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Abstract:

This study aims to measure the impact of FDI flows on GDP outside the burning
sector, using the ARDL model, and annual data covering the period (1995-2020), where we
concluded in the study that there is a positive relationship between FDI and GDP outside
the burning sector, the more FDI increases GDP outside the burning sector, but this
relationship is considered weak, which is explained by the fact that the majority of FDI in
Algeria has gone to the burning sector.

key words:
Foreign direct investment, economic growth, gross domestic product, domestic
investment
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-hlialy COlgudls g B agaie A e apliial) m8 QLA aed Pl (e ddas gially 250
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V53 sle 9110 chaly Eua 1997 dias il A S
Y50 ke 97640 chaly Eua 2019 diw <l A e
Y50 (y5ale 50071,28205 Jaxa
- V53 (ke 32010,58483 )3 ((5)lme i) i
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Bfie e diail) ALl o) (ol (ALl 8 33a5) )3 aagt H
Sie Apia)l ALkl o) (oF ¢Abulid) 3angl) s aap Y Hy
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(3 Galall Jhail) jshaall Jlgd— o Judlad) 4 ki) Lol il :02 Jgand

GDP B | JA ] D | | JAY
Exogenous: None
level G level & level 1st difference =

t- Prob.* * | t-Statistic Prob.* * | t-Statistic | Prob.* | t-Statistic Prob.* \Z
statistic = = &,.
07725 | 03699 |_ b [ 1715569 | o0.9755 = b [-0.701372 | 0.4028 | -6.869025 |0.00<5% | G
2.6742 e E -2.664853 9% -2.660720 -2.664853 E
1.9572 | .| -1.955681 . | -1.955020 -1.955681 E
1.6081 | E -1.608793 E -1.609070 -1.608793 E“

Exogenous: Constant, Linear Trend

t- Prob.* t-Statistic Prob.* t-Statistic | Prob.* | t-Statistic Prob.*
statistic
6.7749 | 0.0000<5% -5.028214 | 0.0023<5% -1.909234 [ 0.6199 | -6.940796 |0.00<5%
4.3743 -4.374307 -4.374307 -4.394309
3.6032 | -3.603202 -3.603202 -3.612199
3.2380 -3.238054 -3.238054 -3.243079

Exogenous: Constant

t- Prob.* t-Statistic Prob.* t-Statistic | Prob.* | t-Statistic Prob.*
statistic
6.9522 | 0.0000<5% 0.027540 | 0.9520 -2.173230 | 0.2202 | -6.779830 |0.00<5%
3.7240 | -3.752946 -3.724070 -3.737853
2.9862 | -2.998064 -2.986225 -2.991878
2.6326 | -2.638752 -2.632604 -2.635542

Eviews 10 zalin Je lalaic) dlall alac) (et jiucal)

) Gl die e il e L) W sl die (s

DY) il clysiall of gai ADF laa) b dbidd) saagl) jis ladl il DA (e tdagi
sed ol il W sl e ssinally J6Y) @il die gjiae Aaall SN bl aiaY)
ARDL 35t Gadail agay dphain] & Gy 13gh Gl ¢ ggisa) de i
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tagaad) mgda LAl mili 3.2
PO Joandl 8 Aine HLOAY) 8 il
(4 Galall)agand) mgia JLad) ailii :(03) Jgaadl

d J..‘mj\ cg_m JL\:};\
(Test Bounds ARDL)

Sample :1995 2020

Included observation : 23

sl Ak ABle aa g W aaall dus @M

Test Statistic Value K
F_statistic 5.727127 2
Critical Value Bounds
Significance IyBound I;Bound
10% 2.63 3.35
5% 3.1 3.87
1% 4.13 5

Eviews 10 zalin e laldel ) dae) (e @ jiaall
piill aian e ST (F=5.727127) dysundll dglany) dadll of 223 (03) Jsanll DA (g
Alygda A3l ADNe aa g (sl ¢pnall Apayd (i A (1a5 (190,5%,10%) AV all il siane JS die Ayl sl
) ol il ) sl i) abad) cial) L) syedall clsiall e 4aD JaY)
Lo it JalS5 amgy (o) (AlalSie chrial) ol i Le (196,5%,10%) AYa il siase S die (al)
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(5 alall) ARDL dihigall 4 gall cufgadll 1A jasiy) zigal a8 4.2
t Gl Joandl 8 Aise HLEaY) 13 il
ARDL 4akliid) desall Lpia)ll clsadll I3 lasi¥) z3sai i :(04) Jgand)

