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2. Ukrainian Longitudinal Monitoring Survey (ULMS)
3. Rodgers

4. Vector Autoregressive Model (VAR)

5. Autoregressive Distributed Lags Model (ARDL)



Yor e s o gl o108 55 3!

Gl a5 W15 oo aml ol Coles ;o .cwwl VAR g, 5l oglae ARLD g, 5
o JUztl Sl el carge 55 slans o5 sk b 5 2L
5,10 94T, oS g olgms oS (6l 05,5 dnleldl (sg, »r msSire (sl Bl

sl o0l 31 aion s 5 prlo- LIS (6 el Ll (osSIl 51 olizsl L (¥+10) ' 5,5
Job 2 S5 Jalse gy a2 T pan I 1L (Ll (i lai Sl i (6,500 0 >
63,8 sl Shgilelosloy VNV LY F sl Jlu by yas 0 600,90
Somdy jui gy Jad g SMeas (Mead v (Sl oo i Gezmen o
(loasdly S oo oolitl (6l Condg S5 L aile S Jlazol o)1 sl Jalb
Y 5 iy s b o3l g s 0 6K ke a5 a0 _so it dalllas oyl
Wals )8 b oslg Slez ylyee o aS SIF S cpl pogdle il aog,S mlu 5l iaos
25 1) 6L ) leoyge wijls i GYsb a a5 SLS L awslie o
P Lheoly e alaly (o 55 95 () Dol g jy DMeasd (rizres WS o
LS 28, b L3l sl ()50 0,93 Jsb ey et L dles el (Ll s
ke 38l

10 08 53 (6,10 De 00T G else gy (V1 P) T (Sl 5 55
g el Ll e i slaosls dcgemma 5l a8 5 0 50,8 laools (6,5 L Lyl
31 se 65 e ok NS S Jalse 052 o g a0 TS 590
0)33 Jsb 2 Fse Jelse plei (asmino glp S1 enliie Sz (ol 51 55
0355 Jsb Liall Jlais] a5 el o5 Sl LT gloazsly aiiS e oslitasl ol
T el aog, sl 31 iy s a5 15 s S35 5

65 loy @ae malS Ly golazdl oyl sls 0,90 13 (Eisel il aS W ks oo 510l

1. Kherfi

2. Egyptian Labor Market Panel Survey
3. Seo-Hyeong and Sunghee

4. Korean Labor and Income Panel Study
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1. Kriaa et al.
2. Panel Study of Tunisia Labor Market
3. Kaplan-Meier
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1. Time Varying
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2. Additive Form

3. Asymmetric Laplace Distribution (ALD)

4. Independent and Identically Distributed (iid)

5. Skew Parameter



Yol Ia s o gl 105 55T 3!

"Casdge yill e 4 @b (Sl o] o &5 odgs UDer ~ ALD(fer, 0, 7)
sollb 0 >0 ooren . (—00 <y < FO)Cl pativ polis 4 sgiow
L Sl g5 5 Sl plnil sl s (Sozr ey 0 <7 <1y T ubie
Dgd g odld i 3 o 4 aS wlo T e BBl sl 555 aex 5,5 ojlol @ 5L
p,(K) = (r - 1(_00,0)(@) = Ik | ((1 — D) (o0 () +
T ][0.+00)(K)) ,KER, Q)
Crieats D9 g0 43Ul 55 0SS b L TS &b Glsie 4 pr() Sl ol y0 a5
ST o (1 —17) L bl izl gly shin g oo sl (59 ROWIEGR X! &b S I0)
216 090 Job lawgie 00 ) (read Jletol @b (lg5 oo Jl 295 o0 00l
23,5 Ol 2y yge 41y Sl o 50 fer Y535 y0 plS el b el
. F| og(UDct)(MCt e 0 ,T) =P(UDgy S pet) =7 )
WS S )il Y w5 GsesS) sles sr oS L
005 P b b 6, 0y90 Jsb lawgte a0 (e~ ALD(0,0 7))
g 05 el Gom GHERL LY mie 5l JEee la e
log (UD.) ~ ALD(,uct,a ,T)
25Dy 4 0L (LY g5 B o 1,108 (UDer) g8 pedlsioon Lo Jl>

o 95

20 E, 1-2
,log (UD) = \/T((Tl_r)t Zet + r(1—i) Ect + Ut av

JREST PV RS @ugawws%umuu;,@ﬂ%ﬂE s Z ol oas

. location parameter

. scale parameter

. a weighted sum of absolute deviations
. check function

. tick function

. indicator function

. central tendency
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1. observed covariates
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1. Transitional Shocks
2. Non-informative Normal Distribution
3. Inverse Gamma Distribution
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4. Markov Chain Monte Carlo (MCMC)
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1. Organization for Economic Co-operation and Development
2. Primary Fiscal Balance
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Abstract

We investigated the effects of fiscal and monetary policies on the conditional
distribution of unemployment duration in industrial countries to understand
how job search time reacts to macroeconomic policies. We use data from four
advanced countries, including the United States, Canada, France, and
Australia, over the last two decades and apply the Bayesian quantile method
to do the empirical analysis. We also employed the Bayesian panel data model
with heterogeneous slopes over cross-sections. The evidence shows that
monetary and fiscal policies heterogeneously affect different parts of the
distribution of unemployment duration. Also, estimates show that government
budget surplus is positively correlated with all quantiles of unemployment
duration. In addition, nominal interest rate is negatively associated with the
lower parts of the unemployment duration distribution, while this correlation
is positive for high quantiles. The estimates of the heterogeneous slopes model
reveal that fiscal and monetary policies are more effective in the US compared

to other countries.
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