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Series: IDE
Sample 1990 2014

Observations 25
5 Mean 997.2195
Median 881.9000
44 Maximum 2795.400
Minimum 0.350000
3 Std. Dev. 916.4819
Skewness 0.544765
2 | Kurtosis 2.053999
Jarque-Bera  2.168745
1 Probability ~ 0.338114
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Series: PIB
7 Sample 1990 2014
Observations 25
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Mean 6649.960
5 | Median 4522.773
Maximum 17521.00
4 Minimum 554.3880
Std. Dev. 5389.483
3 Skewness 0.723704
Kurtosis 2.250536
2
Jarque-Bera  2.767383
1 Probability 0.250652
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Null Hypothesis: IDE has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=5)

t-Statistic

Augmented Dickey-Fuller test statistic -2.133229
Test critical values: 1% level -4.394309
5% level -3.612199
10% level -3.243079
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Null Hypothesis: D(IDE) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=5)

t-Statistic

Augmented Dickey-Fuller test statistic -5.793326
Test critical values: 1% level -4.416345
5% level -3.622033
10% level -3.248592
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Null Hypothesis: PIB has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 4 (Automatic - based on SIC, maxlag=5)

t-Statistic

Augmented Dickey-Fuller test statistic 0.876271
Test critical values: 1% level -4.498307

5% level -3.658446
10% level -3.268973
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Null Hypothesis: D(PIB) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 3 (Automatic - based on SIC, maxlag=5)

t-Statistic Prob.*

ugmented Dickey-Fuller test statistic -5.242539 0.0023
Test critical values: 1% level -4.498307
5% level -3.658446
10% level -3.268973
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Null Hypothesis: TC has a unit root
Exogenous: Constant, Linear Trend
Lag Length: O (Automatic - based on SIC, maxlag=5)

t-Statistic

IAugmented Dickey-Fuller test statistic -2.238733
Test critical values: 1% level -4.394309
5% level -3.612199
10% level -3.243079
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Null Hypothesis: D(TC) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=5)

t-Statistic

IAugmented Dickey-Fuller test statistic -3.390261
Test critical values: 1% level -4.416345
5% level -3.622033
10% level -3.248592
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Null Hypothesis: D(TC,2) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=5)

t-Statistic

IAugmented Dickey-Fuller test statistic -8.002560
Test critical values: 1% level -4.440739
5% level -3.632896
10% level -3.254671
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Pairwise Granger Causality Tests
Date: 05/03/16 Time: 18:48

Null Hypothesis: Obs F-Statistic

DIDE does not Granger Cause DDTC 21 2.15599

DDTC does not Granger Cause DIDE 0.27650

DPIB does not Granger Cause DDTC 0.14337
DDTC does not Granger Cause DPIB 2.84236

DPIB does not Granger Cause DIDE 0.94896
DIDE does not Granger Cause DPIB 6.93854
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System: UNTITLED

Estimation Method: Least Squares

Date: 05/03/16 Time: 18:20

Sample: 1994 2014

Included observations: 21

Total system (balanced) observations 42

Coefficient Std. Error t-Statistic

C(8) -0.655667  0.413770  -1.584615
C(9) 0.829510  0.551902 1.503003
C(10) 0.252043  0.295515  0.852896
c(11) 0.103525  0.217411  0.476173
C(12) 23.53627 105.4218  0.223258
C(13) -35.79939  91.22500  -0.392430
C(14) 4741832  336.3676 1.409717
C(15) 0.002236  0.001133 1.974499
C(16) 0.000507  0.001511  0.335494
c(17) 0.000445  0.000809  0.550162
C(18) 0.000110  0.000595  0.185035
C(19) -0.475133  0.288544  -1.646661
C(20) -0.280539  0.249686  -1.123564
c(21) -0.719757  0.920651  -0.781792