Dependent Variable: GDP

Method: ARDL

Date: 06/25/22 Time: 16:50

Sample (adjusted): 1998 2020

Included observations: 23 after adjustments

Maximum dependent lags: 4 (Automatic selection)

Model selection method: Akaike info criterion (AIC)

Dynamic regressors (4 lags, automatic): FDI II

Fixed regressors: C

Number of models evalulated: 100

Selected Model: ARDL(3, 1, 0)

Note: final equation sample is larger than selection sample

Variable Coefficient Std. Error t-Statistic Prob.”
GDP(-1) -0.213818 0.187806 -1.138506 0.2717
GDP(-2) -0.372088 0.228395 -1.629145 0.1228
GDP(-3) -0.385404 0.197652 -1.949916 0.0689
FDI -16.17365 35.88933 -0.450654 0.6583
FDI(-1) -42.45131 30.97549 -1.370480 0.1895
II 1.176346 0.573801 2.050092 0.0571
C 195215.0 70983.26 2.750156 0.0142
R-squared 0.631800 Mean dependent var 87300.43
Adjusted R-squared | 0.651225 S.D. dependent var 70422.53
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S.E. of regression 67501.93 Akaike info criterion 25.32349
Sum squared resid | 7.29E+10 Schwarz criterion 25.66908
Log likelihood -284.2201 Hannan-Quinn criter. 25.41040
F-statistic 1.324154 Durbin-Watson stat 1.957564
Prob(F-statistic) 0.302744

Eviews 10 galin Ao lalic) 2Uall dlac) (e 1 jhaall

(R? = 0.6318 i o 04 Jsaal) b daimgall jlasiy) Alalaal Lliany) cllaal) mi s

Ay uad ¢ aall lemals il ia¥) Hlinuy) 8 dbidad) Aled) chaid) G ) iy 1

oda axiy (g paall gl 2yla  Jleayl el il ol i) & Coss ) il % 63.18

Gl 4 sl zisall 8 2y o) (gal il aaly sed % 36.82 Wi e s Ayl
Ailasy)

t AU Jsandl 3 A HLEaY] e 500 1 JaY) Aigh ABball cBlaleay Uadl) raal g igal i 5-2

(7 Galdl) Ja¥) dlish Adkell D leleas Undl) ool 73 gai 305 105 oy J gand

Levels Equation

Case 2: Restricted Constant and No Trend

Variable | Coefficient Std. Error t-Statistic Prob.
FDI 29.73908 13.14195 2.262913 0.0379
I 0.596733 0.280670 2.126102 0.0494
C 99028.05 20361.69 4.863450 0.0002

EC = GDP - (29.7391*FDI + 0.5967*11 + 99028.0549 )

Eviews 10 malin e lalae) dUall slac) (h 1 jdaal)

2 o ol L 53l ¥ L o IS o) L5 ) 04 () Jysa) st
Aot gl Al i~ [FYEgS u_d\ Al daa e 2S5 Loy Clig ) auaé @B ‘;J;.d\



PR R L T T (311 Jumiell

:mall) gdall gA Glyﬂ\ i 52
Qe 4nilig (geinas Al LG (CointEq (-1)) 058 o Lea Gl Biaty o oy HLiaY) 13

: Jul Jpaall 3

(7 Galal)saall yuad zisaill paadil) il 106 Ay Jgand)
ECM Regression
Case 1: No Constant and No Trend
Variable Coefficient |Std. Error t-Statistic | Prob.
D(GDP(-1)) -0.291683 |0.221636 -1.316043 |0.2067
D(GDP(-2)) -0.379914 |0.214103 -1.774447 |0.0950
D(GDP(-3)) -0.360829 |0.143031 -2.522723 |0.0226
CointEq(-1)” -0.648353 |0.275491 -2.353440 |0.0317
R-squared 0.637856 Mean dependent var | 3140.909
Adjusted R-squared |0.577499 S.D. dependent var 102621.4
S.E. of regression  |66704.00 Akaike info criterion | 25.21688
Sum squared resid |8.01E+10 Schwarz criterion 25.41525
Log likelihood -273.3857 Hannan-Quinn criter. |25.26361
Durbin-Watson stat | 1.873129

Eviews 10 malip Ao laldiel LdUall slae) ¢ 1 jiaal)
OV lldg sinas dallis 3)Lik — 0.64853 g5k tadll maaas Jalae (f 06 Jsanll il (e Jaadls

