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Abstract

The study aimed at estimating the import function during the period
(1995-2015),through building an econometric modle for import in sudan
in order to explain the factors that affected the import function. The
study adopted the descriptive and historical method to follow up
phenomena under study , in addition to the econometric model for
import function through multipule linear regression using (E-views)
program. The study main findings indicated the existence of an inverse
statistical significance relationship between import and Gross National
Product Moreover , the existence of apositive relationship between
import ,inflation and investment. The most important recommendations
of the study include preparing the conducive environment for investment
to attract domestic and foreign investment in order to develop the

agricultural and industrial sectors to reduce import volume
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ALl g sSs are (e eyl e Al 05
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Hypothesized | Eigenvalue Trace 0.05 Prob.**
No. of CE(s) critical Critical
value

None * 0.999969 | 440.6821 | 95.75366 0.0001

At most 1* 0.998432 243.6231 | 69.81889 0.0000

At most 2* 0.979066 120.9254 | 47.85613 0.0000
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S Ol G el ADle 48 &8 A paasl) U aaeiall sl L)Y dAEe i
Gilagpall dipl luzmj gaaly DAY e gl gl 13 il lyaid) e S
oo s . Ll haa Ualiy) dliied) chriall Balsy) aoe ) uds A, Aol gaal
- (674) &) dsaall mag WS Glhasall C)ls 7 35ad Gilyria G LSV A ghias 5k

el Cp LS Adghian : (6-4)ad) Jgin

i yall DM EX GDP / INF
DM 1.000000 | -0.168314 | -0.333810 | -0.183771 | -0.073637
EX -0.168314 | 1.000000 | 0.880155 | -0.338513 | -0.267293
GDP -0.333810 | .0880155 | 1.000000 | -0.080458 | 0.030859

/ -0.183771 | -0.338513 | -0.080458 | 1.000000 | 0.549208
INF -0.073637 | -0267293 | -0.030859 | -0.549208 | 1.000000
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O QAN bugie o ), Adlpdall cWad) b o) il Glagpall 3k (i
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5 5% Ga 5] AdlaaY) dedll ol 13 L) L cplal)l Cdal AlSEe 3 o el (530
- ol (A e aas ate o a3 Jaul) Gl Jpls aaall G i

- ol i) A GLESSY ey LA 1(7-4)ady Jgta

F-statistic 0.292844 probability 0.967148

Obs. *R-Squared 4.756741 Probability 0.906824
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: JSUnall Aatlaa sy A0 s el ks il

bl z3sa1 e (EX) Cipeal) aas e Slasinly Zunldl) JSLE)y cibilal) dallas 2a
Gale ki) cilbli V) ddsias DA e (GDP) Jla¥) Jadll il ey 4kl )Y
—r ol LS il il il (6

Glallaal) sy paisl) milis :(8-4)ad) Jgaa

Variable Coefficient Std. Error t- Statistic Prob.
C 10.21042 3.732569 2.735494 0.0147
Log(GDP) -0.763631 0.182153 -4.192242 0.0007
Log(INF) 0.129619 0.396797 0.326662 0.7482
Log(DM) 1.065916 0.286442 3.721231 0.0019
Log(l) 0.314370 0.299086 1.051101 0.3088

E-views alaainly iuhall Gy Sl Qs g e Gaald) dae ) jaadll

R-squared=0.75 Adjusted R-squared=0.69
F-statistic =12.097 Prob. (F- statistic) =0.0001
D.W =1.69
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LY Al ae (B Tunge admill LI
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el ) leela) (Sar sl 038 (4 31% Lo, gz 3sail) Ciliia DA (e b yausd
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<yl DM GDP I INF
DM 1.000000 -0.333810 -0.183771 -0.073637
GDP -0.333810 1.000000 -0.80458 0.030859
I -0.183771 -0.0080458 1.000000 0.549208
INF -0.073637 0.030859 0.549208 1.000000
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ADF Test Statistic -5.377864 1% Critical Value* -3.8877
5% Critical Value -3.0521
10% Critical Value -2.6672

*MacKinnon critical values for rejection of hypothesis of a unit root.

