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Testing the Kaldor hypothesis for growth

in the internal trade sector in Syria
Dr. Shakib Bshmani'

Ghadeer Alkosery!

Abstract

The aim of this research is to analyze the relationship between the
domestic product of manufacturing industries (MAN) and the Gross
Domestic Product of the internal trade sector (GDP) in Syria and to
provide a mathematical model for the relationship between them,
based on the data provided by the Central Bureau of Statistics and
the data provided by the Directorate of Planning and International
Cooperation for each institution or company. In the internal trade
sector, using the Autoregressive Vector Model (VAR), and as a
result of this research, we found that: There is a one-way causal
relationship from the GDP of the manufacturing industries to the
GDP of the internal trade sector in Syria, and there is a quick
response to changes in the domestic product of the manufacturing
industries and their reflection on The GDP of the internal trade
sector in Syria, and the VAR model was reached for the
relationship between the growth of manufacturing industries and
the growth of internal trade in Syria using one slowdown period.
The possibility of using it in forecasting.

Keywords: Kaldor's hypothesis of growth, manufacturing industries,
internal trade sector, autoregressive vector.
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ianal) Jedbadl bl Jiaili—4
bl bs @y Jo¥1 @l 331 5 GDP 5 MAN paladull i) sl

b LS Wiy leliss 35 ADF Las!
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2022 ale 8 aul) 44 daal) Cayl) dasls Al

tetadl) Shlal) c) e paas-§
e wall aladiud 23 GDP s MAN iludall i) ghalall clié ase apaail
:C,é:&\ (3) d}i;l‘ ‘éﬁ e o LS juladll
i) hlal) clié s aaad yulea (3)dsaad)

VAR Lag Order Selection Criteria

Endogenous variables: DIMAN) D(GDP)

Exogenous variables: C

Lag LogL LR FPE AIC SC HQ
0 -611.0963 NA 1.09¢+33 | 81.74617 | 81.84057 | 81.74516
! -607.5232 | 5.716878 | 1.17e+33* | 81.80309 * | 82.08631* | 81.80008*
2 -607.2725 | 0.334240 | 2.00e+33 | 82.30300 | 82.77504 | 82.29798

* 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

-Eviews 10 zelill cils it juadl
(aaly duia) Byad 30 8yopm ) 5uin uleall maes o Gl Jgaall e ma
3asly ella) 558 & VAR z3sai b Lag duliall oY) <y
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sdad) JLEA-6
i Y1 (4) Joanll dine milul)l Gelag el yiha LA chal

4l Granger L) :(4) Jgaadl

Pairwise Granger Causality Tests

Date: 03/13/20 Time: 19:46

Sample: 2000 2017

Lags: 1

Null Hypothesis: Obs | F-Statistic Prob.
DMAN does not Granger Cause 16 | 5.08956 0.0419
DGDP

DGDP does not Granger Cause 0.60328 0.4512
DMAN

.Eviews 10 zalill cilajie 1 jaadl
dia) 3533 wa D(GDP) Lzl oy D(MAN) _psiall o (4) sand) el
o pan ) IV aaell dum s iy Wl 3 (0.05) AN (g5ie vie sl
(F) ded il ¢ua .D(GDP) Lutdl caww ¥ D(MAN) sadl (i
15 ¢0.05 (o JB AV (gine die Llian] AN @3 45 (5.089) dsilasy)
o B Bl ol gl sas ) 5355 s elial g g o (S
G ¥ D(GDP) _ssdl ol (o pain Sl Aol asall dacaji Judig 2iypm
D(MAN) _xidl)

& bl oy Aise 8 BRI Hlatl) g Uk dand e o3len Aail sdag
Y Il 8 Lugale it Slas] b aged ¥ Jlea)) el il
5id §ysially z3sailly saanall claly) 88 o) LS cdijpu b Al cileliall
G bl cleliall sl bl chaatd aopadl il ) el sasly i)
A Blal) ¢ Unil asall 3l Jlaa)
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'VAR gisai -7

slaty) i o mgag gag ol sUafy) b ase nass julea gt ) laill

tpail) it AV (5)Jdsaad) ams VAR zigai jodiing cbaaly 858 oo duulial
VAR gisaill 5aid) chalaall :(5)Jsa)

Vector Auto regression Estimates

Standard errors in () & t-statistics in [ ]

D(MAN) D(GDP)
DMANCI) 0.084112 0.468623
(0.28511) (0.20772)
[0.29501] [2.25601 ]
0.240973 0.321122~

PUDPCD (0.31025) (0.22604)
[0.77671 ] [1.42067-]
44549110 16947761~

¢ (E+074.9) (E+073.5)
[0.91630] [0.47846-]

