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This study aims to measure the impat of exchange rate thefluation of the algerian dinar

against the US dollar on the trade balance during the period form 1990 to 2020 .and whit the
different stages of exchange rate in Algeria,The impact of fluctuation was measud by
using a micro boxes method.

The study concluded that there was an inverse relationship between the exchange rate and the

short and long term.
Keyword: Exchange Rate, trade balance, Algerian dinar, les exportation, les importation,

Algerian economy.
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Mull Hypothesis: TC has no unit root
Exogenous: Mone
Lag Length: 0 (Automatic - based on SIC, maxlag=7)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic 3.286186 0.00944..
Test critical values: 1% level -2.644302

5% level -1.952473

10% level -1.610211

*Mackinnon (19986) one-sided p-values.
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Mull Hypothesis: BC has no unit root
Exogenous: Mone
Lag Length: 0 (Automatic - based on SIC, maxlag=7)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -1.510738  0.02046...
Test critical valuas: 1% level -2 644302

A% level -1.952473

10% level -1.610211

*MacKinnon {1996) one-sided p-values.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(BC)

Method: Least Squares

Date: 05/06/24 Time: 12:03

Sample (adjusted): 1991 2020

Included observations: 30 after adjustments
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TP EITJdsTIr Vanaorns. o
Method: Least Squares
Date: 05/06/24 Time: 15:40

Sample: 1990 2020 1]

Included observations: 31

Yariable Coefficient Std. Errar t-Statistic Prab.

C 1021.679 419.0842 2437885 0.0211

TC 0741121 0294270  -2.518500 0.0397
R-squared 0.736553 MWean dependentwvar 433.3971
Adjusted R-squared 0741712 35.0. dependentwvar 909.0494
S.E. ofregression 3898881 Akaike info criterion 16.48241
Sum squared resid 22965125  Schwarz criterion 16.57482
Log likelihood -253.4773  Hannan-Qwinn criter. 16.51257
F-statistic 3230584 Durbin-Watson stat 2412442
Prob(F-statistic) 0.039715
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