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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 .



