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Abstract Keywords
This study aims to know the effect of the exchange rate on the GDP in Algeria between  Exchange rate,
the period 2010 and 2019, as a descriptive and analytical approach was followed in order to Gross
study the relationship between the exchange rate and the gross domestic product. Where the Domestic
study reached a set of results that were extracted using the EVIEWS program, among them Production,
the existence of a statistically significant relationship between the gross domestic product and model
the exchange rate, and the study was concluded with a set of recommendations urging the  construction
need to pay attention to the local product and to support investment, whether domestic or and
foreign, in order to achieve economic stability. For the country. estimation.,
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Dependent Variable: ER
Method: Least Squares
Date; 12/05/20 Time: 04.20
Sample: 2010 2019
Included ocbservations: 10

T T T T T T
2010 2010 2012 2003 2014 2015 2016 2017 2018 2019

Wariable Coefficient Std. Error t-Statistic Prob.

5 -13.30777 2639388  -0524054 0.6144

BIP 6.32E-06 1.48E-06 4 2738349 0.0027
R-squared (0.695420 WMean dependentvar 94 18600
Adjusted R-squared 0.657343 5.0 dependentwvar 18.90573
S.E. of regression 1106678 Akaike info criterion 78226249
Sum squared resid 9797891 Schwarz criterion T.883146
Log likelihood -37.11315  Hannan-Cuinn criter. 7.756242
F-statistic 18.26570 Durbin-Watson stat 0.996823
Prob(F-statistic) 0.002710
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Mull Hypothesis: D(ER) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=1)

t-Statistic
Elliott-Rothenberg-Stock DF-GLS test statistic -2 777444
Test critical values: 1% level -2.886101
5% level -1.995865
10% level -1.599088
*Mackinnon (1996)
Warning: Test critical values calculated for 20 observations
and may not be accurate for a sample size of 8
DF-GLS Test Equation on GLS Detrended Residuals
Dependent Variable: D{GLSRESID)
Method: Least Squares
Date: 12/05/20 Time: 05:19
Sample (adjusted): 2012 2019
Included observations: 8 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
GLERESID(-1) -0.893120 0.357566 -2 T7TT444 00274
R-squared 0.522528 Mean dependent var 0.526250
Adjusted R-squared 0522529 5.D. dependentvar 9 3202381
S.E. ofregression 6. 427879 Akaike info criterion 6.675635
Sum squared resid 289 2234 Schwarz criterion 6 685565
Log likelihood -26. 70254 Hannan-Cuinn criter. 6.608660
Durbin-Watson stat 1.885119
Flull Hypothesis: D{BIP) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=1}
t-Statistic
Elliott-Rothenberg-Stock DF-GLS test statistic -2 642788
Test critical values: 1% level -2.886101
5% level -1.995865
10% level -1.599088
*MackKinnon (1996)
Warning: Test critical values calculated for 20 observations
and may not be accurate for a sample size of 8
DF-GLS Test Equation on GLS Detrended Residuals
Dependent Wariable: D{GLSRESIO)
Method: Least Squares
Date: 12/05/20 Time: 05:22
Sample (adjusted): 2012 2019
Included observations: 8 after adjustments
Yariable Coefficient Std. Error t-Statistic Prob.
GLSRESID{-1) -0.822845 0.311355 26427838 0.0333
R-sguared 0. 445685 Mean dependent var -321025.0
Adjusted R-squared 0445685 S.D. dependent var 1047263,
S.E. ofregression FTTATV11.6 Akaike info criterion 2008770
Sum squared resid 4 26E+12 Schwarz criterion 2009763
Log likelinood -119.3508 Hannan-Cuinn criter. 3002073

Curin-Watson stat 1.911103
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Heteroskedasticity Test: White

F-statistic 1842370 Prob F(2.7) 02133
Obs*R-squared 3568978 FProb. Chi-Square(z) 01679
Scaled explained 35 0.570504 Prob. Chi-Square(2) 0.7518

Test Equation:

Dependent Variable: RESID"2
Method: Least Squares

Date: 12/05/20 Time: 05:05
Sample: 2010 2019

Included observations: 10

Variable Coefficient Std. Error t-Statistic Prob.

C -748.7354 7901501 -0.947586 0.3749

BIP*2 -4 03E-12 2 94E-12 -1.368114 0.2136

BIF 0.000120 9 7OE-05 1.2326583 0.2575

R-squared 0.356898 Mean dependentvar 97.97391

Adjusted R-squared 0173154 35.D. dependent var 72.99513

S.E. of regression 66.37524 Akaike info criterion 11.47185

Sum squared resid 3083971 Schwarz criterion 11.56263

Log likelinood -54.35925 Hannan-Cuinn criter. 1137227

F-statistic 1.942370 Durbin-Watson stat 25375496
Prob{F-statistic) 0.213295
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