.prob=0.031<5%

o ps 1985 A 8 lenmaad (S uaill Ja¥) elas] b Uasd) aa Jalee 3 750 (S LS

JaY1 dish 33l auagll M sasell Jal
1 dgalll dadal) c)laay) 6.2

ol mll e sl Ly i) L) 55h (uld 8 assiedl 23l 53 (e ST

A Lpad il ARV o3l ulig il ¢ Usd myla dlea)

t ) Jsandl 8 daumge Lol 1o iy 1 UaddU I Bl ) e 390 4Ld) 1.6.2
(8 Galall) ¢UaaBUl lAl Lol )V ASiie agay liial 107 a8y Jgaadl

Breusch-Godfrey Serial Correlation LM Test:

F-statistic

0.146553

Prob. F(2,14)

0.8650

Obs*R-squared

0.451150

Prob. Chi-Square(2)

0.7981

Eviews 10 malip Ao laldic) LdUall slae) o 1 juaal)
) adall Gz d i ke 5% (e ST F-statistic =0.146553 dad of Lad 07 Jsandl DA (1

a0 Ll agag pae o pal
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(o) uilad) cpll) cld U530 2.6.2
ole adiay 58 ARACH lia) o adinius ol (puilas 315 GLESY hlaa¥) Ge el ang
) Jaal) 8 A LAY 138 il g dilaje SISy sl lyiial) asans (sl Cilasya (e ADA)
(9L (culil) e (il s sl 108 8y Jpaad)

Heteroskedasticity Test: ARCH

F-statistic 0.202753 Prob. F(1,19) 0.6576
Obs*R-squared |0.221729 Prob. Chi-Square(1) |0.6377
Eviews 10 zalin e laldiel 4l dlac) (a2 jduaall

dpmy Jib 4y 5% (e ST F-statistic =0.202753 ddlaay) dad o Jsoall DA (e LDl
el zhgalll & lsdal) Uadd) aa il e (a3 el
r A e diaa ,LEAYY VA i (Al A )i g ¥ Glogddl) L) 3-6-2
LBl Ay G (sl loal (08 a8, Jil)
Date: 06/25/22 Time: 17:37
Sample: 1995 2020

Included observations: 22
Q-statistic probabilities adjusted for 4 dynamic regressors

Autocorrelation Partial Correlation AC PAC (Q-Stat Prob*

0.029 0.029 0.0210 0.885
-0.097 -0.098 0.2675 0.875
0.046 0.053 0.3270 00955
-0.377 -0.395 4.4945 0.343
-0.049 -0.004 45703 0471
0.039 -0.062 46199 0.593
-0.103 -0.080 4.9926 0.661
-0.112 -0.304 54626 0.707
-0.096 -0.176 5.8387 0.756
10 -0.026 -0.124 5.8678 0.826
11 0.080 -0.050 6.1773 0.861
12 0.053 -0.203 6.3262 0.899

OO~ WN -

*Probabilities may not be valid for this equation specification.
Eviews 10 galin Ao laldicl Adtall dlac) (a2 jduaall
e qaen () sf pand) Bpiajd Qi 13 965 e ST Allaa) 2l o 05 JSall A (e Jaadls
Lol Gl e Bl A B Jlsal) Al ey heall (golud I LalsY)
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OSN3 Bie LAY 13 il JB USRS Jlanied JOA (ha el agalal) ayisil) JLd) 4.6.2

:‘éJLSS\
(10 M\)IB Hld) Jlexiad PR (g0 &llyg A:.»_).\.LJ\ c_w'.ﬂ\ L) :09 ‘.EJ BLWA|]

7
Series: Residuals
6 Sample 1995 2020
Observations 26
5 -
Mean 0.000000
4 Median -4559.552
Maximum 47663.31
34 Minimum -39753.14
Std. Dev. 31996.98
2 - Skewness 0.215652
Kurtosis 1.536201
14
Jarque-Bera 2.522792
0 Probability 0.283258
-40000 -20000 0 20000 40000

