
 

 

 جامعة السودان للعلوم والتكنولوجيا

 كلية الدراسات التجارية

 قسم الاقتصاد التطبيقي

 

في  أثر الاستثمار الأجنبي المباشر على الناتج المحلي الإجمالي

 السودان

 م2014-1992دراسة قياسية  
 

  Impact of Foreign Direct Investment on Gross 

Domestic Product-An Econometric Study (1992-2014) 
 

 التطبيقي )قياسي( يلي لنيل درجة الماجستير في الاقتصادبحث تكم

 إشراف الدكتور:  :إعداد الطالب 

 طارق محمد  الرشيد   أحمد دفع الله أحمد خوجلي

 

 

 
 

 م2018هـ 1439يوليو 

 



 

 

 

 

 

 

 

 
 



 

 

 أ

 

 الاستهلال
 

نَاكُمْ مِنْ قَبْلِ أَنْ يَأْتِيَ يَوْمٌ يَاأَيُّهَا الَّذِينَ آمَنُوا أَنفِقُوا مِمَّا رَزَقْ  

 صدق الله العظيم لَا بَيْعٌ فِيهِ وَلَا خُلَّةٌ وَلَا شَفَاعَةٌ وَالْكَافِرُونَ هُمْ الظَّالِمُونَ

 254

 (26سورة آل عمران الآية )



 

 

 ب

 الإهداء



 

 

 ج

 الشكر والتقدير

 الدكتور/   طارق محمد الرشيد

  الدارس



 

 

 د

 



 

 

 ه

Abstract 
The study aimed at addressing the impact of FDI on GDP in Sudan during the 

period 1992-2014. 

    The problem of the study was to answer the following questions: What are the 

guarantees granted to the foreign investor in the framework of legal legislation? 

What is foreign direct investment, its concept, its fields, types, and speed? What 

controls have the state put in place to remove obstacles? How to benefit from the 

economic development of FDI earnings? The research used the analytical 

descriptive method and the historical method to track the development of the 

phenomenon studied and the econometric approach in the applied side. The study 

assumed a direct correlation between FDI and GDP in Sudan, an inverse 

relationship between inflation and GDP and an inverse relationship between the 

exchange rate and GDP. The study found a statistically significant correlation 

between FDI and GDP, The study recommended encouraging foreign investments 

by facilitating laws and encouraging production to reduce inflation. 

The study concluded with the most important results: The existence of a 

statistically significant relationship between direct foreign investment and GDP in 

Sudan, as well as a statistically significant relation between inflation and GDP in 

Sudan. Also, there is a statistically significant relation between exchange rate and 

GDP in Sudan, The possibility of balance in the long term through the test of joint 

integration, and the study made a number of recommendations, the most important: 

to promote foreign investment through the facilitation of laws, and work to 

encourage production to increase the gross domestic product to reduce inflation 

rates, Exports by encouraging production to bring in hard currency to reduce 

exchange rate. 
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 2015 2014 2013 2012 2011 2010 2009 2008 2007 2006 2005 البيان
 696 241 194 85 195 737 845 1025 3037 1669 908 الصناعي

 5700 154 1211 132 4212 2677 1908 3951 1603 1115 2078 الخدمي
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69 

 

(



 

70 

 









 

71 

 



 

72 

 



 

73 

 



 

74 

 

                                                 
120008 

GNP 

 

2500 

 

200 

 

1500 

 

1000 

 

500 

2002             2003         2004          2005            2006           2007               

   Year 

 GNPالحقيقي 

 GNPالاسمي 



 

75 

 

                                                 
11994

2009138 



 

76 

 

                                                 
1

199935 



 

77 

 

                                                 
135 

2

20027 



 

78 

 

                                                 
11994

200927 



 

79 

 

                                                 
1200214 



 

80 

 

 النسبة % عدد المصانع اسم القطاع الرقم

 79,9 5124 الغذائيات  1

 1,2 77 الغزل والنسيج 2

 2,6 173 الخشبية والحديدية  المنتجات 3

 1,2 77 صناعة الورق ومنتجات الورق والطباعة  4

 1 69 الكيماويات  5

 1 68 المنتجات التعدينية غير المعدنية عدا اللبترول  6

 5,4 4 المنتجات المعدنية الاساسية  7

 12,7 820 المنتجات المعدنية والماكينات  8

 %10 الجملة
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 2014 2013 البيان
 1,254,1 1,716,6 الصادرات البترولية 
 663,5 862,8 الصادرات الزراعية 
 856,3 682,1 الصادرات الحيوانية 
 57,4 154,7 الصادرات الصناعية 
 1,288,6 1,067,3 الصادرات التعدينية 

 230,3 306,2 صادرات اخري 
 4,350,2 4,789,7 الاجمالي 
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 2014 2013 البيان

