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An econometric study of the impact of export diversification on
the Algerian balance of payments during the period 1995-2021
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Abstract :The study aimed to identify the impact of export diversification
on the balance of payments in Algeria during the period 1995-2021, by
clarifying the general concepts related to economic diversification,
diversification of exports, then the balance of payments and identifying its
most important components, then measuring the relationship between the
variables of the study based on the methodology of autoregressive slowing
time gaps ARDL over time using Rstudio software .The study found that
there is a negative significant effect between the variables of the study due
to the fact that Algeria is a rentier country of the first degree and therefore
remains dependent on sharp fluctuations in oil prices.

Key words: diversification of exports, balance of payments, Algerian
economy, ARDL methodology.
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;@ .6

> cor{all)

DEX gdp bp
DEX 1. 000000000 O.003866184 -0.0F75117E84
gdp 0.003866184 1.000000000 ©O.34937920

bp —0. 075117837 0.349379196 1. 00000000
= summary{all)
DEX gdp bp
Min. 0. 7197 Min. :-5.100 M. :-16. 374
l1st Qu. :0.7879 1st Qu.: 2.050 1st Qu.: -4.829
median ::0.8122 median @ 32.400 median = 1.066
Mean 0. 8021 Mean : 3.028 Mean H 3.292
3rd Qu. :0.8249 Ird Qu.: 3.824 3rd Qu. : 9.581
0. 8698 Max. : 7.200 Max. 24,715

Max.
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= waRrselect(all,lag.max = 3

Efselection

ATC D) HOCn) SCc(n) FPECN)
2 2 i 2

Ecriteria

1 2 =
ATC{N) —2.082264 -2.45722149 -—-2.1448729
HQ Cn —-1.925995 -2.18375073 -1.7542003

SCCn) —1.493237 -1.42642439 -—-0.6&6723036
FPRE (N Q. 125827 0. 09027453 O.137a607

FPESARAMN , SHIM AND SMITH (2001 COINTEGRATIONM TEST

observartions: 26

Mumber of rRegressors (kl: 2

Case: 2

- F-testT —
“-——————— r{o» - ——————————— TC1) ————— >

10% critical walue 2.915 3.695

52 critical walue 2. 538 4.428

1% critical walue 5.155 6.265

F-statistic = 22.14848363297969

SArRDL. model

Time series regression with "ts" data:
start = 6, End = 26

call:
dynim(formula = as.formula(model.text), data = data)

coefficients:

{Intercept) BP.1 DEX. 1 GDP. 1 dDEX. © doEx. 1
-401. 6811 -1.0021 476.7604 6.7724 -42.1499 -417.1075
dDEX. 2 dDEX. 3 dDEX. 4 dDEX. 5 dGDP. T dGDP. 1
-426. 8640 -572.9342 -340.5258 -1853. 7406 -0. 4664 -8.3550
dGDP. 2 deDP. 3 dGDP. 4 dBP.1 dep. 2 dBP. 3
-6.1544 -3.6345 -2.2011 0.1183 -0.1806 -0.9249

dep. 4 dBP. 5

-0. 9280 -0.4018

Code in Rstedio

R> Classeur28 <- read_excel("Classeur28.xIsx")
R>DEX<-as.vector(Classeur28[2])

R>GDP<-as.vector(Classeur28[3])

R>BP<-as.vector(Classeur28[4])

R>DEX<-ts(DEX,frequency = 1,start = ¢(1995))
R>gdp<-ts(GDP,frequency = 1,start = ¢(1995))

R>bp<-ts(BP,frequency = 1,start = ¢(1995))

R>all=chind(DEX,gdp,bp)

R>plot(all,col="red”)

R>library(tseries)

R>adf.test(DEX)

R>ddex<-diff(DEX,differences = 1)

R>library(vars)

R>VARselect(all,lag.max = 3)

R> library(dLagM)

R>model<-ardIDIm(formula = BP~DEX+GDP,data = Classeur28,p=2,q=2)
R>summary(model)

R>ardIBound(data = Classeur28,formula = BP~DEX+GDP,case = 2,max.p =
10,max.q = 10)
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