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Dependent Variable: R
Method: Least Squares
Date: 05/24/16 Time: 13:14
Sample: 1986 2015
Included observations: 30
Variable Coefficient Std. Error t-Statistic Prob.
INF -1.230430 0.427403 -2.878850 0.0081
PP 0.296472 0.150181 1.974098 0.0595
X -1.12E-06) 7.86E-06 -0.142627 0.8877
M 4.27E-06 1.33E-05 0.321862 0.7502
C 52.92914 9.376428 5.644915 0.0000
R-squared 0.514228] Mean dependent var 54.76167
IAdjusted R-squared 0.436504| S.D. dependent var 28.31885
S.E. of regression 21.25793| Akaike info criterion 9.102349
Sum squared resid 11297.49] Schwarz criterion 9.335882
Log likelihood -131.5352| Hannan-Quinn criter. 9.177058
F-statistic 6.616106| Durbin-Watson stat 0.376889
Prob(F-statistic) 0.000894
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Dependent Variable: R

Method: Least Squares

Date: 05/24/16 Time: 13:10

Sample: 1986 2015

Included observations: 30

\Variable Coefficient|Std. Error [t-Statistic  |Prob.

C 53.92017 [8.721841 16.182200 |0.0000
INF -1.267117 0.394976  |-3.208087 |0.0034
PP 0.329698 (0.129290 [2.550074 0.0168
R-squared 0.508575 Mean dependent var  [54.76167
)Adjusted R-squared 0.472174 S.D. dependent var  28.31885
S.E. of regression 20.57412 Akaike info criterion [8.980584
Sum squared resid 11428.94 Schwarz criterion 9.120704
Log likelihood -131.7088 | Hannan-Quinn criter. 9.025410
F-statistic 13.97115 Durbin-Watson stat  0.385525
Prob(F-statistic) 0.000068 |
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13,00 6,32 43394,00 34935 4,82 1986
17,70 5,62 34153,00 41736 4,93 1987
14,20 5,87 43427,00 45421 8,03 1988
17,30 29,30 70072,00 71937 12,11 1989
22,30 29,80 87018,00 112279 9,00 1990
18,60 31,10 139241,00 233589 18,50 1991
18,40 16,20 188547,00 249010 21,80 1992
16,30 28,30 20535,00 239552 23,40 1993
15,50 29,00 340142,00 324338 36,05 1994
16,90 29,80 610673,00 498451 47,66 1995
20,30 18,70 513193,00 740811 54,44 1996
18,70 5,70 498326,00 791767.5 57,70 1997
12,30 5,00 501579,90 588875.6 58,73 1998
17,50 2,60 552358,60 840516.5 66,57 1999
27,60 0,30 690425,70 1657215.6 75,25 2000
23,10 4,20 764862,40 1480335.8 77,26 2001
2430 1,40 957039,80 1501191.9 79,68 2002
28,20 4,30 | 104744140 190253.5 77,36 2003
36,00 4,00 ) 1314399,80 2337447 .8 72,06 2004
50,60 1,40 | 1493644,80 3421548.3 73,36 2005
61,00 2,30 | 1558540,80 3979000.9 72,64 2006
69,10 3,70 | 1916829,10 4214163.1 69,36 2007
99,97 4,90 | 257203340 | 50595019.7 64,56 2008
61,00 5,70 | 2854807,30 3347636.0 72,40 2009
77,40 391 3011807,60 4333587 .4 74,40 2010

107,50 4,32 | 3442501,60 5374131.3 72,85 2011
111,00 8,89 72647,00 50376,00 77,55 2012
109,50 3,26 65520,00 55028,00 79,38 2013
62,50 2,90 62886,00 58580,00 80,56 2014
55,50 4,78 37787,00 51501,00 100,44 2015
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Dependent Variable: R
Method: Least Squares
Date: 05/24/16 Time: 13:14
Sample: 1986 2015
Included observations: 30
Variable Coefficient Std. Error t-Statistic Prob.
INF -1.230430 0.427403 -2.878850 0.0081
PP 0.296472 0.150181 1.974098 0.0595
X -1.12E-06) 7.86E-06 -0.142627 0.8877
M 4.27E-06 1.33E-05 0.321862 0.7502
C 52.92914 9.376428 5.644915 0.0000
R-squared 0.514228] Mean dependent var 54.76167
)Adjusted R-squared 0.436504| S.D. dependent var 28.31885
S.E. of regression 21.25793| Akaike info criterion 9.102349
Sum squared resid 11297.49| Schwarz criterion 9.335882
Log likelihood -131.5352| Hannan-Quinn criter. 9.177058
F-statistic 6.616106| Durbin-Watson stat 0.376889
Prob(F-statistic) 0.000894
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Dependent Variable: R

Method: Least Squares

Date: 05/24/16 Time: 13:10

Sample: 1986 2015

Included observations: 30

\Variable Coefficient |Std. Error t-Statistic Prob.

C 53.92017 8.721841 6.182200 0.0000
INF -1.267117  |0.394976 -3.208087 0.0034
PP 0.329698 0.129290 2.550074 0.0168
R-squared 0.508575 Mean dependent var 54.76167
IAdjusted R-squared 0.472174 S.D. dependent var 28.31885
S.E. of regression 20.57412 Akaike info criterion 8.980584
Sum squared resid 11428.94 Schwarz criterion 9.120704
Log likelihood -131.7088 Hannan-Quinn criter. 9.025410
F-statistic 13.97115 Durbin-Watson stat 0.385525
Prob(F-statistic) 0.000068
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Résumeé:

Cette ¢étude vise a identifier les causes de la dégradation et la dévaluation de la
monnaie nationale et les effets de celle-ci, ainsi que l'analyse des variables économiques
importantes qui sont affectés par le taux du dinar algérien de change, car les prix des cours du
pétrole et de l'inflation et le mouvement de la balance commerciale des exportations et des
importations. Pour le savoir, l'utilisation d'un modele standard de l'impact des variables
économiques a ¢étudi¢ sur le change du dinar algérien dans la période t de 1986 a 2015 les
prix. Il a été atteint:

- Que la raison de l'effondrement du dinar algérien est pas li¢ a la politique de dévaluation
afin d'encourager les exportations et les importations de trottoir

-Faible Taux de change Dinar algérien liés aux prix du pétrole et le taux d'inflation

Mots clés:

Taux de change, les politiques de taux de change, et les prix du pétrole,
l'inflation, les exportations et les importations
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