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0 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.

Key words: Time series stationary, Public sector spending , Unemployment rate , ARDL
models.
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ol SIS ¢ eV sl Jilie Dy gaad) yll) e (mliasl 5 L) & Al (ality dpadmil] Lasaacal)
Al caddls S L) IS e a2l oo (3uaa dae pajd L oysdiar 53 (L) Glall BlY)
dle 20.93% ) slasd (Sl il Covny Al Jaee (imidil 28 e o coall 58 Dl
o Adnl) Lagll 2020 Jle Pla Jlay) o) molill ded aalg o2yl e paliaiVl 3 elas ¢ 2020
& o 82020 ale %113 (Y=0-Y) Llendl bl )0 4y Cum adaill Jame gyl 5 2019 ale
A Cipan oo bl 2019 ple o ) S el admill 5 sy 2019 sle %34.52 oo
e Gl galdll 8/ sl jsnal dain V) gl 4l 5 any Rl 1 liie] (Sa ey (g3l
Gl 3 paladl 674 e disty @lad daws 4 e IS il il Al delial) 5 5l
e Laay)
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FEgrw gé o) el Jaaa (1—2) (53) Jedd)
s Lilasy) cileganally (1999-1990) 5ill o) el e 33salal) il o slaie¥l Gald) dae) ot sl
. 10 a3, 43l Eviews galiy aldiuly §(2020-2000) 5580 5 lasdl g385al) cuigal)

1) g (b Aa) e 4-2

ol aal anl aay il o iyl SIS el Janey Ailaiall QL) Lgie 52 Lol 4pysm 8 AUl
38 G el iy dalaid) clasd (@3l CoSall bl sasallyy ade llall e Jeall aje 3345
sl ol sale 25 Y 0sale 10 G gyl 3) (2020 — 1990) 5yl s 850 2.5 GlSadl sae ol
(anss sle 15

835 5 Jeall 58 gt Jane B lolin) iy @B (8 painaS Cipny (gopndl pdinal 0 AT dea o0
A5 s 3 (2004 ale Jelal) 2aill) slasd (Sl Sl bl Bagy cagde bl e Jeall gy
- (7 35) dui 260 — 25) @l S LS 7 ¢ 21.9 i A (24 = 15) wludl

Aldaxty (gabaid) Laliil) Galaca) o A lain¥) 5 Zabai®Y) W) 5 3 & cuall g i ol g Vs
Olle 226 (2016-2011) sl Pla o) molil) Jlaa) 3 GpeSall ilaald) o 28 ol elid) Cavay
2015 ole Alall Jars b go olld Gol5 52010 dle gysmdl aall malll  Jlea) Calawal day)l s gl ¢ V50
DAyl g alad) BUASY) G A8l 5-2

LSS Ayl Claaal (58 Al Jame 5 alall Gl Gp 4D Joa Dalai@Y) (uplaall 3yl cailial
WY1 0sSs Ladie ylsall Jal€ll Calagill Alla 8 Aladl (adds saa dee e Bl o oSay 2Ly
G 5 gaba®) Llal e 53l 3 AeSall s Jlea) ae b gsie 8 Al 4 aa il
o RasSall lengin ) ki) bl o (Gleani (silie) pendy o 5 il Aadl) gy g 5 ¢ Qs
dee a5 Al 5 adill el shlae 5 galaBY) LW Géas 8 Adlad JSY) i)
5 S i) o SaBY) 8 Ol et 38 el ae paBlin Y Al o geaad ol W G
lai®y) lhlubs P e desSall (S (8 5 (Jlo sie Dl (585 8 5 Al d5a c@lly calia
Sl L bl clieloae il A e Jol) Calagl) e Ala lgin) Lpm gl Al Aubuldly A
Jane o alad) @iyl 58l dale aii Sa ale JS& 5 3aaa il BI85 z Y1 G 5ol (e Cilajadl)
t Y1 A e A
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AdUad) g alal) (BEIYY G ABDad) (2-2) aB; JSil)

alal) 3Ly g lis
el Gallall g s

sl g i

J

LY udas = \ il gl )
4 i
s gill g lds ) sle slal) Jama pla )
shldi 5 yal BY)
i I
A aaliad Al ¢ s

Laald) dlas) e yuaad)

(AUTO Regressive Distributed Lag Model) ARDL z3si-3

Engle and Granger (1987) e Lulul Slae) adad ) @lniall Jalsall cblas) aladiul of as
Jae i) (&8 o JsY) daal & kil Johansen and Juselius (1990) sJohansen (1988) s
Gl dslla pe cllaaYleds i by ¢ (2005 ey dea) dajall et e AlelSia Dl
Pesaran and Shin (1999) (e JS dea 3 5a¥) chriall JalSil) dajn 3 cadlial) asay Alls
Autoregressive dcisall slay) il S iyl 3 JasY Pesaran et al. (2001) 5
z 3 xe Autoregressive model, AR(p) S laady) 73kt ey a3 Cus Distributed Lag Model
o= ARDL zgial Gy il Jalall Slaa) 25 5 (e 5 ¢ Distributed Lag Model dejsall ¢ Uiyl el
(2018 isxsall) Bound Test asaall jlial " cxy Pesaran et al. (2001) Jé e she )il Guyh
toh Lo ARDL (385 350a]) lial asly

