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A S o) elha) Pla e A e sl laal eln) ey
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PP, ADF i) cylasl

At L.evel

UNIT ROOT TEST TABLE (PP)

LM LPGDP LIR LOP MP
With Co... t-Statistic -2.2887 -1.8358 -1.7760 -4.7410 -1.9418
Prob. 0.1794 0.3594 0.3880 0.0003 0.3111
N n n gl n
With Co... t-Statistic -2.3915 -2.6031 -2.5915 -3.3593 -1.5150
Prob. 0.3795 0.2808 0.2858 0.0685 0.8115
noO noO nO > noO
Without ... t-Statistic 1.4776 0.5441 0.7541 -4.5371 0.5469
Prob. 0.9638 0.8303 0.8739 0.0000 0.8310
noO noO noO aielel noO
At First fe re nce
d(LM) d(LPGDP) d(LIR) d(LOP) d(MP)
With Co... t-Statistic -7.2860 -6.9831 -7.0672 -7.0951 -7.1841
Prob. 0.0000 0.0000 0.0000 0.0000 0.0000
With Co... t-Statistic -7.4960 -6.9099 -7.0927 -7.3927 -7.9560
Prob. 0.0000 0.0000 0.0000 0.0000 0.0000
Without ...  t-Statistic -7.0000 -7.0000 -7.0000 -7.0000 -7.0000
Prob. 0.0000 0.0000 0.0000 0.0000 0.0000
UNIT ROOT TEST TABLE (ADF)
At Level
LM LPGDP LIR LOP MP
With Co... t-Statistic -2.2049 -1.7636 -1.7764 -2.7143 -1.9093
Prob. 0.2071 0.3940 0.3878 0.0792 0.3256
noO nO nO > nO
With Co... t-Statistic -2.4505 -2.4436 -2.4115 -2.5413 -1.5200
Prob. 0.3505 0.3538 0.3695 0.3079 0.8097
noO noO nO noO nO
Without ... t-Statistic 1.3675 0.5441 0.7454 -2.5547 0.5387
Prob. 0.9553 0.8303 0.8723 0.0117 0.8291
noO n noO el n
At First Difference
d(LM) d(LPGDP) d(LIR) d(LOP) d(MP)
With Co... t-Statistic -7.2698 -5.8526 -7.0672 -5.7123 -7.1815
Prob. 0.0000 0.0000 0.0000 0.0000 0.0000
With Co... t-Statistic -4.3273 -5.8831 -7.0914 -5.3499 -7.4187
Prob. 0.0065 0.0001 0.0000 0.0003 0.0000
Without ... t-Statistic -7.0000 -5.8523 -7.0000 -5.8510 -7.0000
Prob. 0.0000 0.0000 0.0000 0.0000 0.0000

Notes: (*)Signi

cant at the 10%; (**)Significant at the 5%; (***)

*MacKinnon (1996) one-sided p-values.

This Result is The Out-Put of Program Has Developed By:
Dr. Imadeddin AlMosabbeh

Significant at the 1%. and (no) Not Significant

College of Business and Economics

Qas

im University-KSA
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Levels Equation

Case 2: Restricted Constant and No Trend

Prob. t-Statistic Std. Error Coefficient Variable
0.0000 9.870143 0.041889 0.413451 LPGDP
0.0000 10.22115 0.019247 0.196723 LIR
0.0000 11.80083 0.183350 2.163683 LOP
0.0220 -2.436146 0.100701 -0.245321 MP
0.0000 13.51098 0.302738 4.090284 C

EC =LM - (0.4135*LPGDP + 0.1967*LIR + 2.1637*LOP -0.2453*MP +

4.0903 )

Null Hypothesis: No levels relationship F-Bounds Test

I(1) 1(0) Signif. Value Test Statistic
Asymptotic:
n=1000
3.09 2.2 10% 20.06682 F-statistic
3.49 2.56 5% 4 K
3.87 2.88 2.5%
4.37 3.29 1%

(ECM) Uadl) sl g dgad —2

ALz hgall 8 ¢ ALlSie @S] giall b Biiae e il sS Laie
Aol G Gl sale zisall) 13 aadigs Ul il zisad g ADL

galaiBY) Bl oY) Jish Slidly JaY) b

& Bl ge i Jlly (6) o) Jsaall Asasd) LAY e R ciy

<
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ARDL Error Correction Regression
Dependent Variable: D(LM)
Selected Model: ARDL(4, 4, 4, 4, 1)
Case 2: Restricted Constant and No Trend
Date: 10/21/20 Time: 19:32
Sample: 2000Q1 2012Q4
Included observations: 48

ECM Regression
Case 2: Restricted Constant and No Trend

- Prob. t-Statistic Std. Error  Coefficient Variable 2
0.0002 4.431949 0.073611 0.326239 D(LM(-1))
0.0002 4.431949 0.073611 0.326239 D(LM(-2))
0.0002 4.431949 0.073611 0.326239 D(LM(-3))
0.0000 16.01865 0.054663  0.875625 D(LPGDP)
0.0005 3.955330 0.063568  0.251431 D(LPGDP(-1))
0.0005 3.955330 0.063568  0.251431 D(LPGDP(-2))
0.0005 3.955330 0.063568  0.251431 D(LPGDP(-3))
0.3989 0.857613 0.021168  0.018154 D(LIR)
0.0000 -8.103737 0.024757  -0.200625 D(LIR(-1))
0.0000 -8.103737 0.024757  -0.200625 D(LIR(-2))
0.0000 -8.103737 0.024757  -0.200625 D(LIR(-3))
0.0000 15.49346 0.091853 1.423124 D(LOP)
0.0000 -8.186324 0.149472  -1.223628 D(LOP(-1))
0.0000 -8.186324 0.149472  -1.223628 D(LOP(-2))
0.0000 -8.186324 0.149472  -1.223628 D(LOP(-3))
0.2891 -1.082183 0.114192  -0.123577 D(MP)
0.0000 -11.98144 0.094675  -1.134337 CointEq(-1)*

0.051745 Mean dependent var 0.970124 R-squared
0.233404 S.D. dependent var 0.954705 Adjusted R-squared
-2.895527  Akaike info criterion 0.049675 S.E. of regression
-2.232810 Schwarz criterion 0.076495 Sum squared resid
-2.645085 Hannan-Quinn criter. 86.49264 Log likelihood

0.978949 Durbin-Watson stat

* p-value incompatible with t-Bounds distribution.