Augmented Dickey-Fuller Test Equation

Dependent Variable: D(EX,3)
Method: Least Squares

Date: 10/29/17 Time: 00:23
Sample(adjusted): 1999 2015

Included observations: 17 after adjusting endpoints

Variable Coefficient Std. Error t-Statistic Prob.
D(EX(-1),2) -1.737192 0.323026 -5.377864 0.0001
D(EX(-1),3) 0.701035 0.244572 2.866382 0.0124

C -0.000639 0.118643 -0.005388 0.9958
R-squared 0.696355 Mean dependent var 0.008359
Adjusted R-squared 0.652977 S.D. dependent var 0.829000
S.E. of regression 0.488353  Akaike info criterion 1.563229
Sum squared resid 3.338843 Schwarz criterion 1.710267
Log likelihood -10.28745  F-statistic 16.05321
Durbin-Watson stat 1.990698 Prob(F-statistic) 0.000238
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ADF Test Statistic -3.369410 1% Critical Value* -3.8572
5% Critical Value -3.0400
10% Critical Value -2.6608

*MacKinnon critical values for rejection of hypothesis of a unit root.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(DM,2)

Method: Least Squares

Date: 10/29/17 Time: 00:30

Sample(adjusted): 1998 2015

Included observations: 18 after adjusting endpoints

Variable Coefficient Std. Error t-Statistic Prob.

D(DM(-1)) -1.235940 0.366812 -3.369410 0.0042
D(DM(-1),2) 0.126257 0.248519 0.508039 0.6188

C -2316.370 7412.330 -0.312502 0.7590

R-squared 0.563488 Mean dependent var -910.4311
Adjusted R-squared 0.505286 S.D. dependent var 44669.33
S.E. of regression 31418.57  Akaike info criterion 23.69920
Sum squared resid 1.48E+10 Schwarz criterion 23.84759
Log likelihood -210.2928  F-statistic 9.681658
Durbin-Watson stat 2.037922  Prob(F-statistic) 0.001995
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ADF Test Statistic -6.799128 1% Critical Value* -3.8877
5% Critical Value -3.0521
10% Critical Value -2.6672

*MacKinnon critical values for rejection of hypothesis of a unit root.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(GDP,3)

Method: Least Squares

Date: 10/29/17 Time: 00:31

Sample(adjusted): 1999 2015

Included observations: 17 after adjusting endpoints

Variable Coefficient Std. Error t-Statistic Prob.
D(GDP(-1),2) -2.530095 0.372120 -6.799128 0.0000
D(GDP(-1),3) 0.732680 0.235102 3.116428 0.0076

C 16997.22 11813.35 1.438815 0.1722
R-squared 0.845490 Mean dependent var -4358.488
Adjusted R-squared 0.823417 S.D. dependent var 113127.7
S.E. of regression 47538.25 Akaike info criterion 24.53524
Sum squared resid 3.16E+10 Schwarz criterion 24.68228
Log likelihood -205.5496  F-statistic 38.30451
Durbin-Watson stat 1.925056 Prob(F-statistic) 0.000002
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ADF Test Statistic -5.632542 1% Critical Value* -3.8572
5% Critical Value -3.0400
10% Critical Value -2.6608

*MacKinnon critical values for rejection of hypothesis of a unit root.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(1,2)

Method: Least Squares

Date: 10/29/17 Time: 00:32
Sample(adjusted): 1998 2015

Included observations: 18 after adjusting endpoints

Variable Coefficient Std. Error t-Statistic Prob.

D(I(-1)) -1.382466 0.245443 -5.632542 0.0000

D(I(-1),2) 0.004070 0.024991 0.162866 0.8728

C 0.600833 5.260032 0.114226 0.9106

R-squared 0.681734 Mean dependent var 0.797000
Adjusted R-squared 0.639298 S.D. dependent var 36.28987
S.E. of regression 21.79514  Akaike info criterion 9.152263
Sum squared resid 7125.421  Schwarz criterion 9.300658
Log likelihood -79.37036  F-statistic 16.06516
Durbin-Watson stat 2.044620 Prob(F-statistic) 0.000187
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ADF Test Statistic -12.81084 1% Critical Value* -3.8877
5% Critical Value -3.0521
10% Critical Value -2.6672

*MacKinnon critical values for rejection of hypothesis of a unit root.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(INF,3)

Method: Least Squares

Date: 10/29/17 Time: 00:41

Sample(adjusted): 1999 2015

Included observations: 17 after adjusting endpoints

Variable Coefficient Std. Error t-Statistic Prob.
D(INF(-1),2) -1.808897 0.141201 -12.81084 0.0000
D(INF(-1),3) 0.289758 0.068718 4.216625 0.0009

C 4.194246 2.159233 1.942470 0.0725
R-squared 0.973839 Mean dependent var 8.270588
Adjusted R-squared 0.970101 S.D. dependent var 51.26786
S.E. of regression 8.864862  Akaike info criterion 7.360853
Sum squared resid 1100.201  Schwarz criterion 7.507891
Log likelihood -59.56725  F-statistic 260.5694
Durbin-Watson stat 0.982449  Prob(F-statistic) 0.000000
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ADF Test Statistic -3.693437 1% Critical Value* -3.8572
5% Critical Value -3.0400
10% Critical Value -2.6608

*MacKinnon critical values for rejection of hypothesis of a unit root.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(M,2)

Method: Least Squares

Date: 10/29/17 Time: 00:42

Sample(adjusted): 1998 2015

Included observations: 18 after adjusting endpoints

Variable Coefficient Std. Error t-Statistic Prob.

