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Abstract:

This study aims to determine the effect of the exchange rate
changes of the Algerian dinar on the balance of trade and then to
measure this effect, for this reason, we have adopted the analysis of the
evolution of both the exchange rate and the Algerian trade balance since
(2000-2020) 1n order to determine their correlation. So, we have tried to
formulate an appropriate standard model to measure this effect We have
concluded that there is an inverse relationship between the exchange rate
and the trade balance.
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.Eviews 09 zigai aladiuly LM jLad) :(4/3) a8 Jeaa

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 4.801930 Prob. F(2,17) 0.0622
Obs*R-squared 7.580895 Prob. Chi-Square(2) 0.0226

Test Equation:

Dependent Variable: RESID

Method: Least Squares

Date: 06/08/22 Time: 19:22

Sample: 2000 2020

Included observations: 21

Presample missing value lagged residuals set to zero.

Variable Coefficient  Std. Error t-Statistic Prob.
EXCHANGE 22603377  1.05E+08 0.214546 0.8327

C -1.86E+09  9.14E+09 -0.203117 0.8415
RESID(-1) 0.721287 0.233307 3.091581 0.0066
RESID(-2) -0.314601  0.254198 -1.237621 0.2327
R-squared 0.760995 Meandependent var -9.63E-06
Adjusted R-squared 0.248229 S.D. dependent var 9.51E+09
S.E. of regression 8.25E+09 Akaike info criterion 48.67366
Sumsquaredresid 1.16E+21 Schwarz criterion 48.87261
Log likelihood -507.0734 Hannan-Quinn criter. 48.71683
F-statistic 3.201287 Durbin-Watson stat 2.159868
Prob(F-statistic) 0.049801
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.Eviews 09 zisai aladiuly Heteroscedasticity jLidl :(5/3) a8 Jgaa

Heteroskedasticity Test: White

F-statistic 0.056399 Prob. F(2,18) 0.9453
Obs*R-squared 0.130778 Prob. Chi-Square(2) 0.9367
Scaledexplained SS 0.054958 Prob. Chi-Square(2) 0.9729

Test Equation:

Dependent Variable: RESID*2
Method: Least Squares

Date: 06/08/22 Time: 19:22
Sample: 2000 2020

Included observations: 21

Variable Coefficient ~ Std. Error t-Statistic Prob.

C 3.25E+20  7.83E+20 0.414348 0.6835
EXCHANGE"2 2.88E+16  9.01E+16 0.319323 0.7532
EXCHANGE -5.36E+18 1.72E+19 -0.312010 0.7586
R-squared 0.006228 Meandependent var 8.62E+19
Adjusted R-squared -0.104192 S.D. dependent var 8.95E+19
S.E. of regression 9.40E+19 Akaike info criterion 94.94906
Sumsquaredresid 1.59E+41 Schwarz criterion 95.09828
Log likelihood -993.9652 Hannan-Quinn criter. 94.98145
F-statistic 0.056399 Durbin-Watson stat 1.348367
Prob(F-statistic) 0.945328
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9
Series: Residuals

81 Sample 2000 2020

7] Observations 21

6 Mean -9.63e-06
Median -2.27e+09

51 Maximum 1.59e+10

4l Minimum -1.66e+10
Std. Dev. 9.51e+09

3 Skewness -0.136507
Kurtosis 2.026733

2

1 Jarque-Bera  0.894062
Probability 0.639524

0

-2.0e+10 -1.0e+10 50000.0 1.0e+10 2.0e+10
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