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-0.126 -0.110 26.660 0.002
10 -0.237 -0.185 37.123 0.000
11 -0.093 0.033 38.734 0.000
12 0.080 0.082 39936 0.000
13 0.080 -0.046 41.138 0.000
14 0096 0.092 42881 0.000
15 0.041 -0.016 43.202 0.000
16 0.072 0.053 44204 0.000
17 -0.032 -0.058 44.399 0.000
18 0.031 0.053 44587 0.000
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Test Log periodogram regression
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Augmented Dickey-Fuller Unit Root Test on LTCHA1

AN A 3 AN 3 N
N AN 25 2N NN 20 SN NN 20, &)
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Null Hypothesis: LTCH1 has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 4 (Fixed)

t-Statistic

Augmented Dickey-Fuller test statistic -2.139670

Test critical values: 1% level -4.013274

5% level -3.436634
10% level -3.142452

Augmented Dickey-Fuller Unit Root Test on D(LTCH1)

Null Hypothesis: D(LTCH1) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 4 (Fixed)

t-Statistic

Prob.*

Augmented Dickey-Fuller test statistic -6.057550

0.0000

Test critical values: 1% level -4.013608

5% level -3.436795
10% level -3.142546

---- Log Periodogram Regression ----

d parameter:  0.288092 (0.0845905) [0.0007]
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Résumé :

Notre recherche détermine le modélisation du comportement de taux. de change de
dinars algérien vers le dollars sur la période du 01/2000 jusqu'a 02/2015 .

On est basé sur [étude économitrique et ont a utilisé la méthode de BOX
JENKINSE pour tester et anticiper la mémoire [ong ARFIMA .

Mots Clés: Taux de change, Dinars ,Dollars ,Box Jenkinse , AREIMA(Mémoire
Long).

Abstract :

Our research determines the modeling of the Algerian dinar exchange rate beliavior
to the dollar over the periode 01/2000 until 02/2015.

Our research is based on economitrique study and have used the method to test BOX
JENKINSE and anticipate the long Memory ARFIMA.

Keywords: Exchange Rate, dinars, dollars, Box JenKinse, ARFIMA (Long
Memory).



