656-637 U= «(2022) 2 1aaall / 13 dlaall Laa) sl dlaa

BAAN A il jadl A delial) plad gl o 5 el dpial) < jlaiiad) (0
.2020-1980
The impact of the flow of foreign direct investment on the growth of the
industrial sector in Algeria during the period 1980-2020.
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Abstract:

This study aims to analyze and measure the impact of the flow of foreign
direct investment on the growth of the industrial sector in Algeria during the
period (1980-2020).The study used a modern standard methodology based on the
ARDL autocorrelation model, after it turned out that it represents the optimal
model for estimating the impact of the foreign direct investment flow index and

other explanatory indicators on the growth index of the industrial sector during the
study period.
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The study concluded that there is a long-term equilibrium relationship
between the foreign direct investment flow index and the industrial sector growth
index in Algeria during the study period. This will ensure the diversification of the
local economy on the one hand, and the strengthening of industrial capabilities in
other sectors on the other hand.
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ARDL model.
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Method: L east Sguares
Date: 22/12/21 Time: 2021
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Akaike Information Criteria (top 20 models)
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ARDL Bounds Test

Date: 22/12/21 Time: 20:21

Sample: 1980 2020

Incduded observations: 42
Null Hypothesis: No long-run relationships exist

L3 Value Test Statistic

4 9.98122 F-statistic

Critical Value Bounds

11 Bound 10 Bound Significance
382 229 10%
4 21 2.89 5%
473 363 2 5%
511 321 1%

Gl paiall 2 8 K — : E;/iews 9 k—’\;)&“ e 3\:“:“‘—“4 Calll dae) (e 3 yMaal
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/ARDL Cointegrating And Long Run Form

DependentVariable: LAWVI
Selected Model: ARDLE{T, 1, 2,2, 13

Date: 22/12/21 Time: 2023
Sample: 1980 2020
Included observations: 42

Cointegrating Form

Prob t-Statistic Std. Error Coefficien t ariable
0.0046 3739999 0147113 0550201 DILAVIE3Y
0.4251 —0.835440 0.147036 —0.122840 D(LFDI}
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06237 0.508017 0031953 00162332 BILTGS (13}
0.0529 -2.227534 0.027281 -0.060769 DILTGS(-2))
0.0043 3781409 0.026236 0.099210 DLTGS(-2))
00002 CE633803 077916 C0.0132527 Cointeq-1)
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ARDL Cointegrating And Long Run Form
DependentVariable: LAVI

Selected Model: ARDL(1,1,2, 2, 1)
Date:22/12/21 Time:20:23

Sample: 19802020

Included observations: 42

Cointeq = LAVI - (-0 2673*LFDI + 0. 2952* WIS +
0.1500"LGFC_-0.0711
*LTGS +0.8171)

Long Run Coefficients

Frob. t-Statistic Std. Error Coefficient Wariable
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0.1360 1.637343 0.026899 0.150041 LGFC
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0.0011 4738043 0264203 0.217150 c
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