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ePublishing Rules

The Journal publishes authentic studies and researches according to the
principles of true Islamic religion, as well as to the Libyan state laws for the
issuance and publishing and also according to the vision, mission and goals
of Azzaytuna University, which follow systematic and objective methods
and generally accepted rules in writing scientific researches and studies,
provided that the research should not have been published in any other place
and that the researcher undertakes to do so in writing.
1- To write on the research the triple name of the researcher, as well as his
work affiliation, address and e-mail.
2- Researchers are accepted in Arabic, English and French. Researches,
studies and articles are written in Arabic (including a summary of the
abstract in Arabic) or in English or in French (including a summary of the
abstract in Arabic), provided that every summary ( abstract) shall not be less
than (200 words ) and not more than (250 words).
3- The submitted researches shall not exceed 25 pages of normal size (A4),
unless the editorial board decides otherwise. It is required that the research
Is characterized by accurate language and documentation.
4- The journal has the right to publish researches and take advantage of
them in the scientific fields without reference to their owners, provided that
pointing to owners is made according to generally accepted rules.
5- Researches sent to the journal shall not be returned to their respective
owners, whether or not have been accepted for publication. The applicantis
not entitled to claim them.
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6- Upon acceptance of the research for publication in the journal, the
researcher receives two copies of the issue in accordance with the financial
procedures of the journal.
7- The editorial board of the journal shall have the legal rights to reject any
scientific participation, unless it has been prepared in accordance with the
above-mentioned conditions or not related to the competence of the journal.
8- Research or parts of it may not be published in another place after being
approved for publication in Azzaytuna University journal, only after
obtaining a written permission from the editor.
9- Order of the appearance of the researches in the journal shall be subject
to technical considerations.
10- The journal does not pay rewards for published researches, book
reviews or any intellectual work unless commissioned by them.
e Specifications of Written Researches

Researches submitted for publication shall be sent in three paper based
copies and a copy on Compact Disk (CD) according to the following:
1- The research shall be printed on ( A4) bright white paper with the
following dimensions ( 13 cm x 22 cm ) and page margins from top 4.85
cm, bottom 3.5 cm and sides 4.5 cm in order to be valid for publication
directly, written using the editor ( M.S. Word) and shall be accepted in any
other programs.
2- A copy of the research shall be submitted on Compact Disk and the 2
copies printed on paper not containing the author's name or address.
3- Indocumenting references inside the text, the (APA )style shall be taken
into account as follows:
- Documenting of sources shall be referred to at the end of paragraph where
to be written: last name , year of publication, and page number in
parentheses. As for the list of references shall be at the end of the research
or study according to the following: statement of the author's name — book
title — edition if any — place of publication — publishing house — publishing
year.
4- A research in Arabic language uses simplified Arabic font (AL-
Mohanad Bold ) , as for the research in English language uses the font
(Times New Roman ).
5- The research must contain the following basic components: (research
abstract, introduction, research steps, results, references).
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eMethods of Research Preparation

o Titles

1- A research title shall be written in the middle of the page using font size
13 Dark Black.

2- Names of authors shall be written using 12 Dark Black font, immediately
below the title at a distance of one line, starting with author(s)' name and
ends with the name of grandfather of surname, authors' addresses shall be
written using 13 normal font size immediately under authors' names.

e Tables, Figures and Mathematical Equations

1- Dimensions of tables and figures shall not exceed the dimensions of the
written text ( 13 cm x 22 cm), tables must not be divided into two pages.
The minimum limit of font size inside the table is (8) and the maximum is
(10), written using the same programme (M.S. WORD ), not separated or
entered by a photo scanner. Each table shall be preceded by a serial number
and a title for it at size (11) normal, and be original and clear.

2- Mathematical equations shall be written using equations writer (3) found
In Microsoft electronic beam.

e Methods of Research Evaluation

1- All researches submitted to the journal shall be subject to preliminary
examination by the editorial board to decide their eligibility for evaluation
and compliance with publication rules for arbitration and evaluation
according to accepted practices. The board shall have the right to refrain to
accept any research without giving reasons. If approved for publication,
such researches shall be sent to two reputable reviewers in the field of
competence who are experienced and efficient in the field of scientific
search inside and outside Libya to evaluate them. The researches shall not
be published in the journal except after their approval.

