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Abstract
This study aimed to analyze the components of Libyan imports-
consumption, intermediate, and capital goods- and estimate their impact on
economic growth during the period 1970-2024. It primarily relied on
Hansen’s model to detect long-term equilibrium relationships under
structural breaks, alongside the use of FMOLS, DOLS, and COR models to
examine the relationships between import components and economic
growth. The impact of these components varied: consumer imports showed
no supportive effect on growth, intermediate imports had limited impact,
while capital imports exhibited a stronger positive effect. Additionally, a
dummy variable for the post-2011 period indicate a significant structural
shift in import behavior. The study emphasizes the importance of
reorienting the import structure toward components that support the
production process and sustainable growth.
Keywords: Import components, structural breaks, Grogery-Hansen.
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Cua Al oda e fi% Structural breaks A< Gl i 2 sa g Al
Giaad 8 ) ALl 8 Aaliall il puadl) Bl e 45,0 z3sal) 138 acy
Cm ARl Ea) e g a8 A A Gleaa  dalail clubd da
Lusly ) Gregory-Hansen zised oo smadll (Sayg el il Jae &l paial)
gl Gl ) gl aa
1 — Level shift(C):y, = u; + u;Ber + a’x, + e,
2 — Level shift with trend (C/T): y;
= Uy + UpBer + Betax, + e
3 — Regime shift (C/S): y;
= 1 + 1B + af X + a5 X, By + e,
4 — Regime and trend shift (C/S/T): yiuq + UyDer + 1t
+ Bot@era] X + az X, Ber + e,
Dynamic ) S yidall Jalill lassy (3 e S a\.ziiu\ ) ALyl
Fully Modified Ordinary ) s (Ordinary Least Squares-DOLS
Canonical Cointegrating Regression-) s (Least Square-FMOLS
da 0 Jla) aia g e yidall JalSill COllaal 480 ST 5008 laal (CCR
S Jaadlh & HLaa) (e a5 (Perron Test,1989) Jbial) daul g 4, ) j8iuY)
L) L EN PP (U RE K PENS YR WL I8 N W - §- PN LN W Ry |
A Ol LA il Gy ol HUEAY) ey (LeglS ol Lebia (8 ALulud) (5 s
Ao )zl &G e doadail) sas )
Model A: Crash Model (Level Break Only)
Ve =p+ay.1+B(L)Ay1 +60DU, + &

1 ift>T
h : DU, = B
where t {O otherwise

Model B: Changing Growth Model (Slope Break Only)
Ye=u+tay,,+BL)AY,1 +yDT + &
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where : DT, = {t —Tpift> ,TB
0 otherwise
Model C: Mixed Model (Level and Slope Break)
Ve =p+ayi_1 + (LAY + DU, + yDT; + &
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Ll Gl el Lgasll Aglaal) ailadll (1) &5 Jsasll o
o il b (8 Uasale Lls @l & ekl 5 (GGDP,MC,MLMK)
COlelae iy WS dlguiany 8 Lad o Vi Sy Laa Ay el Uil iVl
chliil) o8 5l Cun 8 coa) clall sai e sl of damsall ol S
sda elai (ddplia Lad (s a3 (Leptokurtic) saa Glaysi ) Zadiyall
O &) daine (ailiadll

s o) a) e diud bala Gl (el M5 el sl a Y iyl

Avalia
Lilaay) gailadll (1) by Jgaad)
variable | Obs Mean | Std.Dev | Skewness | Kurtosis Min Max
GGDP 52 0.0001 | 0.0001 3.475 18.921 6.0 0.0007
MC 52 4563.0 | 7911.8 2.510 8.555 162.71 33788
MI 52 5766.6 | 15080.1 4.060 19.460 | 193.65 | 86172.6
MK 52 34347 | 5895.1 3.175 13.046 | 183.57 | 28769.8

.(Stata 13) gl cla A ; juaall
Lo Y 48 ghuas 4.3.3
e 4 gine s Al 8o 3 sa 5 ) (2) b)) Jsaall e Lol Y1 48 ghian
LS aluad) e il gl g Maa) sl il sai Jaxe G %1 5 st
a3 le @l e g sl ) Jal) el LuileSil ) i1 (1u€ay 38 Laa (MC)
el Ga Sl gl 5 gail) G (5 sine e 5 Cpmada Lol ) jeday Sl (8 il
bl e o ) ) Ll caal 5 ol il e ) 5 L) (M) ddags sl
Bla g5 saill aa 955 AV (5 ginna vie Loy cilasi ) 38 (MK) ddlansd )
ety Lalaall actall b ) g Sy

