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Dependent Variable: BC
Method: Least Squares
Date 03052023 Time: 20:58
Sample. 19902021
Included observations: 30
Variable Coefficient Std. Error t-Statistic Prob
GDPP 1.685943 0.804170 2.096501 0.0463
INF -0.760509 0.268940 -2.827797 0.0091
PP 0.060439 0.056277 1.073959 0.2931
TCH -0.334322 0.081665 -4.093822 0.0004
C 30.64613 7.903008 3.877780 0.0007
R-squared 0.506331 Mean dependent var 5.348633
Adjusted R-squared 0427344 S.D. dependentvar 10.91227
S.E. ofregression 8257753 Akaike info criterion 7.211194
Sum squared resid 1704.762 Schwarz criterion 7.444727
Log likelihood -103.1679 Hannan-Quinn criter 7.285903
F-statistic 6.410308 Durbin-Watson stat 1.032362
Prob(F-statistic) 0.001079

Tasalll s il (04) Jsaad
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Dependent Variable: BC
Method: Least Squares
Date 1506/2022 lNme: 10:44
Sample: 13502021
Included observanons: 30
Variable Coefficient Std. Error t-Statistic Prob
GDPP 1.494760 0.786529 1.900452 0.0685
INF -0.841896 0.258803 -3.253043 0.0032
TCH -0.316162 0.080130 -3.945587 0.0005
C 33.24595 7.545279 4406192 0.0002
R-squared 0483555 Mean dependentvar 5.348633
Adjusted R-squared 0423966 S.D. dependentvar 10.91227
S.E. of regression 8282075 Akaike info criterion 7.189630
Sum squared resid 1783.412 Schwarz criterion 7.376456
Log likelihood -103.8444 Hannan-Quinn criter, 7.249397
F-statistic 8.114742 Durbin-Watson stat 1.060266
Prob(F-statistic) 0.000561
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Dependent Variable: BC

Method. Generalized Linear Model (Newton-Raphson / Marquardt steps)
Date: 210620232 Time: 16:50

Sampie: 19902021

Included vussrvauwis: 30

Family: Normal

Link Identity

Dispersion computed using Pearson Chi-Square

Convergence achieved after O iterations

Coefficient covariance computed using observed Hessian

Variable Coeflicient Std. Error z-Statistic Prob
GDPP 1.494760 0.786529 1.900452 0.0574
INF -0.841896 0.258803 -3.253043 0.0011
TCH -0.316162 0.080130 -3.945587 0.0001
C 33.24595 7.545279 4 406192 0.0000
Mean dependent var 5.348633 S D. dependentvar 1091227
Sum squared resid 1783.412 Root MSE 7.710192
Log likelihood -103.9910 Akaike info criterion 7.199397
Schwarz criterion 7.386224 Hannan-Quinn criter 7 259165
Deviance 1783 412 Deviance statistic 68.59277
Restr. deviance 3453.250 LR statistic 24. 34423
Prob(LR statistic) 0.000021 Pearson SSR 1783 412
Pearson statistic 68 59277 Dispersion 68.59277
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'Variance Inflation Factors
Date 08052023 Time: 21:59
Sample: 199072021

Included observations: 30

Coefficient Uncentered Centered

Variable Variance VIF VIF
GDPP 0.618627 1.589238 1.377110
INF 0.066979 4783198 2.510192
TCH 0.006421 15.45834 2.100800
C 56.93124 24 89967 NA

VIF L) @il (06) Jsidl
Eviews12<ls i e alaie Y cpalall slae ] (e 1 jiaall
Ge 2,01 2,51 ¢1.37 il e dabea JS Gl adai Jalaa pd Ll
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(S sl

Series: Residuals
. Sample  1990/2021
6. Observations 30
5]
Mean 1.18e-15
4 Median 1.386827
.| Maximum 18.23777
Minimum -15.72855
& B Std. Dev 7.842000
14 Skewness 0.144986
) Kurtosis 2.949939
o4 l
15 1 5 0 S ! 15 p.i|
Jarque-Bera 0.108237
Probability 0.94732
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Jae wldl Lsidl o L oS & 2008 ale Cusal 3 Bl il )

Al )

Chow Breakpoint Test 2008

Null Hypothesis: No breaks at specified breakpoints
Vanying regressors: All equation variables

Equation Sample; ~ teeorezt

F-statisfic 5.388737  Prob. F(4.22) 0.0035
Loglikelihoodraio 2048943  Prob. Chi-Square(d) 0.0004
Wald Statistic 2155495 Prob. Chi-Square(d) 0.0002
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1.836410356 29.78 17.02 47.663 -2.801 1996
2.290847629 18.679 20.64 54.749 5.816 1997
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1.74871664 2.646 17.9 66.574 5.371000000000 2000
001
2.39950644 0.339 28.66 75.26 21.281 2001
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2.934503756 3.962 38.26 72.06100000000 | 14.405 2005
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Dependent Variable: BC
Method: Least Squares
Date 03052023 Time: 20:58
Sample: 19902021
Included observations: 30

Variable Coefficient Std. Error t-Statistic Prob.

