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Abstrac

The study examined the problem of prices increase of food commodities and its

impact on the agricultural investment in Sudan from Abstrac
1994 to 2014. The Case Study of Wheat and Sugar Commodities 1994-2014.
The significance of the study is attributed to the importance of food
commodities and goods within the classification of food and consumer goods
and increase of their prices affects all consumers. It is also important because
of the significance of the agricultural investment which playing a great role in
economic development and employment. The objective of study was to find out
solutions for the problems of agricultural investment as the only solution for
providing large amount of agricultural commodities and identify the influential
factors on the supply and demand for wheat and sugar under study. In order to
reach clear-cut findings, some hypotheses were proposed as follows: There was
a regressive statistical significance relationship between the prices of foodstuff
and commodities and agricultural investment and a progressive statistical
significance relationship between the exchange rate and agricultural
investment. It was also hypothesized a regressive statistical significance
relationship between the inflation rates and agricultural investment. The study
used the analytical descriptive method based on an induction approach and
analysis of primary and secondary information. The statistical analysis (SPSS)
was also applied. The most important findings indicated a sharp increase in the
prices of foodstuff and commodities and low use of modern agricultural
technology such pesticide, fertilizer, equipment and machines and they were
not available in some projects and States. So the high inflation rates led to low
agricultural investment. The study proposed the following recommendations:
the most important was to decline the prices of foodstuff and commodities by
increasing production (supply) and productivity of agricultural goods and
maintain the exchange rate stability by improving the growth averages and
increasing agricultural exports. It is also necessary to encourage strategic
partnership with developed and other countries with large capital such as
China and Saudi Arabia in wheat concern. The inflation rates should be cut
through the government expenditure control, tax increase on luxury goods,

regulation of money quantity and forbidden monopoly and pricing control.
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3.8572-
3.0400-
2.6608-

(=alal)
(1) gl

)38 ) gal) g adeal) jlacadsdd ) clibyy ) & LA

1% Critical Value* 4.376551- ADF Test Statistic
5% Critical Value
10% Critical Value

*MacKinnon critical values for rejection of hypothesis of a unit

root.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(CP,2(
Method: Least Squares

Date: 01/25/17 Time: 16:26
Sample(adjusted): 2014 1997
Included observations: 18 after adjusting endpoints

Prob . t-Statistic Std. Error Coefficien Variable

t
0.0005 4.376551- 0364171 1.593814- D(CP(-1((
0.0041 3.383528 0.772816 2.614846 D(CP(-1),2(
0.0093 2982178 4.953584 14.77247 C
- Mean dependent var 0.574314 R-squared
0.413333
21.56632 S.D.dependentvar 0.517556 Adjusted R-squared
8.402265  Akaike info criterion 14.97958 S.E. of regression
8.550660  Schwarz criterion 3365.817 Sum squared resid
10.11861  F-statistic 72.62038- Log likelihood
0.001653  Prob(F-statistic( 1.438418 Durbin-Watson stat
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3.8877- 1% Critical Value* 4.113433- ADF Test Statistic
3.0521- 5% Critical Value
2.6672- 10% Critical Value

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

Augmented Dickey-Fuller Test Equation

Dependent Variable: D(EXR,3(

Method: Least Squares

Date: 01/25/17 Time: 16:29

Sample(adjusted): 2014 1998

Included observations: 17 after adjusting endpoints

Prob . t-Statistic Std. Error Coefficien Variable
t

00011 4.113433- 0581676 2.392684- D(EXR(-1),2(
0.1701 1446446 0.614043 0.888181  D(EXR(-1),3(
0.6297 0493000 0.155272  0.076549 C

- Mean dependent var 0.656763 R-squared
0.104447

0.994236  S.D. dependent var  0.607729 Adjusted R-squared
2.049298  Akaike info criterion 0.622705 S.E. of regression
2.196336  Schwarz criterion 5.428665 Sum squared resid
13.39407  F-statistic 14.41903- Log likelihood
0.000561  Prob(F-statistic( 1.873378 Durbin-Watson stat
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3.8877- 1% Critical Value* 11.19069- ADF Test Statistic
3.0521- 5% Critical Value
2.6672- 10% Critical Value