D(M(-1)) -1.240004 0.335732 -3.693437 0.0022

D(M(-1),2) 0.221100 0.206335 1.071560 0.3009

C -2195902. 4207672. -0.521881 0.6094

R-squared 0.540807 Mean dependent var -692025.5
Adjusted R-squared 0.479581 S.D. dependent var 24353364
S.E. of regression 17568528  Akaike info criterion 36.35213
Sum squared resid 4.63E+15  Schwarz criterion 36.50052
Log likelihood -324.1692  F-statistic 8.833005
Durbin-Watson stat 2.087732  Prob(F-statistic) 0.002917
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Date: 10/29/17 Time: 10:46

Sample (adjusted): 1997 2015
Included observations: 19 after adjustments
Trend assumption: Linear deterministic trend

Series: INF DM EX GDP M |
Lags interval (in first differences): 1to 1

Unrestricted Cointegration Rank Test (Trace)

0.05 Trace Hypothesized
Prob.** Critical Value Statistic Eigenvalue No. of CE(s)
0.0001 95.75366 440.6821 0.999969 None *
0.0000 69.81889 243.6231 0.998432 At most 1 *
0.0000 47.85613 120.9254 0.979066 At most 2 *
0.0002 29.79707 47.46384 0.870513 At most 3 *
0.4012 15.49471 8.624519 0.337072 At most 4
0.3670 3.841466 0.813831 0.041929 At most 5

Trace test indicates 4 cointegrating eqn(s) at the 0.05 level
* denotes rejection of the hypothesis at the 0.05 level
**MacKinnon-Haug-Michelis (1999) p-values

Unrestricted Cointegration Rank Test (Maximum Eigenvalue)
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Dependent Variable: M
Method: Least Squares
Date: 10/29/17 Time: 01:18
Sample: 1995 2015
Included observations: 21

A Aajal) A zigaill juais

(%) & Gala

Variable Coefficient Std. Error t-Statistic Prob.

C 1106897. 5255802. 0.210605 0.8360

GDP -4.090497 17.10225 -0.239179 0.8142

INF -21050.92 39307.39 -0.535546 0.6001

EX -731729.5 2141330. -0.341717 0.7373

DM 615.3299 29.83222 20.62635 0.0000

I 66289.18 6850.693 9.676274 0.0000

R-squared 0.976146 Mean dependent var 20429319
Adjusted R-squared 0.968195 S.D. dependent var 25513442
S.E. of regression 4550089. Akaike info criterion 33.73415
Sum squared resid 3.11E+14  Schwarz criterion 34.03258
Log likelihood -348.2086  F-statistic 122.7646
Durbin-Watson stat 1.954709 Prob(F-statistic) 0.000000
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Correlation Matrix

DI EX GDP | INF
DA 1.000000 | 0168314 | -0.333610 | 0183771 | 0.073637
EX 0168314 | 1.000000 | 0080155 | -0.338513 | -0.267293
GDP | -0.333810 | 0680155 | 1.000000 | -0.060456 | 0.030659
| 0183771 | 0338513 | -0.000458 | 1.000000 | 0.545208
INF | 0073637 | 0.267293 | 0.030659 | 0549208 | 1.000000
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White Heteroskedasticity Test:
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F-statistic 0.292844  Probability 0.967148
Obs*R-squared 4.756741  Probability 0.906824
Test Equation:
Dependent Variable: RESID"2
Method: Least Squares
Date: 01/14/18 Time: 15:17
Sample: 1995 2015
Included observations: 21
Variable Coefficient Std. Error t-Statistic Prob.
C -1.96E+14 1.99E+14 -0.989004 0.3460
GDP -2.20E+08 3.69E+08 -0.594432 0.5654
GDP"2 217.7145 663.3924 0.328184 0.7495
INF 1.73E+12 2.05E+12 0.844772 0.4180
INF”2 -1.08E+10 1.25E+10 -0.868229 0.4056
EX 1.24E+14 1.16E+14 1.074283 0.3079
EX"2 -1.55E+13 1.62E+13 -0.957647 0.3608
DM 2064667. 1.26E+09 0.001634 0.9987
DM"2 -1066.060 11783.95 -0.090467 0.9297
| -2.51E+11 1.02E+12 -0.245752 0.8108
"2 4.01E+08 1.11E+09 0.359621 0.7266
R-squared 0.226511 Mean dependent var 1.48E+13
Adjusted R-squared -0.546977 S.D. dependent var 3.11E+13
S.E. of regression 3.87E+13  Akaike info criterion 65.71597
Sum squared resid 1.50E+28 Schwarz criterion 66.26310
Log likelihood -679.0177  F-statistic 0.292844
Durbin-Watson stat 2.855550  Prob(F-statistic) 0.967148

