VAR igai aladials 4abdil) e i) acd A 4uCpaad) claly) g0

suna bl dlee ]
Emadjaheidr@gmail.com

JURECI|

sl DIA Legi Ay Abatil) e lahiy g LSseall il G Ja¥) Aligha A8l Gany ) duhyall e
D% ol S ) a5 % L il e i) b &S deva of ) e cilas 12022 L)) 1966
LY (o age clarall 55 Law cdashall (saall e Gla) Qi 438 V) aillia (g a2l es <%0.004
Ot Ll a5l 3l b 1 ) Joail a0 5530 (ge JgY) Caatll B %0.03 Lt Cails (<5 48 jeal
Do 1385 (%08 olaTs aly daddie cilS dghaiill e cal DU gl Uad il 3 ASead) ) deal ¢
Adle 5)38 AUl jakall z3gaill el WS L Agdaitll ye clahYL sl e dgaae 5T ASpeadl claldd of )
el 3 a)lal) sl s Lad Wl (bl e clahaY)s Aaiaal) cilal ) oo peiial) SIS S gl e
ASpaad) Il 5,V Al b Lagale et el (aliddy) s Bl

cilimad) Blaiad Jlgs  yaiha A VAR zigai ¢ il e @byl ciSpanll cilaly) :Labitall cilall

Abstract:

This study investigates the long-term relationship between customs revenues and non-oil
revenues, as well as the causality between them, over the period from 1966 to 2022. The
findings reveal that a 1% structural shock in non-oil revenues results in a positive impact of
approximately 0.004% on these revenues in the long term, although this effect is small. In
contrast, customs revenues initially experience a slight positive impact of 0.03% during the
first half of the period, but this effect turns negative for the remainder of the studied period.
Additionally, the study shows that customs revenues contribute minimally to the variation in
the forecast error of non-oil revenues, with the contribution not exceeding 8%. This suggests
that customs revenues have a limited role in predicting non-oil revenues. The model
demonstrates a high internal predictive accuracy for both variables, but for external
forecasting, it exhibits a downward trend—except for a noticeable improvement in customs
revenues in the final year. The study concludes by recommending that customs revenue
policies evolve in line with economic developments, emphasizing the importance of
integrating these revenues into broader economic and financial strategies to enhance their
contribution to non-oil revenue streams and promote financial sustainability in the Libyan
economy.

Keywords: Customs Revenues, Non-Oil Revenues, VAR Model, Granger Causality, Impulse
Response Functions, Variance, Forecasting.
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Descriptive . Stats LNCR LNTR

Mean 2.237580 0.337607
Maximum 3.144232 0.497515
Minimum 1.146128 0.059233
Std. Dev. 0.490256 0.108633
Jarque-Bera 5.220710 11.40617

Observations 57 57

" significant at 1%, 5% 10% respectively
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Viables ADF with structural breakpoint
ADF-stat/ Prob Berak date
LNCR -6.023708 < 0.01* 2010
LNTR -5.525237<0.01* 2012
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Variables LNTR LNCR
LNTR 1 0.37
LNCR 0.99 1
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Dependent variable: LNCR :
Excluded Chi-sq Df Prob.
LNTR 18.89168 5 0.0020
All 18.89168 5 0.0020
Dependent variable: LNTR:

Excluded Chi-sq Df Prob.
LNCR 24.88368 5 0.0001
All 24.88368 5 0.0001

(Eviews13) Jlas¥l malill clajia o 13lie) Galdl dlae) (e 1 jreadl
raal) (gate (o Cpbill) chsliy Aslaiu) Jlga Julas :4.3
réad) (gyitia (bl dolaiu) Jlga Julai:1.4.3
o Sl B %] Ay i dera Sigaa of ) (2) Ay Sl KA 8 i) el
oY) 55ll %0.004 o Lo Tas dlia day Adaiil) e @l e olaal A g dkaiil
piy o paidt Cus Q) 6 Al e @y s (960,013 day L0l 55l 8 43553 Daps
i) Jlgh Galal Uiy 43S0 (g0 US (9580 850

Response of LNTR to LNTR Cholesky One S.D. (d.f. adjusted) Innovation
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Variance Decomposition of (EST _TRM):

Period SE LNCR LNTR
1 2871.344 100.0000 0.000000
2 2962.882 93.12676 6.873238
3 2982.072 91.89613 8.103872
4 2994.917 92.97678 7.023216
5 3005.423 93.09126 6.908745
6 3014.183 92.98593 7.014068
7 3021.508 91.92839 8.071612
8 3027.639 91.43276 8.567242
9 3032.773 91.45467 8.545330
10 3037.073 91.44921 8.550788
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Variable Inc. obs. RMSE MAE MAPE Theil
LNCR 12 0.280039 0.220465 11.32918 0.060529
LNTR 12 0.051780 0.039867 14.29124 0.072037
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VAR Residual Normality Test sl mjsill jlasl) i :(7) o5 Jgasll

