3 gays Al
<1(0.29 ) Jarque-bera ,lial ddlaal ded of sy Cua o aglall ayysill oads zsalll il of (e

%5 AN s die aphall aysill o z3salll sy o ol aaad) dpmpd Jas JUll 5 0.05 e

Bloall Ll il (3-3) a8, Je

Series: Residuals
5 Sample 1994 2020
1 Observations 27

Mean -5.02e-15
Median -0.163166
3 Maximum 7.673379
Minimum -5.751986
Std. Dev. 3.068265

] Skewness 0.642004
Kurtosis 3.741917
1]
Jarque-Bera  2.474008
0 Probability 0.290253
T
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e O ) Jsaall e Laadl Cum zdsalll el e 5 SI3 Bl dsas e (e GEa S Laf
s LSl ) 4 S0 Ll asag aie im W% 5 (e ST - Ljung—Box laa¥ dlaaY) Al
‘53;2” (6—3) 35_) Jsaall gA T sa

o) G AN BLEY) JLES) (6-3) a8 Jea

Autocorrelation Fartial Correlation AU Paic Q-Stat Frob®
1 O 1 1 O 1 1 -0.0932 -0.092 02592 0611
O 1 O 1 Z -0.121 -0.131 07209 0697
LI 1 L 1 2 -0.147 0177 1.4271 0.699
1 O 1 L 1 4 -0.097 -0.159 1.7483 0782
1 ]| 1 1 1 5 0.101 0022 21105 0834
1 1 1 0 1 5 -0.014 -0.0685 21175 0.909
1 O 1 [ — 1 F 01632 -0.214 31537 0870
1 1 1 1 8 0291 0264 6B 6512 0575
1 O 1 1 O 1 9 -0.065 -0.0558 683361 0654
O 1 L 1 10 -0.132 -0175 7T.6421 0664
1 i 1 1 1 11 -0.042 -0.019 7TF.7304 O0O7T37
1 1 1 1 1 12 0.008 0044 7TF.7339 0806

Eviews-V.10 zwliy clafa : juadl

Al dagl) asll 8l 313 Lls)) asas ae (e Gaa3ll LM ( Breuch—Godfrey)  laal alasiul 5
Llldia) dasys (1.572096) (Breusch—Godfrey ) jlial jise dad cuald V) (7-3) Joaal) 3 LS

i) z3salll gy & S5 Ll agag are gl A by i e 0.4556

Alsall N BLEY) LR (7-3) s
Breusch-Godfrey Serial Correlation LM Test:
F-statistic 0.401866 Prob. F(2,13) 0.6771

Obs*R-squared | 1.572096 | Prob. Chi-Square(2) | 0.4556
Eviews-V.10 zlin clajha 1 juadll
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