LS Y A8 ghaa (2) ad Jgaad

Variable GGDP MC MI MK
GGDP 1.00
MC -0.36 1.00
MI 0.24 0.80 1.00
MK 0.34 0.85 0.86 1.00

.(Stata 13) gelin la jia ; juaall
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(VIF) (i) adual Jalaa 5.3.3

Variance Inflation Factor- (bl adcad Jalas 35 (3) a8 J g2l cp
AWl D il G (aad) Bl )V 2223 A5 2 g2 5 p20 (10 38T VIF

4 sl Al (e JB 0l juaiall paaad VIF @l edai s Multicollinearity
Ll asaspie (o JN o8 54.55 sa3 &l VIF Aed Lo st 0 LS (10)
(Gujarati, 2004) A&iwall & yuaiall G adl ja Jad

VIF Jalaa (3) ad; Jgaad)

Variable VIF 1/VIF
MC 4.05 0.246
MI 4.11 0.243
MK 5.50 0.181

Mean VIF 4.55

.(Stata 13) gelin cla A juad)
sdaagl) jda sl 4.3
A 30 Judlad) Jalas 8 4l 3 sl Unit root test sassll jda sl aey
oaban ) kil delalSiy A ol i Ayl il e Giadl Caag
4 ) i) JLd) il (4) a8 Jgaad)

Variable Perron breakpoint

GGDP -3.88 2004
(-5.59)

15tdif ferenc -6.11 2013
(-5.59)

McC -4.283 2008
(-5.490)

15tdif ferenc -5.536 2008
(-5.490)

MI -4.45 2015
(-5.490)

15tdif ferenc -12.926 2014
(-5.490)

MK -4.67 2016
(-5.490)

1%tdifferenc -10.05 2012
(-5.490)
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Critical Value at 5% ! 8¥) L sddaadla

LSl g ¢s stusall (85 eyt Al pall Gl yuie mas O I JLEY) il el
W zeanay Lae T(1) Al s (e AlalSie Ll (5T Y1 (30 die & i

o e bl JalSs da iy (53 Gregory-Hansen g2 s Gl () JEsyL
REENgU

1 idiall Jalsill Gregory-Hansen JWid) 5.3

i La) A 5 T (1) Y1 Gl i kil g ) jias) (e S aag
et & jide JalSTABe 2 5a 5 (e (38T (g )5 pall 0 iy Ban 1) J3a

«l jisl) JalSill Gregory-Hansen (1996) JLis) aladind o5 ells Gdatl g

O o) AL gk 251 55 4Dl llin (IS 13) a8 LEAY) 138 ae by Cun

Al Ol i asa g sl ) Al all Dl e
Gregory Hansen (Change in Level) JLi) gl (5) a8, Jgaad)

Test Test Breakpoint Critical Value
Statistics Date 1% 5% 10%
ADF -7.31 1981 -5.77 -5.28 -5.20
7t -7.20 1980 -5.77 -5.28 -5.20
Za -50.77 1980 -63.64 -53.58 -48.65

.(Stata 13) gl la jia ; jlaall
Gregory Hansen (Change in Level and Trend) &) gl (6) a8 Jgaad)

Test Test Breakpoint Critical Value
Statistics Date 1% 5% 10%
ADF -6.36 2009 -6.05 -5.57 -5.33
7t -7.42 1998 -6.05 -5.57 -5.33
Za -15.97 1998 -70.27 -59.76 -54.94

.(Stata 13) Fabin <l jia 1 juaall
Gregory Hansen (Change in Regime) JLid! @ilii (7) a8, Jgsad)

Test Test Breakpoint Critical Value
Statistics Date 1% 5% 10%
ADF -7.36 1980 -6.51 -6.00 -5.75
7t -7.86 2007 -6.51 -6.00 -5.75
Za -54.23 2007 -80.15 -68.94 -63.42

.(Stata 13) zebin <l a1 juaall
Gregory Hansen (Change in Regime and Trend) L33 gt (8) b Jgaal)

Test Test Breakpoint Critical Value
Statistics Date 1% 5% 10%
ADF -5.51 2016 -6.89 -6.32 -6.18
7t -7.85 1988 -6.89 -6.32 -6.18
Za -56.38 1988 -90.84 -78.87 -72.75

