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Abstract:

This study seeks to shed light on the
study of the relationship between the
volatility of crude oil prices and the
dollar exchange Algerian economy
prices in light of the political and
economic transformations since 1970,
taking place in the country until the
year 2014, and is based on the analysis
in this aspect on the annual data of the
Algerian economy series (1990-2010 ),
and will be relying on the use of
methods standard quantity, and most
notably X models with autoregressive
structural SVAR (Structural Vector
Auto Regression Models), and models
of error correction ECM and test
causal Granger Granger Causality
Relationship allowing us this analysis
of random shocks measuring Sudden
Impact in certain displayed on the rest
of the variables.
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