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Impact of Commodity Imports on Industrial Output in Jordan.
(2000-2017)

Prepared by: Mohammed Ajaj Fahd Saba

Prof Supervision: Torki Al Fawwaz
Abstract

This study aimed at identifying the impact of commodity imports on
the industrial sector in Jordan in the period 2000-2017, as well as its
impact on final consumption and GDP in the period 2000-2+1V.

The Econometric Analysis was used by means of Dickey-Fuller test,
correlation and multiple regression coefficients, after the data were
collected by the financial reports issued by the Jordanian statistical
Department during the study period.

The results of the study showed that the results of the tests for the
variables of the study (Dickey-Fuller) that the study variables were not
stability, and the results of the study that there is no statistically
significant impact of the results fixed capital on the industrial sector in

Jordan in the period (2000-201V)
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V) Khair, (2016), The Impact of Sudanese Pound Devaluation

on the Balance of Payments Deficit before and during the Oil

decade.
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Y) Nicholas; Mirko & John,(2015), Trade induced technical
change? The impact of Chinese imports on innovation, IT

and productivity.
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¥) Ke & Wang, (2014),China’s Imported Inflation and Global

Commodity Prices.
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Emmanuel, (2013),Trade liberalization effects on commodity

.imports in Cameroon
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SCHOEYFLE,G, (1982), “Imports and Domestic

Employment: Identifying Affected Industries”.
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Null Hypothesis: Y has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=3)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic 0.906126 0.9928
Test critical values: 1% level -3.886751
5% level -3.052169
10% level -2.666593

*MacKinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 17

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(Y)
Method: Least Squares
Date: 02/15/19 Time: 14:07
Sample (adjusted): 2001 2017
Included observations: 17 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.

Y(-1) 0.021361 0.023573 0.906126 0.3792

C 742.0835 294.2306 2.522116 0.0235
R-squared 0.051897 Mean dependent var 982.0176
Adjusted R-squared -0.011310 S.D. dependent var 525.9710
S.E. of regression 528.9370 Akaike info criterion 15.48975
Sum squared resid 4196616. Schwarz criterion 15.58777
Log likelihood -129.6628 Hannan-Quinn criter. 15.49949
F-statistic 0.821065 Durbin-Watson stat 1.522905

Prob(F-statistic) 0.379195
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Null Hypothesis: X1 has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=3)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -1.203707 0.6454
Test critical values: 1% level -3.920350
5% level -3.065585
10% level -2.673459

*MacKinnon (1996) one-sided p-values.

Warning: Probabilities and critical values calculated for 20 observations

and may not be accurate for a sample size of 16

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(X1)
Method: Least Squares
Date: 02/15/19 Time: 14:07
Sample (adjusted): 2001 2016
Included observations: 16 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
X1(-1) -0.084691 0.070359 -1.203707 0.2487
C 1465.860 744.5983 1.968659 0.0691
R-squared 0.093787 Mean dependent var 653.8125
Adjusted R-squared 0.029058 S.D. dependent var 1279.274
S.E. of regression 1260.551 Akaike info criterion 17.23295
Sum squared resid 22245827 Schwarz criterion 17.32953
Log likelihood -135.8636 Hannan-Quinn criter. 17.23790
F-statistic 1.448912 Durbin-Watson stat 1.679181
Prob(F-statistic) 0.248661
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Null Hypothesis: X2 has a unit root
Exogenous: Constant
Lag Length: O (Automatic - based on SIC, maxlag=1)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic ~ 0.266460 0.9597
Test critical values: 1% level -4.420595
5% level -3.259808
10% level -2.771129

*MacKinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 9

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(X2)
Method: Least Squares
Date: 02/15/19 Time: 14:08
Sample (adjusted): 2001 2009
Included observations: 9 after adjustments

Variable Coefficient  Std. Error t-Statistic Prob.

X2(-1) 0.036300 0.136231 0.266460 0.7976

C 249.6199 339.4126 0.735447 0.4860
R-squared0.010041 Mean dependent var331.9556
Adjusted R-squared-0.131382 S.D. dependent var396.0755
S.E. of regression421.2913 Akaike info criterion15.11766
Sum squared resid 1242405. Schwarz criterion15.16148
Log likelihood-66.02945 Hannan-Quinn criter.15.02308
F-statistic0.071001 Durbin-Watson stat2.076322

Prob(F-statistic)0.797564
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Null Hypothesis: X3 has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=3)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -1.662350 0.4312
Test critical values: 1% level -3.886751
5% level -3.052169
10% level -2.666593

*MacKinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 17

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(X3)
Method: Least Squares
Date: 02/15/19 Time: 14:09
Sample (adjusted): 2001 2017
Included observations: 17 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.

X3(-1) -0.132661 0.079803 -1.662350 0.1172

C 649096.7 291514.7 2.226635 0.0417
R-squared 0.155567 Mean dependent var 199612.1
Adjusted R-squared 0.099272 S.D. dependent var 473307.2
S.E. of regression 449200.2 Akaike info criterion 28.97846
Sum squared resid 3.03E+12 Schwarz criterion 29.07648
Log likelihood -244.3169 Hannan-Quinn criter. 28.98820
F-statistic 2.763406 Durbin-Watson stat 2.692396

Prob(F-statistic) 0.117192
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Dependent Variable: Y
Method: Least Squares

Sample (adjusted): 2000 2009
Included observations: 10 after adjustments

Variable Coefficient  Std. Error t-Statistic Prob.
C 1166.828 442.9756 2.634069 0.0388
X1 -0.736077 0.439144 -1.676161 0.1447
X2 3.317328 0.738761 4.490393 0.0041
X3 0.001166 0.001035 1.126419 0.3030

R-squared0.980890

Adjusted R-squared0.971334
S.E. of regression499.6643
Sum squared resid 1497987.
Log likelihood-73.77462
F-statistic102.6549
Prob(F-statistic)0.000015

Mean dependent var7231.290
S.D. dependent var2951.192
Akaike info criterion15.55492
Schwarz criterion15.67596
Hannan-Quinn criter.15.42215
Durbin-Watson stat1.974577
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