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Abstract:

The research aims to identify the impact of Zakat on the gross domestic product of the State of Sudan by dividing
the actual spending of Zakat into two main types: vertical (indirect) spending on production and service projects,
and horizontal (direct) spending or spending conduct on private Masarf during the period (2000 - 2016). To
achieve this goal, the analytical descriptive approach with the use of quantitative tools were relied upon, using
specific statistical programs that serve this purpose, such as Eviews10. Through a Toda-Yamamoto causality test,
it is clear that the only independent variable (EZP) that causes the dependent variable (GDP), and that the causation
was in one direction only, given the probability value, which was less than 5% and noting that the RGDP does
not It affects (causes) the two types of Zakat under study. Thus, it can be said that the vertical spending of Zakat
had a positive impact on the gross domestic product compared to the horizontal spending of it.
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VAR Lag Order Selection Criteria
Endogenous variables: RGDP EZP EZO
Exogenous variables: C

Date: 10/29/23 Time: 23:34

Sample: 2000 2016

Included observations: 16

Lag LogL LR FPE AIC sc HQ
0 -1044.839 NA 1.54e+53  130.9798  131.1247  130.9872
1 -9745217  105.4752*  7.44e+49*  1233152*  123.8947*  123.3449*

* indicates lag order selected by the criterion

FPE: Final prediction error

AIC: Akaike information criterion

SC: Schwarz information criterion

HQ: Hannan-Quinn information criterion

LR: sequential modified LR test statistic (each test at 5% level)
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1 Merim Mohamed, Others: Testing the causal relationship
between Exports and Imports using a Toda-Yamamoto
approach: Evidence from Tunisia. International Conference
on Business, Economics, Marketing & Management
Research (BEMM’13), p2.
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IVAR Residual Serial Correlation LM Tests
Date: 10/29/23 Time: 23:09

ISample: 2000 2016

Included observations: 14

Null hypothesis: No serial correlation at lag h

Lag LRE™* stat df Prob. Rao F-stat df Prob.
1 18.22738 9 0.0326 5.456134 9, 2.6) 0.1181
2 8.033314 9 0.5308 0.788121 (9,2.6) 0.6627
Null hypothesis: No serial correlation at lag h
Lag LRE* stat df Prob. Rao F-stat df Prob.
1 18.22738 9 0.0326 5.456134 (9, 2.6) 0.1181
2 168.8551 18 0.0000 NA (18, NA) NA

*Edgeworth expansion corrected likelihood ratio statistic.
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Component  Jarque-Bera df Prob.
1 0.637778 2 0.7270
2 0.554391 2 0.7579
3 0.913052 2 0.6335
Joint 2.105222 6 0.9098
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VAR Granger Causality/Block Exogeneity Wald Tests
Date: 10/29/23 Time: 11:12

Sample: 2000 2016

Included observations: 14

Dependent variable: RGDP

Excluded Chi-sq df Prob.
EZP 5.047424 1 0.0247
EZO 0.658448 1 0.4171
All 5.107759 2 0.0778
Dependent variable: EZP
Excluded Chi-sq df Prob.
RGDP 0.503262 1 0.4781
EZO 42.06574 1 0.0000
All 4257973 2 0.0000
Dependent variable: EZO
Excluded Chi-sq df Prob.
RGDP 0.091176 1 0.7627
EZP 0.122119 1 0.7267
All 0.126132 2 0.9389
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