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Date: 05/31/23 Time: 10:54

Sample: 1994 2020

Included observations: 27

Method: Single Exponential

Original Séries : TAUX_DE_CHANGE_DLR_DZzD
Forecast Series: TAUX_DSM

Parameters: Alpha 0.9990
Sum of Squared Residuals 2034.733
Root Mean Squared Error 8.681042
End of Period Levels: Mean 126.8213
Date: 05/31/23 Time: 11:27
Sample: 1994 2020
Included observations: 27
Method: Double Exponential
Original Séries : TAUX_DE_CHANGE _DLR_DZD
Forecast Series: TAUX_DSM
Parameters: Alpha 0.5300
Sum of Squared Residuals 1163.752
Root Mean Squared Error 6.565205
End of Period Levels: Mean 126.5035
Trend 5.511802
Date: 05/31/23 Time: 11:33
Sample: 1994 2020
Included observations: 27
Method: Holt-Winters No Seasonal
Original Séries : TAUX_DE_CHANGE_DLR_DZzZD
Forecast Series: TAUX_DSM
Parameters: Alpha 1.0000
Beta 0.2200
Sum of Squared Residuals 827.3308
Root Mean Squared Error 5.535511
End of Period Levels: Mean 126.8288
Trend 5.346118
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Date: 05/31/23 Time: 11:42

Sample: 1999 2020

Included observations: 22

Method: Single Exponential

Original Séries : TAUX_DE_CHANGE_EURO_DZ
Forecast Series: TAUX_DSM

Parameters: Alpha 0.9990

Sum of Squared Residuals 901.6544
Root Mean Squared Error 6.401897
End of Period Levels: Mean 144.8692

Date: 05/31/23 Time: 11:44

Sample: 1999 2020

Included observations: 22

Method: Double Exponential

Original Séries : TAUX_DE_CHANGE_EURO Dz
Forecast Series: TAUX_DSM

Parameters: Alpha 0.4260
Sum of Squared Residuals 475.0344
Root Mean Squared Error 4.646770
End of Period Levels: Mean 143.5189
Trend 5.480524

Date: 05/31/23 Time: 11:47

Sample: 1999 2020

Included observations: 22

Method: Holt-Winters No Seasonal

Original Séries : TAUX_DE_CHANGE_EURO_DZ
Forecast Series: TAUX_DSM

Parameters: Alpha 0.8500
Beta 0.0200
Sum of Squared Residuals 448.7666
Root Mean Squared Error 4.516468
End of Period Levels: Mean 143.7441
Trend 2.924281
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Date: 05/31/23 Time: 11:54

Sample: 1994 2022

Included observations: 29

Method: Holt-Winters No Seasonal

Original Séries : TAUX_DE_CHANGE _DLR _DzD
Forecast Series: TAUX_DSM

Parameters: Alpha 1.0000
Beta 0.2400
Sum of Squared Residuals 845.5329
Root Mean Squared Error 5.399658
End of Period Levels: Mean 142.0032
Trend 6.311045
Date: 05/31/23 Time: 11:58
Sample: 1999 2022
Included observations: 24
Method: Double Exponential
Original Séries : TAUX_DE_CHANGE_EURO_DZ
Forecast Series: TAUX_DSM
Parameters: Alpha 0.3440
Sum of Squared Residuals 764.3182
Root Mean Squared Error 5.643278
End of Period Levels: Mean 154.5389
Trend 5.096438
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Abstract:

This study aims to predict the exchange rate of the Algerian dinar for the years
2023-2024 against each of the US dollars and the European euro, based on the data of the
past years for the period from 1994 to 2022, using the mathematical models "simple and
double exponential smoothing and the Holt Winter method, and this was done based on
On annual data of the Algerian economy through the use of many statistical tests to know
the exchange rate developments.

Keywords: the exchange rate of the Algerian dinar, the exchange rate against each of the

dollar and the euro, the exponential smoothing mathematical model, and the Holt Winter
method .
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