2- According to proposal of evaluation committee, the journal may request
the author to do formal or objective — total or partial amendments to the
research or study prior to be permitted to publication in the journal.

3- The researcher shall comply with carrying out the reviewers' amendments
to his research or give his opinion in respect of such amendments according
to reports sent to him, and submit the amended copy to the journal within a
period not exceeding ( 15) days.
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Brusch-Godfery serial correlation LM test
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F- Statistic 1.656314 0.2351
Obs*R-Square 6.711988 0.0349
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Normality test (Jarque Bera)
Residual are Normally Distributed:Null hypothesis 0.135275 0.906978
Breusch-Pagan-Godfrey Test

F- Statistic 0.159239 0.9994
Obs R- 4.501321 0.9956

Squared

.. Scaled
Heteroscedasticity | explained 1.704046 1.0000
Homoskedasticity: Null hypothesis ss
ARCH test

F- Statistic 0.000683 0.9793
Obs R- 0.000736 0.9784

Squared

rgagely Canogid! sllas HLis!

ZaMe (Sute axnilin i 1 HLEE Y1 s e sleie¥) @3 Ramsey Reset test Lo
TR0 OF (M el il O S g aged | 1gh (AN A1 £95 Co (10 7390 | meaial g
WY i s day sl OLE Ealing (1) S| Aeidle pue WS (4o ilay ¥
(0.3135) a1y %5 (ro i mgins S5 wie (1.106711) giasd cats s Facs
o2y (g (NI SN S (o Fagad) Daidle puiay oLAY) plall (58 L8y 1ugg
g9 Aics g B Sheaey (LAY il

Ramsey RESET Test paseilt caungitt sllasijlast (5) iy Jous!

Value df Prob
F — Statistic 1.106711 (1.12) 0.3135
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:Stability of the model 735081 Y 5t paiuly sl ClLas Y 1
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M of Squares adlas ¥y colid) asd) Gy e zisedl LISl

L Gys e zigeld ASLgh 5w (S
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guand! HLiiin) plubdnicoly & AL JolSI s LS

s3gem | L | alisiwls & s | JolS |

o By Ol i (s 8 i JolSI 5Ly oalindlg (6) 08y Jgutamtly a0 A i
O ol 15 A8Matt oiag (&I yidie JolST 48 ) Juglall oW1 Ol Ad3)lg3 A8May Joldiyl 3929
(8.563395) aeuatt ot jLis ¥ ddiluas | drle Jui Lo 99 aalid| a3 ALl | Ol puaid
L i Lo 99 - Zogial) Sligiens peea ey 1(1) JLas St le¥) ustl (o sl Lesf o
2 paT) iy Gyl O 2 ¥ Al plo 23195 oLy 2B 3929 potas LAY putal) (a0 (4B
O O S 1 Aygle 1)1l ABMe 292 9 (i lal Jauid

il pudie (s o R oIS HLiisnd (6) 0By Jon

Test Statistic Value K
F-statistic 8.563395
Significance 1(0) 1(1)
10% 2.08 3
5% 2.39 3.38
V)
2:5% 2.7 3.73
1%
3.06 4.15

19! O puiice Crs Jor M Alyglo ABMat| 4auldd LIS
0l pud yol Ol ALETLl! Ol pailly Jo ¥ Abighs 203163 A8May dadipm Al il O Lesg
O A8 Mat 0048 yundis duolindlg (7) iy Jgmdls 53131 Sl |y Sading ¢ Aoai 93 A3Mal!

DEP aalatt claaui s 0 = % 5 (ggiue e digiae syl 23 Il AETLL ) Ol piil)



(60-22).... ddcdald dulys Aomt! jhadiul! Flealy 2t Aubiud| (ns ABMMal Jilodg ubid

= B3l LgLlaS Zaladl LA (e B fg B gt 5ab 301 oy DIttt jlaiiw¥r Ilanty
Aygine yud Aoyl WBMe Ul (Jagtaltt Ja¥1 2. Dl ot jleicu¥) Sleat (oo 3uny 9.28
bt Dl jleziatt g Tesiuatty GDP Slaa iy Ilaa 31 Aot 25l (e Y2 O
el g REV dalatt ©ifsly¥1 oy dugias jud 20lu 2uSe 28Me 399 (el Lass (Jaglall

-Jastalt satr 2. DIty

Z390d) Cof pdn (s S M1 Alsglo ABMat 535 guilis (7) o8y Jouand!

