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Abstract:

The objective of this study is to show the extent of the contribution of
the foreign direct investment in promoting non- hydrocarbon export in Algeria
during the period from 1990 to 2013.The study aims to examine the relationship
between foreign direct investment and non- hydrocarbons exports in Algeria
comparing it to exports of hydrocarbons. Especially since the reforms of laws in
Algeria to promoting of the non- hydrocarbons export. The study has used the
econometrics method specially the linear and non-linear model to make a simple
linear regression analysis and correlation analysis based on foreign direct
investment outside hydrocarbon exports.

The results of the statistical study shows a positive relationship between the
examined variables, which clarifies that any flow of FDI to Algeria contributes
to the promotion of exports of non- hydrocarbons and hydrocarbon exports at
the samie time.

Key Words: Foreign Direct Investment, Non-hydrocarbon export, Hydrocarbon
export, Simple Linear Regression.
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Dependent Variable: LOG(EXPHH)
Method: Least Squares

Date: 01/12/16 Time: 14:55
Sample: 1990 2013

Included observations: 24

Variable Coefficient ~ Std. Error t-Statistic Prob.

C 6.110460 0.097605 62.60392 0.0000
FDI 0.000557 7.24E-05 7.691522 0.0000
R-squared 0.728929 Mean dependent var 6.661825
Adjusted R-squared 0.716607 S.D. dependent var 0.609603
S.E. of regression 0.324520 Akaike info criterion 0.666716
Sum squared resid 2.316891 Schwarz criterion 0.764887
Log likelihood -6.000591 Hannan-Quinn criter. 0.692761
F-statistic 59.15951 Durbin-Watson stat 1.420622
Prob(F-statistic) 0.000000
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Dependent Variable: LOG(EXPH)
Method: Least Squares

Date: 02/19/16 Time: 18:28
Sample: 1990 2013

Included observations: 24

Variable Coefficient Std. Error t-Statistic Prob.
C 9.303963 0.103926 89.52508 0.0000
FDI 0.000767 7.70E-05 9.959522 0.0000
R-squared 0.818470 Mean dependent var  10.06414
Adjusted R-squared 0.810219 S.D. dependentvar 0.793168
S.E. of regression 0.345535 Akaike info criterion  0.792211
Sum squared resid 2.626680 Schwarz criterion.  0.890382
Log likelihood  -7.506527 Hannan-Quinn criter.  0.818255
F-statistic 99.19208 Durbin-Watson stat  1.300910

Prob(F-statistic) 0.000000
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40 10865 439 1990
80 11726 375 1991
30 10388 449 1992
9612 479 1993
8053 287 1994
9731 509 1995
270 12494 881 1996
260 13378 511 1997
606,6 9855 358 1998
291,6 12085 438 1999
280 18947 623 2000
1108 18484 684 2001
1065 18820 734 2002
638 23800 664 2003
882 30980 788 2004
1145 43937 1099 2005
1888 53456 1158 2006
1743 58831 1332 2007
2632 77361 1937 2008
2746 44128 1066 2009
2301 55527 1526 2010
2581 71427 2062 2011
1499 69804 2062 2012
1691 62960 2014 2013
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Dependent Variable: EXPHH

Method: Least Squares

Date: 01/12/16 Time: 14:56

Sample: 1990 2013
Included observations: 24

Variable Coefficient Std. Error t-Statistic Prob.
C 421.0556 101.9675 4.129313 0.0004
FDI 0.520232 0.075590 6.882255 0.0000
R-squared 0.682839 Mean dependent var  936.4583
Adjusted R-squared 0.668423 S.D. dependentvar  588.7600
S.E. of regression 339.0242 Akaike info criterion  14.56968
Sum squared resid 2528623. Schwarz criterion  14.66785
Log likelihood -172.8361 Hannan-Quinn criter.  14.59572
F-statistic 47.36544 Durbin-Watson stat  1.075349
Prob(F-statistic) 0.000001
Eviewsos 2 1 sl
Dependent Variable: LOG(EXPHH)