Null Hypothesis: No levels relationship F-Bounds Test

1(1) 1(0) Signif. Value  Test Statistic
3.09 22 10%  20.06682 F-statistic
3.49 2.56 5% 4 K
3.87 2.88 2.5%

4.37 3.29 1%
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: Bl Qaddd Ll
: I LU sl -1

x93 L) s aaes S 33 Ll agag aae (Q-TEST) laal gl o
= 1 Jarque-Bera sl (DA ey %5 e S cVLaaY) a8 OS o Gaa
&) Jsaall mmge sa LS @lldy S L)l asay ae (sl oAl axedl jh s
(7)

(7) 2% Jsaa
Q - TEST |

Date: 10/21/20 Time: 19:34

Sample: 2000Q1 2012Q4

Included observations: 48

Q-statistic probabilities adjusted for 4 dynamic regressors

Autocorrelation Partial Correlation AC PAC Q-Stat Prob*

|

|

1 0.504 0.504 12.989 0.000
I 2 0.209 -0.061 15.258 0.000
I 3 -0.087 -0.226 15.664 0.001
I 4 -0.313 -0.236 21.022 0.000
I 5-0.153 0.211 22.330 0.000
I 6 -0.045 0.027 22.445 0.001
I 7 0.063 -0.029 22.678 0.002
I 8 0.021 -0.172 22.704 0.004
I 9 0.085 0.223 23.144 0.006
I 10 0.045 -0.000 23.272 0.010
I 11 0.006 -0.059 23.274 0.016
I
[
I
[
I
[
I
[
I

l;; _

12 -0.045 -0.161 23.409 0.024
13 -0.222 -0.131 26.790 0.013
14 -0.225 0.000 30.348 0.007
15 -0.227 -0.070 34.095 0.003
16 -0.100 -0.033 34.849 0.004
17 -0.015 -0.097 34.867 0.006
18 -0.003 -0.058 34.867 0.010
19 0.009 -0.007 34.874 0.014
20 -0.222 -0.339 39.093 0.006

A __=@ff-"_____m

[}

*Probabilities may not be valid for this equation specification.
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feamhl) gl las) -2

b Aejge sl of (1) o) S Aasall ol a3l s DA e
ey Jsd x5 %5 e ST oag ((165) AdlaaY) a8 DA e cllyy L

Tayysi deyse sl of e (at 53 ol

(1)p Jsa
Aabl) sl Las)
12
Series: Residuals
10 - Sample 2001Q1 2012Q4
Observations 48
81 Mean 1.98e-15
] Median 0.007473
6 — Maximum 0.098473
Minimum -0.099369
4| Std. Dev. 0.040343
Skewness -0.644797|
2| Kurtosis 3.371299
Jarque-Bera  3.601835
0 ‘D ‘D o ‘ o T T D‘ Probability 0.165147
-0.10 -0.08 -0.06 -0.04 -0.02 000 002 0.04 006 008 0.10 ’

i dgall) LAkl LIS -

Sl DI aae e (Sl Yz 3l e Sl Cany 2l 33 e 38aill
AU Al chlaaY) eha) A (e @llag
:(CUSUM) saladll 8lsall oSIll & sanall Slsia) —1
ady Jsaal) 3 5y0all cBlalaal) (f ) (2) a8y JSEI daagal) HLEaY) 1aa miln el
Ak dapad) Jaghall (o sl gy DA e dlldg duhall 558 e LS 38 (5)

syl 5
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(2) & Jud
Al Sl gsanall L)

-8 -
-12 T T T
moomooN o nmN MmN T nm N
2009 2010 2011 2012
| — CUSUM - 5% Significance |

(USUM — SAUARE) sl cilagpal oSl g sanall il =2
biise (5) o) dsaally Bpaiall clabeall o (3) ) SN Aaasall gl o)Ll

Al 558 e LiCa

1.6
1.2 T
0.8 | P
04 _—— =
0.0 S
0.4 T T T
] n \V4 | ] m [\V4 | 1} 1] \V4 I I n \V4
2009 2010 2011 2012
—— CUSUM of Squares -—---- 5% Significance
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LAl

i gy iy aladinly Ll iyl e tlall 2y Gl duhall 28 Culd
zsads Bound test sgall ladl slul aladiuly (2000 — 22012) 56l oo
D laele Auhall Cilyitie o dyginay dulay) ADle dsay Aud))ll &l cuing ARDL
Al 4 giea CnilSa Gl )l
O i ey Alle 3HLE) 535 gsiee OIS Tadl) maad Jalee of bl cuy Lag
o Jashall Ja¥1 8 Al Lgiad ) 4a sl
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Measure the Demand for Libyan Imports
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ABSTRAC

This study aims to measure the demand function for Libyan imports
by using quarterly data during the period (2012~ 2020).

The results of the study showed that there was appositive and
significant relationship among all the variables, except the import price
was negative and significant.

The short run results showed that the error correction factor was
significant and has a negative sign , and this means that the variables

are trending to their equilibrium value in long run.

Keywords: Demand, Imports, ARDL and Bond test.
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