GDPP 1.685943 0.804170 2.096501 0.0463

INF -0.760509 0268940 -2.827797 0.0091

PP 0.060439 0.056277 1.073959 0.2931

TCH -0.334322 0.081665 -4.093822 0.0004

C 30.64613 7.903008 3.877780 0.0007

R-squared 0.506331 Mean dependent var 5.348633

Adjusted R-squared 0.427344 S.D. dependentvar 10.91227

S.E. of regression 8.257753 Akaike info criterion 7.211194

Sum squared resid 1704.762 Schwarz criterion 7.444727

Log likelihood -103.1679 Hannan-Quinn criter. 7.285903

F-statistic 6.410308 Durbin-Watson stat 1.032362
Prob(F-statistic) 0.001079

(A Eagalll il @il 1(03) o2, Galal
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Dependent Variable: BC
Method: Least Squares
Date 15062022 lime: 10:44
Sample: 13502021
Included observatuons: 30
Variable Coefficient Std. Error t-Statistic Prob
GDPP 1.494760 0.786529 1.900452 0.0685
INF -0.841896 0.258803 -3.253043 0.0032
TCH -0.316162 0.080130 -3.945587 0.0005
C 33.24595 7.545279 4406192 0.0002
R-squared 0.483555 Mean dependentvar 5.348633
Adjusted R-squared 0.423966 S.D. dependentvar 10.91227
S.E. of regression 8.282075 Akaike info criterion 7.189630
Sum squared resid 1783.412 Schwarz criterion 7.376456
Log likelihood -103.8444 Hannan-Quinn criter. 7.249397
F-statistic 8.114742 Durbin-Watson stat 1.060266
Prob(F-statistic) 0.000561
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Dependent Variable: BC

Method: Generalized Linear Model (Newton-Raphson / Marquardt steps)
Date: 21062023 Time: 16:50

Sampre 19902021

Included vuseivauus: 30

Family: Normal

Link: Identity

Dispersion computed using Pearson Chi-Square

Convergence achieved after O iterations

Coefficient covariance computed using observed Hesslian

Variable Coefficient Sta. Error z-Statistic Prob.
GDPP 1.494760 0.786529 1.900452 0.0574
INF -0.841896 0.258803 -3.253043 0.0011
TCH -0.316162 0.080130 -3.945587 0.0001
C 33.24595 7.545279 4 406192 0.0000
Mean dependent var 5348633 S.D. dependentvar 10.91227
Sum squared resid 1783.412 Root MSE 7.710192
Log likelihood -103.9910 Akaike info criterion 7.199397
Schwarz criterion 7.386224 Hannan-Quinn criter 7.259165
Deviance 1783.412 Deviance statistic 68.59277
Restr. deviance 3453.250 LR statistic 24.34423
Prob(LR statistic) 0.000021 Pearson SSR 1783.412
Pearson statistic 68.59277 Dispersion 68.59277

VI hiddlanil) L34 1 (05) ady (galall

ariance Inflation Factors
Date: 0052022 Time: 21:59
Sample:  1990/2021

Included observations: 30

Coefficient Uncentered Centered
Variable Variance VIF VIF

GDPP 0.618627 1.589238 1377110
INF 0.066979 4783198 2510192
TCH 0.006421 15.45834 2.100800

C 56.93124 24.89967 NA

(onhalley 5 3l LR 2(06) A2y (3alall
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Series: Residuals
Sample  1350/2021
Observations 30

Mean 1.18e-15
Median 1.300827
Maximum 18.23777
Minimum  -15.72855
Std. Dev 7.842000
Skewness  -0.144986
Kurtosis 2.949939

Jarque-Bera 0.108237
Probability 0.947320

Chow Breakpoint Test 2008

Null Hypothesis: No breaks at specified breakpoints
Vanying reqressors: All equation variables

Equation Sample;  tesoezs

F-statisic 5388737 Prob.F(4 22)

Loglikelinoodratic 2048943  Prob. Chi-Square(d) 0.0004
Wald Statistic 2155495 Prob. Chi-Square(d) 0.0002

0.0035
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Abstract :

The aim of this study is to estimate the impact of exchange rate fluctuations on Algerian
foreign trade. Where it was identified the various basic concepts related to the exchange
rate, and its regulations and policies, as well as the most important concepts related to
foreign trade and the most important theories. The study was conducted using statistical data
on the exchange rate of the Algerian dinar against the dollar and the euro as well as the
Algerian foreign trade for the period 2001-2016.

Finally, the study concluded that the Algerian economy is still dependent on hydrocarbons
primarily, which makes it hostage to the volatility of world oil prices.

Keywords: Exchange Rates, Drainage Systems, Foreign Trade, JD, Algerian Economy, Oil.
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