Method: Least Squares

Date: 01/12/16 Time: 14:55

Sample: 1990 2013

Included observations: 24

Variable Coefficient Std. Error t-Statistic Prob.
C 6.110460 0.097605 62.60392 0.0000
FDI 0.000557 7.24E-05 7.691522 0.0000
R-squared 0.728929 Mean dependentvar  6.661825
Adjusted R-squared 0.716607 S.D. dependentvar  0.609603
S.E. of regression 0.324520 Akaike info criterion  0.666716
Sum squared resid 2.316891 Schwarz criterion  0.764887
Log likelihood  -6.000591 Hannan-Quinn criter.  0.692761
F-statistic 59.15951 Durbin-Watson stat  1.420622
Prob(F-statistic) 0.000000
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Dependent Variable: EXPHH
Method: Least Squares
Date: 01/12/16 Time: 14:31
Sample: 1996 2013

Included observations: 18

Variable Coefficient Std. Error t-Statistic Prob.
C -2453.105 824.9372 -2.973687 0.0090
LOG(FDI) 515.6946 118.6569 4.346101 0.0005
R-squared 0.541397 Mean dependentvar  1107.611
Adjusted R-squared 0.512735 S.D. dependentvar 585.6772
S.E. of regression 408.8284 Akaike info criterion  14.96891
Sum squared resid 2674251. Schwarz criterion  15.06784
Log likelihood  -132.7202 Hannan-Quinn criter.  14.98255
F-statistic 18.88859 Durbin-Watson stat  1.076071
Prob(F-statistic) 0.000500
Dependent Variable: LOG(EXPHH)

Method: Least Squares

Date: 01/12/16 Time: 14:12

Sample: 1996 2013

Included observations: 18

Variable Coefficient Std. Error t-Statistic Prob.
C 3.367470 0.727603 4.628170 0.0003
LOG(FDI) 0.507603 0.104657 4.850182 0.0002
R-squared 0.595185 Mean dependentvar  6.872318
Adjusted R-squared 0.569885 S.D. dependent var  0.549822
S.E. of regression 0.360591 Akaike info criterion  0.902293
Sum squared resid 2.080412 Schwarz criterion  1.001223
Log likelihood -6.120639 Hannan-Quinn criter.  0.915934
F-statistic 23.52427 Durbin-Watson stat  1.263283
Prob(F-statistic) 0.000177
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N k=1 k=2 k=3 k=4 k=5
di d2 di d2 di d2 di d2 di d2

15 1,08 | 1,36 | 0,95 | 154 | 082 | 1,75 | 0,69 | 1,97 | 0,56 | 2,21
16 1,10 | 1,37 | 0,98 | 154 | 0,82 | 1,73 | 0,74 | 1,93 | 0,62 | 2,15
17 1,13 | 1,38 | 1,02 | 1,54 | 0,90 | 1,71 | 0,78 | 1,90 | 0,67 | 2,10
18 1,16 | 1,39 | 1,05 | 1,53 | 0,93 | 169 | 0,82 | 1,87 | 0,71 | 2,06
19 1,18 | 1,40 | 1,08 | 1,53 | 0,97 | 168 | 0,86 | 1,85 | 0,75 | 2,02
20 1,20 | 1,41 | 1,10 | 1,54 | 1,00 | 1,68 | 0,90 | 1,83 | 0,79 | 1,99
21 1,22 | 1,42 | 1,13 | 154 | 1,03 | 1,67 | 093 | 1,81 | 0,83 | 1,96
22 1,24 | 143 | 1,15 | 154 | 1,05 | 1,66 | 0,96 | 1,80 | 0,86 | 1,94
23 1,26 | 1,44 | 1,17 | 1,54 | 1,08 | 166 | 0,99 | 1,79 | 0,90 | 1,92
24 1,27 | 1,45 | 1,19 | 155 | 1,10 | 1,66 | 1,01 | 1,78 | 0,93 | 1,90
25 1,29 | 1,45 | 1,22 | 155 | 1,12 | 1,66 | 1,04 | 1,77 | 0,95 | 1,89
26 1,30 | 1,46 | 1,22 | 155 | 1,14 | 1,65 | 1,06 | 1,76 | 0,98 | 1,88
27 1,32 | 1,47 | 1,24 | 156 | 1,16 | 1,65 | 1,08 | 1,76 | 1,01 | 1,86
28 1,33 | 1,48 | 1,26 | 156 | 1,18 | 1,65 | 1,10 | 1,75 | 1,03 | 1,85
29 1,34 | 1,48 | 1,27 | 156 | 1,20 | 165 | 1,12 | 1,74 | 1,05 | 1,84
30 1,35 | 1,49 | 1,28 | 1,57 | 1,21 | 165 | 1,14 | 1,74 | 1,07 | 1,83
31 1,36 1,50 1,30 1,57 1,23 1,65 1,16 1,74 1,09 1,83
32 1,37 1,50 1,31 1,57 1,24 1,65 1,18 1,73 1,11 1,82
33 1,38 1,51 1,32 1,58 1,26 1,65 1,19 1,73 1,13 1,81
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Dependent Variable: EXPH

