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Abstract :

This study seeks to shed light on the study of the impact of monetary policy
on foreign direct investment to economics Algerian under the political and
economic transformations taking place in the country through the economic
recovery programs beginning from the year 2001 to the year 2004 , and the
program of support for economic growth for the period 2005-2009 and also the
five-year program for the period 2010-2014 , and the latter aims to shift from
rent -to-value -added , and based on the analysis in this aspect annual data series
on the Algerian economy (1990-2010) , and will be relying on the use of
quantitative methods standard , and singled out rays of regression models of self-
structural SVAR (Structural Vector Auto Regression Models), and error
correction models ECM and test for Granger causality Granger Causality
Relationship where this analysis allows us to measure the impact of random
shocks sudden phenomenon in particular on the rest of the variables.
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p 01 02 03 04
AIC 5.41 5.44 5.47 5.54
P8 SC 5.52 5.53 5.54 5.58
AlC 6.45 6.48 6.51 6.56
Re SC 6.57 6.69 6.73 6.78
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Value
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Pairwise Granger Causality Tests

Date: 06/01/14 Time: 17:11

Sample: 2000 2013

Lags: 1
Null Hypothesis: Obs  F-Statistic  Probability
DB does not Granger Cause IND 13 7.33251 0.03256
IND does net Granger Cause DB 0.00051 0.98239
RB does not Granger Cause IND 13 0.08134 0.78131
IND does net Granger Cause RB 4 83257 0.02154
RB does not Granger Cause DB 13 229673 0.16060
DB does not Granger Cause RB 271435 0.13047
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