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Analyzing and measuring the impact of the exchange rate on imports in Algeria using the
ARDL Autoregressive Distributed Lag Model methodology for the period 1990-2021
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Abstract:

This study aims to analyze and measure the impact of fluctuations in the exchange rate
of the Algerian dinar relative to the dollar on the value of imports in Algeria during the
period (1990-2021), through formulating and using an autoregressive model for time gaps
(ARDL), and based on reports of the Arab Monetary Fund to obtain data.

The study found, through the cointegration test, that the two variables are
complementary, and this indicates the existence of a long-term equilibrium relationship
between the exchange rate and imports in Algeria during the study period (1990-2021)
according to the ARDL model. The study also showed the existence of an inverse relationship
between the exchange rate and imports in the long term. Short, which is consistent with

economic theory.
Keywords: exchange rate, imports, ARDL linear regression model, Algerian economy.
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