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Abstract

The study aimed to determine the impact of oil price fluctuations on the inflow of
foreign direct investment into Algeria. From 1990 to 2022, statistical methods were
used in the time series of the angel —Granger methodology and based on the
econometric program (Eviews-10) this study concluded that there is a long-termed
uilibrium relationship between the two variables, after the time series stabilizes at the
first difference.

Keywords: Oil prices; foreign direct investment; synchronous integration; Engel and
Granger test; causation test
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Mull Hypothesis: E has a unit root

Exogenous: Mane
Lag Length: 0 (Automatic - based on SIC, maxlag=6)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -3.959108 0.0003
Test critical values: 1% level -2.639210

5% level -1.951687

10% level -1.6105749

*MackKinnon (1996) one-sided p-values.
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Cependent Variable: DFDH

Method: Least Squares

Drate: 01/31/25 Time: 21:57

Sample (adjusted): 1991 2022

Included observations: 32 after adjustments

Variable Coefficient Std. Error t-Statistic Prokb.

DLFPP 127939 387.6656 1.8238682 0.0759

E(-1) -0.694566 0207647 -3.2344941 0.0022
R-squared 0279584 Mean dependentwvar 6.718750
Adjusted R-squared 02556671 S.D. dependentwvar 6781916
S.E. ofregression 5851459 Akaike info criterion 15.64206
Sum squared resid 10271872  Schwarz criterion 1573367
Log likelinood =248 2730 Hannan-Cwinn criter. 1567243
Dwurbin-Watson stat 1.951748
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) & Al died e t— 1550 DA bl s L) Giat Laie a4
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Grangerduw) dial) HLid) @ 4 Jgaal)

Fairwise Granger Causality Tests
Date: 01/21/25 Time: 22:14
Sample: 1990 2022

Lags: 2

Mull Hypothesis: Obs F-Statistic Prokb.
DLPP does not Granger Cause DFDI 20 221649 01300
OFDI does not Granger Cause DLPP 0.50812 0.6071
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Dl Jousg¥) 3yl it 8 Leias) cdpally salasiB¥) (glal daliia o

(1990-2022) 511 o>
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i1 Jlaa b g bl sl Sl gl el (gl il

.100=.2000¢" 23l

2000 | 1999 | 1998 | 1997 | 1996 | 1995 | 1994 | 1993 | 1992 | 1991 | 1990 | < siudl
280 292 607 260 270 0 0 0 30 80 40 IDE
2011 | 2010 | 2009 | 2008 | 2007 | 2006 | 2005 | 2004 | 2003 | 2002 | 2001 | < sl
2581 | 2301 | 2754 | 2632 | 1744 | 1888 | 1146 | 885 638 | 1065 | 1113 IDE
2022 | 2021 | 2020 | 2019 | 2018 | 2017 | 2016 | 2015 | 2014 | 2013 | 2012 | <l suall
255 | 870 | 1140 | 1382 | 1475 | 1232 | 1636 | 585- | 1507 | 1697 | 1499 | IDE
1742 2020¢ ( COVID-19) Ug,s< (g () A Lisjd)
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t iy 5328 (e 235 23 (2025) ¢alissgY!
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6 2 1995=100 Ll
98.0 | 71.6 | 57.0 | 887 | 66.1 | 59.8 | 50.6 | 33.6 | 26.9 | 235 | 22.7 | assll el
2022 | 2021 | 2020 | 2019 | 2018 | 2017 | 2016 | 2015 | 2014 | 2013 | 2012 &l il
100. | 69.9 | 415 | 64 | 69.8 | 524 | 40.8 | 49.5 | 963 | 105.9 | 109.5 | en¥) yaudl

1
135. | 128. | 1242 [ 1222 1204 | 1184 | 116.6 | 115.5 | 114.1 | 112.5 | 111.0 JEg]
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