*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: 01/25/17 Time: 16:30

Sample(adjusted): 2014 1998

Included observations: 17 after adjusting endpoints

Prob . t-Statistic Std. Error Coefficien Variable
t

0.0000 11.19069- 0.164060 1.835942- D(INF(-1),2(
0.0010 4.157888 0.077501 0.322242 D(INF(-1),3(
0.0860 1.847208 1934337 3.573122 C

6.247059 Mean dependent var 0.961246 R-squared
37.67081 S.D.dependent var 0.955710 Adjusted R-squared
7.137438  Akaike info criterion 7.927897 S.E. of regression
7.284475  Schwarz criterion 879.9217 Sum squared resid
173.6276  F-statistic 57.66822- Log likelihood
0.000000  Prob(F-statistic( 1.559375 Durbin-Watson stat
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3.8572- 1% Critical Value* 3.553992- ADF Test Statistic
3.0400- 5% Critical Value
2.6608- 10% Critical Value

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

Augmented Dickey-Fuller Test Equation

Dependent Variable: D(IG,2(

Method: Least Squares

Date: 01/25/17 Time: 16:30

Sample(adjusted): 2014 1997

Included observations: 18 after adjusting endpoints

Prob . t-Statistic Std. Error Coefficien Variable

t
0.0029 3.553992- 0417120 1.482442- DIG(-1((
0.6249 0499194 0.260892 0.130236 DIG(-1),2(
0.0726 1931041 .3795364 .7329003 C

95193.64 Mean dependent var 0.663160 R-squared

2251479  S.D.dependent var  0.618248 Adjusted R-squared
6

35.88527  Akaike info criterion 13911004 S.E. of regression
36.03367 Schwarz criterion 2.90E+15 Sum squared resid
14.76578  F-statistic 319.9674- Log likelihood
0.000286  Prob(F-statistic( 2.012543 Durbin-Watson stat
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INF IG EXR Cp

28.44286 31987152 2.587540 107.0914 | Mean
14.30000 23369447 2.498000 80.89000 | Median
114.5000 94910121 6.220700 321.0000 | Maximum
4.400000 310010.0 0.400000 7.990000 | Minimum
32.09309 28408772 1.349019 87.23397 | Std. Dev.
1.765040 1.013884 1.445785 1.358573 | Skewness
5.069702 2.999184 5.401671 4.020327 | Kurtosis
14.65199 3.597860 12.36305 7.370957 | Jarque-Bera
0.000658 0.165476 0.002067 0.025085 | Probability

21 21 21 21 Observations
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Dependent Variable: LOG(IG(
Method: Least Squares

Date: 01/25/17 Time: 16:17
Sample(adjusted): 2014 1995
Included observations: 20 after adjusting endpoints

Convergence achieved after 8iterations

Prob .

t-Statistic  Std. Error

Coefficien
t

Variable

0.0000
0.0000
0.0078
0.0085
0.0156

73.64385  0.228539
6.446589  0.002247
3.066354- 0.144424
3.027372- 0.003473
2.726685 0.102140

16.83049
0.014486
0.442855-
0.010516-
0.278503

C
CP
EXR
INF
AR(1(

16.94841
0.957818
0.426936
0.675869
56.30187
0.000000

Mean dependent var
S.D. dependent var
Akaike info criterion
Schwarz criterion
F-statistic
Prob(F-statistic(

0.937554
0.920902
0.269381
1.088489
0.730644
1.913039

R-squared
Adjusted R-squared
S.E. of regression
Sum squared resid
Log likelihood
Durbin-Watson stat

28.

