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Augmented Dickey Fuller Test (ADF)
Wl o ) Sl — S sl sy

AXe= @+BXe+ZAAX+& 1Y)
Myl el Jiag X sV 3ol Sim A G
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(ADF)d 3aagll jia jLa) gilii (5) by Jsaa

No |Variables (ADF) Critical Prob (ADF ) Level
Values( t;) | Values( t;) unit root test on
Al dalgand) el
4 gunal)
1 Y -2.822 -2.667 |0.0137 | teston D(Y,2) |Second difference
10%
2 X1 -3.386 -3.052 |0.0044 | Test onD(X;,2) |Second difference
5%
3 X2 -7.943 -3.857 |0.0013 | TestonD( X;) |Frist differencel%

ababall & phill Zpall alewy) dule —1
(X1) ohdll Jsana daabis] Auly (Y) dalagud)
- SO @Al vie ByEie dlules
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Equation ADF | ADF Critical Values |DW |Prob | R? Level
1% 5% | 10%
Y=f(x; , %o , dy) |-4.820 |-3.857 1.94 (0.000 |82% | Test onD (residuals)
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1 =)
Regression
Variables Entered/Removed
Variables Variables
Model Entered Removed Method
1 Sl A
aBY),
Laluy)
oSl Enter
4al<s ¢ Ql.\?sgj
aially ol
a. All requested variables entered.
b. Dependent Variable: asilasull < yall 3 ¢laill 4yl dealos
Model Summary®
Adjusted Std. Error of Durbin-W
Model R R Square R Square the Estimate atson
1 9122 832 818 9.37600 1.104
a. Predictors: (Constant), 441S5 ¢ Gladll 5l Uailly 2a WY ) ¢ galiaB¥l yy jadl) dlyn
aially gladll
b. Dependent Variable: &l sl <l jsbaall 3 il danil] e Lal)
ANOVAP
Sum of
Model Squares df Mean Square F Sig.
1 Regression 16054.552 3 5351.517 60.875 .0002
Residual 3252.647 37 87.909
Total 19307.199 40

a. Predictors: (Constant), 4sialy ¢l 4S5 ¢ ¢aill sl Uil 2l ¢ golai@y)  jaill Al
b. Dependent Variable: &l sull <) jslall 8 (il 4l Laalial

Coefficients'
Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.

1 (Constant) 55.464 5.380 10.310 .000
olall sl el dalsYl -2 786 1.354 -.155 -2.057 .047
aially pladll Al -4.32E-05 .000 -.460 -3.671 .001
LB il Al -23.979 5.297 -.551 -4.527 .000

a. Dependent Variable: 4 sull &l jaball & ¢ladll Lyl Zeabosdl)
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Residuals Statistics?

| Minimum | Maximum Mean Std. Deviation N
Predicted Value -3.2588 49.6093 27.5368 20.03407 41
Residual -26.2233 16.5025 .0000 9.01755 41
Std. Predicted Value -1.537 1.102 .000 1.000 41
Std. Residual -2.797 1.760 .000 .962 41

a. Dependent Variable: &glasudl & jlall 8 (el 4l daalsdl)

Augmented Dickey- Fuller Unit root test on D(x)

-3.6019
-2.9358
-2.6059

1% Critical Value* -6.865631

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(X1,2)

Method: Least Squares

Date: 08/23/13 Time: 19:04

Sample(adjusted): 1973 2012

Included observations: 40 after adjusting endpoints

Prob. t-Statistic  Std. Error Coefficien Variable

0.0000 -6.865631 0.252358 -1.732594 D(X1(-1))
0.0581  1.955164 0.152276 0297724  D(X1(-1),2)
0.4743  -0.722817 0.171625 -0.124053 C

0.012500
1.915140
3.064756
3.191422
42.76177
0.000000

Mean dependent var 0.698017 R-squared

S.D. dependent var  0.681694 Adjusted R-squared
Akaike info criterion 1.080496 S.E. of regression
Schwarz criterion 43.19645 Sum squared resid
F-statistic -58.29512 Log likelihood
Prob(F-statistic) 1.959132  Durbin-Watson stat

Augmented Dickey- Fuller Unit root test on D(x;)
-3.6019 1% Critical Value*  -6.865631 ADF Test Statistic
-2.9358 5% Critical Value
-2.6059 10% Critical Value

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

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(X1,2)
Method: Least Squares
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Date: 08/23/13 Time: 19:04
Sample(adjusted): 1973 2012

Included observations: 40 after adjusting endpoints

Prob. t-Statistic  Std. Error Coefficien Variable

0.0000 -6.865631 0.252358 -1.732594 D(X1(-1))
0.0581 1.955164 0.152276 0.297724 D(X1(-1),2)
0.4743 -0.722817 0.171625 -0.124053 C

0.012500 Mean dependent var
1.915140 S.D. dependent var
3.064756 Akaike info criterion
3.191422 Schwarz criterion
42.76177 F-statistic

0.000000 Prob(F-statistic)

0.698017 R-squared
0.681694 Adjusted R-squared
1.080496 S.E. of regression
43.19645 Sum squared resid
-58.29512 Log likelihood
1.959132  Durbin-Watson stat

Augmented Dickey- Fuller Unit root test on D(Y)

-3.6019 1% Critical Value* -6.865631 ADF Test Statistic
-2.9358 5% Critical Value
-2.6059 10% Critical Value

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

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

Method: Least Squares

Date: 08/23/13 Time: 19:19

Sample(adjusted): 1973 2012

Included observations: 40 after adjusting endpoints

Prob. t-Statistic ~ Std. Error  Coefficien Variable

t
0.0000 -6.865631 0.252358 -1.732594 D(Y(-1))
0.0581 1.955164 0.152276  0.297724 D(Y(-1),2)
0.4743 -0.722817 0.004198 -0.003034 C
0.000306 Mean dependent var 0.698017 R-squared
0.046844 S.D. dependent var 0.681694 Adjusted R-squared
-4.356697 Akaike info criterion  0.026429 S.E. of regression
-4.230031 Schwarz criterion 0.025844 Sum squared resid
42.76177 F-statistic 90.13395 Log likelihood
0.000000 Prob(F-statistic) 1.959132 Durbin-Watson stat
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The Impact of Production & Marketing Policy on the Relative Contribution
to the Cotton Crop in the Sudanese Exports: An Empirical Study 1970-2012

Abualqasim Abdulla Mohammed Salaah Al-Dean Hamad Kamal

Abstract

This study aims at identifying the impact of production and marketing policies on the contribution of the
cotton crop in the total exports of Sudan in the period from 1970 to 2012. The study used the descriptive
analytic method and the statistical quantitative method and adopted three variables as potential
independent factors that have an impact on the contribution. Those factors are: cost and production that
represent production policies and economic liberalization that represents marketing policy. The study
variables were tested using the stationary and co-integration tests that proved the stability of the variables
on the short run and their stable balanced relation on the long run. It utilized the Multiple Linear
Regression Model and used the SPSS and E.Views to analyze the variables .

It concluded that the cotton had a low contribution on the total of exports after the application of the
economic liberalization policies as the general average reached 6.49 versus 45.16 before that period. The
study found that the production policy represented in cost variable and production variable are
statistically significant as it reached 1% using T Student Test. Also it proved that the marketing policy
represented in the dummy-variable is statistically significant as it reached 1% using T Student Test. Based
on the study findings, the researchers suggested some recommendations for the concerned parties to
increase the cotton contribution.
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