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13.21 2708.0 357.8 1990
9.612 3568.5 343.0 1991
12.75 2768.5 353.0 1992
16.88 2577.0 435.0 1993
14.38 2530.0 363.8 1994
16.85 2600.0 438.0 1995
16.44 2700.0 444.0 1996
22.89 1926.4 441.0 1997
31.88 1678.0 535.0 1998
12.58 4927.0 620.1 1999
17.71 3596.9 637.1 2000
11.89 5944.8 706.8 2001
5.56 12850.0 715.1 2002
5.36 16614.0 890.6 2003
4.46 23272.0 1037.6 2004
2.79 37414.0 1044.0 2005
2.67 47089.0 1259.7 2006
2.59 53136.0 1376.0 2007
3.836 72741.1 2790.5 2008
5.99 41785.0 2504.8 2009
3.65 61503.1 2247.5 2010
2.74 16813.3 460.7 2011
0.88 70131.4 617.6 2012
1.55 54763.6 851.0 2013
3.07 21543.3 660.9 2014
3.98 16843.2 671.3 2015
8.10 8845.2 716.9 2016
3.78 22337.5 845.2 2017
2.16 49211.1 1063.5 2018
3.39 57365.2 945.5 2019
2.77 22786.4 633.0 2020
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0 5028.3 287.1 357.8 1990
0 6005.2 300.0 343 1991
0 6306.2 228.0 353 1992
0 6677.6 231.0 435 1993
0 6777.9 359.3 363.8 1994
0 7292.3 400.0 438.0 1995
0 8367 444.0 444.0 1996
0 9294.7 440.0 441.0 1997
0 09824.6 519.0 535.0 1998
0 10079.3 519.5 620.1 1999
0 10695 395.2 637.1 2000
0 14054.6 362.5 706.8 2001
1 15120.7 364.0 715.1 2002
0 12791.3 384.8 890.6 2003
0 17257.1 852.6 1037.6 2004
0 20412.9 548.0 1044 2005
0 17171.8 526.9 1259.7 2006
0 18488 528.0 1376 2007
0 22530.6 499.2 2790.5 2008
0 22462.7 876.7 2504.8 2009
0 24163.4 1393.9 2247.5 2010
1 22351.2 237.5 460.7 2011
1 31231.8 248.9 617.6 2012
1 31537.3 141.6 851 2013
1 30902.2 59.5 660.9 2014
1 29417.7 46.0 671.3 2015
1 33587.6 64.3 616.9 2016
1 39682 164.5 345.2 2017
1 36314.6 449.7 1063.3 2018
1 34205.2 296.3 945.5 2019
1 36306.24 132.0 632.5 2020
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(18-4)J s>
(ADF) lsd (sS3 JLIA) ) Saagll jsda HLS) gills
Prop IS (il Level Prob T. Statistic i urial)
(-3.699) 1%level il el ol
0.0001 -5.481 (-2.976)5% level 0.1306 2482 ) 'LG|—)p

-2.627)10%level

-3.670)1%level

(-2.963)5%level
0.0002 -5.284 0.255 -2.075 LRAX A ycal) )
-2.627)10%level ) 2l S

-3.670)1%level
0.0008 -4.676 -2.964)5%level 0.335 -1.885 LCOTAS ead) cilafy¥)
-2.621)10%level
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:(ARDL) g£jsall s Uadld SIN jlasiy) zigad ik —2.3.4
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O 5 Cm CARDL z 35l yaii il gy A1) (19-4) Jsandl A (e Jaadls
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Nia e 7 3sail Appuil] 53080 () (5] %5 (s5ime die dysina g o 111.999)5S

