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The effect of the Algerian dinar exchange rate against the euro on Algerian
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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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TCNE(, |XHQ,
1999 70.97 0.41
2000 69.43 0.59
2001 69.2 0.56
2002 75.34 0.61
2003 87.47 0.47
2004 89.64 0.67
2005 91.24 0.74
2006 91.24 1.13
2007 94.99 0.98
2008 94.86 1.4
2009 101.29 0.771
2010 99.19 0.969
2011 102.21 1.227
2012 102.16 1.153
2013 105.53 1.051
2014 106.9 1.667
2015 111.44 1.485
2016 121.17 1.391
2017 125.32 1.37
2018 137.68 2.22
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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 ,17) 0.4014
Likelihood ratio 0.852921 1 0.3557
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