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O ABSTRACT 0O

This research aims to study the regression between wages and labor productivity using
the self-regression model for slowed time gaps ARDL without the requirement of
integration of variables studied at the same rank, and the research dealt with the case of
one of the branches of Syriatel Communications Company which is Jableh branch.

As the stability of each variable was studied separately using unit root tests such as the
ADF extended cocktail test and we found that each of them is stable at the level (0), and
given that the study sample is rather small we used the ARDL model to study the common
integration between monthly wages and work productivity, and the UECM model to
correct the relationship Among the variables from the short term to the long term, it was
found that there is a common complementarity between the variables in the short term, but
it turned out that this relationship is not significant in the long term.
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2 153900 | 433 2 170217 | 400
3 128760 | 435 3 172161 | 392
4 103680 | 215 4 103260 | 384
5 103560 | 216 5 119865 | 245
6 123600 | 488 6 149940 | 278
7 123420 | 439 7 129963 | 279
8 123600 | 240 8 202497 | 287
9 161280 | 233 9 186867 | 395
10 157020 | 245 10 116622 | 370
11 156930 | 322 11 163467 | 366
12 179610 | 376 12 163401 | 359
2017 1 123600 | 251 ARRR! 1 143304 | 403
2 126690 | 263 2 130179 | 411
3 98280 348 3 189987 | 452
4 102600 | 337 4 190266 | 244
5 123600 | 329 5 126870 | 299
6 136500 | 259 6 136734 | 297
7 126666 | 264 7 139950 | 344
8 123300 | 433 8 129960 | 309
9 96000 488 9 106410 | 412
10 102600 | 322 10 115350 | 439
11 112800 | 341 11 112977 | 289
12 130686 | 300 12 96990 255

dsb aal Jilsa cLall 454 (e by — A e 1 juaall
L) Hsat) Abadadd olUay) 5y
Oolsd Jlaal Lgie Lpal Ally elly Lalall @hlaa¥) sl e alae¥) e oY elad) 858 Jsh aasil
AIC s SC
gl oY) Aaded sUa) 5 gl 203 ) @fliay) (Y) Jgs>
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23.46515  23.49292  23.44982  8.95e+08 NA -444.5466 0
23.32919* 23.38472* 23.29853* 7.69e+08* 7.341272* -440.6721 1
23.38930  23.47259  23.34330  8.05e+08  0.275075 -440.5227 2
23.43860  23.54965  23.37727  8.33e+08  0.634482 -440.1682 3
23.45346  23.59227  23.37680  8.33e+08  1.752548 -439.1591 4
23.51527  23.68184  23.42328  8.74e+08  0.196848 -439.0423 5
23.57385  23.76818  23.46652  9.14e+08  0.290950 -438.8639 6
23.58023  23.80232  23.45757  9.07e+08  1.847527 -437.6938 7
23.57020  23.82006  23.43221  8.87e+08  2.261804 -436.2120 8
23.61451  23.89213  23.46119 9.16e+08  0.662275 -435.7626 9
23.66988  23.97526  23.50122  9.58e+08  0.340139 -435.5232 10

* indicates lag order selected by the criterion
LR: sequential modified LR test statistic (each test at 5%
level)
FPE: Final prediction error
AIC: Akaike information criterion
SC: Schwarz information criterion

HQ: Hannan—Quinn information criterion
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Null Hypothesis: X has a unit root
Exogenous: Constant, Linear Trend

Lag Length: 1 (Fixed)
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Prob.*  t-Statistic

0.0326 -3.696962  Augmented Dickey—-Fuller test statistic

-4.170583 1% level Test critical values:
-3.510740 5% level
-3.185512 10% level

*MacKinnon (1996) one-sided p-values.
Augmented Dickey—-Fuller Test Equation
Dependent Variable: D(X)
Method: Least Squares

Included observations: 46 after adjustments

Prob. t—Statistic Std. Error Coefficient Variable
0.0006 -3.696962 0.169963 -0.628348 X(—l)
0.4525 0.758294 0.156615 0.118760 D(X(—l))
0.0011 3.496209 23057.12 80612.54 C

0.5775 0.561449 296.3098 166.3628  @TREND("1")

1237.174 Mean dependent var  (0.277942 R-squared
20511.62 S.D. dependentvar (0.226367 Adjusted R-squared
23.24924  Akaike info criterion  25957.37 S.E. of regression
23.40825 Schwarz criterion 2.83E+10 Sum squared resid
23.30881 Hannan—Quinn criter. —-530.7325 Log likelihood
1.900795 Durbin-Watson stat  5.389033 F-statistic
0.003140  Prob(F-statistic)
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Null Hypothesis: X has a unit root
Exogenous: Constant
Lag Length: 1 (Fixed)

Prob.* t-Statistic

0.0074 -3.694594 Augmented Dickey—Fuller test statistic

-3.581152 1% level Test critical values:
-2.926622 5% level
-2.601424 10% level

*MacKinnon (1996) one-sided p-values.

