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Abstract:

This study aims to highlight the set of indicators that affect foreign direct investment in Algeria, which in its
entirety constitute what is known as the investment climate, and clarify the importance of the macro indicators of the
Algerian economy in improving the investment climate suitable for attracting it and trying to forecast its flows in the
coming years.

The study found that foreign direct investment flows in Algeria are heavily affects by GDP and exchange rate
and that Algeria's share of these flows remains weak and did not meet the required level, although the predicted values
in the coming years are increasing.

(JEL) Classification : B23, C22, C51, C52, 055
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Dependent Variable : IDE
Method : Least Squares

Date : 05/16/17 Time : 23:39
Sample : 1990 2016

Included observations : 27

Variable Coefficient Std. Error t-Statistic Prob.
C -0.704274 0.587577 -1.198608 0.2440
PIB 0.013033 0.001703 7.653308 0.0000
INF -0.004081 0.015929 -0.256170 0.8003
TCH 0.009284 0.007830 1.185668 0.2490
R-squared 0.843168 Mean dependent var 1.100720
Adjusted R-squared 0.820764 S.D. dependent var 1.040535
S.E. of regression 0.440524 Akaike info criterion 1.343943
Sum squared resid 4.075288 Schwarz criterion 1.538963
Log likelihood -12.79928 Hannan-Quinn criter. 1.398033
F-statistic 37.63386 Durbin-Watson stat 1.194738
Prob (F-statistic) 0.000000
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IDE PIB INF TCH
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Dependent Variable : IDE
Method : Least Squares
Date : 05/17/17 Time : 20:23
Sample : 1990 2016
Included observations : 27
Variable Coefficient Std. Error t-Statistic Prob.
PIB 0.013032 0.001666 7.820563 0.0000
TCH 0.010860 0.004742 2.290301 0.0320
C -0.838652 0.259037 -3.237573 0.0038

R-squared 0.842678 Mean dependent var 1.100720
Adjusted R-squared 0.828376 S.D. dependent var 1.040535
S.E. of regression 0.431068 Akaike info criterion 1.267063
Sum squared resid 4.088022 Schwarz criterion 1.413328
Log likelihood -12.83828 Hannan-Quinn criter. 1.307630
F-statistic 58.92043 Durbin-Watson stat 1.168509
Prob (F-statistic) 0.000000
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Included observations: 27
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Paramétres du modéle
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Paramétre Valeur Ecart-type t de Student Pr>t Borne inférieure 95 % Borne supérieure 95 %
Constante -4880,826 685,444 7,121 <0,0001 -6298,774 -3462,878
T 2,468 0,342 7,209 <0,0001 1,760 3,176
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Paramétres du modéle
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Paramétre Valeur Ecart-type t de Student Pr>t Borne inférieure 95 % Borne supérieure 95 %
Constante -15100,918 1535,085 -9,837 <0,0001 -18276,484 -11925,352
T 7,592 0,767 9,901 <0,0001 6,006 9,178
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