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Abstract:

The study aimed to find out the extent of attracting economic determinants to foreign direct
investment in Algeria during the period from 1980 to 2020, and to achieve the goal of the study, the
Autoregressive —Distribution ARDL methodology was relied upon as the most appropriate for
processing this data, to be addressed after that the diagnostic tests to know the quality of the
proposed model.

The study concluded that foreign direct investment is affected by varying effects of economic
determinants in Algeria, and this is due to several political, security and natural factors.
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Heteroskedasticity Test: Breusch-Pagan-Godfrey
Null hypothesis: Hormoskedasticity

F-statistic 2098484 Prob F(11,28) 00657
Obs*R-squared 18.07504  Prob. Chi-Square(11) 0.0799
Scaled explained SS 17.77731  Prob. Chi-Square(11) 0.0869
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Breusch-Godfrey Serial Correlation LM Test:
Mull hypothesis: No serial correlation at up to 2 lags

F-statistic 0.654415  Prob. F(2,26) 0.5281
Obs*R-squared 1.917079  Prob. Chi-Square(2) 0.3835

rell aygdl et 23 )

“
Saries Aesioueis
12 Sampie 1961 2020
Observetions 40
1o
Mann A 2%e-17)
s Meaian o o103
LR LT a El3ossE
° Misrrmiire
A
«200671
Iwaue-Oeie 2755701
o

ooaninity Caav2ia

1,

109 9 alnallUqlil 20l




BAGN I35 51 30l 3 7L i1 Letladl] ApsLiazd¥| oolsmell dowlsd Aulys
.(110 91 o e ) 2020-1980

E}}d\ 03¢ )L,:?‘ -8 Jj.\é-\
Ramsey RESET Test
Equation: UNTITLED
Omitted Variables Squares of fitted values
Specification FDIFDI(-1) CA GDPP GDS OPEN RT_GAS_R_TPETR

G
Value df Probability
t-statistic 1670763 31 01048
F-statistic 2791451 (1, 31) 01048
Likelihood ratio 3448826 1 00633
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