Component Jarque-Bera Df Prob.
Joint 4.447035 4 0.3489
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Inverse Roots of AR Characteristic Polynomial
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VAR Residual Serial Correlation LM Test bl JalaY) ol =3 :(8) &8y Jaal)

Null hypothesis: No serial correlation at lag h

Lag LRE™* stat Df Prob. Rao F-stat Df Prab.
1 3.860596 4 0.4252 0.977549 (4,72.0) 0.4253
2 4.891386 4 0.2986 1.247420 (4,72.0) 0.2987
3 1.449484 4 0.8356 0.360979 (4,72.0) 0.8356
4 6.808222 4 0.1464 1.759513 (4,72.0) 0.1465
5 3.710939 4 0.4465 0.938683 (4,72.0) 0.4466
6 1.555724 4 0.8167 0.387720 (4,72.0) 0.8168

Null hypothesis: No serial correlation at lags 1 to h

Lag LRE™* stat Df Prob. Rao F-stat Df Prob.
1 3.860596 4 0.4252 0.977549 (4,72.0) 0.4253
2 13.11097 8 0.1081 1.723896 (8, 68.0) 0.1086
3 18.14271 12 0.1114 1.603978 (12, 64.0) 0.1129
4 27.20033 16 0.0393 1.877870 (16, 60.0) 0.0410
5 30.18358 20 0.0669 1.654800 (20, 56.0) 0.0714
6 32.63185 24 0.1121 1.470321 (24, 52.0) 0.1224
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VAR Residual Heteroskedasticity Testulall gulas jlasl &3 :(9) ) Jsaal
Chi-sq Df Prob.
93.39206 66 0.1490

(EViews13) Slas¥) zelinll cila e e 13lie) Gl dlae) (g0 1 jdeadl

1ladil) .6
SN s kil ye CabY) 8 %] A LS dera G o S bl cilag
ail ¥) Ll 1% Al e a2 es Lss %0.004 dawy el e b)) e ol
din nge il Ll ASieall ClabY) (3 dera Gigas o WS L dshal) 2a¥) e Galag) iy
Sand) YY) Aeabie L a5l 3L e 3 Joatd ¢ J6Y) Caatl)l A %0.03 doesy
S ASeal b oly %8 jolaT aly dumidie dplaill e bl gl Uas il
NS gl e Adle 508 zisall el QIS ALl e Yl gl e asaa
Bpa¥) il 8 Vs eliuly (aliddl) pai Bladl jell a8 oa)lall gonll dacillid oy puiiall
dnaaly ASyanll CINRY) Slabie (8 Syolail) Aga 89 pumr Ayl Coagly L ASranll DM
5Ly () Caagn il A3 Bygpen Ao uaSly Adlly AalaY) laball Crace bl 238 e
ol sl 3 AL A ) i) Adadil) pe oY) s (8 ASyenll il dealiss

bl V7

1A YY) aalal) :1.7
1. Tiba, A.& Hazzaa, S. (2022). The Effect of Customs Revenues on Public Revenues
According to Economic Development Plans in Irag. Social Science and Humanities
Journal, 6(9), 2900-2911.
2. Mohamed, Z, S. & LED-FSEGS, A,G.(2024). The Impact of Customs Revenues on

The General Budget Deficit in A Middle East Country. International Journal of
Religion,5(11),P:8855-8867.

3. Aseel, N, K. & Dawood, A. A.(2024). The Role of Customs Taxes in the Development
of the Industrial Sector in Iraq for the period (2004-2022). Journal of Economics and

Administrative Sciences (JEAS). 30(144), p: 361-372.
4. Suleiman, S, A. & Mahmoud, N, M.(2022). The impact of customs revenues on the

state’s general budget An analytical study in the Jordanian economy for the
period(2004-2019). Tikrit Journal of Administrative and Economic Science. 17(56,
4)P:328-343.


https://www.researchgate.net/journal/Tikrit-Journal-of-Administrative-and-Economic-Sciences-1813-1719?_tp=eyJjb250ZXh0Ijp7ImZpcnN0UGFnZSI6InB1YmxpY2F0aW9uIiwicGFnZSI6InB1YmxpY2F0aW9uIn19

ianal) gl 2.7

Als —algall Losgand) oY) aed b ASpeal) agell Auaal . Dla jalillae 5 las Jun -1
Revue des Réformes Economiques et Intégration En .(1020-1022 dldas dulyy) — il
.295-281:4= «(1) 14 .Economie Mondiale

Agyed) ASLall b Bl e Yl e Gyl S (2023) 050 o a8 camanall 2