Variable Coefficient Std. Error t-Statistic Prob.
DEP 9.286014 2.924004 3.175787 0.0073
GDP 0.664661 2.862164 0.232223 0.8200
REV -5.316570 2.776584 -1.914788 0.0778

T 3.90E-05 1.76E-05 2.221437 0.0447

sl 51l Uadd| pioual zigad plisiuly yuadt! Joi OLalion Jdod :Lasl,
et s Ol 1 (8) 08y J gt 33181y UECM ity 2 st e jLiis 1 oS0 et
Lo 909 Lilas) 3 piiall Aygial! Olsgiws acen e Ligiasy Ldlu Errer correction Lasa
i Aalas dad ALy A puadl) o) ObiSiealin ypuald m3geddl 2 bl do pidly (oas
¥ elasi pe %90 Lo yas of ias Le 929 (—0.883812 ) wies L COINEQ(—1) Lasu
Judbad | Laledie ¥ Hlie !l dulyl) olgd denidls W (popdl Bisg 2 Lgomiomal (Say puadll
Ligial hliely ¢ Loty dw B pis 2 WSen U)l9) S Bagalt Of (s Lo 99 ¢« Aagicad| Ao I
15 B ABMatl jd BT 2. o gaid 1 10 (o BaLatas M1 ASLSia] 558 (le Jui 10gD Jauud | il

- Jad paillg Al i (s
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il ud Uasud peiouial pged plidniuly juadt! da ¥ Ol obion S (8) @y Jous!

Variable Coefficient Std. Error t-Statistic Prob.
D(DI(-1)) 0.514404 0.081911 6.280073 0.0000
D(DEP) 1.705045 1.113835 1.530788 0.1498
D(DEP(-1)) -5.401066 1.473631 -3.665142 0.0029
D(GDP) -0.460455 0.335514 -1.372385 0.1932
D(GDP(-1)) 3.242755 0.272420 11.90351 0.0000
D(REV) -0.653815 0.488648 -1.338007 0.2038
D(REV(-1)) 3.410915 0.831192 4.103641 0.0012
CointEq(-1)* -0.883812 0.094424 -9.360027 0.0000
Ao Lo

Toda and agie e Ialodie! duwlydd ! Ol piie (ro Al | 28Matl HLiS | ¢y ) L @cw
O ¥ Al 3 O s ol A yutd Sheol @i ¥ dmgill 0l (3f Lasg Yamamoto (1995)
=1391(0) dimyadt (o e 90 Lo Lgia I(1) Amyudt (o pdts 9o Lo Lgie Zulyud) Ol pudio
Aumgin pladiul Jai (re Wyl I3t ADF PP (e (3 a3t oplas s sl Les

.Gkt ¢ 3230 ARDL
o8 Gl £ 3ol Lole elatiud| Ol pdill Ayl pdic] A (o Mo il slelie! hew S
Doyl Abgaines 3ylgll dolly¥i Jlodig Bimgll gt Oyl lg Ol pdil| JISST yamd G,k
sUas¥ | O Al Jie¥) auall ol (re dcadl (o LS Joe Aol (s (D il

cealiiid VAR dmgin Goyb e Lo waast! cdla Lo gag Optimum lag selection

.Toda and Yamamoto ,Las.1g
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:0ptimum lag selection siia ) o 2at J5e¥) saat) aausd Wi

R Bualintlg 4 Baylgll gl I3 (re O 21 (3) @8y 32,01 Jgaantl Slik e 1l
Liayt ale aaiatiy Aigmented VAR zaga 2 Lgslasit aejdl a1 &l it el asd)
8 i Lo @3 il g dual 3| Ol puais (o 10d@ @Nd Yamamoto deead i jlas i o) 2
2 sl

dalall Claautly delall Olalydly Aomtl Hleiiw¥! iy utl Abiglo decuat! ABMal :LAL
I SLaiBN 2. Lo W) At Lty culf puiatly