Eviews 10 el il jia i jaadll
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VAR gigaill ppili gilii :(6)Js2a)

R-squared 0.052848 0.340026

Adj. R-squared 0.092867- 0.238492

Sum sq. resids 4.72E+17 2.50E+17

S.E. equation 1.90E+08 1.39E+08

F-statistic 0.362681 3.348874

Log likelihood -326.0815 -321.0146

Akaike AIC 41.13518 40.50182

Schwarz SC 41.28004 40.64668

Mean dependent 48369813 -2014296

S.D. dependent 1.82E+08 1.59E+08
Determinant resid covariance (dof adj.) 6.94E+32
Determinant resid covariance 4.58E+32
Log likelihood -647.0484
Akaike information criterion 81.63105
Schwarz criterion 81.92077

(-1) + 44549110.4255

................

Eviews 10 el il jia i jaadll

i 5¢d ol VAR z3sas L
D(MAN) = 0.0841115530544*DMAN (-1) + 0.240973148939*DGDP

D(GDP) = 0.46862253423*DMAN (-1) - 0.321121522482*DGDP(-1)

- 16947761.3491.......
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i dlsd) JLasl-8

posll sl aad e oS o Giny Jakall z3saill daa e @i Jal e
Lild Aagiye g gl andall

& ek WS [17] Jarque-Bera lod) axaiis el Jlaa¥) sl

t Y (7)Jsanl
~Bloll aulal) aigil) LA 1(7)Jgaadl
VAR Residual Normality Tests
Orthogonalization: Cholesky (Lutkepohl)
HO: residuals are multivariate normal
Component Jarque-Bera Df Prob.
1 17.73432 2 0.1901
2 1.376525 2 0.5024
Joint 19.11085 4 0.07

Eviews 10 zelill cils A 1 juadll
Lalall sl e < paall A i by b VLl Gl Jsaall e oy
Gsiae e aadall ajgill aumds el o (ol cAsll) Aabealy 36V Alaleally

(0.05) A
Ljung& Box, ) Ljung-Box _loal sxiiws : sl 1A Jalajy) lasl-
f b WS (1978
Bl I BLEY) L) £(8)d saad
VAR Residual Portmanteau Tests for Autocorrelations
HO: no residual autocorrelations up to lag h
Lags Q-Stat Prob.* Adj Q-Stat Prob.* Df
1 0.139940 - 0.149269 - -
2 0.658138 0.9564 0.741495 0.9461 4
3 7.682560 0.4651 9.386938 0.3107 8
4 12.96549 0.3716 16.43084 0.1723 12
5 17.21066 0.3721 22.60564 0.1247 16
6 18.57513 0.5496 24.78880 0.2096 20
7 23.93924 0.4651 34.32499 0.0791 24
8 24.48646 0.6556 35.41941 0.1580 28
9 28.82768 0.6279 45.34221 0.0593 32
10 28.86669 0.7949 45.44624 0.1345 36

*The test is valid only for lags larger than the VAR lag order.

df is degrees of freedom for (approximate) chi-square distribution
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L)) 25y are (S W cpaall Az ) aae () S LalyY) sl
((0-05) AN (sgise e JHlsall 313

sduagl) mili-9

sl iy Abgatl) cleliall sl w5l el aluladl e IS (K31
goasall DU (Son lasl selily e e Lalpdie Blaw LA Hlaill JleaY)
Byiss lglaad (1Y) Gyl miipe LAaT Mg cBangll 3a 39ag ADF

san)y 5538 Lgil 008 VAR zdgail iy jalil) el ol lasl2

U g Cus casly olat) (e A ADle lia o Lasg Lndl Jlad) ehal3
9 Aype 8 LA Blaall Jlea¥) sl &) bl cleliall sl
eill HellS Ak pe (3 e

o LelSatly Alisatll cleliall sl mU) il daje dlaiu a4
s 4 Al sylanl) o Uil Jlea¥) sl alil

UL Al cleliall o)zl 4] VAR zise ) deagtl) 55
12 Slaly csaaly el 58 alaiauly djge & Al plaill JleaV) sl
Ll agas arey bl aigill sl L Cus (e cdadlall chlial #3sal
el s 3l e Ja Lee ol o 10

Giad) aila jida—10

lasat bl clelually losee deliall glad gl acd e daal-]
LB sall (e & 5l Loyl

o Aol Al i b S 5e0 e Al L AR Bylal) g Ui yuski?

A g
el ZUl aasy sl B Al dagll &) Zisall aladiul age3
Ol dal e ddalal glaall g il JlaaY) Asall glilly dbisail) cileliall

g 3 Aala pylal) s
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