 2,248 2,372 مواد غذائية 

 1,082,4 1,042 قمح ودقيق

 69,5 59 الشاي 

 34,5 38 البن

 58,1 82 منتجات الالبان 

 213,2 149 زيوت حيوانية ونباتية

 460,1 646 سكر 

 68,0 63 خضروات ومنتجاتها

 37,0 44 الفواكهة ومنتجاتها 

 226,0 248 اخري 

 1,613 1,843 سلعة مصنعة 

 1,543.3 1,713 آلات ومعدات 

 1,523,6 1,460 البترول ومنتجاته 

 232,8 1,701 المواد الخام الاخري

 706.6 936 وسائل النقل 

 923.1 912 مواد كيميائية وادوية 

 308.1 301 منسوجات 

 96.1 76 مشروبان وتبغ

 16,8 65 اخري 

 9,211,3 9,918 اجمالي الواردات 
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 الخدمات  الصناعي  الزراعي  السنوات 

2010 32.5 24.7 42.8 

2011 34.07 20.4 45.6 

2012 33.14 19.82 47.4 

2013 34.64 20.55 44.81 

2014 31.6 21.5 46.9 
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 (1ملحق رقم )

 اختبار سلسلة سعر الصرف 
 

Null Hypothesis: D(ER) has a unit root  

Exogenous: Constant   

Lag Length: 0 (Automatic - based on SIC, maxlag=4) 
     
        t-Statistic   Prob.* 
     
     Augmented Dickey-Fuller test statistic -3.116416  0.0407 

Test critical values: 1% level  -3.788030  

 5% level  -3.012363  

 10% level  -2.646119  
     
     *MacKinnon (1996) one-sided p-values.  

     

     

Augmented Dickey-Fuller Test Equation  

Dependent Variable: D(ER,2)   

Method: Least Squares   

Date: 02/07/18   Time: 20:00   

Sample (adjusted): 1994 2014   

Included observations: 21 after adjustments  
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     D(ER(-1)) -0.675410 0.216727 -3.116416 0.0057 

C 0.204098 0.133934 1.523868 0.1440 
     
     R-squared 0.338257     Mean dependent var 0.022381 

Adjusted R-squared 0.303428     S.D. dependent var 0.662042 

S.E. of regression 0.552546     Akaike info criterion 1.741831 

Sum squared resid 5.800828     Schwarz criterion 1.841310 

Log likelihood -16.28923     Hannan-Quinn criter. 1.763421 

F-statistic 9.712046     Durbin-Watson stat 1.937041 

Prob(F-statistic) 0.005683    
     
     

 
 

Null Hypothesis: D(FDI) has a unit root  

Exogenous: Constant   

Lag Length: 0 (Automatic - based on SIC, maxlag=4) 
     
        t-Statistic   Prob.* 
     
     Augmented Dickey-Fuller test statistic -7.147219  0.0000 

Test critical values: 1% level  -3.788030  

 5% level  -3.012363  

 10% level  -2.646119  
     
     *MacKinnon (1996) one-sided p-values.  

     

 

 
 

 
 

   

 
 
 
 
 



 

113 

 

 ( 2ملحق رقم )
 اختبار سلسلة الاستثمار  

 

Augmented Dickey-Fuller Test Equation  

Dependent Variable: D(FDI,2)   

Method: Least Squares   

Date: 02/07/18   Time: 20:03   

Sample (adjusted): 1994 2014   

Included observations: 21 after adjustments  
     
     

Variable 
Coefficien
t Std. Error t-Statistic Prob.   

     
     D(FDI(-1)) -1.463944 0.204827 -7.147219 0.0000 

C 92.97392 192.5575 0.482837 0.6347 
     
     

R-squared 0.728892 
    Mean dependent 

var -21.77143 
Adjusted R-

squared 0.714623     S.D. dependent var 1646.061 

S.E. of regression 879.3371     Akaike info criterion 16.48661 

Sum squared resid 14691441     Schwarz criterion 16.58608 

Log likelihood -171.1094 
    Hannan-Quinn 

criter. 16.50820 

F-statistic 51.08273     Durbin-Watson stat 2.158019 

Prob(F-statistic) 0.000001    
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 (3ملحق رقم )
 اختبار بيانات الناتج المحلي الاجمالي

Null Hypothesis: D(GDP) has a unit root  

Exogenous: Constant   

Lag Length: 1 (Automatic - based on SIC, maxlag=4) 
     
     
   t-Statistic   Prob.* 
     
     

Augmented Dickey-Fuller test statistic  4.753341  1.0000 

Test critical values: 1% level  -3.808546  

 5% level  -3.020686  

 10% level  -2.650413  
     
     

*MacKinnon (1996) one-sided p-values.  
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 (4ملحق رقم )

 اختبار سلسلة التضخم
 

Null Hypothesis: D(INF) has a unit root  

Exogenous: Constant   

Bandwidth: 1 (Newey-West automatic) using Bartlett kernel 
     
        Adj. t-Stat   Prob.* 
     
     Phillips-Perron test statistic -7.081618  0.0000 

Test critical values: 1% level  -3.788030  

 5% level  -3.012363  

 10% level  -2.646119  
     
     *MacKinnon (1996) one-sided p-values.  

