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Abstract

This study aims to examine the relationship between customs
policy, represented by customs tariffs (LNCR), and imports (LNIM)
in the Libyan economy during the period 19662022, using the
ARDL methodology. The findings indicate a long-term inverse
relationship, where a 1% increase in customs tariffs leads to
approximately a 1.8% decrease in imports. Additionally, a very
weak short-term relationship was observed, with only 0.004% of
short-term errors being corrected within one year. Moreover, the
structural shock in 2010 had a statistically significant negative
impact on imports, whereas the shock in 2011 showed no significant
short-term effect. Finally, the study reveals a one-way causal
relationship from customs policy to imports in the long term.
Keywords: Customs tariffs, imports, ARDL model, Granger
causality.
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| Descriptive . Stats [ LNIM LNCR
Mean 3.566866 2.237580
Maximum 5.080879 3.144232
Minimum 2.111599 1.146128
Std. Dev. 0.690608 0.490256
Jargue-Bera 0.714488 5.220710
Observations 57 57
**Normally distributed

-(Eviews13)  Alas¥) malil) clajia Ao Jalie) cpfialll e ) Ga i jhaal)

Gl giatal il Cpladad) Ay i) LA

5 Copyright © ISTJ A ginae auball (5 gin
Ayl g o slell 40 sal) dlaall


http://www.doi.org/10.62341/hakb1906

International Scienceand ~ VOlUMe 36 ) Ly 0 2 pd ) &
_Technology Journal Part 1 aaall - m
Al g sl ) ALl IsSTA

http://www.doi.org/10.62341/hakb1906

Augmented Dickey—Fuller breakpoint 1 sassll jis jladl (2) a8y Jeaal)
o) (LNIM) cilalslls (LNCR) &Speall asusyll of cw (Unit Root Test
2014 52016 alsel Structural breaks LS <y 39ag g «Js¥) @A 2ie

Augmented Dickey-Fuller breakpoint :3assil jia JLial. (2) &8, Jgasd)
Unit Root Test

Viables ADF with breakpoint
ADF-stat/ Prob Berak date
LNCR -11.05005 < 0.01* 2016
LNIM -12.44697 < 0.01* 2014
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Variables LNIM LNCR
LNIM 1 0.71
LNCR 0.71 1
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Test Statistic Value K
F- statistic 0.008380
Significance 1(0) 1 (1)
1% 7.560 8.685
5% 5.220 6.070
10% 4.190 4.940
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Test Statistic Value K
T- statistic -0.095811
Significance 1(0) (1)
1% -3.430 -3.820
5% -2.860 -3.220
10% -2.570 -2.910

.(Eviews13) clajia Ao aldie¥l Ghalll dae) ¢ 1 juaal)

Long Run Equation dujall cipiia Gm Ja¥) dligh d8Mal) i

ESenl) asdl LS G oY) Aligh A ks @iy (6) &) Jsal
Lisins (s5use de Liluaa) digine Lk 2Dy (LNIM) iajlsll «e (LNCR)
ASpandl psen )l A5all A3g 5l it 25 1.813824 Lgiales i cialy Cam %1
G %] anw s OS o e el sday ((LNIM) @iyl slasl (LNCR)
Sllsl 3 L %1.8 aisess olad¥) (i B s allyy (LNCR) &S yeall 450
.(LNIM)
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Variable (Coefficient| Std. Error | t-Statistic | Prob.
LNIM 1.813824 | 0.063316 | 13.42132 | 0.0000
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() a3l
(UECM) Uast) el 7 dgad il (7) pdy Jgan
Variable Coefficient| Std. Error | t-Statistic | Prob.
C 0.037095 | 0.130835 | 0.283524 | 0.778
D 2010 -0.378974 | 0.161490 | -2.346739 | 0.0233
D 2011 -0.237655 | 0.149457 | -1.590115 | 0.1187
CointEq(-1)* -0.004787 | 0.049965 | -0.095811 | 0.000
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Granger Causality Test s 4w JLad) il . (8)ad) Jgaall

Dependent variable LNIM :

Excluded Chi-sq Df Prob.
LNCR 22.32372 3 0.0001
All 22.32372 3 0.0001
Dependent variable LNCR:

Excluded Chi-sq Df Prob.
LNIM 3.716197 3 0.2938
All 3.716197 3 0.2938
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Normality Test aukall gl i)
iad o slaeYUL Normality Test (bl aisill lasl oy (2)48) JSal
5 3.186339 Wl ¢uwa P.Value ddlaslg Jarque-Bera losl
sl sl it kel g gaill s Aldes of ey e ¢ sl 10.203280

10
Series: Residuals
Sample 1969 2022

8 Observations 54

6 Mean -1.22e-15
Median -0.002122
Maximum  0.400818

4 Minimum  -0.253602
Std. Dev. 0.134008
Skewness 0.476027

2 Kurtosis 3713962

0 . . .. Jarque-Bera  3.186339

03 02 01 00 01 02 03 04 Probability 0203280

Normality Test auball aujgill jladl =il (2)8, J<al
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Serial Correlation LM Test luluil) b)) dlda L)
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5 0.293997 Obs*R-squared  F-statistic jlaal Jlelas) diad o
P dad oY llyy (%5 (g5ise vie Lileanl digine ye Nl e 0.712113
oo ST Legis€y sl e 0.7004 5 0.7467 (ssls Lg! 4l Value
AKEA 03 (g0 okl Zisal) Hlgs Al g3 ixy 1agd <0.05

Serial Correlation LM Test Jududall bl jLid) gl :(9) ad) Jgaal)
[F-statistic 0.293997 Prob. F(2,44) 0.7467
lObs*R-squared 0.712113 | Prob. Chi-Square(2) | 0.7004
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s Obs*R-squared , F-statistic jlsal lelas) of cplal
i Lo 5 (s5ine vie Lilas) Cligies ye Nl Lle 0.6064 0.6425
LRkl Guilat pae ASie 038 (e S5 Y 3l z3gall) Sl dluli o

Breusch Pagan-Godfrey Test ¢ulill (uilad jLad) zili .(10) a8, Jgaad)
IF-statistic 0.736171 Prob. F(7,46) 0.6425
lobs*R-squared 5.439982 | Prob. Chi-Square(7) | 0.6064

(EViews13)  ilasy) palind) clasia o 1ilie) cbald) 8] oa : jsaall

bl cplill Luilas axe ARCH Effect jlasl) dam (11) 48 Jeaall cpw WS

s F-statistic jlis) Jlslas) ) «Conditional  Heteroskedasticity
ilaal clisies ye Mgl e 0.2302 50.2383 Luls Obs*R-squared
A 03 e A3 Y kel g 3sail) s Al ) S e %05 (g5t e

ARCH Effect Test cubill (wilad jLad) gilii :(11) ad) Jgaad)
IF-statistic 1.424073 Prob. F(1,51) 0.2383
lObs*R-squared 1.439718 | Prob. Chi-Square(1) | 0.2302

-(Eviews13) ilas¥) malil) clajia Ao 1ilis) cpfald) dae) ¢ juaal)

Ramsey RESET Test bl Ciuagl L)
J adlaayl aall of Ramsey RESET test laal dag (12) &) Jsandl cp
Lilas) clbigies 2 Legily 0.1504 cily F-statistic 5 T-statistic laal

c )l Caasl) eon o Sl Y 3k Z3sall o i b D5 (st e

Ramsey RESET Test (alill chuagill jLid) gilii :(12) ad) Jga

[__—— | \Value Df Probability
ft-statistic 1.463024 45 0.1504
[F-statistic 2.140439 (1, 45) 0.1504
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