3939 e STl Lises (9) ey Jgiamtly Ao ghl el gilolag 1393 HLiisl it Ladg
die I Cllpally e W1 bl zilidly delall SLEAUI Ol pdidl (o 4ol dew 285Me
Ao W1 bl Lt g doladt CLAAN Ol paid) OF (§1, Jagladt (ally bl Hloilwd ! Lo
Ao 39299 At Hlaliwd | Ilan ! pudie 2. Gisd S O Al O (Say ity
2 S pally Hlea M (Al milidly (Aot slediawdl tlear | Ol il (1o 4ol deew
Ao W1 bl 3l g At Hleiiw 1 o | Sl paid OF (51, Jaglaldl (AL dalall Cilaaid)
A e BBe 392> 99 Aolal| SLEA yiie & Gonowd (1 Oy el O (Seay il juia g
S duslall (Sally e W1 Aot L) Haidl 3 Aelatt Slal g deladl SLEAU Ol puaidl (o
L s 2 oo S O R | e O3 (Seas Aol o1ty W19 alad | CILAA ol yudilf (3T (6T
Halal| Olasid g At Hlaiiawd| Lo | O paitl (1o il Ao 285e 3929 Tlea ¥ AL

Sl OF 1, Justall Sally il puall yuiie 3 Aelall Slalu¥ iy tlen I Lt z3ldl
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a3 (3 (S Aol 1AW g T laas M oml| 3L g Aol il g Aot Hleiia¥f Ilan |
e (T lan | O BT (o Al s ABSE 393 99 ol pulal | yudion 2o ko (S Ol il
S 0T 5T, Jastall (Salls Aelall SN pdill 3 Asladl Flea M1 Amtl L1y Aol
2 i G O S O (S Dalad] o Tlan W1 Aoml| 7L g Aol jleiiw ! Ilan |

Aolalf Sl ¥ uiio

Lecualt gilabyg 393 )L (9) @8y Jousant!

Dependent variable: DI

Excluded Chi-sq df Prob.
DEP 8.035315 2 0.018
GDP 49.09014 2 0

T 7.056271 2 0.0294
REV 1.328328 2 0.5147
All 169.2026 10 0

Dependent variable: DEP

Excluded Chi-sq df Prob.

DI 15.78223 2 0.0004
GDP 13.6388 2 0.0011

T 7.125818 2 0.0284
REV 16.19126 2 0.0003
All 85.72355 10 0

Dependent variable: GDP

Excluded Chi-sq df Prob.

DI 2.027361 2 0.3629
DEP 19.52265 2 0.0001

T 2.970537 2 0.2264
REV 29.37436 2 0
All 53.6845 10 0

Dependent variable: T
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Excluded Chi-sq df Prob.
DI 11.72638 2 0.0028
DEP 19.35599 0.0001
GDP 23.7817 2 0
REV 32.72749 0
All 47.82605 10 0
Dependent variable: REV
Excluded Chi-sq df Prob.
DI 8.275971 0.016
DEP 4.015701 0.1343
GDP 10.35134 0.0057
T 1.985842 0.3705
All 34.59476 10 0.0001
— sl

LM (o L pls | ) m3lad) (e de game oy (e LSO G ldlg Joaad | 2 5y lo s g0 2

b Lo Wjlowl (S5 (g bl yild Gedailg (68 HLb ¥ Hganeg Obd yall Ao

— 523 ) (re Yo Hi | alaiils Ace 3t St | (3 Bk g3 juias Syl | gl gt -1

GHlext) & Abaitl dulyud) Oipiie O (PP ) (09 — pudd )5 (ADF) Jguaty (140

s @ (Todtuan - DEPastan claas) — REVasian catpni — Dl st jleziu

@3 =2t (Ol sl (93 «n) oladl aoe Clidf dmtlg ¢ SOl | amdt ) ) T o™ 1 A3MD 1 Zile Ly

A1) Ao zaleid! poean wieg Jo¥I (3N e Lyl sl A Cidl COISE LgY oY1 (g pall asi

085S =ty %5 dagian (S own Aoy ( Colit) wondt (93 (i) ol pee Colld) wt g« Calid!

oL e | i) A ol Ledees (1(1) )iyt 3 5amine Ol puaid 200t a3 S

~daz (ie) olad gos culid| wmd) ds zageid iy (1(0) ) st die & il 18 GDP
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