(19-4) Js»
(ARDL) (1A} jlasiy) il il

ARDL gisai
& picial) Coefflcient Std Error T —stst Prop
LGDP(-1) -0.3026 0.2004 1.5103 0.1493
LTAX 0.283951 0.0814 3.4847 0.0028
LTAX(-1) -0.169550 0.0917 -1.8476 0.0821
LTAX(2) 0.191345 0.0742 2.5785 0.0195
LTAX(-3) 0.224489 0.0822 2.728 0.0143
LCOT —0.01568 0.0391 -0.4003 0.6938
DD 0.066259 0.1041 1.5964 0.1288
DD(-1) -0.045239 0.1017 -0.4445 0.6623
DD(-2) 0.248718 0.0787 3.1597 0.0057
DD(-3) 0.299681 0.1010 2.9669 0.0086
C 3.204462 0.9663 3.31599 0.0041

R-squared =0.98

Adjusted R-squared =0.97

F-Statistic =111.996

Durbin-Watson stat = 2.199

122

-(Eviews13 ciladiue) Lald) dae) e 1 jaadl




el 2Ly b il e i) ASpead) agueglly il iyl 0 Jilads el bl sl

sl sl Goh ge da¥) Alsh 4ls ADle agay LAl Ll ) 3kal)

D e Agh il Jalsal) die agag JL3A) -3.3.4

JolSill Ay ety Ayl Glpaaial Al Judlull sassll joda HLas) eha) ey

il eyl ols 31 dasall e e Al Judladl ol 7 BNy e JSI
(re (38aill (ARDL Bounds Test) sl JalKill agaall jladl sa il Julill Lady
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(4-20)

e Aaal) Aally Leiijlie (6.38) 5o dygasnal) (F) clanl) dad of ) Ju

dampp mdy 13y o eVl aall e 5T lass %105 %5 5 %1 Ay sieal) il s
JelSs g sy AL Hy Alad) Aycapdll Jods colifia JalSS dgasa aday Hyd S aaall
Zasar il JEn il o3a e s Aog (Jal) Algh 4)ls A0 @l ofs el jide

(20-4) Js2a
¢ fidial) Jalsil) Lod) il
Bounds Test
F-statistic= 6.38
%10 %5 % 1

Sample.... 1(0) 1(1) 1(0) 1(1) 1(0) 1(1)
30 2.676 3.586 3.272 4.306 4.614 5.966
Asymptotic 2.370 3.200 2.790 3.670 3.650 4.660

(Eviews12 cladiwa) Labll dac) et jradll

AR e clldg oz dgail) 13a ¢l Baga (e 2SHI Camy akall 235l slaic) Sl
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O (17-4) JSal) Pl (e 0t Cm i mtedal) g gil) Aty Ble—ll —1
ot s %5 Asirall ardll e ST 253.292 (gslad sl apdal) aysil) Ao
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(17-8) Jed
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cRloall (adall 2 gl sl

a8

Series: Residuals
7 sample 1993 2020
& Observations 28
s Mean 1.30e-15

Median -0.008680
4 Maximum 0.188189
3 Minimum -0.134400

std. Dev. 0.069710
2 skewness 0.777349
) .. Kurtosis 3.636428
.l Il I ;. .o ... .......
-0.15 -0.10 -0.05 0.00 0.05 0.10 0.15 0.20 Probability 0.192773

-(Eviews13 Glajdiua) bWl Lalll alae) o jaadl)
iad o) aDA (pe (el Cua (LM LEA) aladialy Ll Blg ) jlsd) -2
(Ho aaall dpay Jod oy 25 (as %5 Aysine (s5iame e Aygine 3 (4S5 ol 4y gundIF
cellaal) cp eleall BV A (e Sl Y ol 2 3galll G e 18
(21-4) Jya
zdsaill dudol) Bl ) Lasy)

Breusch-Godfrey Serial Correlation LM Test:
Mull hypothesis: No serial correlation at up to 2 lags

F-statistic 2349295  Prob. F(2,15) 0.1285
Obs*R-squared 6678678 Prob. Chi-Square(2) 0.0355

(Eviews13 wlajdica) alaic¥Wl Lalidl slac) (e siaall
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Heteroskedasticity Test: Breusch-Pagan-Godfrey