Eviews 10 zalin e lalde) Lllal) slae) (0 1 juaal)

dagdll o LS (5.99) Adsand) dadll o B a5 2.52 (ol D @hlad dygunall dail) ) Jaadls

Ml Ly o565 sl of i 138 965 (e ST AdLaaY!
Gsy.m ‘“,.‘S..}GJ\ Jbaia) ,lasl) 5.6.2

Janinsd Gaill e Lo Ll s gl asas e Auhall oda 8 Leadiual) bl g3 e D

05 06 0O7 08 09 10 11 12 13 14 15 16 17 18 19 20

| — cusum 5% Significance |

Eviews 10 zalin e laldel Ldlal) lae) (0 1 juaal)
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Al et e a0 ) o ey Le A sl dalaid) Ja0s (3,50 el
z3salll o oy ALl JKEY Y5 Jslaal) 3 Aaiasalls dilan) CHUEAY) (e dlen o) 2xy tdgl
Byfie misalll Clypali 8 agle ¢ S LLEYY ASEG ey Ll Guilad aae S0 e s
fsle Auhall il ey il silill) jaudi—3
D& Sl bl o sl Ly piball ia¥) L) g Ja¥) sl 4015 ale 25ay -
Ll g yaall & Uad
gl oyla eyl sl gl e olay) 58b Ll el Hlinadly sabd) aaY) L) -
Ll g paall o U la JleaY) ) bl o) dadlly coa¥) LY o) WS s (Cullg )
todilage e Jishally sualll Cplal¥) il jadi (S -
Gsizay Al CointEqosSy of ler glajd Giaky off caagy HLEaY) 13 8 5 dlaay) jauddl) 1-3
chyill (3883 388 4305 0.05 (e S prob=0.0317 5« 0.648353 — (g5l sliaa s
saals 8 laamaad Say uaill Ja¥) claal % 64.83 b (Laddl aa Jalas) G 758 (S LS
toly WS algli Al (Jal) Jisha 3l qozagl) ) sagall Jaf e ass 198 5 dis (el
1) Cua Ak 3D asag oy (%3.79) sies Jushll Ja¥) i pdball il L) e
glld ola eyl @l gliy) ) gas Ve gsbe aals bl ial) LW &)
Y53 Osale 29.73 5 g jadll
sl 1Y G Ak WDl sag oy (%4.94) gsine skl JaY) 4o daal) L) e
0.59 - culigynal) g Ui s ea) ilil) g iy A gasn Ve ale anlyy sl L)
Y50 (sl
il Jelee PA (e i 5 bl ppriall allel 550l clysiall dgypuil) 356l dally
(ol Sldnayls pald) ol lénay) 8 dbiad) i) clpsid) of ) el e R2=0,6378
oda 2ty CHligjad) gl oyl Jleal) bl il il & Gaass Al caill% 63.78 duy
bl 383 aaal gl 2 3gaill g yx ol o)Al i of Uadll jlaie 52% 36.22 Wl (il gias s Ayl
Adilasy!
Dby Al L) S Guld DA e il el Jeagiall o) of @ abai®y) paudil) 2-3
Aalill e Agie 223 <2020-1995 sl DA il & iy mall oyla Jlea) il e sl
8 daa o oiall zigall dpadml chlEaYls el i ade cotul Lo e ol @llg D)
oo LS il psiall g guinsall (gydaill o Ly Apalai@y ) Akl G geilial] Gl it (S Cam ¢ iy
gl s Jeal) JAaall i) o 58kl diaY) @bl e IS aglagy) SEU dually v/
o e pati dplaidy) gyl of elldy (Lol ki il s dyglall a1 8 il padl)
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gl ey dpalaiy) dpaiil) dlae ads 8 Llay) 555 Cancadl) Al gas g8 8 J)ga¥) ugh)
e il U sl e ldnuy) 8 el Alls 38 Losas ald) bl sl
b L) Apdla 5ol Aa i Gy L LN #lie el A 5,aY1 45590 8 Uasale ol
sda o hadaw ot g Al dga (e 051.2016-2012 il allal) dpusdlill 58 Cava il
ipa¥) i) aies o daldg o pib $29.7 25300 V2 FDI $1) daiijall ol
P{IA| &U:é @ il

