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Résumé

La recherche a pris I’impact des fluctuations des taux de charge sur la
performance des banques et sur cette base un cadre théorique des
chercheurs les plus eminents a été présenté concernant les dimensions
de la recherche contenant I’impact des fluctuations des taux de change
et la performance des banques. Ce probléme a été abordé¢ a la réalité de
I’une des banques commerciales, lorsque nous avons choisi le crédit
populaire algérien (C.P.A) et la banque nationale d’Algérie (B.N.A) en
raison pratique de cette question avec la nature de I’activité de ces deux
banques. Nous avons utilis¢ un programme d’études descriptif et
analytique pour le coté théorique historique et expérimental. Afin
d’¢étudier la situation en se basant sur les outils d’analyse statistique et

le programme (EVIEWS) en fonction des résultats obtenus qu’il y’a une

relation d’effet sur la performance des banque.
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Dependent Variable: Y
Method: Least Squares
Date: 05/29/16 Time: 15:26
Sample: 2000 2012
Included observations: 13

Variable Coefficient Std. Error t-Statistic Prob.

C 6884.186 2034.756 3.383299 0.0061

X 4.089370 0.700288 5.839552 0.0001
R-squared 0.756100 Mean dependent var 17266.15
Adjusted R-squared 0.733927 S.D. dependent var 6917.559
S.E. of regression 3568.235 Akaike info criterion 19.33817
Sum squared resid 1.40E+08 Schwarz criterion 19.42508
Log likelihood -123.6981 Hannan-Quinn criter. 19.32030
F-statistic 34.10037 Durbin-Watson stat 0.510455
Prob(F-statistic) 0.000113

X
X 1.000000
Y 0.869540
Y
Y 1.000000

X 0.973689

0.869540
1.000000

0.973689
1.000000

cpa <l

bna <l



Dependent Variable: Y
Method: Least Squares
Date: 05/29/16 Time: 15:28
Sample: 2000 2012
Included observations: 13

Variable Coefficient Std. Error t-Statistic Prob.
C 149.4689 348.4674 0.428932 0.6763
X 0.293153 0.020687 14.17113 0.0000
R-squared 0.948069 Mean dependent var 3524.308
Adjusted R-squared 0.943348 S.D. dependent var 3853.600
S.E. of regression 917.2187 Akaike info criterion 16.62121
Sum squared resid 9254192. Schwarz criterion 16.70812
Log likelihood -106.0378 Hannan-Quinn criter. 16.60334
F-statistic 200.8209 Durbin-Watson stat 1.918791
Prob(F-statistic) 0.000000
Dependent Variable: Y
Method: Least Squares
Date: 05/29/16 Time: 15:18
Sample: 2000 2012
Included observations: 13
Variable Coefficient Std. Error t-Statistic Prob.
C 149.4689 348.4674 0.428932 0.6763
X 0.293153 0.020687 1417113 0.0000
R-squared 0.948069 Mean dependent var 3524.308
Adjusted R-squared 0.943348 S.D. dependent var 3853.600
S.E. of regression 917.2187 Akaike info criterion 16.62121
Sum squared resid 9254192. Schwarz criterion 16.70812
Log likelihood -106.0378 Hannan-Quinn criter. 16.60334
F-statistic 200.8209 Durbin-Watson stat 1.918791



Prob(F-statistic) 0.000000
Y X
1.000000 0.748599
0.748599 1.000000

Dependent Variable: Y
Method: Least Squares
Date: 05/30/16 Time: 13:06
Sample: 2000 2012

Included observations: 13

Variable Coefficient Std. Error t-Statistic Prob.
C -31693.34 9434.097 -3.359447 0.0064
X 377.5003 100.8092 3.744703 0.0032
R-squared 0.560401 Mean dependent var 3525.692
Adjusted R-squared 0.520437 S.D. dependent var 3852.877
S.E. of regression 2668.135 Akaike info criterion 18.75679
Sum squared resid 78308389 Schwarz criterion 18.84370
Log likelihood -119.9191  Hannan-Quinn criter. 18.73892
F-statistic 14.02280 Durbin-Watson stat 0.893646

Prob(F-statistic)

0.003240

2000
2001
2002
2003
2004
2005
2006
2007
2008
2009
2010
2011
2012

X
81.14000
82.50000
83.45000
91.26000
98.95000
87.01000
93.75000
94.99000
94.86000
101.2900
99.19000
102.2100
102.2400

Y
1538.000
1550.000
1557.000
1450.000
1610.000
2008.000
2105.000
1886.000
2712.000
2617.000
2625.000
5234.000
6112.000



Dependent Variable: Y
Method: Least Squares
Date: 05/30/16 Time: 13:23
Sample: 2000 2012
Included observations: 13

Variable Coefficient Std. Error t-Statistic Prob.

C -9300.362 4085.000 -2.276710 0.0438

X 126.8994 43.65075 2.907153 0.0143
R-squared 0.434492 Mean dependent var 2538.769
Adjusted R-squared 0.383082 S.D. dependent var 1470.909
S.E. of regression 1155.313 Akaike info criterion 17.08277
Sum squared resid 14682224 Schwarz criterion 17.16968
Log likelihood -109.0380 Hannan-Quinn criter. 17.06490
F-statistic 8.451539 Durbin-Watson stat 0.927669
Prob(F-statistic) 0.014261

1.000000 0.659160

0.659160 1.000000