Mull hypothesis: Homoskedasticity

F-statistic 0453217  Prob. F(10,17) 0.8978
Obs*R-squared 5893545  Prob. Chi-Square(10) 0.8241

Scaled explained 55 2863810 Prob. Chi-Square(10) 0.9844

(Eviews13 clajiicg) slael Laldl dae) g jaad)
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CUSUM OF SOUARES, Ll aladiud o dum oz dgaill i (e 2STI 128 aaiiiny
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i Lo %5 dapall andll agas Jals Sl JSall g8 DA (e ellly 63 Sl ligladll
sl ez 3salll 5y

(18-4) Jsi
C:\yul\ Ay )il Laal)
1.6
1.2
0.8
0.4
0.0
-0.4
o6 07 08 09 10 11 12 13 14 15 16 17 18 19 20
CUSUM of Squares 5% Significance
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(23-4)J s
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Ramsey RESET Test

Equation: UNTITLED

Specification: LGDP LGDP{-1) LTAX LTAX(-1) LTAXKC-2) LTAX(-3) LCOT
DD DDi-1) DD-2) DD{-3) C

Omitted Variables: Squares of fitted values

Walue odf Probakbility
t-statistic 0.286400 16 0.7043
F-statistic 0.149305 {1, 16) 07043

-(Eviews13 cilaiing Je slaie¥l Zalll dlac) (e siadll
:VECM ey Undl) sl g igad i milii —5.3.4

il die gl 3 8yie Auhal) £ 3sal il Aia3ll Judlad) o (e 2SE 2y
Sl @llia oy dauld JSLia (5l g Slag Y kel z3saill o e Gl & (yag sV
o) (EcM) Unil) s g Jiidly sl o) ity Ja) Ak Al agngy S5
s edaaaall cUadyl il ) 1aliiu) CARDL zege (385 Jyshall Ja¥ls sl Ja¥) cilades
V) il e Jpaall

(24—4) Jeaadl
el e Uadl) Tl g dgad il
Uadl) prinaat 7z 3gal
fpcial) Coefflcient Std Error T —stst Prop
C 3.379695 0.765224 4.416608 0.0004
D(LTAX) 0.279482 0.065280 4.281251 0.0005
D(LTAX(-1) -0.423092 0.070917 -5.966024 0.0000
D(LTAX(-2) -0.235064 0.071789 -3.274395 0.0045
D(DD) 0.164486 0.079963 2.665287 0.0554
D(DD(-1) -0.548399 0.104361 -5.407438 0.0000
D(DD(-2) -0.311690 0.085500 -3.645521 0.0020
CoinEq(-1) -0.719507 0.167163 -4.304235 0.0005
R-squared =0.70
Adjusted R-squared =0.60 F-Statistic =6.7989  Durbin-Watson stat = 2. 987
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Summary:

This study aimed to identify the role of tax revenues and customs duties in the
non-oil domestic product in the Libyan economy during the period (1990-2020), and
this was done using the analytical and experimental approach represented by the
standard method using the program (Eviews13). Distributed (Autoregressive
Distributed Lag -ARDL) to determine the relationship of the dependent variable with
the independent variables, and according to this model, co-integration is tested using
the Bound Test, where the ARDL model is distinguished by its ability to be applied to
small-sized samples, where the random error correction model VECM was estimated,
to express The relationship between the dependent variable (non-oil GDP) and the
explanatory variables (tax revenues and customs duties), and the study results show
that there is a positive relationship between tax revenues and non-oil GDP, and an
inverse relationship between customs duties and non-oil output; The fees are related
to the commodity composition of imports, and the results showed that the value of
the error correction coefficient was 0.71- and it was statistically significant at the level
of 5%, and indicates that 71% of the deviations and imbalances in the balance of the
explanatory variables in the previous year are corrected in the current year, i.e. the
balance is reached after a half.
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