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Abstract :
Using data of Algeria, covering the period 1995-2020, this paper analyzes the
main determinants of export diversification. we use Exports outside the
hydrocarbon sector as indicator of exports diversification We find robust evidence
that there is a relationship between GDP and diversification ,In contrast, openness
does not seem to help country to diversify their exports. Looking at the We also
find evidence that human capital accumulation contributes positively to diversify
exports but not significant effects of human capital. While it was shown the
complete absence of foreign investment in achieving diversification of exports.
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Long Run Coefficients

Variable Coefficient Std. Error t-Statistic Prob.
PIB 0.009506 0.001904 4,991818 0.0005
OPEN -0.001296 0.005041 -0.257147 0.8023
IDE 0.334693 0.162669 2.057509 0.0667
CH -156.820147 70.070399 -2.238037 0.0492
13397.14623
C 7 5995.207843 2.234642 0.0495
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ARDL Cointegrating And Long Run Form
Dependent Variable: X

Selected Model: ARDL(1, 2, 2, 2, 2)
Date: 08/19/22 Time: 16:31

Sample: 1995 2020

Included observations: 24

Cointegrating Form

Variable Coefficient Std. Error t-Statistic Prob.
D(PIB) 0.002510 0.003210 0.782058 0.4523
D(PIB(-1)) -0.016154 0.004182 -3.863163 0.0031
D(OPEN) 0.016058 0.006683 2.402666 0.0371
D(OPEN(-1)) 0.030882 0.008232 3.751612 0.0038
D(IDE) 0.032968 0.046683 0.706220 0.4962
D(IDE(-1)) -0.179821 0.049998 -3.596548 0.0049
D(CH) -82.571289 51.635832 -1.599108 0.1409
D(CH(-1)) 89.819533 49.383372 1.818821 0.0990
CointEq(-1) -0.899972 0.115726  -7.776767 0.0000
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Series: Residuals
Sample 1997 2020
Observations 24

Mean -1.21e-12
Median -0.257238
Maximum 208.0363
Minimum -286.7255
Std. Dev. 115.4666
Skewness -0.562174
Kurtosis 3.330552

Jarque-Bera  1.373424
Probability ~ 0.503228
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 4.271577 Prob. F(2,7) 0.0613
Obs*R-squared 13.19138 Prob. Chi-Square(2) 0.0014
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Heteroskedasticity Test: ARCH

F-statistic 1.225454  Prob. F(1,21) 0.2808
Obs*R-squared 1.268161 Prob. Chi-Square(1) 0.2601
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