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The effect of the Algerian dinar exchange rate against the euro on Algerian 

exports outside of hydrocarbons Econometric Study (1999-2018) 

 
 

o.boumediene@univ-soukahras.dz

Abstract :  

        This study aims to measure the effect of the Algerian dinar exchange rate against the euro 

on Algerian exports outside of hydrocarbons during the period from 1999 to 2018. The effect of the 

exchange rate was measured using the regular least squares method, and the study concluded that the 

effect of the Algerian dinar exchange rate against the euro on non-hydrocarbon exports is a positive 

effect .The study recommended and pay more attention to the agriculture sector and the small and 

medium enterprises sector. 
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 ل عليها يمكن الحصول على المعادلة التالية:وانطلاقا من النتائج المتحص

 

 

Dependent Variable: XH   

Method: Least Squares   

Date: 06/07/20   Time: 21:45   

Sample: 1999 2018   

Included observations: 20   
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C -1.072738 0.296018 -3.623890 0.0019 

TCNE 0.021732 0.002990 7.267513 0.0000 
     
     R-squared 0.745823     Mean dependent var 1.043200 

Adjusted R-squared 0.731702     S.D. dependent var 0.461605 

S.E. of regression 0.239100     Akaike info criterion 0.070770 

Sum squared resid 1.029039     Schwarz criterion 0.170343 

Log likelihood 1.292297     Hannan-Quinn criter. 0.090208 

F-statistic 52.81675     Durbin-Watson stat 2.152991 

Prob(F-statistic) 0.000001    
     
     

 

XH = -1.07273824213 + 0.0217316863822*TCNE
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Series: Residuals

Sample 1999 2018

Observations 20

Mean      -3.00e-16

Median  -0.002963

Maximum  0.416621

Minimum -0.358132

Std. Dev.   0.232723

Skewness   0.213136

Kurtosis   2.151858

Jarque-Bera  0.750878

Probability  0.686988


Series: Residuals

Sample 1999 2018

Observations 20

Mean      -3.00e-16

Median  -0.002963

Maximum  0.416621

Minimum -0.358132

Std. Dev.   0.232723

Skewness   0.213136

Kurtosis   2.151858

Jarque-Bera  0.750878

Probability  0.686988
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2018 137.68 2.22 

Ramsey RESET Test   

Equation: UNTITLED   

Omitted Variables: Squares of fitted values  

Specification: XH  C TCNE   

     
      Value Df Probability  

t-statistic  0.860618  17  0.4014  

F-statistic  0.740664 (1, 17)  0.4014  

Likelihood ratio  0.852921  1  0.3557  
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