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Abstract :

In light of the role played by the exchange rate as a tool to link the domestic
economy and the rest of the economies, as well as being an important means to
influence the allocation of resources between economic sectors and on the
profitability of export industries and the cost of imported resources , including
inflation and the result and employment , we decided that it was necessary to
conduct a study record goal forecasting the exchange rate , and by applying the
methodology (box-jenkins)in the study and time series analysis , in order to
predict , was chosen as the time series represented in the nominal exchange rate
oh the dinar against the dollar for the Algerian period from 1975 to 2014 as a
study is very practical. Has been reached and that the series of annual data for
the nominal exchange rate is stable , has been to rely on econometric techniques

using a software application eviews8 to make a prediction .

Keywords : prediction , the exchange rate , the methodology box — Jenkins .
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t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -1.434340 0.8347
Test critical values: 1% level -4,211868

5% level -3.529758

10% level -3.196411
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f-Statistic Prob.*

Augmented Dickey-Fuller test statistic -5.398618 0.0004
Test critical values: 1% level -4 219126

5% level -3.533083

10% level -3.188312
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Yariable Coefficient Std. Errar t-Statistic Prab.
C 1.882331 0.869239 2280404 0.0286
AR(1) 0.078417 0167980 0466822 0.6434
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Variable Coefficient Std. Error t-Statistic Praob.
cC 1.833542 0.829031 2332293 0.0252
MALT) 0061635 0166467 0370255 07133
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Observations 39
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Series: Residuals
Sample 1878 2014

16 Observations 29

. Mean -0.247804

=7 Median -1.805203
Maximum 9.390287

54 Minimum -15.87085
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Variable Coefficient Std. Errar f-Statistic Prab.
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Series: Residuals
Sample 18978 2014
Observations 38

Mean 40.393127
Median -1.511308
Maximum 8.248085
Minimum  -14. 40551
Std. Dev. 4808813
Skewness -0.005853

Kurtosis 4112528

Jarque-Bera 2.011509

Frobability 0.365768
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Variable Coefficient Std. Errar t-Statistic Prob.
C 1.908506 0880677 2167090 0.0367
MA[S) 0.150418 0174649 0.861259 0.394¢

EVIEWS7 _le slaze Yl Laldel o - yokud

ARIMAO.1.6)z3 sl o5 il (4 goeld

Variable Coefficient Std. Error t-Statistic Prob.
C 1.973522 0.951392 2074352 0.0451
MA{E) 0.261425 0170476 1.533499 0.1337

EVIEWS7 _le slaze Yl Laldel o - yokud
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ARIMA@O.1.9)75 sl s ml5:(5) gl

Variable Coeflicient Std. Errar t-Statistic Prob.
C 2283213 05289136 4 314887 0.0001
MA[9) -0.429830 0225066  -1.909792 0.0639

EVIEWST _le slaze Yl Laldel o - yokul]

ARIMA©O.1.18)=5 sl s wils (26 ) gl

Variable Coefficient Std. Error t-Statistic Prob.
C 1.906039 0.851074 2239568 0.0312
MA[18) 0143292 0.254772 0.562433 05772

EVIEWS7 e slazeYU Uslast oo 2 yall

ARIMA©O.1.19)75 st pazs mils:( Aol

Variable Coefficient Std. Errar t-Statistic Prob.
C 2000135 0719224 2780862 0.008¢
MA[19) -0.177888 0279540  -0.636358 0.528¢F

EVIEWS7 _is stas YU Lslist o © yol

ARIMAQO.1.20yz5 st pazs mils:(8)gell

:é}iﬂ\ Urj.\\
Variable Coefficient Std. Error t-Statistic Prob.
c 1.688590 0.892856 1.902423 0.06449
MA[20) -0.8235049 0233634 -3.524785 0.0011

EVIEWS7 i stasYU Uslist o ¢yl
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At A L

Variable Coeflicient Std. Errar t-Statistic Prob.

MA{20) -0.089351 0329911 0270835 0.7880

EVIEWS7 s slasyb Lslst oo © ybuall
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