Determinant residual covariance 842273.5

Equation: DPIB = C(8)*DIDE(-1) + C(9)*DIDE(-2) + C(10)*DPIB(-1) + C(11)
*DPIB(-2) + C(12)*DDTC(-1) + C(13)*DDTC(-2) + C(14)
Observations: 21

0.463735 Mean dependent var

0.233908 S.D. dependent var
S.E. of regression 741.3963 Sum squared resid 7695359.
Durbin-Watson stat 2.015344

Equation: DDTC = C(15)*DIDE(-1) + C(16)*DIDE(-2) + C(17)*DPIB(-1) +
C(18)*DPIB(-2) + C(19)*DDTC(-1) + C(20)*DDTC(-2) + C(21)
Observations: 21

0.455765 Mean dependent var

0.222521 S.D. dependent var
S.E. of regression 2.029230 Sum squared resid
Durbin-Watson stat 1.946642

eviews7 gbp Je sbasu Il slus) e

1EVIEWS 7 aliy plaszal il gl Y1 plas 2344

DPIB = C(8)*DIDE(-1) + C(9)*DIDE(-2) + C(10)*DPIB(-1) + C(11)*DPIB(-2) +
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C(12)*DDTC(-1) + C(13)*DDTC(-2) + C(14).

DDTC = C(15)*DIDE(-1) + C(16)*DIDE(-2) + C(17)*DPIB(-1) + C(18)*DPIB(-2) +
C(19)*DDTC(-1) + C(20)*DDTC(-2) + C(21)

:eviews 7/ goln el Vol Ml 0

DPIB = -0.655667*DIDE(-1) + 0.829510*DIDE(-2) + 0.252043*DPIB(-1) +
0.103525*DPIB(-2) + 23.53627*DDTC(-1) + -35.79939*DDTC(-2) + 474.1832.

DDTC = 0.002236*DIDE(-1) +0.000507*DIDE(-2) +0.000445*DPIB(-1) +
0.000110*DPIB(-2) + -0.475133*DDTC(-1) +-0.280539*DDTC(-2) + -
0.719757.
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Response of DDTC to DIDE
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Response of DDTC:
Period

DDTC DIDE DPIB

1 2.029230 0.000000 0.000000
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(0.31312)  (0.00000)  (0.00000)

2 -1.283919 0.976666  0.299705
(0.57458)  (0.53371)  (0.54672)
3 0.347198  -0.531991  0.077623
(0.61380)  (0.63940)  (0.56735)
4 0.028987 0.203831  -0.264969
(0.55775)  (0.55086)  (0.32891)
5 -0.233509 0.223448  0.121024
(0.45538)  (0.48580)  (0.20540)
6 0.229832  -0.287405  -0.042320
(0.35613)  (0.37930)  (0.19300)
7 -0.153106 0.181465  -0.067755
(0.26777)  (0.30058)  (0.20065)
8 0.031361  -0.045011  0.062004
(0.23142)  (0.25751)  (0.15264)
9 0.053116  -0.060317  -0.041318
(0.21803)  (0.23917)  (0.09702)
10 -0.073634 0.079211  0.006714

(0.17694)  (0.19315)  (0.07147)

Response of
DPIB:
Period DDTC DIDE DPIB

299.0656  -81.32492 673.5091
(155.065)  (147.506) (103.925)
255.9189  -317.4814 169.7534
(199.820)  (195.431) (200.748)
-252.2864 353.4552 98.94356
(203.113)  (225.806) (196.126)
155.8467  -85.80333 124.9868
(173.117)  (200.917) (169.956)
-12.45778 48.40283 -50.12159
(149.662)  (157.313) (112.340)
-85.03455 102.2038 27.85511
(124.110)  (140.222) (86.3197)
75.17570  -74.02113 -7.895430
(106.648)  (111.484) (60.3998)
-46.50327 53.15271 -26.12942
(86.5008)  (100.591) (63.0176)
1.077771  -5.402336 14.79454
(68.3775)  (74.9876) (45.9796)
20.01151  -22.13933 -13.35857
(63.4042)  (70.8416) (32.4012)
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"variance decomposition": yladl iy 11643, Jsu

