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Abstract

The aim of the research is to monitor the current effects of the
Corona pandemic on the Saudi capital market and determine the degree
to which financial measures contribute to reducing the negative effects
of the Corona pandemic on the Saudi capital market and predict the
future values of the Saudi capital market index. The descriptive
analytical approach was applied during the research period, which is
six months From the beginning of the first infection in Saudi Arabia by
relying on secondary sources for the values of the Saudi capital market
index as a dependent variable, the number of injuries, the number of
deaths and the number of recoveries as independent variables, and the
evaluation of the impact of financial and monetary measures on the
Saudi capital market. The most important results of the research are the
existence of an inverse relationship between both the number of
injuries and the number of The cases of recovery and the Saudi money
market index, and a soft relationship between the number of deaths and
the Saudi money market index. The results revealed that the
precautionary measures were effective in stabilizing the Saudi money
market index. Indeed, the high liquidity pushes the index to rise at a
higher rate until the real economy is stimulated,

The most important recommendations of the research are the
expansion of the use of unconventional monetary policies and
quantitative easing commensurate with the nature of the stage to reduce
the effects of the Corona pandemic while linking to the social
dimension to ensure balanced growth and stability, and to follow a new
package of policies that aim on the supply and demand sides to get out
of the cycle of deflation and achieve growth in the economy. The real
work is to increase the financial capacity, solvency and investment in
the vital, health, food security and service sectors, and to increase the
degree of transparency and provide information, which helps to make
the right decision and reduce ambiguity, fear and risk, which supports
investment, growth and the labor market, and to maximize and
establish sovereign and emergency funds for economic sectors to
review and support the Money market , especially after the revelation
of the Corona pandemic and the growth of the real economy.
key words:
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Dependent Variable: Y
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7334.950 Mean dependent var 0.694923 R-squared
557.1911 S.D. dependent var 0.687421 Adjusted R-squared
14.35203 Akaike info criterion 311.5185S.E. of regression
14.44207 Schwarz criterion 11839341 Sum squared resid
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Y. Ay, VAEY.AL YAV £y \YAo Y. Ay, TUEALY Ve VALYAE 4.4Y.YY)
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Yol AlY.¥. VYA g Yy Vogg Yol AlY.¥. TUEALVY VY VAYAYT 41 Y6V
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vl Al Y. VAATAY ay. Y. YYYR vl Ay, TUEALVY VY. VAATAY 4TV
[AYVANN Vae.y q0) YV YR [AYVANN TUEALVY ) vae.y 4174007
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R/RVARE A.g0..9 ATY Y1 Veot R/RVARE TUEALL VY \YE A.t0..9 4109.4)¢
RVRVIRR AL YEY Ado Yy vou RVRVIRR TUEALL VY \Yo ALYeRY 411UV
R/EVARE AoLNg VA Y1 AAT R/EVARE TUEALL VY YY1 AoLNg VY0
PYRVARE A Ad0¢ YA Y. vy PYRVARE TUEALL VY yYY AAR0¢ VALY
aafafy.x. AYavE vvo YA YY. RVRVIRR TUEALVY \YA AYavE FVAVATY
yvolaly.x. Ao YA Y¢ VLYY yvolaly.x. TUEALL VY Y4 Ao 419749
S/RVARE AY.Y.0V T YA Vore S/RVARE TUEALL VY ‘Y. AY.Y.0V qY. LYY
vel.afy.x. AYOT.Y R Y v Vot vel.afy.x. TUEALL VY ) AYoT.Y 4Y.v.094
vol .afy.x. AFYYYE Y rY y.ay vol .afy.x. TUEALL VY Y'Y AFYYYE 4YVEET)
RVAVARE AT vy Y\ qAY RVRVARE TUEALL VY Yy AT 4YYY.YIA
N/EVARE AFYYAA 04y Y. VYL N/RVARE TUEALL VY \YE AFYV.AA AYYANNY
INRVANRN AFTETY LAY YV V..q Y./.alv.y. TUEALL VY \Yo ATET 4YY'EA0A
Y/ .alv.y. ISEER ) €Y YV Vot Y/ .alv.y. TUEALL VY i ISEER ) 4YEVANY
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TIME Y X1 X2 X3 TIME Y Y_f Time Actual Forecast
vel.alv.y. AYFTLAY £aA Y. (R vel.alv.y. TTEAL VY VYA AYFTLAY 4Y00.07\
v/ .alv.y. AYAY Y [ YA T v/ .alv.y. TTEAL VY y¥a AYAY Y 4Y1Y.r44
JVRVARN ATYE 0 £00 Ya ALY JVRVARN TTEAL VY Ve ATYE 0 4Y14.YVY
val.alv.y. AYALYE ord YV hES va/.alv.y. TTEAL VY ¥3) AYALYE 4YViN0
y./l.aly.y. AY44. A A Y4 Y y./l.aly.y. TTEAL VY vy AY44. A AYAY.. Ve
Total 4T4EATA Total VL YRAVY \Yove..
