Ethical systems
As a deontologist, I shouldn’t lie. Deontology focuses on the morality of an action rather than its consequences. Deontology focuses on whether ethical decisions are right or wrong without minding their implications or results. Actions are good or evil based on a clear set of rules. Thus, in the scenario above, if one believes in deontology, he will not lie no matter what consequences might befall them. This is because lying is morally wrong per se. We are always taught to be honest no matter the circumstances. Since telling lies is by itself wrong, it shouldn’t be told no matter what the consequences are. As a deontologist, I shouldn’t mind if my friend will be implicated if I fail to lie in the form. 
From a teleological standpoint, I should lie to avoid being asked to explain my arrest's circumstances and avoid implicating my friend. Teleological ethics focuses on the consequences of an action rather than its moral obligation. Also called utilitarianism, the teleological theory focuses on the consequences or outcomes of an ethical decision. An act that promotes the most significant amount of good for the greatest number of people is ethically correct. In the above scenario, telling the lie would promote the greatest amount of good for myself and my friend. If I lie, I wouldn't be required to explain the circumstances of my arrest, and secondly, I won't implicate my friend. Thus, telling the lie will be beneficial to my friend and me. I will have promoted happiness to the greatest number of people, which is the principle of the teleological ethical system. 
Another ethical system applicable in this scenario is ethical egoism. Ethical egoism states that self-interest should be the basis of all values. We should look for our own self-interest, and we are obligated to avoid being concerned for others if it doesn't further our own interests. In the above scenario, I may decide not to lie and implicate my friend if I have a way through. My friend should not force me to lie so that he is not implicated; I should promote my self-interest even if my friend will be implicated. 
Another ethical system applicable in this scenario is divine command theory that states that all moral standards depend on God. The ethical system says that an act that conforms to divine law is right while that breaks the law is wrong. From the scenario, telling lies is forbidden by God in the Holy Bible. The Ten Commandments in Christianity forbid lying (eighth commandment). Therefore, I shouldn't lie from a divine command viewpoint, even if it will help hide my criminal record.  