Augmented Dickey—-Fuller Test Equation
Dependent Variable: D(X)
Method: Least Squares

Included observations: 46 after adjustments

Prob. t—Statistic Std. Error Coefficient Variable

0.0006 -3.694594 0.164221 —0.606729X(-1)
0.4998  0.680556 0.153246 0.104292 D(X(-1))
0.0009 3.586612 22787.46 81729.76 C

1237.174 Mean dependent var (0.272523 R-squared
29511.62 S.D. dependent var (.238687 Adjusted R-squared
23.21324  Akaike info criterion 25749.85 S.E. of regression
23.33250  Schwarz criterion 2.85E+10 Sum squared resid
23.25791 Hannan-Quinn criter.—530.9045 Log likelihood
1.903969  Durbin-Watson stat 8.054200 F-statistic
0.001069 Prob(F-statistic)

Eviews 9 lasy) galiull aladiuls (1) Joaadl cliby Ao slae¥l Aald) hie) oha i jsmadl)
Gsina o Ji a5 Prob=0.0009 laaaié (adaldll) <ol aall Ligine N s Gilod) Jgaal)
b)) o Capil ay L Gl %0 dginall (s5ise vie gsina S z el o Sy . © Laginal
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v Bise Al Jully 0.05 Lsieall (s5ine o ieal ADF dglasy Prob= 0.007 o) sy

(+) 5t

dygdd) doaliiy) dledad oUai) 838 J gh dyans
Aoyl Aaly) Al ola) 5 sk a3 A GLESY) (9) Jsaa

VAR Lag Order Selection Criteria
Endogenous variables: Y
Exogenous variables: C
Included observations: 38
HQ SC AIC FPE LR LogL Lag
11.35815* 11.38591* 11.34282  4939.178 NA* -214.5136 0
11.36217  11.41769 11.33150* 4884.026* 2.302051 -213.2986 1
11.37876  11.46204  11.33276  4891.301  1.798130 -212.3225 2
11.43703  11.54808 11.37570  5108.216  0.329567 -212.1383 3
11.49857 11.63738  11.42191  5353.814 0.212006 -212.0162 4
11.55954 11.72611 11.46755 5610.156  0.223741 -211.8834 5
11.60713  11.80146  11.49980  5803.290 0.631624 -211.4963 6
11.65467 11.87677 11.53201  6006.061  0.612740 -211.1082 7
11.71345  11.96331  11.57546  6290.202  0.266326 -210.9337 8
11.77653  12.05414  11.62320 6621.006 0.136936 —-210.8408 9
11.83228  12.13766  11.66362  6924.198  0.329726 -210.6088 10

Eviews 9 _ilas¥) galinl aladiul (1) Jotal) cliby o alae¥l dald) e (e : juaal)
(+) sl dnyn (M oei AIC Jladly (V) slad daa I sde SC led Jlasl of axs Gl Jsaall (e

(~) géb} déi}.“ c—ua.l\gj\ 2\;‘)3 ‘)\:\M

sl g S LSS 7 3lad aladdaly Basgl) Hia L)
ale slaily adald ae J5¥1 zasaill Lol =

Lygdl) Aaliiy) dudadd ple olaily gl g Jigh Sl J¥) salll JLESN (1) Jg2>

Null Hypothesis: Y has a unit root
Exogenous: Constant, Linear Trend

Lag Length: O (Fixed)
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Prob.* t-Statistic

0.0005 -5.204421  Augmented Dickey—-Fuller test statistic

-4.165756 1% level Test critical values:
-3.508508 5% level
-3.184230 10% level

*MacKinnon (1996) one-sided p-values.
Augmented Dickey—Fuller Test Equation
Dependent Variable: D(Y)
Method: Least Squares

Included observations: 47 after adjustments

Prob. t—Statistic Std. Error Coefficient Variable
0.0000 -5.204421 0.149666 -0.778924 Y(—l)
0.0000 4.779913 54.14697 258.8178 C

0.7807 0.280132 0.854715 0.239433  @TREND('1")

