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Abstract

The study focuses on Heteroscedasticity that applying on
Investment Function of Sudan; this study aims to discuss two
goals:

1- To use a scientific approach to develop the standard skills this
used to solve the Heteroscedasticity.

2- Applying Investment Function in Sudan and measuring the
effects of its limits during the period 1960-2005.

The main hypothesis which the study tries to prove is
theoretically, there is no united study for Heteroscedasticity that
combined between theory and the application. But practically
there 1s a case of Heteroscedasticity Problem in time series data.

For proving the hypothesis (main and subsidiary) the study
followed the Inductive and deductive methods and descriptive
statistics depending on the descriptive method about described
study through its nature , graphics , reasons , and results also
the study used the analytical statistics to prove the hypothesis
thorough analyzing study of the Investment function of Sudan.
The main of the study carline summed up in following:-

- We found that all the variables of the study, gathered from
Government final Consumption, Gross Domestic Product
(GDP), Imports and Lag Investment have significance effect on
Investment, since sig = 0.00, which is less than 0.05, and the
calculated F is greater than tabulated F, that means the model is

significant.



- The relation is positive between the dependent variable
(Investment) and independent variables (Gross Domestic
product, Imports), and it is negative between dependent variable
(Investment) and independent variables (Government Spending,
Lag Investment).

- the theories of Investment can not be applied on the
Investment in Sudan, because it i1s affected by many factors
which change according to Politics, Economics, Social and other
factors.

- The Heteroscedasticity was deducted by Goldfeld & Quandt
who treated it by dividing the model over the independent
variable (GDP), which cause the Heteroscedasticity
phenomenon.

Finally the recommendations built according to the results
of the study. And the most important of more studies and
researcher on the Econometrics problems such as multiple linear
Regression and  Autocorrelation problem and others
Econometrics problems and to apply them on the Investment

Function of Sudan.



