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Abstract:

This research paper aims to study the effect of oil price changes on the exchange rate of
the Algerian dinar for the period from 2000 to 2018, and determine whether the change that
occurs in oil prices would limit the differences in the Algerian exchange rates, also can the oil
price be considered among the price determinants the exchange, and how to explain the
relationship between the oil price and the Algerian dinar exchange rate, in addition the
difference in changes using the standard analysis tools, the study concluded that the dinar
exchange rate responds to changes in oil prices in the medium and long term.
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Variance De composition of LTC:
Période S.E L.T.C. LOIL

1 0.067805 100.0000 0.000000
2 0.093119 99.20451 0.795489
3 0.112226 97.42349 2.576510
4 0.129100 94.80507 5.194933
5 0.145423 91.55181 8.448192
6 0.162141 87.88563 12.11437
7 0.179877 84.01850 15.98150
8 0.199101 80.13293 19.86707
9 0.220210 76.37230 23.62770
10 0.243562 72.83916 27.16084
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