Wsia 2 GAY) & (el i uny doshall Ja¥1 8 ) Hlena) EY Ly WV
b Adaadl GHLEWY) G bl Allal Ll s il IS 0 s Lol
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LYy il sills clgdde Joaniall i) aal Gualeind K A e 4o . lele
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Pk WS lgle Al CilSs Gl jdll (e de jane puasy Liad Auhall 03¢n aball ol (e
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Liad ) Ahall PIA e V) Apa il Aaa aSE &3 g e LS ghaty Langl 3l A yarall Jil
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&b il bl Jaall 8ol e golad@yl sail) of 3 AED Auadl) D s B -0
Apa il daua 28U 5 sy canld Jilus ) oo Jlea¥) Jadd) ml iy s cJyshall (sl
sl s abady) sl (o gl lly ¢ G Joadl) Ll Wl ) Al DA e Aglil
ki 8 Janin A 85l s e sl x5l oy o ddall bl Jaall b
el il e 5yl dpiaY1 chlanadl 4 )k 4y ADle 25m o it BIU Az ) Wi
G ks Al Aol (DA e G G jal dana SB g (ligjaall g Ul oyla )
Seay) o) mlll e Gyl ADle 4l il ) WY o cadl Al Gl Jaad)
A oADMY o2 o e (lig paall o Ua o la
dafyal) gailii -2
Cnd S e anldl) 0l M lS aily o s s sala alud) aal) L1 ) -
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Ll ylanl)
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UNIT ROOT TEST RESULTS TABLE (ADF)
Null Hypothesis: the variable has a unit root

With Constant

With Constant & Trend

Without Constant & Trend

With Constant

With Constant & Trend

Without Constant & Trend

Notes:

At Level
Il
t-Statistic 0.0275
Prob. 0.9520
n0
t-Statistic -5.0282
Prob. 0.0023
t-Statistic 1.7156
Prob. 0.9755
n0
At First Difference
d(ll)
t-Statistic -5.9933
Prob. 0.0001
t-Statistic -5.8592
Prob. 0.0005
t-Statistic -7.1579
Prob. 0.0000

XX

GDP
-6.9523

0.0000

LT

-6.7750
0.0000

KR

-0.7725

0.3699
n0

d(GDP)
-6.5982

0.0000

KR

-6.5456
0.0001

AR

-6.7760
0.0000

XX

FDI
-2.1732

0.2202
n0
-1.9092

0.6199
n0
-0.7014

0.4028
n0

d(FDI)
-6.7798

0.0000

KX

-6.9408
0.0000

XXX

-6.8690
0.0000

XX

:Jaldl 231y
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a: (*)Significant at the 10%: (**)Significant at the 5%: (***) Significant at the 1% and (no) Not Significant

b: Lag Length based on SIC

c¢: Probability based on MacKinnon (1996) one-sided p-values.

This Result is The Out-Put of Program Has Developed By:

Dr. Imadeddin AlMosabbeh

College of Business and Economics

Qassim University-KSA
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F-Bounds Test MNull Hypothesis: No levels relationship
Test Statistic Value Signif. 1(0) I(1)
Asymptotic: n=1000
F-statistic 5.727127 10% 263 3.35
K 2 5% 31 3.87
2.5% 3.55 438
1% 413 5
Actual Sample Size 23 Finite Sample: n=35
10% 2845 3.623
5% 3.478 4335
1% 4948 6.028
Finite Sample: n=30
10% 2915 3.695
5% 3538 4428
1% 5.155 6.265

Eviews 10 aladiul allall slae) (a1 jaadll
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Dependent Variable: GDP

Method: ARDL

Date: 06/25/22 Time: 16:50

Sample (adjusted): 1998 2020

Included observations: 23 after adjustments
Maximum dependent lags: 4 (Automatic selection)
Model selection method: Akaike info criterion (AIC)
Dynamicregressors (4 lags, automatic): FDI1 1l
Fixed regressors: C

Number of models evalulated: 100

Selected Model: ARDL(3, 1, 0)

Note: final equation sample is larger than selection sample

Variable Coefficient Std. Error t-Statistic Prob.*
GDP(-1) -0.213818 0.187806 -1.138506 0.2717
GDP(-2) -0.372088 0.228385 -1.629145 0.1228
GDP(-3) -0.385404 0.197652 -1.949916 0.0689
FDI -16.17365 35.88933 -0.450654 0.6583
FDI{(-1) -42.45131 30.97549 -1.370480 0.1895

1l 1.176346 0.573801 2.050092 0.0571
C 195215.0 70983.26 2750156 0.0142
R-squared 0.631800 Mean dependentvar 87300.43
Adjusted R-squared 0.081225 S.D. dependentvar 7042253
S.E. of regression 67501.93 Akaike info criterion 25.32349
Sum squared resid 7.29E+10 Schwarz criterion 25.66908
Log likelihood -284 2201 Hannan-Quinn criter. 25.41040
F-statistic 1.324154 Durbin-Watson stat 1.957564

Prob(F-statistic) 0.302744

*Note: p-values and any subsequent tests do not account for model
selection.