Method: Least Squares

Date: 02/19/16 Time: 18:27

Sample: 1990 2013
Included observations: 24

Variable Coefficient Std. Error t-Statistic Prob.
C 8943.278 3313.374 2.699145 0.0131
FDI 22.79538 2.456265 9.280505 0.0000
R-squared 0.796537 Mean dependent var  31527.04
Adjusted R-squared 0.787289 S.D. dependentvar  23886.04
S.E. of regression 11016.39 Akaike info criterion  21.53181
Sum squared resid 2.67E+09 Schwarz criterion  21.62998
Log likelihood -256.3817 Hannan-Quinn criter.  21.55786
F-statistic 86.12778 Durbin-Watson stat  1.333336
Prob(F-statistic) 0.000000

Dependent Variable: LOG(EXPH)

Method: Least Squares

Date: 02/19/16 Time: 18:28

Sample: 1990 2013

Included observations: 24

Variable Coefficient Std. Error t-Statistic Prob.
C 9.303963 0.103926 89.52508 0.0000
FDI 0.000767 7.70E-05 9.959522 0.0000
R-squared 0.818470 Mean dependent var  10.06414
Adjusted R-squared 0.810219 S.D. dependentvar  0.793168
S.E. of regression 0.345535 Akaike info criterion  0.792211
Sum squared resid 2.626680 Schwarz criterion  0.890382
Log likelihood  -7.506527 Hannan-Quinn criter.  0.818255
F-statistic 99.19208 Durbin-Watson stat  1.300910
Prob(F-statistic) 0.000000
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Dependent Variable: EXPH
Method: Least Squares
Date: 02/19/16 Time: 18:30
Sample: 1996 2013
Included observations: 18

Variable Coefficient Std. Error t-Statistic Prob.
C -123991.1 26880.85 -4.612617 0.0003
LOG(FDI) 23559.75 3866.472 6.093344 0.0000
R-squared 0.698845 Mean dependent var  38681.89
Adjusted R-squared 0.680023 S.D. dependentvar  23550.70
S.E. of regression 13321.81 Akaike info criterion  21.93663
Sum squared resid 2.84E+09 Schwarz criterion  22.03556
Log likelihood  -195.4297 Hannan-Quinn criter.  21.95027
F-statistic 37.12884 Durbin-Watson stat  1.534523
Prob(F-statistic) 0.000016

Dependent Variable: LOG(EXPH)

Method: Least Squares

Date: 02/19/16 Time: 18:30

Sample: 1996 2013

Included observations: 18

Variable Coefficient Std. Error t-Statistic Prob.
C 5.296676 0.746857 7.091954 0.0000
LOG(FDI) 0.731711 0.107426 6.811298 0.0000
R-squared 0.743564 Mean dependent var  10.34892
Adjusted R-squared 0.727537 S.D. dependentvar  0.709094
S.E. of regression 0.370133 Akaike info criterion  0.954530
Sum squared resid 2.191973 Schwarz criterion  1.053460
Log likelihood -6.590768 Hannan-Quinn criter.  0.968171
F-statistic 46.39378 Durbin-Watson stat  1.754033
Prob(F-statistic) 0.000004
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