Varian
ce
Decom
positio
n of

DPIB:

Period S.E. DIDE DPIB DDTC
1 741.3963 7.010997 92.98900 0.000000
2 863.0027 26.04822 73.72525 0.226529
3 971.1552 39.77924 58.65779 1.562964
4 995.1957 39.91482 58.24402 1.841156
5 997.7098 39.95781 58.14896 1.893233
6 1006.915 40.84683 57.11052 2.042646
7 1012.457 41.34268 56.48983 2.167498
8 1015.254 41.55733 56.27580 2.166870
9 1015.377 41.55008 56.27995 2.169971
10 1015.903 41.58508 56.23037 2.184551

Varian
ce

Decom

positio

n of
DDTC:
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Period S.E. DIDE DPIB DDTC

2.029230 16.65948 9.378170 73.96235
2.609582 39.50226 5.678411 54.81933
2.686914 42.71301 5.513689 51.77330
2.707785 42.47119 6.046807 51.48200
2.729689 42.99452 6.021861 50.98362
2.754708 43.88893 5.914002 50.19707
2.765751 44.21965 5.963265 49.81709
2.766990 44.21800 6.007896 49.77411
2.768465 44.24772 6.013965 49.73831
2.770585 44.31656 6.005143 49.67830

1
2
3
4
5
6
7
8
9
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résumé :

Notre étude vise a montrer et démontrer l'impact de I'lde sur la croissance économique et sur le
travail, et pour faire preuve d'un tel effet, nous avons décidé que nous abordons les différents aspects
liés a I'investissement étranger direct, les concepts et le développement des écoles économiques.
Comme nous l'avons souligné les coins les plus importants pour la croissance économique et le
chomage, et a diverses études et les théories qui ont touché sur la relation entre eux et entre les
investissements étrangers directs afin de répondre aux problémes posés.

Et avons-nous utilisé I'approche standard pour I'étude du cas de I'Algérie, le var modéles vectorial
auto-régression pour étudier I'impact de l'ide sur la croissance économique et le travail, aprés avoir
traversé la caractéristique la plus importante des différentes variables étudiées en Algérie et en
montrant la réalité et les avantages les plus importants sur les différentes réformes engagées par
I'Algérie pour évaluer l'investissement. Mais la valeur des investissements directs étrangers sont en
dessous du niveau requis pour atteindre un saut qualitatif au niveau des indicateurs économiques
généraux, et de parvenir a la croissance économique et en créant des emplois de réduire
considérablement le taux de chdmage, et doit augmenter sa valeur financiére pour atteindre bien-
étre économique en dehors de la bande de secteur des hydrocarbures.

Les mots clés :

Flux des investissements directs étrangers-Produit interieur brut- le chomage-I’algerie-
auto regréssion vectorielle « var ».

Abstract :

Our study aims to show and demonstrate the impact of FDI on economic growth and labor, and to
demonstrate such an effect, we decided that we address the various aspects related to foreign direct
investment, the concepts and the development of cross-economic schools. As we pointed out the
most important corners for economic growth and unemployment, and to various studies and
theories that touched on the relationship between them and foreign direct investment flows in order
to answer to the problems at hand.

and we use the standard approach to the study the case of Algeria, and var model to study the impact
of FDI on growth and labor, after having gone through the most important characteristic of the
different studied variables in Algeria, and by showing the reality and the most important advantages
over the various reforms initiated by Algeria to assess the investment. But the value of foreign direct
investments are below the level required to achieve a qualitative leap at the level of general
economic indicators, and achieve economic growth and providing jobs reduce significantly the
unemployment rate, and must increase the financial value to achieve economic well-being outside
the hydrocarbons sector.

Key words :

foreign direct investment flows-gross domestic production-algeria- unemployment-vector
autoregression « var »-
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