Eviews 10 aladiul Adhall dlae) (e : jaadll
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ARDL Error Correction Regression
Dependent Variable: D(GDP)
Selected Model: ARDL(4, 0, 0)
Case 1: No Constant and No Trend
Date: 06/14/22 Time: 13:05
Sample: 1995 2020

Included observations: 22

ECM Regression
Case 1: No Constant and No Trend

Variable Coefficient Std. Error t-Statistic Prob.
D(GDP(-1)) -0.291683 0.221636 -1.316043 0.2067
D(GDP(-2)) -0.379914 0.214103 -1.774447 0.0950
D(GDP(-3)) -0.360829 0.143031 -2.522723 0.0226
CointEq(-1)* -0.648353 0.275491 -2.353440 0.0317

R-squared 0.637856 Mean dependentvar 3140.909
Adjusted R-squared 0577499 S.D. dependentvar 102621.4
S.E. of regression 66704.00 Akaike info criterion 25.21688
Sum squared resid 8.01E+10 Schwarz criterion 25.41525
Log likelihood -273.3857 Hannan-Quinn criter. 25.26361

Durbin-Watson stat 1.873129

* p-value incompatible with t-Bounds distribution.

Eviews 10 e‘d;:un\_! UH\ Alae | uA ).J.;a.d\

17 Salall
Levels Equation
Case 2: Restricted Constant and No Trend
Variable Coefficient Std. Error t-Statistic Prob.
FDI 29.73908 13.14195 2.262913 0.0379
| 0.596733 0.280670 2.126102 0.0494
6= 99028.05 20361.69 4 863450 0.0002

EC =GDP - ( 29.7391*FDI + 0.5967*1l + 99028.0549 )
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0.154599 Prob. F(2.14) 0.8582
Obs*R-squared 0475383 Prob. Chi-Square(2) 0.7884
Test Equation:
Dependent Variable: RESID
Method: ARDL
Date: 06/14/22 Time: 19:38
Sample: 1999 2020
Included observations: 22
Presample missing value lagged residuals set to zero.
Variable Coefficient Std. Error t-Statistic Prob.
GDP(-1) -0.060367 0.365506 -0.165161 0.8712
GDP(-2) 0.094022 0.259601 0.362180 0.7226
GDP(-3) -0.002359 0.174338 -0.013534 0.9894
GDP(-4) -0.028856 0.171898 -0.167867 0.8691
DFDI 2.115288 31.94397 0.066219 0.9481
1] 0.002679 0.613631 0.004366 0.9966
RESID(-1) 0.101498 0.442472 0.229389 0.8219
RESID(-2) -0.1868832 0.263869 -0.513599 0.6155
R-squared 0.017648 Mean dependent var 3821.085
Adjusted R-squared -0.473528 S.D. dependent var 61631.28
S.E. of regression 74813.58 Akaike info criterion 25 55867
Sum squared resid 7.84E+10 Schwarz criterion 25.95542
Log likelihood -273.1454 Hannan-Quinn criter. 25.65213
Durbin-Watson stat 1.854615

Eviews 10 6\353“1.3 bl slaet e r radll

Heteroskedasticity Test: ARCH

Pl Guilad) ol @bl Lad) 19 Galdl)

F-statistic 0.239564 Prob. F(1,19) 0.6301
Obs*R-squared 0.261485 Prob. Chi-Square(1) 0.6091
Test Equation:
Dependent Variable: RESID*2
Method: Least Squares
Date: 06/14/22 Time: 15:35
Sample (adjusted): 2000 2020
Included observations: 21 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
C 4.05E+09 2.54E+09 1.592592 0.1278

RESID*2(-1) -0.111783 0228384  -0.489453 0.6301
R-squared 0.012452 Mean dependentvar 3.63E+09
Adjusted R-squared -0.039525 S.D. dependentvar 1.07E+10
S.E. ofregression 1.10E+10 Akaike info criterion 49.16335
Sum squared resid 2.28E+21 Schwarz criterion 4926283
Log likelihood -514.2152 Hannan-Quinn criter. 4918494
F-statistic 0.239564 Durbin-Watson stat 1.990991
Prob(F-statistic) 0.630124

Eviews 10 alaaicl Adhall dlae) (e : jaadl)
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Series: Residuals
Sample 1995 2020
Observations 26

Mean 0.000000
Median -4559.552
Maximum 47663.31
Minimum -39753.14
Std. Dev. 31996.98
Skewness 0.215652
Kurtosis 1.536201
Jarque-Bera  2.522792
Probability 0.283258

Eviews 10 alasiul Adhall dlac) (e : jaadll
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