Average TN er Average vYoy.y AYYTVS
(s 0> a1 sl 30,2020 § 2019 ole) sl Joll 3w loslao 4 glo
Time Vi V2 V3 V4 V5 V6 V7 V8 V9 V10 Vi1
Jlan-19 2473375 2932283041 68,211,079,764.96 23 107,538.04 127,490,567.00 2,965,699,120.22 2,025.36 8559.95 0.00 190.00
Feb-19 1,804,418 2,056,080,560 47,004,792,440.38 20 90,220.90 102,804,028.00 2,350,239,622.02 2,01049 8492.70 0.00 190.00
Mar-19 2,219,545 2,729,106,142 61,741,158,556.64 21 105,692.62 129,957,435.33 2,940,055,169.36 2,087.01 881944 1 191
Apr-19 2,411,905 2,956,355,508 77,237,226,050.45 22 109,632.05 134,379,795.82 3510,783,002.29 218600 930420 1 192
May-19 2,479,274 3,589,439,753 109,967,063,139.06 22 112,694.27 163,156,352.41 4,998,502,869.96 2,00054 851648 1 192
Jun-19 1,857,961 2,689,900,398 74,796,316,987.22 16 116,122.56 168,118,774.88 4,674,769,811.70 2,081.08 882176 1 192
19 2,262,441 2,554,506,440 65,156,312,964.06 25 98,367.00 111,065497.39 2,832,883172.35 205721 873262 1 193
Aug-19 2,118,723 2,559,232,890 78,720,140,643.96 16 132,420.19 159,952,055.63 4,920,008,790.25 1901.76 8,019.77 0 193
Sep-19 2318446 2,454579,781 64,757,496,193.61 21 110,402.19 116,884,751.48 3,083,690,294.93 190845 809L.76 0 193
Jan-20 3,749,906 3,708,617,317 84,379,629,081.15 22 170,450.27 168,573,514.41 383543768551 874955 824659 0.00 199.00
Feb-20 3,271,258 2,890,300,473 71,603,915,058.23 20 163562.90 144,515,023.65 3,580,195,752.91 842526 7,62834 0 199
Mar-20 5,166,592 5,221,590,712 116,932,784,816.20 23 224,634.43 227,025,683.13 5,084,034,122.44 756197 650535 1 199
Apr-20 4431525 4,764,465534 95594,603,178.14 22 201,432.95 216,566,615.18 4,345,209,235.37 800542 711290 1 200
May-20 3,266,700 3,581,561,763 75,801,262,960.54 16 204,168.75 223,847,610.19 4,737,578,935.03 8,327.80 721303 0 200
Jun-20 5,732,260 8,300,142,565 380,892,550,983.52 22 260,557.27 377,279,207.50 17,313,297,771.98 823315 7,22409 0 200
ul-20 5,425,664 5,674,044,645 111,392,920,580.00 20 271,283.20 283,702,232.25 5,569,646,029.00 8,380.49 745921 2 202
Aug-20 6,234,450 6,701,836,574 150,406,922,445.03 19 328,128.95 352,728,240.74 7,916,153,812.90 8977.01 794070 0 202
Sep-20 9,855,661 11,188,164,455 267,452,998127.79 21 469,317.19 532,769,735.95 12,735857,053.70  9,130.19 8299.08 0 202
TIME Vi V2 V3 V4 V5 V6 V7 V8 V9 V10 Vi1
Jan20-19 1276531 776334276 16168549316 -1 62912 41,082,947 869,738,565 6,724 83130 9
Feb20-19 1,466,840 834219913 24599122618 0 73342 4171099  1,229,956,131 6,415 864 0 9
Mar20-19 2947047 2492484570 55191626260 2 118942  97,068248  2,143978,953 5475 2314 0 8
Apr20-19 2,019,620 1,808,110026 18357377128 0 91,801 82,186,819 834,426,233 5819 2191 0 8
May20-19 787426  -7,877990  -34165800,179 6 91474 60,691,258 -260,923,935 6,327 1303 -1 8
un20-19 3,874,299 5610242,167  306,096,233996 6 144435 209,160,433  12,638,527,960 6,152  -1598 -1 8
l20-19 3,163,223 3119538205 46236607616 -5 172,916 172,636,735  2,736,762,857 6323 -12713 1 9
Aug20-19 4115727 4142603684  71,686,781,801 3 195709 192,776,185  2996,145,023 7,075 ;90 9
Sep20-19 7,537,215 8733584674  202,695501,934 0 358915 415884984  9,652,166,759 1,222 207 0 9
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