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Summary :

This study attempted to measure the impact of zakat on the change in economic growth in Sudan.
This relationship was estimated between the real GDP per capita as an indicator that expresses
economic growth as a dependent variable on the one hand, and the growth of zakat collection and the
development of fixed capital as explanatory variables on the other hand for the period extending from
2000-2021. To achieve the objectives of the study, a group of Approaches, methods, tests, and tools
for economic measurement, including the unit root test for time series, and the cointegration test based
on the frontier approach. We have relied on building a standard model that was estimated according to
the autoregressive distributed time lags (ARDL) methodology, to estimate the relationship in the short
and long term.

It was concluded that zakat and fixed capital formation are linked to a long-term equilibrium
relationship with economic growth, and it was found that there is a very weak effect of zakat on
economic growth in Sudan, as an increase in zakat or fixed capital formation of 1% will ultimately

lead to Increase in per capita GDP by 0.001%; 0.10%; In the long run, thisJel Classification: E62,
G32, C51.
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! BREUSCH, T., TESTING FOR AUTOCORRELATION IN DYNAMIC LINEAR MODELS. Australian Economic Papers, vol 17,
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Dependent Variable: LGDFPPC

Method: ARDL

Date: 05/28/24 Time: 23:02

Sample (adjusted); 2004 2021

Included cbservations: 18 afier adjustments
Maximum dependent lags: 4 (Automatic selection)
Model selection method: Akaike info criterion (AlIC)
Dynamic regressors (4 lags, automatic) MNZAAKAT LGFC
Fixed regressors: C

Mumber of models evaluated: 100

Selected Model: ARDL(1, 2, 4)

Variable Coefficient Std. Error t-Statistic Prob.*
LGDPPC(-1) -0.536591 0.303584 -1.767521 0.1151
MNZAAKAT -0.000311 0.000259 -1.201237 0.2640
MNZAAKAT-1) 0.002000 0.000637 3.140819 0.0138
MNZAAKAT(-2) 0.001339 0.000760 1.761694 01161
LGFC 0.133644 0.021013 5.359945 0.0002
LGFC(-1) 0171606 0.040817 4204244 0.0030
LGFC(-2) -0.012013 0.033956 -0.353774 0.7327
LGFC(-3) -0.070652 0.027694 -2.551153 0.0341
LGFC(-4) -0.053754 0.023612 -2.2T6534 0.0524
C 9210357 1.834645 5020238 0.0010
R-squared 0.985493 Mean dependentwvar 5.282248
Adjusted R-squared 0.969172 S.0D. dependent var 0.084359
S.E. of regression 0.014812 Akaike info criterion -5 286627
Sum squared resid 0001755 Schwarz criterion -4 791976
Log likelinood 57.57964 Hannan-Cuinn criter. -5.218421
F-statistic 60.38386 Durbin-Watson stat 2708244

Prob(F-statistic) 0.000002
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Breusch- Godfrey serial correlation LM test

F-Statistic 2.464707 Prob. F(2,6) 0.1654
Obs*R-Square 8.118409 Prob. Chi-Square(2) 0.0173

(@5 g7y Ty (EViews12 qal o 150 Al slasl e pall
Breusch ) u_e\j,ﬁ M\ @U.S\ BV ey astd = el J skt I e CA
b oLh sy ISLal s ol Y W e (- Godfrey serial correlation LM test
Ay D05 Ay gime (6 gn 0 pST eVl odny (0.1654 L8 iflax! 2flaz) 203
el 4o 3 Ly ¢ Bl Lded) DLW At 5 g g B o Bl 2 40 28 5
LSl kel Gl B Y1 aISCas 5 e a5

! BREUSCH, T., TESTING FORAUTOCORRELATION IN DYNAMIC LINEAR MODELS. Australian Economic
Papers, vol 17, (issue31), (1978, December), PP: 335-355

2 Engle, R, Autoregressive Conditional Heteroscedasticity With Estimates of the Variance of United Kingdom Inflation.
Econometreca, Volume 50,(Issue 4), . (1982, JUL), PP:987-1008.
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Heteroskedasticity Test : ARCH

F-Statistic 0.268640 Prob. F(1,15) 0.6118
Obs*R-Square 0.299102 Prob. Chi-Square(1) 0.5844
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d Series: Residuals
6 Sample 2004 2021
Observations 18
5
Mean -3.45e-15
a Median 0.002151
3 Maximum 0.015906
Minimum -0.019985
2 Std. Dev. 0.010161
Skewness -0.395968
1 Kurtosis 2.569381
i Jarque-Bera  0.609447
-0.02 -0.01 0.00 0.01 0.02

Probability 0.737327
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Ramsey Reset Test
Test Value Df Probability
t- statistic | 0.252066 7 0.8082
F-statictic | 0.063537 (1.7) 0.8082
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ARDL Bounds Test
Sample:2001-2019
Included observation: 19
Test Statistic Value
F-Statistic 7.306095 2
Critical Value Bonds
Significance Lower Bonds Upper Bounds
%10 2.63 3.35
%5 31 3.87
%2.5 3.55 4.38
%1 4.13 5
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Variable Coefficient Std. Error t-Statistic Prob.
DINZASKAT) -0.000311 0.000206  -1.506287 01704
D{MNZAAKAT-1)) -0.001338 0.000600  -2232837 0.0560
DILGFC) 0.133644 0.014915 8.960210 0.0000
DILGFC-1)) 0.136419 0.014533 9.386631 0.0000
DILGFC-2)) 0.124407 0.029912 4159129 0.0032
DILGFC-3)) 0.053754 0.019738 2723418 0.0261
CointEq{-1)* -1.536591 0.242401  -6.339048 0.0002
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Null Hypothesis LODPPC has a unit rool
Exogenous Constant, Linear Trend
Bangwiging 20 (Nowey-West automatc) using Bariett xemel

Ad =St Prob *
Philips-Perron togt statistic 1749139 1.0000
Testcrtical values 1% level -4 467895
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Hull Hypothesis LGFC has a unit root
Exogenous Congtant, Linear Trend

Banawioih 2 (Newey-West automatic) using Barllett kernel

Ady -Stat Pron*
IPhilips-Perron test statistic 0332604 09974
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10% level 3201452
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Null Hypothasis DILGFC) has a unit root
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Equation UNTITLED

Omittea Vanables Squares of fitted values

Speciication LGDPPC LGDPPCH-1) NZAAKAT NZAAKAT(+1) MZAAKAT(+2)
LGFC LGFC(-1) LGFC1-2) LGFC-3) LGFC(-4) C

value a Prooability
t-statistic 0 252066 7 08082
F-statistic 00683537 7 0.8082
Likelihood raue 0162645 1 06867
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Ramse, RESET Test

Equation UNTITLED

Omitted vanaoles Squares of fited values

Specification. LGDPPC LGDPPTI-1) NZAAKAT NZAAKAT(-1 NZAAKAT-2)
LGFC LGFC(-1) LOFC(-2) LGFC(-2) LGFC(-4) C

Value af Prooability
t-statistic 02520646 7 08082
F-statistic 0.063537 (1. 7) 08082
Lixelihood ratio 0.16254% 1 0 5367
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