1.595745 Mean dependent var (.381866 R-squared
08.24186 S.D. dependentvar (0.353769 Adjusted R-squared
11.63785 Akaike info criterion  78.97517 S.E. of regression
11.75594  Schwarz criterion 274431.4 Sum squared resid
11.68229 Hannan—Quinn criter. -270.4894  Log likelihood
1.757861 Durbin-Watson stat  13.59098 F-statistic
0.000025  Prob(F-statistic)

Eviews 9 _lasy) galipll alidiuls (1) Jgiall ciliby o Aaie¥l Kald) de) ga o jdeaal)

e (ssina b (e elaily alals pe JY) z3saill off Jsiis Prob=0.7807 of asi Golad) Jsaall (e
el g ) z3sall 1 i A bl il e Cayaall 45 Ji Y SN % 0 Aginall (s5ine

Agal) Aalny) Alulud aklb aa s Sl S gigalll SLES) (V) Jsis

Null Hypothesis: Y has a unit root

Exogenous: Constant

AR
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Lag Length: O (Fixed)

Prob.*  t-Statistic

0.0001 -5.260239  Augmented Dickey—Fuller test statistic

-3.577723 1% level Test critical values:
-2.925169 5% level
-2.600658 10% level

*MacKinnon (1996) one-sided p-values.
Augmented Dickey—-Fuller Test Equation
Dependent Variable: D(Y)
Method: Least Squares

Included observations: 47 after adjustments

Prob. t—Statistic Std. Error Coefficient Variable
0.0000 -5.260239 0.147177 -0.774188 Y(—l)
0.0000 5.099116 51.56695 262.9459 C

1.595745 Mean dependent var  (0.380763 R-squared
08.24186 S.D. dependent var  (0.367003 Adjusted R-squared
11.59707 Akaike info criterion  78.16234 S.E. of regression
11.67580  Schwarz criterion 274920.8 Sum squared resid
11.62670 Hannan—Quinn criter. -270.5312  Log likelihood
1.759957 Durbin-Watson stat 27.67012 F-statistic
0.000004  Prob(F-statistic)

Eviews 9 _ilasy) malipll aladiuls (1) Jssall cility o slaieyl Lald) sie) g : jsaall
A %0 dginall (Goiee die (Goina J5Y) z3salll o sty Prob=0.000 of asi Gilall Jsaall o

Lginall (s5isn (e iwal ADF dilasy Prob= 0.0001 o aaiy ciladadl bl e Cajanll 4y Jis
il die Bt Al Sl 0.05
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ARDL il
ARDL igai aladialy élidiall Jal€il) U330 (A)Jsia

Dependent Variable: Y
Method: ARDL
Included observations: 47 after adjustments
Maximum dependent lags: 12 (Automatic selection)
Model selection method: Akaike info criterion (AIC)
Dynamic regressors (12 lags, automatic): X
Fixed regressors: C
Number of models evalulated: 156
Selected Model: ARDL(1, 0)

Note: final equation sample is larger than selection sample

Prob.* t-Statistic Std. Error Coefficient Variable
0.1226 1.574139 0.148092 0.233117 Y(—l)
0.4350 0.787935 0.000413 0.000325 X
0.0087 2.748453 78.68636 216.2658 C

340.1064 Mean dependent var  0.062933 R-squared
79.30438 S.D. dependentvar 0.020340 Adjusted R-squared
11.62562 Akaike info criterion  78.49373 S.E. of regression
11.74371 Schwarz criterion 271095.7 Sum squared resid
11.67006 Hannan—Quinn criter. -270.2020 Log likelihood
1.762465 Durbin-Watson stat  1.477522 F-statistic
0.239304  Prob(F-statistic)

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

selection.

Eviews 9 _las¥) gealipll aliiiuls (1) Joaall ciliby Ao oWl Kald) ) oa o jdeaal)
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Tartous University Journal Eco. & Leg. Sciences Series ¥+ Y+ (1) 2l (£) alaall Lgilally b8V aslall @ (ushijla daals dlae

DRl alatialy gl Aaluyly Ledl el dlusall JelKill ladl aobis Asledl 538 (hag
. dgaall
bounds test jgaall ;Liil
ARDL 3sai alaiiuly ¢l idal) JalSill aganll L3 (3) Jsia
ARDL Bounds Test

Included observations: 47

Null Hypothesis: No long-run relationships exist

k Value Test Statistic

1 13.56378 F-statistic

Critical Value Bounds

I1 Bound 10 Bound Significance

4.78 4.04 10%
5.73 4.94 5%
6.68 5.77 2.5%
7.84 6.84 1%

Test Equation:
Dependent Variable: D(Y)
Method: Least Squares

Included observations: 47

Prob. t—Statistic Std. Error Coefficient Variable

0.0017 3.345355 75.17359 251.4824 C
0.8334 0.211626 0.000424 8.97E-05 X(-1)
0.0000 -5.205910 0.149147 -0.776447 Y(-1)