95



A Al jal) (b g dgall) s

(V) & @l

Dependent Variable: LOG(M)

Method: Least Squares

Date: 10/11/17 Time: 02:52

Sample: 1995 2015

Included observations: 21

Prob. t-Statistic Std. Error  Coefficient Variable
0.0147 2.735494 3.732569 10.21042 C
0.0007 -4.192242 0.182153 -0.763631 LOG(GDP)
0.7482 0.326662 0.396797 0.129619 LOG(INF)
0.0019 3.721231 0.286442 1.065916 LOG(DM)
0.3088 1.051101 0.299086 0.314370 LOG(I)

14.56176 Mean dependent var 0.751503 R-squared
3.149930 S.D. dependent var 0.689378 Adjusted R-squared
4.167714  Akaike info criterion 1.755564 S.E. of regression
4.416410 Schwarz criterion 49.31208 Sum squared resid
12.09676  F-statistic -38.76100 Log likelihood
0.000102  Prob(F-statistic) 1.693363 Durbin-Watson stat
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Correlation Matrix
DM GDP | INF
DM 1.000000 | -0.333810 | 0183771 | -0.073637
GDP | -0.333610 | 1.000000 | -0.080458 | 0.030659
I 018377 | -0.080456 | 1.000000 | 0.549208
INF Q073637 | 0.030859 | 0549206 | 1.000000
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4. E+09
Forecast: MF
Actual: M
Forecast sample: 1995 2015
3.E+09 A Included observations: 21
S Root Mean Squared Ef6116981
) E+09L“\ FE Mean Absolute Error 5318887.
' i T '\l Mean Abs. Percent Err665.6863
Vo S ' Theil Inequality Coeffi€ia@R055
v 1 Bias Proportion  0.144650
1.E+09] !/ ! Variance Proportio.164820
v ' Covariance Proporicd80530
0'E+00 1 1 1 1 1 1 1 1 I'I.__l__l___lﬂ__l__l__l_\ 1 1 1 1
96 98 00 02 04 06 08 10 12 14
— MF ----£2 S.Et.
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obs DM EX GDP | INF M

1935 6108.000 0.400000 1014.000 834.0000 1166000 61730500

1936 27676.00 1.246400 1074.000 1.409000 63.40000 13272780

1997 46021.00 1.576500 1142.000 2.842000 123.3000 26732213

1938 60360.00 1.994500 1215.600 5.751000 46.40000 41337460

1939 8317510 2.516000 1234 200 4.424000 16.30000 39424471

2000 72060.00 2.571400 1372600 3.267000 16.20000 42618401

2001 77103.50 2.587000 1464900 6.787000 3.000000 50646886

2002 87800.00 2.633400 1566200 10.42600 4.500000 60465785

2003 117703.0 2.608200 1717300 9.880000 8.300000 75528435

2004 1168.000 2.582600 1733.500 13.06300 7.700000 10204753

2005 1631.000 2.435800 1304700 16.75600 8.5600000 2896385.0

2006 1783.400 2.171500 2082.300 20.73300 8.5600000 23567330.

2007 1337400 2.015300 2211.000 22.16500 7.200000 2360658.

2008 2217.100 2.051300 2354.000 24.43600 8.100000 2603458.

2008 2645.100 2.235300 2600.000 7.702000 14.30000 8528.000

2010 2956.600 2.237300 2540.000 25.15800 11.20000 88334.00

201 35635000 2.485100 166665.9 40.83100 13.00000 81276.00

2012 4722700 4.400000 2434128 51.49300 18.10000 8338.000

2013 4081.120 5.530000 2846302 73.98300 35.10000 93181.00

2014 5033.950 5.540000 475827 8 1.251000 37.10000 92113.00

2015 6057130 5720000 5823367 17.03000 36.30000 95087.00
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