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Y Jsall 8 dsiage HLOAY) il :gﬁb,d\ O gﬁ\.m bla ) IS A *

Alsd) O S B (Breusch-Godfrey Serial Correlation) J\sa) il :(6-3) Jgsa

Prob LM-Stat JLuay) dad
0.17 5.09 F-statistic

Eviews 10 galiy clajia Ao slaie¥l Ldll) slas) (et )

Lgadl Aadll o (Breusch-Godfrey Serial Correlation) Jial (aldll Jsaall (e Jaadl
c el G (S Bl agag are S5 Lae ¢ 0.05 e ST o (x2) 5 (F) oplasy) X< (sig)
Al sl a il LS/ 5 £ UaY) Cpl il JLad) ¢ SE callaal)
e Uadd) ol ald las) Yl

il cpls clil (ARCH) JLsd) il :(7-3) Jssa

L ginall dagdl DAY dad JLasyy
0.80 0.059 F-—statistic
0.79 0.064 Obs*R-squared
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e adl Gl G ailas @llia o)) 2S5 Les < 0.05 e LS) o

: darque-Bera) ol evnblf ayjoill jLis/ : Lili

(Bloall el a3 gill Jarque-Bera) Lidl milis :(8-3) Jgaa

Ay ginall Al JLady) dad kaay
0.30 2.36 Jarque-Bera

Eviews 10 paliy clajia Ao sl Ldhl) slas) e i jdaall

el e S) o LAY dad o) (Jarque—Bera) anhll ayall Hlod) Jeas A e Bl
PR e ) maa g (Kag - orhall ajsil) i lasi¥) Aslas Al o) S bes ¢ 0.05 dyginal)

: ‘:Jtd\ @L}A\ Jad)
10
Series: Residuals
Sample 1993 2017
8 Observations 25
Mean 6.75e-16
6 Median -0.004415
Maximum 0.090707
4 Minimum -0.142751
| Std. Dev. 0.056320
Skewness -0.705411
5 | Kurtosis 3.531429
Jarque-Bera  2.367535
0 Probability 0.306123
-0.15 -0.10 -0.05 0.00 0.05 0.10
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Dependent Variable: COMPETITIVE_WORLD

Method: Least Squares

Dependent Variable: COMPETITIVE_WORLD
Method: Least Squares
Date: 02/23/12 Time: 00:28
Sample (adjusted): 1991 2017
Included observations: 27 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.

C 3.735412 0.062889 59.39695 0.0000

FOREIGN_CURRENT 7.73E-11 3.60E-11 2.148821 0.0429

GDB_CURRENT -2.96E-18 3.54E-18 -0.836016 0.4121

GROSS_CAP_2010 1.93E-17 1.20E-17 1.603371 0.1231

MANUFACTURES_EXPORT

S 0.027340 0.017347 1.576067 0.1293
R-squared 0.277001 Mean dependent var 3.874815
Adjusted R-squared 0.145546 S.D. dependent var 0.093700
S.E. of regression 0.086614 Akaike info criterion -1.889145
Sum squared resid 0.165042 Schwarz criterion -1.649175
Log likelihood 30.50346 Hannan-Quinn criter. -1.817789
F-statistic 2.107201 Durbin-Watson stat 1.857422

Prob(F-statistic) 0.114196

COMPETITIVE_WORLD = 3.73541159858 + 7.73175002262e-11*FOREIGN_CURRENT - 2.95990249841e-
18*GDB_CURRENT + 1.92729561332e-17*GROSS_CAP_2010 + 0.0273403657744*MANUFACTURES_EXPORTS
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Selected Model: ARDL(2, 3, 0, 1, 0)
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Levels Equation
Case 2: Restricted Constant and No Trend

Variable Coefficient Std. Error t-Statistic Prob.

FOREIGN_CURRENT 7.34E-11 3.16E-11 2.324559 0.0356
GDB_CURRENT -4.76E-18 3.04E-18 -1.566695 0.1395

GROSS_CAP_2010 3.36E-17 1.02E-17 3.312184 0.0051
MANUFACTURES_EXPO

RTS -0.010006 0.012218 -0.818939 0.4265
Cc 3.847557 0.043684 88.07690 0.0000

EC = COMPETITIVE_WORLD - (0.0000*FOREIGN_CURRENT -0.0000
*GDB_CURRENT + 0.0000*GROSS_CAP_2010 -0.0100
*MANUFACTURES_EXPORTS + 3.8476)
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F-Bounds Test

dgr LWL :(04) a2, 3alal)

Null Hypothesis: No levels relationship

Test Statistic Value Signif. 1(0) I(1)
Asymptotic:
n=1000
F-statistic 4.148139 10% 2.2 3.09
K 4 5% 2.56 3.49
2.5% 2.88 3.87
1% 3.29 4.37
Finite Sample:
Actual Sample Size 25 n=30
10% 2.525 3.56
5% 3.058 4.223
1% 4.28 5.84
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ARDL Error Correction Regression

Dependent Variable: D(COMPETITIVE_WORLD)
Selected Model: ARDL(2, 3,0, 1, 0)

Case 2: Restricted Constant and No Trend

Date: 02/24/12 Time: 23:34

Sample: 1990 2018

Included observations: 25

ECM Regression
Case 2: Restricted Constant and No Trend

Variable Coefficient Std. Error t-Statistic Prob.

D(COMPETITIVE_WORLD

(-1) 0.667012 0.215421 3.096320 0.0079
D(FOREIGN_CURRENT) 6.67E-11 3.32E-11 2.010628 0.0640
D(FOREIGN_CURRENT(-

1) -2.86E-11 2.43E-11  -1.178244  0.2583
D(FOREIGN_CURRENT(-
2)) -1.19E-10 2.89E-11  -4.122917  0.0010
D(GROSS_CAP_2010) 2.37E-17 8.88E-18 2.666194  0.0184
CointEq(-1)* -1.588726 0.273359  -5.811859  0.0000
( )|
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 5.093340 Prob. F(12,2) 0.1757
Obs*R-squared 24.20786 Prob. Chi-Square(12) 0.0191
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Heteroskedasticity Test: ARCH

F-statistic 0.059671 Prob. F(1,22) 0.8093
Obs*R-squared 0.064919 Prob. Chi-Square(1) 0.7989

Test Equation:
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10
Series: Residuals
Sample 1993 2017
8 Observations 25
Mean 6.75e-16
61 Median -0.004415
Maximum 0.090707
4 Minimum -0.142751
h Std. Dev. 0.056320
Skewness -0.705411
5 | Kurtosis 3.531429
Jarque-Bera  2.367535
0 Probability 0.306123
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This study, to know how to fly foreign direct investment on the competitiveness of the Algerian
economy, has been aimed at two sides of the theory of the theory of the Ethyn FDI and the
competitiveness. The applied aspirations have been used by the modern statistical methods of the
same regulation of the gaps (ARDL), and this technique is modern that allows more results
accurately and efficient. In the period (10) EVIEWS (during 10), during the period (1990-18),
after a study stabilization of both the variables, the results showed a long—term equilive
relationship between foreign direct investment in the Algeria, which means that foreign direct
investment has a long-term impact on the competitiveness in Algeria. The study has found that
foreign direct investments affect the competitive foreign investment in Algeria in the long term,

however, the higher the most foreign direct phase increased competitiveness.
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