     
     
     Residual variance (no correction)  540.5148 

HAC corrected variance (Bartlett kernel)  566.6081 
     
          

     

Phillips-Perron Test Equation   

Dependent Variable: D(INF,2)   

Method: Least Squares   

Date: 02/07/18   Time: 20:05   

Sample (adjusted): 1994 2014   

Included observations: 21 after adjustments  
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     D(INF(-1)) -1.451409 0.202918 -7.152699 0.0000 

C -4.826605 5.392412 -0.895074 0.3819 
     
     R-squared 0.729195     Mean dependent var 0.850476 

Adjusted R-squared 0.714942     S.D. dependent var 45.77938 

S.E. of regression 24.44200     Akaike info criterion 9.320875 

Sum squared resid 11350.81     Schwarz criterion 9.420354 

Log likelihood -95.86919     Hannan-Quinn criter. 9.342465 

F-statistic 51.16111     Durbin-Watson stat 1.889259 

Prob(F-statistic) 0.000001    
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 ( 5ملحق رقم )
 التكامل المشترك اختبار

 
Date: 02/07/18   Time: 20:11   

Sample (adjusted): 1994 2014   

Included observations: 21 after adjustments  

Trend assumption: Linear deterministic trend  

Series: ER FDI GDP INF    

Lags interval (in first differences): 1 to 1  

     

Unrestricted Cointegration Rank Test (Trace)  
     
     Hypothesized  Trace 0.05  

No. of CE(s) Eigenvalue Statistic Critical Value Prob.** 
     
     None *  0.819185  65.07460  47.85613  0.0006 

At most 1  0.619325  29.15866  29.79707  0.0591 

At most 2  0.242318  8.876642  15.49471  0.3769 

At most 3  0.135156  3.049317  3.841466  0.0808 
     
      Trace test indicates 1 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) 
     
     Hypothesized  Max-Eigen 0.05  

No. of CE(s) Eigenvalue Statistic Critical Value Prob.** 
     
     None *  0.819185  35.91594  27.58434  0.0034 

At most 1  0.619325  20.28202  21.13162  0.0654 

At most 2  0.242318  5.827325  14.26460  0.6355 

At most 3  0.135156  3.049317  3.841466  0.0808 
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 ( 6ملحق رقم )

 تقدير النموذج
Dependent Variable: GDP   

Method: Least Squares   

Date: 02/08/18   Time: 07:23   

Sample: 1992 2014   

Included observations: 23   
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C -148100.8 31644.24 -4.680182 0.0002 

FDI 30.38922 10.42018 2.916382 0.0089 

INF 1061.104 314.8026 3.370696 0.0032 

ER 71622.04 7543.309 9.494777 0.0000 
     
     R-squared 0.858684     Mean dependent var 96206.80 

Adjusted R-squared 0.836371     S.D. dependent var 110690.6 

S.E. of regression 44775.58     Akaike info criterion 24.41348 

Sum squared resid 3.81E+10     Schwarz criterion 24.61096 

Log likelihood -276.7551     Hannan-Quinn criter. 24.46315 

F-statistic 38.48341     Durbin-Watson stat 1.731061 

Prob(F-statistic) 0.000000    
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 (7ملحق رقم ) 
 اختبار مشكلة اختلاف التباين

 
 

 
 

 

 (8ملحق رقم )

 اختبار مشكلة الارتباط الخطي 

 
FDI ER INF    

FDI 1 0.363359 
-
0.58479 

ER 0.363359 1 
-
0.51938 

INF -0.58479 -0.51938 1 
 

 

Heteroskedasticity Test: ARCH   
     
     F-statistic 0.318468     Prob. F(1,20) 0.5788 

Obs*R-squared 0.344824     Prob. Chi-Square(1) 0.5571 
     
          

Test Equation:    

Dependent Variable: RESID^2   

Method: Least Squares   

Date: 02/08/18   Time: 07:46   

Sample (adjusted): 1993 2014   

Included observations: 22 after adjustments  
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 1.92E+09 6.41E+08 2.991847 0.0072 

RESID^2(-1) -0.129871 0.230133 -0.564329 0.5788 
     
     R-squared 0.015674     Mean dependent var 1.72E+09 

Adjusted R-squared -0.033543     S.D. dependent var 2.49E+09 

S.E. of regression 2.53E+09     Akaike info criterion 46.22820 

Sum squared resid 1.28E+20     Schwarz criterion 46.32738 

Log likelihood -506.5102     Hannan-Quinn criter. 46.25156 

F-statistic 0.318468     Durbin-Watson stat 1.951213 

Prob(F-statistic) 0.578805    
     
     


