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LNGDP LNIM
Mean 10.23986 3.639592
Maximum 11.06715 4.571242
Minimum 9.152602 2.365675
Std. Dev. 0.532776 0.576671
Jarque-Bera 2.101408 1.844091
Observations 51 51

** normally distributed
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Guad) (gyiaial duiajl) ddedud) A i gl 1(3) Al Jgaad)
Unit root testes

5 ADF
) PP 9
(e} (@]
o 7z}
o

ADF-stat Prob PP-stat Prob -
-
GZ) 6.567218 6.567218 (1)
o ' 0.0000* ' 0.0000*
Y
- 1(2)
é 7.906435 0.0000* 7.818188 0.0000*

*. significant at 1% level of significant
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F- Bounds Test agaall jLid) 3 cpm (o3 (4) o) JUl Jganll 3 Al milll i
JalSs e (saal) Aligha 433)g8 Ay asiyy (LNIM) sl Jaiceal) yiall of )
Saa¥) Al il die Tuea ol paill Jiaall aill il ae " jidie

atll [(1) eV aall (e el F- Statistic LoV selias) dad (Y llyy ((LNGDP)
Ale gag i 1a ey %l digine (S5iwe die 10.38313 Aalldl HLaad ds Al
@bty gaill Jiaall aalil) il (LNIM) Clylgl) Jainsal) uiiall oy o jidie Lol
-(LNGDP) Jlaa¥)  Asall ililly aie O

F-Bounds test dauls &lidall Jalsil) jLad) gl (4) ad) Jgaad)

Test Statistic Value K
F- statistic 10.38313

Significance 1(0) (1)

10% 4.04 4.78

5% 4.94 5.73

2.5% 5.77 6.68

1% 6.84 7.84
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Saa¥) sl il die Tues ol paill Jiaall aill il ae " jidie

SeV) ol e el T- statistic HLaY) sslas dalladll daill oY clliy ((LNGDP)
35nsr Jai 138 eg %ol Ligins (Ssiuse e —4.305832 Zallll [LasdU dajall 4ali(1)
saill Jiaall il yiilly (LNIM) @lyylell Jaiasall i) o ol e JalSs 38l
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T-Bounds test Aauls: ¢ljidal) JalSil) JLaS) geilii (5) by Jsaa

Test Statistic Value K
T- statistic -4.305832

Significance 1(0) 1 (1)

10% -2.57 -2.91

5% -2.86 -3.22

2.5% -3.13 -3.5

1% -3.43 -3.82

-(Eviews10) claia o slaieWl gdald) slae) (e 1 jdaall

:Long Run Equation 4uall cipiie du Ja¥) dligh aBal) a8 : 5.3
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2l die e @ala®Y) saill Jiaall il uiially ((LNIM) clylsll Jaiasall i)
Jiiad) yiall Bl 3 A 038 deyl Cias (Sar ¢(LNGDP) Jlea) sl
Sl Cun (%1 Digine (gsiena o ) uiiall ae Lilias) digine "l dula) A8y
Il Jiiaall yuaiall £85al) A3 sall Jidi 250.849785 uaiall 138 dalas Ao
ol il aie Thea goleai@y) gaill Jiad) 2l uasall slasl (LNIM)
Jtaall axiall 8 %1 (golow i3 IS O ca Al 038 PAS (a5 ¢(LNGDP) JleaY)
Siaall i) il G Lusts %0.84 (golow olaY) a3 i3 bl (LNIM) il
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Ja¥) sk dablal) il (6) ad) Jgas

Levels Equation Estimation

Variable Coefficient | Std. Error t-Statistic Prob.
LNIM 0.849785 0.063316 13.42132 0.0000
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SV UECM wial e Uadll eomat 738 0 o235 o (531 (7) oy A1 Jganl
2l el ((LNIM) @lyylell Jaiasall puiial) oy Ja¥) 58 2kl daads sy
dalea A i Cus o(LNGDP) Jlaa¥) Asall il die Taea (ol gaill Jiaall
IS ay -0.389626 \giadis Ll Wil ) Error correction term ECT Uadl) mosoas
<0.0000 (55l Lgl dai)yall P-Value ded il us %1 (g5iae ie Lilias) Ligins
Al 35ag 3B 3 ez 3gaill 13g) aanlid¥) cpdaydll daladl sda 6 (gEaT N0 3¢
ol Lo o Cuns ¢ Uadl) o dudee (g and) (53350 G JaY) Abigha 453l
D3 o(Camall 038 B Adl) il Bang 8 Lgmanaa S yreadll oY) el (e %0.38

(UECM) sy Tl 7 dgad @il 1(7) ad) Jgaa

g el da s iy

Variable Coefficient Std. Error t-Statistic Prob.
C 2.797099 0.601511 4.650120 0.0000
D 2000 0.175427 0.090716 1.933811 0.0594
D 2008 0.093322 0.088269 1.057245 0.2960
CointEq(-1)* -0.389626 0.084566 -4,607356 0.0000||
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davall 8 Lilaal digine pe AR ulS Ly (AT Lggle (goall Hlaall 55 Al
L) e Y g Aalall ddedl 5Laly ana o in 3 Y1 2008 ale dlaalall
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¢ 4ad)yall P-Value 48 cuil<y 4.018283 giad L Jarque-Bera selas) cualy
bl sl a Alsall Al o i 1368 %5 e S) 63655 0.134104

