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Abstract:

Le taux de change a un rdle important dans le succeés de tout systéme
économique,tant que celui-ci est un stable et proche de sa valeur réelle,cela
encourage l'investissement étranger; et du meme fait la monnaie du pays
souligne sa souveraineté et de sa place dans I'économie mondiale. Donc il est
important de s’interresser au taux de change afin d’épargner a I'économie des
crises aigués.

Dans cet article, nous examinons l'impact des fluctuations du taux de change
sur certains indicateurs de I'économie algérienne pour la période 1990-2010.

Les mots clés: Fluctuations des taux de change, Indicateurs de 1'économie
algérienne, Dinar algérien (DZD), Euro (EUR), Dollar américain
(USD).
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Coefficients?
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Coefficients Coefficients
Model B Std. Error Beta t Sig.
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a. Dependent Variable: TC
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Model Summary

R Adjusted R Std. Error of the
Model R Square Square Estimate
1 ,578° ,334 ,299 8,53531

a. Predictors: (Constant), TC
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ANOWV AP
[ Sum of
Model Squares df Mean Square F Sig.
1 Regression 693,055 1 693,055 9,513 006"
Residual 1384,178 19 72,851
Total 2077T,233 20
a. Predictors: (Constant), TC
b. Dependent Variable: B.COM
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Coefficients?

Standardized
Coefficients

Unstandardized
Coefficients

Model B Std. Error Beta t Sig.
1 (Constant) | -4,075 5,278 -772 ,450]
TC ,266 ,086 ,578| 3,084 ,006

a. Dependent Variable: B.COM

sy (=)l dmsgcammxtuiz Ailias) dogine 2l dadll o o Jaads
oabl) Jlaal i oo il %5 dgies e 2.086 & Adsall T3 Cudsin
bl ()G L [2.086-2.086]

Fat
B.COM=-4.075+0.266 TC
(-0.772) (3.084)

R=57.8% R*=33.4% F=9.513
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Model Summary

R Adjusted Std. Error of
Model R Square | R Square the Estimate
1 ,032° ,001 -,052 2,59909

a. Predictors: (Constant), TC
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Al by e
ANOVA®
Sum of
Model Squares df Mean Square| F Sig.
1 Regression 129 1 129,019 ,8929
Residual 128,350 19 6,755
Total 128,479 20

a. Predictors: (Constant), TC
b. Dependent Variable: B.CAP
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22,57 2001 28.146 1990
22.83 2002 28.487 1991
23.54 2003 27.348 1992
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S.72 2006 33.051 1995
5.9 2007 33.653 1996
S5.93 2008 30.9 1997
S.42 2009 30.68 1998
S5.27 2010 28.006 1999
25.38 2000
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Model Summary

R Adjusted R Std. Error of the
Model R Square Square Estimate
1 ,489° ,239 ,199 8,9976012

a. Predictors: (Constant), TC

uus.uulk.u)nu_).al\J»»JGAJLAJ\wi\u\%489wdi\l=bJY\dmuuH
whyho}huﬂmeﬂ“DMLA)L.\L:\S)O/OlgguLSﬂM‘JJJA_\MJAL’.A
Bl 0 a0 Al b Tl e 1 gl o I iy ey

ANOVAP
Sum of Mean
Model Squares df Square F Sig.
1 Regression 482,822 1 482,822 5,964 ,025%
Residual 1538,180 19 80,957
Total 2021,001 20
a. Predictors: (Constant), TC
b. Dependent Variable: DEBT
Coefficients?
Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) | 34,540 5,563 6,209 ,000
TC -,222 ,091 -,489| -2,442 ,025

a. Dependent Variable: DEBT

1385 dagame zgaill dalse JS ad d‘ S dygina msaill b ass (Jsaall 138 (9
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Coefficients®™

Unstandardized Standardized
Coefficients Coefficients
Model] B Std. Error Beta t Sig.
1 (Constant) 34,540 |5.,563 6,209 ,000
TCp-.222 ,091 -,489 -2,442 ,025

a. Dependent Variable: DEBT

(JIAA CSJ \).1 M}M\ t u‘}[ A_UJM J}A.\S\ UJJSA] U‘ C_u.\m d}d;“ \M

ey

DEBT=34.54-0.222TC
(6.209) (-2.442)

R=48.9% R=23.9% F=5.964
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Model Summary

Std. Error of the
Model R R Square | Adjusted R Square Eztimate

1 B17* BEE B3 2 491,5181200
a. Predictors; (Constant), TC1
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ANOVA®
Sum of
Model Squares df | Mean Square F Sig.
1 Regression 1,125E8 1 1,125E8| 18,131 ,002°
Residual 5,587E7 9| 6207662,542
Total 1,684E8 10
a. Predictors: (Constant), TC1 b. Dependent Variable: TC

F oc«La;‘}.” u‘){ \.JA} A.A}.J:u C.J}ul\ dA‘)C dS ums LE‘ MLA;\ MJJ:.A .J}A.\ﬂ}
S.02 a Al Slaal) Jeasll e F e )45\ oSlel d}q;\\ = M}AA\
gﬂx Ao il yoadyi g Alil) dulajally 22l

Coefficients?

Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 93576,668 4770,798 19,614 ,000
TC1 -16711,982 3924,820 -,817| -4,258 ,002
a. Dependent Variable: TC
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TC = 93576.66-16711.98TC1
(19.614) (-4.258)

R=81.7% R?*=66.8% F=18.131
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Model Summary
Adjusted R Std. Error of the
Model R R Square Square Estimate
1 ,9592 919 910 3,6123384

a. Predictors: (Constant), TC1
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ey 5 5¥) Jiie YAl Copa a [ (Say 585 9091.9 et ppasll Jalaas iy 8
M‘ .J.\.J;ﬂ\ dA\.aA.aL\.J;\ \J\J s)Lu.ﬂ\ d.\UA }J}Y\ (8 pa }uu\}uwo/leQ

)L\.\.l“ il }J}Y\ 8 pa (%91 )»9.\4_1\ (5.\“5 %91

ANOVA"
| Sum of Mean
Model Squares df Square F Sig.
1 Regression 1338,922 1 1338,922| 102,607 L0007
Residual 117,441 9 13,049
Total 1456,363 10

a. Predictors: (Constant), TC1 b. Dependent Variable: TC2
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o S bl Slasyl JJM\UAFUA)_\S\ 102607 a)c\ dj_\;!\ssmw\

Coefficients®

Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) 16,462 6,917 2,380 ,041
TCA1 57,641 5,690 ,959( 10,130 ,000]
a. Dependent Variable: TC2
123

«2010-1990 3588 (g yihall i) Cfydsa pary Ao dipall o clilil S
s LA Aakald uld /] & Aaghd Sa3al) 2 0 [0



"INy Bylndly sl § lalys" A
2014 iw — (01 saally 03 .u.é\ 3 ,\}\ daold AU Olelall 2

U.\udﬁ‘uw\t m@hm\ﬂjmha:\cdﬂ\ g_I\JJS.AI D.J;.}sdj.\;“ \.\AuA
%S5 Aysiae Ne [2.2622-2.2622] sb s degiee ol (] Al Jlas b ai Y
- b LS bl S T

TC2 = 16.462+57.641TC1
(2-38) (10.13)
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