.(Stata 13) zabin @l s ;juaall
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) Jhaadl 8 dnnall & jidall JalSSll Gregory Hansen i) il JYA (e
JulSi Adle 2 ga 5 Ao X5 ADF,Zt,Za DAl (e S8 Gl (8) (7) (6) (5)
Al adalie as (Left-tailed test) 1%,5%,10% Y2 (s g Ixic &l jida
Zsalll g 5 iy daliaa

s & idial) Jal<il) glasd) Adalea 481 6.3

Jhia) daul 5 23 saill Ol e (& yidie JalSEABe 2 5a 5 (e (B8 2my
i) é)L D) uﬂ).\..ld\ JalKill lass) Aalea pass NI Gregory Hansen
8 hia dagdll 2aly (a5 ASuedl il Jiay (et 5 e Aila) pa Lgll Ll
Loy Ly 2011 4ud aal 5 daill 52011 A
& idall Jalsill jlasd) Ailaa &) pali (9) ad ) J gl

Variable FMOLS DOLS CCR

Coefficient | Prob | Coefficient | Prob | Coefficient | Prob
MC -0.750 0.6100 -11.063 0.1750 -1.104 0.7859
MI -1.013 0.1026 -6.631 0.0000 -1.768 0.1717
MK 6.829 0.0000 25.809 0.0000 9.028 0.0136
Dummy 50029 0.0002 93916 0.0442 10791 0.0258
C 10791 0.0728 23637 0.4829 13111 0.0220

Adj R-sq R?=0.73 R?> = 0.97 R?> =0.68

EViews13 gl cla jda J.w.dj

O 3 9n s FMOLS,DOLS,CCR il (3 ya alasialy 5ol il caaia
A ilail) yue U Jla aladl olad) G V) e il Coblalas ana (8
dr lbaiBY) gaill e U gina | i1 @lliad Y MC 4SSlgial) cla ) gl of s 2
¥ SOl scae ) Gl e g sl 13 Jad Jlaial (uSas Al Les L)
Obs MI ddagas sl il ) gl e 43ld oY1 Gakaiy 5 ¢ 2baBY) gaill acs 8 agony
Ol 1 ) Laiy WS Zilall b ode il @ jeda Can B da OIS
Jaiud Y 30y siwall Gl Sl o )l lee DOLS gisal & i Lsina
Gl Cela diaall 8 dglaall eliall Glleadl Jals ded 5 ) geay
& Ssimay cin e Jalae o cidaila ) saill il @ el MK dallaud
YY) A Aaiad) dpalall @l laiind (5 gall oy sall a5 Lay pafill (3 5k aves
sl i)l elal LS ol Sl Ayl 30 3 jad 8 Glaeall
A il e G gina s L ge 15 2011 4w 22 e B iy (alal) Dummy
Als el elli JA gabaBY) gaill ASualin A A il Ggas e Ju bes
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ania Ciela BN zilaill Gf poaly BN G yhall il G 4l A (e g
Aglan ) AVl (5 ginay il 858 dn o S il o) 5 Bl o] Eua g
1Cilua gl g @il 4

sl 1.4

On daY) Ak 403l Ale s Gregory-Hansen Jbial ehi -]
Aol e sa s Al Gl jad G e 73 sad Gasda g dall G puadiall
saill g o) o) G dal Y1 a8 1 IS @l s agd all) SLaiY) (]
RER )Y

el iy Aall U Sall geal s Adaall AaliY) 8,080 Cama ) il -2
o2 Axdeld (e any Lae (il gl e alaie V) 3 3es ) @l eliall oy il
.Lﬁdl.a.aﬁ‘ﬁ\ sl acd ‘;A b <l

Ju Lae Lin sa 1531 2011 220 Le 35 aldd) Dummy (oot sl usiall oy -3
dulpad) @Y sadll Aagii oabaid¥) el ASualin A Sl Ggas e
Adeal) LalaBiY

S pastall e clEal) slas) Bl ) A il (3 ke o A5 lEa)) i 4
Lo Jianiall bl 48 65 ga ) jay Las

:Cluagill 2.4

Gl paalsi A e Ll (A Glalsll Jaad ASua Bale) 35 i -]
Aladl el Alland I o)l san BEY) Ay Aatiadl e ASSELY)
kYl

BeliS a8 ) Cargiud dpeliva Glubiw yie Aalaal) AaliV) 5 )58l 3 3a5 -2

Jaly el day il sy g Gl 6l e aladie ) Jlay Lay ddas 6l <l sS4l
Alaidy)

(sl (5 il 3aly 5 5 Sla sl 2l i e 685 danal 5 A jlad Al A8 la -3
Aoanail) 5 el ld el 8 La sond LaliY] cilileal)

dish saill acls JalaS dpa o il 5 Al dgadl) 4l skt alaia¥) -4
Aallansd Hl1 il ) sl dpaal canza gl 3l o dlaill bl i) JaY)

o Jaadl 5 Ll cluband) g die 2011 22 Lo Al BV Ble) 10 -5
Aoaliy) g pla®y) Al e bl ) jEWY) ade ClulSail Cagas
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