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Abstract:

The study sought to highlight its goal, by studying the rapid fluctuations of the
exchange rate, of the local currency (the Egyptian pound) against the foreign
currency, especially (the US dollar), as it is the strongest foreign currency in light
of the global challenges. Exports. To accomplish this study, the researcher used
several tests of the analytical method, the most important of which are: the model
stability test, the autocorrelation test between the residuals, the variance instability
test, the normal distribution test for the residuals, the white noise test for the
residuals, examining the stability of the residuals, and then the structural analysis
of the model, using function analysis. Immediate response and components
analysis of variance. Also, the most important challenges that faced the study were
monitored. According to which | reached the most important conclusions, it
became clear through them: 1) The values of the exchange rate of the Egyptian
pound against the dollar, and exports follow the normal distribution. 2) The effect
of the dollar exchange rate on exports is very weak from a statistical point of view.
Therefore, fluctuations in the exchange rate of the pound against the dollar are
considered an influencing factor. The study also proved: 1) that the weighted
average of the rates of return for a sample of banks, whose deposits represent 80%
of the total deposits in the banking system, are calculated on a monthly basis. 2)
The data showed that the weighted average of the rates of return, and the total
volumes of transactions between banks for each maturity period, through the
reserve period, is that the exchange rate regression coefficient has a positive value,
meaning that the exchange rate decreases by one unit (one pound). 3) It was found
through the unit root test for the variables that all the model variables are static at
level (0), using the KPSS test, with a categorical test model with a significance
level of 1%. To achieve the aim of the study, test its hypotheses, and adhere to its
limits, its structure was organized and divided to include two axes: The first axis
dealt with: the theoretical framework and previous studies of the subject of the
study. As for the second axis: dealing with the practical (standard) framework of
the study.

Hence: 1) The most important conclusions and proposals. 2) References.

Key words:
Exchange rate — Exports - Central bank — Inflation.
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