Inverted AR Roots
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32418 15820 191 7576 53508 152435 30834 339566 12718 43601 35843 2000
27763 22983 423 5915 | 48181 122477 41384 253071 20786 28398 882 2001
21351 6500 1031 12302 66674 188596 24964 164921 13628 33225 15949 2002
22697 584 193 3339 77911 39728 39728 193916 448 33652 5600 2003
3126 767 3519 131597 226227 26641 345906 3606 69194 27259 6263 2004
268 1 2799 248655 252323 22981 240291 4172 50318 34051 1580 2005
421 67 1647 109323 154146 7937 311495 328 57609 28759 1336 2006
42 233 274 136877 144317 22104 168202 2676 63619 32720 80211 2007
2362 1401 267 146331 123664 7790 355987 3321 61511 40039 52779 2008
37330 431 2730 136098 88913 14099 326866 - 43232 39514 - 2009
23651 491 1997 4154 161143 93979 7106 470250 1029 24206 532 2010
- 1100 22486 5679 188355 70220 19383 503166 2458 42596 29520 2011
104538 2652 28181 14594 222362 62243 - 734598 4848 40868 204 2012
67648 47800 15320 9525 653649 332211 16830 1515516 207759 77412 - 2013
- 60879 201522 120606 554945 199664 94696 2425233 35039 93404 - 2014
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52514 227 | 8638 | 9174 | 24204 | 46633 | 39112 | 2127 1002 10439 | 28871 23531 105319 2000
82 6
37577 488 | 15080 | 7264 | 22985 | 45867 | 61387 | 1830 1725 13064 | 28390 15837 2150 2001
84 0
22834 | 1714 | 4062 | 15982 @ 36192 | 77911 | 38021 | 1537 1316 11791 | 19717 21702 36021 2002
94 5
21986 341 188 | 4822 | 39041 | 95116 | 61946 | 1441 288 16864 | 33713 17833 12369 2003
66
21899 559 119 | 4206 | 28072 | 61835 | 41245 | 1677 2156 17030 | 17334 20434 13854 2004
85
43509 1 76 3931 | 33372 | 81064 | 137481 | 1326 2668 12307 | 160 14270 3053 2005
05
3000 50 140 | 2271 | 23271 | 54456 | 14201 | 1942 198 15397 - 14702 2601 2006
15
45 53 315 248 | 38067 | 48270 | 17154 | 9323 1835 17854 | 5082 13592 233051 2007
3
2825 159 611 244 | 38255 | 29579 | 10099 | 1055 3204 13967 | 13104 16833 161067 2008
41
30400 122 485 | 3963 | 37037 | 29679 | 17603 | 1250 - 15400 10 11855 - 2009
60
20400 | 2477 | 159 | 5200 | 53057 | 24587 | 10178 | 1768 530 17846 | 1750 10107 8576 2010
74
- 15395 | 2020 | 6327 | 49549 | 7042 | 24017 | 1700 1052 15565 | 18378 15609 64372 2011
38
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4700 14713 | 869 | 14295 | 40883 | 3254 - 1752 1417 13468 | 18128 9849 244 2012
68

27500 8362 | 4499 | 5514 | 59410 | 39712 | 9560 | 2439 2815 16890 | 50089 13714 - 2013
49 8

- 40986 | 2514 | 10777 | 58412 | 21044 | 40736 | 2770 5635 14251 | 27214 12499 - 2014
57

slasd (5 38 al) leal); jaad

247




Lol &) jual a9 (9)@xla
:42014-2000 4l gl Cilgiadl YL el ¢ (5 il (5 il &) Jaal

GO el [l sake) EXPEIA] <l o) L
620814 50092 4832563 4261840 2000
-208360 169173 4687155 5064689 2001
-482364 276894 5287200 6046458 2002
-749854 352114 6450880 7552848 2003
-890143 579301 8735308 10204753 2004
-6019634 361295 10601781 16982709 2005
-7236820 299826 11575244 19111890 2006
-1225138 135885 17893359 19254382 2007
-1247171 71597 24612008 25930776 2008
-1803142 125319 17135786 19064247 2009
-1444891 43999 26822278 28311168 2010
-1794734 36413 23937092 25768239 2011

-13957449 362997 10862065 25182511 2012

-20403429 14371 20025389 40443189 2013

-22644672 51774 24535400 47231847 201