Al il ytie 3l Clyitie aaen of g -
Johansen Ll cadlag)daall (pds (e AlalSia Ay aall Sl paiall Cul€ 1Y) ae plaill iy alulal (S -
(hiall gpend saals JalSill dayy 05S5 of i 3

il JalSill (291 BN (€ay saim gl any 5 dsne Claaliall 220 (€ Ladie Abplai (o -
Bam il aatl laaliall (e S dae lapuln Al

: (Nkro; Uko, 2016) a5 Jale &M ye &4 ARDL jlial aladind (6 G Lo e ol -

:A5Y) dapall 330 53 UECM el Undl) et 3503 ) A el il Jalall sl g oy — |
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(1—3) (3) ABall
p q
Al)’t = BO + Z BlAIYt—i + Z BZ AlXt_i + allyt_l + alet_l + Et
i=1 t=0

- chaniall 3yl Jelae i A

Sl ae 058 o gl e g) Jied) Jpiall 5 il il el slay) i ) i g 5P
- (AasUsie el il oY)

Short-run RelationshipJaY) s uai i)l Gldea : By ¢ By

.Long-run Relationship JaYI ilh 2l cildee : ay ¢

odgan G 3 Ll gl Gl 5 agaee leal) ddagie 5l anls  Jlsdall Uadd e ) il o
dide JalS agms JEAY i aysl oty o3 Wald (L) F ) )Lyl jd5e o agaall Hlidl adiey
P Y ALy axal) i dl) e Lua (s ¢ (1) Aalaall 3 il G Al 4Dl e Cadsll
(0= 0p=0) e Juls 2ngy ¥V taaell Ly s

(0 # 0p# 0) e Jals 2ngy 1 ALad) Ay )

cibiall iy paal) piajh by i Ulad) sl Zaill o ST gl Foiled (5 Laxiad
e ¥ Uil (Lol despal) Aadl) (o real Aygunall FoLasy) ded ()6 Ladies 1S5k Sl dlalSia
- Shuiall (@it JalSS ABDle aag Y (Ul caanll Apah i)
P Jie Jalsadl (e Ao sanay (Al Jlas) )asaad) liald Jagiy

(1) 51 1(0) « ARDL z3saill & clyscial) JalS5 4>

sl (8 dardiuall i patall are-

cale olail 1850 o i Jle ARDL zigai ¢ )gial

Al ana-

AV Aageal) ooty Jyshall JaY) dlalae 5 S gyaal) haiall G @ljifie Jal dgay il ey =2

(2-3) &) Bk
p q

Yi= ap+ Zﬁth—i + Z 8 Xe—1 + &
i=1 t=0

c sl Uadll aagp 5 eriiudl slayl i N g 5p 5ua § 5 9 Ly
slbee S Akaike Criterion (AIC) Llae N 2l ARDL z3gas 8 eUaty) da) Hlid)

sy dlyy OLS (gpmall cilayyall Aoy = 35aill puas Jd g Schwarz Bayesian Criterion (SBC)
Pesaran and Shin (2009) caua 5 sl Uaall jitie 2a o I BlayY) o lad)

sl Ul Ala 8 oaadl aaS ol S5 LAl as
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Error laall s zises aladinly Ja¥) symad sl @ljal ARDL z3sall cilales adlaiul =3
:‘E;&\ (Correction Model, ECM)
(3-3) A3, adlal)

p q
A)/t = c+ z 'SiAyt_i + z 61 AXt—i + lIJECTt_l + Ut
i=1 t=0

5 (1) ) 50l il Jalsil) dsles e dailill Bl e a5 ladld) moaas o ECTio1 Jiag

JaY G il b DAY e gy ) Sl de g Guly @A) sl Ao delas e e
Jashll Ja¥) b o)l olaily ypadl)

el Aulail) cuilal) 1-3

@lall Al Gyl e IS o) paill Jane Laa Caliisall Cpppaially Al Jarey o) piall aaas
(ol alall liyls

g ptal) Agiall) Judludl JhEEGY) LAS)-

Juladl il (s5ine Aymal LA elialy L anilis (iaje s ARDL zasas pafiy ol iliall Jalsill lisl) 8
Oy b OIS 1Y) Ay damy ¥ zdsall of Jliel dade IS0 JelSE) A e Capll deadiad) A3l
Slo gsal) Ll (S L) Gl @ (aym (173) ) dsaall 5 L S0 @l vie 5jfiae cyial
e e Afadll Audadl of (gl sangll J3a e Aludull clgia) e paall i (a5 il Aal) Judlud)

