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Impact of exchange rate fluctuations on the trade balance in Sudan
Econometric study for the period from 2001-2020
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Abstract:

The study amide to demonstrate the impact of the changes that occur
in the trade balance as a result of exchange rate changes in Sudan,
using the descriptive analytical approach and the econometric
approach through collecting, analyzing and testing the study's

) (3 A casliee M

[ 22022 (e — —a1443 Lde Gualdl) aad) 145 L ol 9S00 9 o glad) Uil A0S Alae ]




BV KPS LIV sl B s el ¢ el o Gipal) jrw il i

hypotheses using views (8), and the study reached the following results:
There is a direct relationship between the exchange rate and imports
And an inverse relationship between exchange rate and exports, the
coefficient of determination in the model is 0.82%, This means that
the independent variables by 82%. The study recommends the
following: Establishing policies that reduce unnecessary import while
increasing the import of technology and production inputs to increase
the productivity of economic sectors, and developing the
infrastructure for agricultural and industrial projects.

Key words: exchange rate, trade balance, Devaluation currency.
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Null Hypothesis: D(EX,2) has a unit root

|Exogenous: None

Lag Length: 2

(Automatic - based on SIC, maxlag=4)

Prob.* t-Statistic

0.0027 -3.324117 _ |Augmented Dickey-Fuller test statistic
-2.728252 1% level |[Test critical values:
-1.966270 5% level
-1.605026 10% level

02021 ceviews(8) gabie ¢ Caldl dac): juadl

(BC) @il ) jaal) paiial PR J\fﬂu‘(S)eﬁJ Jesa

Null Hypothesis: BC has a unit root

|Exogenous: None

Lag Length: 0

(Automatic - based on SIC, maxlag=4)

Prob.* t-Statistic

0.0054 -2.954345 |Augmented Dickey-Fuller test statistic
-2.692358 1% level [Test critical values:
-1.960171 5% level
-1.607051 10% level
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Null Hypothesis: D(EXPQ) has a unit root

|Exogenous: None

Lag Length: O

(Automatic - based on SIC, maxlag=4)

Prob.* t-Statistic

0.0001 -4.852765  |Augmented Dickey-Fuller test statistic
-2.699769 1% level |[Test critical values:
-1.961409 5% level
-1.606610 10% level
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Null Hypothesis: D(IMPO,2) has a unit root
|Exogenous: None
Lag Length: 0 (Automatic - based on SIC, maxlag=4)

Prob.* t-Statistic

0.0000 -6.988697  |Augmented Dickey-Fuller test statistic
-2.708094 1% level |[Test critical values:
-1.962813 5% level
-1.606129 10% level

22021 ceviews(8) gl ¢ Caldl dac): jaadl)
ol pEu A8 el Jsaa oS
Aadad) ) j55l(8) ady Jgaa

Ay | degilf Agun | degdl Y L 5!yl AL
-1.966270 -3.324117 ADF Lyl EX
-1.960171 -2.692358 ADF Syl BC
-1.961409 -4.852762 ADF Py EXPO
-1.962813 -6.988697 ADF ALyl IMPO

Galll dlac): Haaall

il Jalsil) -2

e la K1Y disaal ey ASL) e AL g o il Jalsdl
el aen il 1Y s @) JaadV) (s of S oSl e S
() 28l e il Cal€ 1Y i 5aa) 5 455 (e AldlSie

Do Jld) gy Sl zisall e Jsanll axy oY) e aadiyg
O gl Baa) g Aa ) (e AlalSie ) puiall 3 WSl Bl il 1Y ¢ 3 )

i 1 5l 5 glall (gl daala (Uil Aallas s e 3 palae i)l deae G (1)
cua @ 22007 ¢psh A

[ 22022 (e — —a1443 Lde Gualdl) aad) 165 L ol 9S00 9 o glad) Uil A0S Alae ]




2D e paa e (ulizaa Glagad) B g lat) o) el o il e il i
oY Al e s i1y W L (level) (o sl 8 AiSla s A5 ) G
A Gt e dlalSie e i)
Aaai b b)) o Al @l gl IS o maas (4) b saad)
O =i 1iay (P.P)gs—w pu L L sal f (ADF)E S cp il
O [NV IV PV I P P WO [ RPN [ O PR S R VSN
gz igalll Cineagi :la
1) il aaas /]
L5 e el o) sl =BC
. e &) alall =EXPO
b e <l ) I =IMPO

cJEia e (o pall e = EXC

Wil aa = U

A= By , B,
el ) JSA) yaal [
JEAI ) ae e e 5 Al O jpie A0 40 daslle jlaadl 254

e sl caailly a2 M

allaall Agenal) Y1 ayanl g

Bo >0 icall o ) Ao ge A 53 Aldlaal) 8 wLalal) il = B,
ol e (o 4okl ARl daa 5o dad 53 o pall e Jalze = 3y
g oSall g s il ) el 3 pall a3 LSS (gl o Saall
B1>0

Gyl e (2 Al Al Tlls e 5 )yl Jalns =

By <O jaliall cucmsdsl Capall jau 3 ) LlSE el jaliall

[ 22022 (e — —a1443 Lde Gualdl) aad) 166 L ol 9S00 9 o glad) Uil A0S Alae ]




2D e paa e (ulizaa Glagad) B g lat) o) el o il e il i
Copall e (43 el ALl daa g0 dad 53 o)) ) Jalxs = 3
B3 >0 musaa (uSall g o)) o) B pall jaa o ) LalSa ¢ ol 5l
zigall s Luald
—iaaalia plaadl migad sa g dgalall (5 rall Cilay jall 4G Hhay 3 gadll jaaE Sy
g A gl ¢ sl Ao Cipall e s 5 Alslaa @ Adslaal)

2001-20205

gl B g 2l el o ipal) rew Sl T Alslaa (9) 6B dgas
2001-20205 s

EXC -136.3245 +3.507428BC - +0.511024 IMPO
0.278072EXPO
Std 32609573 15.46383 0.129749 0.112331
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