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Abstract :
This study is for measurement and analysis the extent of the response of the Algerian
dinar exchange rate to the changes in the GDP, the broad money supply and inflation
coverage for the period 1990-2017. Measuring tools are Eviews 08 at a confidence
level of 95%We have concluded that the exchange rate of the Algerian dinar is not
affected by any of the selected variables during the study period. And As a result of the
nature of the model, we have concluded that the gross domestic product is affected by
the exchange rate by a period of initial slowdown and which is consistent with the
nature of the economy in question.
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Coefficient Std. Error t-Statistic Prob.

C() 0.215900 0.302270 0.714261 0.4771
C(2) -0.084412 0.270576 -0.311973 0.7559
C(3) 0.008246 0.003924 2.101636 0.0387
C(4) -4.77E-07 2.17E-06 -0.219936 0.8265
C(5) -0.172369 1.326586 -0.129934 0.8969
C(6) 0.387770 0.230134 1.684976 0.0959
C(7) -0.187311 0.206003 -0.909263 0.3659
C(8) 0.004621 0.002987 1.546891 0.1258
C(9) 7.23E-07 1.65E-06 0.438190 0.6624
C(10) -1.250963 1.009999 -1.238578 0.2191
C(11) -12.57795 22.91612 -0.548869 0.5846
C(12) -19.34795 20.51326 -0.943192 0.3484
C(13) -0.512765 0.297480 -1.723696 0.0886
C(14) -0.000107 0.000164 -0.649350 0.5180
C(15) 5.625151 100.5730 0.055931 0.9555
C(16) 78210.17 24771.54 3.157259 0.0022
C(17) -7890.126 22174.13 -0.355826 0.7229
C(18) 1095.883 321.5652 3.407964 0.0010
C(19) -0.202588 0.177597 -1.140719 0.2574
C(20) 20120.66 108715.9 0.185076 0.8536

Determinant residual covariance 1.12E+19

Equation: RDPIB = C(16)*DDTCR(-1) + C(17)*DINF(-1) + C(18)*DDM2(-1) +

C(19)*RDPIB(-1) + C(20)

Observations: 25

R-squared 0.416760 Mean dependent var 21933.73

Adjusted R-squared 0.300112 S.D. dependent var 637769.8

S.E. of regression 533553.8 Sum squared resid 5.69E+12

Durbin-Watson stat 2.038444
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Variance Decomposition of RDPIB:

Period SE. DOTCR DOz DINF ROPIB
L 5335R1T 6.915310 00D0T2E 2555545  SD1M42
2 GER4205 8372882 2932317 1582148 G03HE0
1 GEI4BT B.E04044 2523035 4251288 ETET43IZ
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Cholesky Ordering : DOTCR DDM2
DINF RDPIB
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WAR Resides] PortmanteEse Tests for Autooorrs Btions
MNull Hypotheesis: o residusl sutooonrelstions up to lag b
Cae: 71848 Tims: 1033

Sample: 15530 2017

Indeded observatons: 25
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VAR Residusl Heteroskedasticty Tests: Mo Cross Temns {onhylevek and sguares)
Date: 0711848 Time: 1035

Sample: 1580 2017
Indluded cbesrvations: 25

Joint test:
Chi-=g d Prob.
54 57034 B0 0.8502
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Wald Test:
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System: Untitled

Test Statistic Value df Probability

Chi-square 12.48813 2 0.0019

Null Hypothesis: C (16)=C(17)=0
Null Hypothesis Summary:

Normalized Restriction (= 0) Value Std. Err.
C(16) 78210.17 24771.54
C(17) 1095.883 321.5652

Restrictions are linear in coefficients.
Eviews 8 wlr2 s slaxs b ExUl s o0 1 ydaal)

oo 05 Al e i i 56 el Gl @ ) paes OF KoY Proba = 0.0019 < 0.05 o
JST 3 oud @ olpall p sl ) Bl e 6T p s U e i) o ally B all e

el ) & qlll angeis B (2 ally Bl e
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