(A BaAl M) die 5 g giuall dic) cpiall RN LSS @il (1-3) Jsss
Prob. Y G Prob. 5 siaal) il

Al aaliT 4 pundIT Al T 4 s lIT
- - - 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

Eviews 10gelin) alaiialy Ui Ghlha) Gk il jaadl)

e gl (51 Jia Zapal) e OlalSie (L) 5 @lall alall BEY) Gaiall o Jsaall e Ll
=1 Gsied) die e Al Jaee e o 5 1=0ggsial) xie

:ARDL g isal 38y ¢liidiall JalSil) jlasi) gz igad yuali —

iajiall Bound Test asaall jlaa) 5 UECM Uadll st z35ai o el ARDL z3gai iy

ey @ldal) JalSil) L) S s o @il JalSall duhal ) Pesaran et al. (2001) Jd
: SY) ARDL g3

(4-3) &) aal)

AlYLle = By + X0 B Alyle i+ XoB, ALXTe s + BB, ALX2; + aglyle g + oplx1e 4 +
0(31X2t_1 + E¢
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Joanll A e Jaadlig caganl) Slal aladiuly 73 gaill Cilyatia o Ja¥) Alish 25315 Al apas Hloals
iad Cum % 55 10% ANV Gsime vie Ay pad) clysid) Gu JaY) Ak Agjls ADle aeag (2-3)
Alell Al Gadl) (e ST (19.958 )i suaal sy

el Jalsil) La) milis (2-3) ad) Jgan

I=1 =0 Signif. sl sl Vi aall dun
5 F-Bounds Test

3.35 2.63 %10 Wlst ABle aa g

387 31 %5 9.958 Y Aysh

438 3.55 %1

Eviews 10 .zalill alidialy JLHaY) qiliis juaal

Ghs JaY) Aligh ()5l Allae iy i e al) gm g ihsiall G e JalS5 ABDle a5n e U 2ay
balde) g Al shlall Glays sae Lol Ld Al s Jd (Kl (4-3) &) 48lall 83l dapal)
gisadll Jlias (1-3) JSall (8 dagpmall il DA g0 5 Akaike jlae o slaeWh (zisall 4
@) plal) Glay) gyl cilays EME 5 Aladl Jana ariad olay cilays EDB jladl) e 138 5(3,3,3)

Lol alal) 3layl;

Akaike Information Criteria (top 20 models)
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13,4,0) |
L3,3,1)
Li4,3,0)

L4, 3,
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ARDL g 3gaill 3hlall cilajs jLadl (1-3) Jedll
Eviews 10 .zl clajia @ juaal

A

daleas d;ﬁ[\ gl 3yual )4l ‘_;\S);_\ il Oldeddl e Jaaall GL}J\ e Bale oY) psdi
e sl )5l
ARDL 7 igai il milii (3-3) ad) 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(X?2) 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 Wi€es lglaa) dygine ARDL ziga cilddee alies of Jsaall (e B

LJa¥) Al sl
Ja¥) Alghs ol ABe s (4-3) o) dsss
BN 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

Eviews 10 .zl cilasia 1 juaall

F YIS Jal) Alsh Al Al deluas WiSe Aol 3l DA (g
Y = (2.018*X1 - 0.08*X2 -13.0029) (5-3) ¢§J 433ty

Jia¥) iad o Lilan) Lysina ilal) alall GlY) e Aales of Ja¥1 ALk o35l Ale (e Bl
ol Jsii A paall Bpmd by Ml 5 Slasy) AV (ggie e il (A 5 0.000 (gsls 2l
e Aalre Loy LS ieall e Ugiee dabide daledl o3 ol Aladl dpm @l O 5 degire Ciladeall
Gsime o S a5 0. 72 ool Al JisY) ded (Y Uilas) Lsie pe W) Al 3lisy)
danse Waand gylall alall Bty Aadea 3yl Y oLiVL 5 ¢ adall dumpd Jiin Ul 5 5% Slasy) AV
O ALY il Callae 13 5 Alladl Jaee 5 gylal) aladl Byl G JaY) Al Gyl dDle cllia
A ) Giay o Gasidall @l el G o f ASe AN (S o) G A ol s
Jane mlisdl 5 Al o bl 5ol 5 ) eint als e Lo adad) e bl saly iny Lo Jladl
LY bl st e Wine 5 daiall Laball bl dsloud) Q58] 35my usdy 5 Al

3l bl w0 (5-3) a8y Jsanll DA (e 1Dl Wld (JaV) spuad (plsil) Gilades pagpady Ll
D (x2(-1)) sD(x2) lae Lilias) dysinae

