110 90 o o ((2023) 02 :5. | 07 ik sl Sblo) i

A G Yy A LY | RSV v W VA Q-1 (R PSR RESIWY: X I KO PO\ [ RSP B
.ANARDL ; AARDL sty 2022-2000 35801 JH
The dynamic effects of fluctuations in world Oil prices on the real and

nominal exchange rate in Algeria during the period 2000-2022 using
AARDL and ANARDL
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Abstract:

The main of this paper is to investigate the effect of oil prices
fluctuations on both real and nominal effective exchange rates in the
context of Algeria depending on monthly data covering the period January
2000 to March 2022. Hence, we use both Augmented ARDL (AARDL) and
Augmented NARDL (ANARDL) presented by McKnown et al. (2018).

The results revealed clearly that neither positive nor negative changes
of oil prices affected the real effective exchange rates in the long run term.
Conversely, the outcomes showed that positive changes in oil prices
significantly impulse nominal effective exchange rate positively in the long
run term.

Keywords: Oil prices, Real exchange rate, Nominal exchange rate,
AARDL.
Jel Classification Codes : C52, E29, H50
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