—1.595745 Mean dependentvar (.381393  R-squared
Adjusted R-
08.24186 S.D. dependentvar  (.353275 squared
S.E. of
11.63861  Akaike info criterion  79.00536 regression
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Sum squared
11.75670 Schwarz criterion 274641.3 resid
11.68305 Hannan—Quinn criter. -270.5073 Log likelihood
1.759697 Durbin-Watson stat  13.56378 F—statistic
0.000026 Prob(F-statistic)

Eviews 9 ilas¥l galiull alasiuls (1) Joaadl cliby (Ao eyl Bald) as) ¢a 1 jsaal)

1T e aall aas 100 33Y) asll e Lsjlas Fstatistic= 13.5637 dad o an Gilad) Jpaall 50
aall e ST s Ledicy e JalS aag Y asl Jgii (oY) aall e yaal F-statistic e ¢)s< Laxied
Glay ges die I(1) oY) ol e el Lgiad o Laay L 8y i JalS5 angy 4 Joi eV
gl Hea¥ls Laliy) Gu o de JalS aag JElly dgiadl)

Uail) as roaal duagia
Jushl sall b Jaal) Lali) Lo duygdd) J5aY) b Astea g Ui an Jalea jlas) (V4)

ARDL Cointegrating And Long Run Form

Dependent Variable: Y
Selected Model: ARDL(1, 0)

Included observations: 47

Cointegrating Form

Prob. t—Statistic Std. Error Coefficient Variable

0.4350 0.787935 0.000413 0.000325 D(X)
0.0000 -5.178432 0.148092 -0.766883 CointEq(-1)

Cointeq =Y - (0.0004*X + 282.0062 )

Long Run Coefficients

Prob. t—Statistic Std. Error Coefficient Variable

0.4443 0.771817 0.000549 0.000424 X
282.00621

0.0006 3.700341 76.210867 8 C

Eviews 9 _lasy) galipll aliiiuls (1) Joaall ciliby Ao oWl Kald) i) gha o jdeaal)
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:JSAN (e dilalasg COINtEQ(=1)=-0.7668 a5 Uasl) as Jalea of 253 Goled) Jsaall (e
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Y =282.006+0.0004X +cointeq
e ST Prop=0.444 J) 0N L e <15 0.0004 oles dopgill 55l Jelae Lasd of aai
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ced sl OIS Can il gl Slas) Gl (g e aaia Yy ¢(@iang 0f) Jaadl dbd Gaca dajae
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cushall gadll e LaliV) Llaall e 55 Y lasg s
G ofinlll dalic Jaad) 4alil dals @lly 520l eli) e Janlly ¢ bl sLa@¥l alaal) (Y
s geadll Jaal) Jlae

121



el ¢ B ) ARDL Zibladll Luiajll clgndll S0 lani¥) = dgai aladinls Jeal) dali] Je dpgall e i dulyn

b

A dlly solay) gailly bl shail) G Al Llay b L)) e $aen ( Jaall ()
oY v alaall (Al lg Aol oslell Aae ARDL g jsall eUadl SI3l) laniy) zisai bl 4 el
UE=YEE (Yo € (VYo

Y010 (Lsan ¢ Amala . enlidl oLaBY L lise el ¢l ¢ Ghgaiall (¥

YY) Ay dals L culduhiy lpalae owlidl] SLaBY) (Gib g ¢ A (T

s L) Slewinl JaY) dbsh Lujlsill Al fibad . Jo cma tOlagh ciplalll e (€
Alaall Aalaid¥) aglall las ARDL oLl pujsi zlais [613 dhaiial] #leill gad cashaly Gangll
VS IVE YT (gDl aall aaed) ¢ puslil)

sl s 3k 6 dijlie dula s AR aleal ((gyouall silalll s i€ (3N e (0
AYY=Y) (Y oFY sanll (hall (Laobai@y) oglell el Alaall . Lae (Gaak e el LolSH

AR 5 e godil) Jyoil] 6 piil] 5Y el LolS dDle Lt/ c4ide cdecall e (T
YVT=Y v o el (g 2 le gaali daals L Y0 =) 9V sl (DS ifiad) dlla duho pl50)

7) DICKEY, A.; FULLER, D.W. (1981). Likelihood ratio statistics for autoregressive
time series with a unit root. Econometrica, vol. 49, No. 4, Pp. 1057-1072.
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