-aY) Byl (s cilalaa (5-3) ady 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
DX1(-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

Glsy) 5 Aladl Jaee (o peaill sl e (0.22914) (s5inas i LAl sy bl Jsaad) (e gt
Jie o lall Al Gl riladl el (<0.1948 )(-0.4155) b gsina il 25n5 5 oolad) alall
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() o gine 5 Wl Joe o (pleinn) GUDU gsina Sl 35m5 pe LDl WS ¢ Alad)
Jalaal L Lall L)) oVl 5 cllladl Jaee 5 (laia¥) aladl LD iy 4Ll 6800.113504
lemanaa ps Allad) Jame a8 Jal) syual YY) e %0.460) x5 (-0.46134) Ladll s

le Pla g yaall diaill saa gl Pla

s claleall i) sae & yeals (lSon i ol o ULl Sl (e 2SEI czr3gatll 3085 e £ LiY) 2y

dy JSall & mase a5 Stability Test z3sall cild Hlia) axdiuin (JaY) spuad Glabed) go JaY!

.CUSUM of Squares 5 CUSUM jlia) =il pemid) Y (1 2-3)

g isalll il JLaa) (2-3) &) gL
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— CUSUM — 5% Significance —— CUSUM of Squares - 5% Significance

Eviews 10 .zl clajia @ juaal)

el « CUSUM  alsll oS5l g sanall LY Baig ¢ paiall zasaill of ol JSa1 (DA (e Jaadls
CUSUM of laaly Jasd Laiy ¢ 5%V 2 (s5ie vic 8 cilelhadil agag Y s dus il duiejll 358 JalS
Jare B LGl il Gany s 68 8 2015,2013  wle DA z3sall Gl aae 2925 Squares
(3-3) Jsall Pl (e oSU 5 5 ¢ A o copal) oW Alladl Jare 8 530S0 chyrill Gl 3 gay5 Al
<1(0.29 ) Jarque-bera ,lial ddlaal ded of Lany Cua o alall ayysill aads zsalll sy of (e

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

ol 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

7] Skewness 0.642004
Kurtosis 3.741917
1
Jarque-Bera  2.474008
0 Probability 0.290253
T

N T T T T
6 5 4 3 -2 41 0 3 4 5 6 7 8

Eviews-V.10 gl <lajda :juaal
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e O ) Jsaall e Laadl Cum zdsalll o e 5 SI3 Bl dsas e (e i S Laf
s LSl ) 4 0 Ll asag aie im W% 5 (e ST - Ljung—Box laa¥ dlaaY) Al
‘53;2” (6—3) 35_) Jaall gA T sa

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

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) astl 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 LS aga are gl A by e e 0.4556

Blsall I Bl ) Lad) (7-3) Jsaa
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 jdadll

Lol olie) i€y ale s Al JSLEAD) o NS el 2 3saill ol 2 ) WSy Gaw Lo S DA e
g ) il priall

A 8Ll K) Cul:ul\

agidy olal)l GUEDU gsiall il Jaray Alad) Jare o oY) dlgha 03l ADle a5ms Audial) Cujelal —1

3P PPN

ipsw b @lall bl GEDU gl sall Jamad sy 530 asa dashall Ja¥) G adl dudall cpelaf -2

alall G gadl sl Jaeal gsine e wSe 8B 2y 5 dugad) sl PA Al Jae e

A Jaee e gyl

aladl Byl 5 Aladl Jame dad Gn el 5 sime S dmg uaill JaY) 3 adl Auhall el -3
DRl S ares ¢ Alad) Jaae e (lall alal) BN i) Gaedll lu gsine A1 s (golal
Orftion A8 Aall b geina A1 a5 Al Jaee dad 5 gleinl) alad) Y1 sai Jare Al
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s Al Jane a8 JaY) 5pmd YRV (0 %0.465 Allad) Jans 5 olein) alall 3lad
e Dl Gl g ynall Aaell saall PA Lpamas
-4
rcluagl) g clalisiay)
Galal oap alall G augll ol Js ) Aalamy) dplall e 8 el slay) dalaa -]
dasSall leay) by saley Lagsy 1aa, cAadiall il dubid) llad are e Joy @l Gl cdliadl Jana
oaial (e gl g el aal Jaly Alladl Jame (mis b die oglhaall sl gag ()lall alall Gl Jual
Gl 830036 At Caagd) (Biiad e samy 5 Aisanme (lall alad) GV as ol 2y A aaall Jaee
il g ) Jh e U Dhadas 3las ol K
CRdl b aald 5 dee s alas Al apliall ely bl Aaiiall L] s alel) WY1 A =2
Jashall Ja¥) 8 Allagl Jaes mggas 8 Allad 5100 2ey alell gyleia¥) Glay) (s<) Alladl Jaxs
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