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64.58 4.9 11043 2593.6 2008
72.65 5.7 10212.5 2760.9 2009
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0,58799 0,208631 LINF
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2,4691%** 2,75318*** 2,3127 LPIB
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Breusch-Godfrey Serial Correlation LM Test:

*
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F-statistic | 1.512611 Prob. F(2,20) 0.2445

Obs*R-squared | 3.153296 Prob. Chi-Square(2) 0.2067
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Date: 05177 Time: 2244
Sample: 1980 2014
Included ocbservations: 24

Autocorrelation Partial Correlation AC FAC Q-5tat  Prob

[ ]
(|
[ —
O
O

1 0336 0336 30674 0030
2 0066 -0.054 318395 0203
3 -0.354 -0407 69209 0074
4 0135 0154 74906 012
5
6
7
8

I
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-0.026 -0.047 B8.0621 0327
-0.096 -0157 B8.4192 0394
9 -0.199 -0119 10.062 0.346
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12 0.005 -0.147 10215 0.597
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(01) :"3) é’au.\
Dependent Variable: LIDE
Method: Least Squares
Date: 05M7M7 Time: 22:32
Sample: 1990 2014
Included observations: 24
Yariable Coefficient Std. Error -Statistic Frob.
LIMF 0.279196 1.082070 0.258020 0.7990
LFIB 2312783 1.574574 1468826 01574
LTCH 0208631 066022 0312312 07530
Z -22.31429 18.04918 -1.236305 0.2307
R-squared 0437643 Mean dependentvar 5957825
Adjusted R-squared 0.353289 3.0D. dependent var 24707338
S.E. of regression 1.986926 Akaike info criterion 4. 362066
Sum sguared resid 738.95748 Schwarz criterion 4. 558408
Log likelihood -48 34473  Hannan-Quinn criter. 4. 414156
F-statistic 5188197 Durbin-\Watsaon stat 1425487
Prob{F-statistic) 0008174




RNt

(02) :"3) &?Lu.\
Dependent Variable: LIDE
Method: Least Squares
Date: 05M7MAT Time: 22:33
Sample: 1990 2014
Included observations: 24
Yariable Coefficient Std. Error t-Statistic Prob.
LIMF 0.587998 0.430025 1.367359 01860
LFIB 2753184 0.685371 4.017069 0.0006
C -2T.28172 8.346512 -3.268638 0.0037

R-squared 0434900 Mean dependentvar h.O5TE25
Adjusted R-squared 0.381081 3.0. dependentvar 2470738
3.E. of regression 1.843764 Akaike info criterion 4 283593
Sum squared resid 79 34255 Schwarz criterion 4. 430855
Log likelihood -48 40317  Hannan-Quinn criter. 4 322665
F-statistic 28.080794 Durbin-Watson stat 1.404470
Prob(F-statistic) 0.002496
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(03) :"5) "?au.' |
Dependent Variable: LIDE
Method: Least Squares
Date: 05M7TAT Time: 22:34
Sample: 1990 2014
Included observations: 24
Variable Coefficient Std. Error t-Statistic Prab.
LPIB 2469163 0.665822 3.707888 0.0012
C -22 06165 7867540  -2.815300 0.0080

H-sguared 0.384588 Mean dependentvar 5857825
Adjusted R-squared 0.356615 5.0. dependentvar 2470738
3.E. of regression 1.981810 Akaike info criterion 4 285554
Sum squared resid a6.40657 Schwarz criterion 4 383725
Log likelinood -49 42664 Hannan-Cluinn criter. 4311588
F-statistic 13.74844 Durbin-Watson stat 1.313544

Prob(F-statistic) 0.001226
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Heteroskedasticity Test: ARCH

F-statistic 3.640585 Prob. F(1,18) 0.0725
Dbs*R-squared 3.364590 Prob. Chi-Square(1) 0.0666
Test Equation:
Dependent Variable: RESID"Z
Method: Least Squares
Date: 05MTMT Time: 23:03
Sample (adjusted): 1992 2014
Included observations: 20 after adjustments
Variable Coefficient Std. Error 1-Statistic Praob.
C 207737 1.755164 1.200877 0.2454

RESID2{-1) 0409823 0214733 1.908032 0.0725
R-squared 0168229 Mean dependentwvar 3562231
Adjusted R-squared 0122020 5.0 dependentvar 7.545696
S.E. of regression 7.070361  Akaike info criterion G.844340
Bum squared resid 899 8201 Schwarz criterion G.943913
Log likelihood -66.44340 Hannan-Cluinn criter. B.RE3TTT
F-statistic 3.640585 Durbin-Watson stat 1.871887
Frob(F-statistic) 0.072469
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RNt

Breusch-Godfrey Serial Carrelation LM Test:

F-statistic 1.512611  Prob. F(2,20) 0.2445
Obs*R-squared 31532968 Prob. Chi-Square(2) 0.2067
Test Equation:
Dependent Variable: RESID
Method: Least Squares
Date: 05M7MAT Time: 22:43
Sample: 1990 2014
Included observations: 24
FPresample and interior missing value lagged residuals setto zero.
Variable Coefficient Std. Error t-Statistic Prob.
LFIB -0.098658 0.659390 01489620 08826
C 1.118690 T 492337 0.149311 0.aaz28
RESIDN-1) 0.359878 0222655 1.616302 01217
RESID-2) -0.045933 0225422 -0.203754 0.84086
R-squared 0.131387 Mean dependentvar 112E-15
Adjusted R-squared 0.001095 S.D. dependentwvar 1.938249
S.E. of regression 1.837187  Akaike info criterion 4 311362
Sum squared resid 75053834 Schwarz criterion 4 507705
Log likelinood -47 ¥3635 Hannan-Cuinn criter. 4 363452
F-statistic 1.008408 Durbin-Watson stat 2060261
Frob{F-statistic) 0.409545
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Study Summary:

In this study, we discussed the effect of some macroeconomic
indicators on foreign direct investment in Algeria during the period 1990-
2014. To achieve the objective of our study, we discussed the various
theoretical aspects related to FDI in the first chapter, economic growth,
inflation and exchange rate in the second semester .

The empirical aspect, based on economic measurement and eviews,
has confirmed that FDI inflows in Algeria are increasing with higher GDP
growth rates. These results are consistent with several previous studies on
the subject.

On the other hand, we note that the relationship between foreign direct
investment and inflation rates as well as the exchange rate was not
significant either in statistical or economic terms.

Keywords: FDI, economic growth, inflation, exchange rate, economic
measurement.
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