Series: Residuals
Sample 1971 2020
Observations 50

Mean 2.44e-15
Median 0.005078
Maximum 0.202848
Minimum -0.269731
Std. Dev. 0.084446
Skewness -0.407568
Kurtosis 4.,124424

Jarque-Bera  4.018283
Probability 0.134104

-(Eviews10)  Alaa¥) galinll clajia (et juaall
bl el Jarque-Bera ks @il :(2) a8, J<ad)
:(Serial Correlation LM Test) Jududall Bl ¥) Al<ia jLid) :2.4

g3 oo wiSl aadniall Serial Correlation LM Test Ll 3 (8) a8y Jeaad)
elaal Lo Caly Cun (Jodeiall L) Al (o el z3saill JBlsal) Al 5llas
e Wil ‘Q‘J\}ﬂ\ e 0.538918 5 0.234260 Obs*R-squared  F-statistic loal

5 07922 55l Legl 4yl P-Value Vi oY @lldg %5 (s5ise die Lilias) Ligins
Y kel z3gaill o) ladis o (e 138 €0.05 e ST LagisSs ¢ sl e 0.7638
AKaal) 228 (g Sl

Seuuaial) Bl ) L8N il £(8) a8y Jgaad)
Serial Correlation LM Test
F-statistic 0.234260 Prob. F(2,43) 0.7922
Obs*R-squared 0.538918 Prob. Chi-Square(2) 0.7638
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topbll uilad ase AlSEa LA (3.4

Blles (2 (o 2SN aadiiey (o3l ARCH Effect )lidl s (9) a8y Jeaadl (o
Conditional GLU.A\ Cobal) st ade AlSAa e paRall & 3 gaill ‘éj\,,d\ Al
Obs*R-squared s F-statistic laal &\ghml cilS Eua (Heteroskedasticity
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Lae (%5 (g5ie vie Lilianl ligine ye Lagdly ¢ Jsill e 0.8906 5 0.8934 il
AUKEA 038 (e LS Y okl 2 3gatll 13gd sl Alads o) Jim
Ol uilad JLES) il 1(9) a8 Jgaad
Breusch Pagan-Godfrey Test

F-statistic 0.018146 Prob. F(1,47) 0.8934
Obs*R-squared 0.018911 Prob. Chi-Square(1) 0.8906

(EViews10) lasy) galindl cilasia sa 2 jauaal)
: Ramsey RESET Test adall g igaill alyl) Chuagil) jLas) @ 4.4
sy A (e CaiSll alall Ramsey RESET test jlial dai (10) a8) Jeaad) Gow
F-statistic 5 T-statistic JLas) 3 Ldlaa¥) aidll of z3gaill i)l Caragil
Y okl 23l o e Lee %5 (5ine die Lilas) ilisine e Lagily 0.2424 il
el Cagill ssn (o (Sla

Al Chasil) JLad) wil :(10) a2) Jgas
Ramsey RESET Test

[_—— |  \Value Df Probability
t-statistic 1.185005 44 0.2424
F-statistic 1.404237 (1, 44) 0.2424

(EViews10) uasy) mabinll clajfia gt juaall
:Stability Test zagalll JSa )85l LIS @ 5.4
Selaan) alatiuly z3sall I il HLas) dag (3) &) JSAl cpu
e zasalll cilalae b (s e SN aadi (3 CUSUM,CUSUM of Squares

%05 dsina (Ggiua dic daall gl
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o seanll aDS e (Sass ) (gaiie Cp A a8 b ale laeY) Al
Bl by ddudia Ci))ae

:dadAl) 5

sl (DA L b obai®Y) saill o i)l 5 8 Canll 1) Ahall sda e
dic e (SoLaBY) gailly Jiies e (LNIM)Ilel) L cpiial 2020-1970
Cun gl Ll Gl L axsind s 53iaS (LNGDP) ¥ aall alilly
el aidl) e IS5 Slenll Jassll o B5b el @in Slylgll e o ) <yl
oaxie daws (a3 ((LNGDP) laa Yl o) milill e @y 8 o35 calanll nuilly
clly oy (LNIM)SIa sl cads AT Qlae ccnis Ja (LNGDP) Jlaa¥! laall bl
L) dgng M ABLEYL Baghie i (e (5) e Laslag SN IS il (e Jla3 Y i)
dic e ol e (b sailly Jiicse i (LNIM) sl Jasy (558 conge
8305 (sl ofs 0.97 Jlss Tl V) 13 dad cly 5 ((LNGDP) Jlea) sl lilly
8 535 (5 {(LNGDP) Jlaa¥!  Asall milil) 6 5L Wil (LNIM)alsl) puaie
Slaa) ehal b Nidie aeldll ok Al Cranditd LS L ool saill ¥ 2ee
Wl ey sl (haaiad Aaiail) Jedbadl anylyiiad cpe ST ¢ Unit root testes sasll s
ahaials i) JalSal) e Cadslly (1)dnal (e dalSia gl caiadiy Lagale Sl sl
F- sl (o)lid) il jelal cum ARDL dejsall slaty) clidl (S Jlaai¥l #3sas
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Imports and economic growth in Libya, What is a relationship?
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Abstract:

This research aims to analyze the impact of imports on economic growth in Libya
during the period 1970-2020, by using Autoregressive Distributed Lag Model
(ARDL). The results shows that there is a long term™ co-integration” among two
variables: imports (LNIM) as independent variable and economic growth ( GDP) as
dependent variable The results also, showed a significant positive relationship
between imports and economic growth in the short term.

Keywords: Imports, Gross domestic product, Economic growth, ARDL model.
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