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Abstract:

This study examined the relationship between fluctuations in the dinar exchange
rate against the US dollar and the rate of inflation and the volume of exports in
Algeria for the period 1970-2014 using the vector autoregression model to
determine the correlation between variables, through statistical program Eviews 8,
the study proved that the attempt to pursue Algeria the policy of inflation targeting
It may improve the rate of the dinar against the US dollar in the short term, and that
the change in the volume of exports has no significant effect on the exchange rate.
Key words: inflation, cointegration, exchange rate, vector autoregression, exports.
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