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L efficacité de la protection des droits de propriété intellectuelle en Algérie
Et son réle dans le développement de I'environnement Des IDE
Résumé

Les déterminants de I'investissement direct étranger different d'une région a l'autre et d'un
pays a [’autre. En effet les circonstances et les conditions économiques, politiques et sociales,
institutionnelles et procédurales ont une influence considérable sur les chances de succes d’un
projet d'investissement. Au nombre ces déterminants figure la protection des droits de propriété
intellectuelle.

Pour cerner la nature des relations entre les IDE et les droits de propriété intellectuelle, nous
avons choisi d’étudier la problématique suivante: "Quel réle joue la protection des droits de
propriété intellectuelle dans I’amélioration le climat d'investissement et I'attractivité des IDE en
Algérie?". Pour répondre a cette problématique, nous avons opté le style descriptif, et ce, travers
I'étude quantitative d’avoir déterminé la nature de la relation entre ces deux variables.

Aprés avoir traité la relation causale entre la variable dépendante ou les IDE, et la variable
indépendante a savoir les droits de la propriété intellectuelle a travers le test de Granger, et testé de
cointégration Granger-Engl pour estimer le modele ECM. Nous avons abouti la conclusion que la
protection des droits de propriété intellectuelle influe sur I'attrait des IDE en Algérie. il faut savoir
en effet que la saisie d’une seule unité d'un produit contrefait, conduit & une augmentation des IDE a
15,91%

Mots-cles:
La propriété intellectuelle, I'investissement direct étranger, les déterminants, la piraterie, la
contrefagon, le climat d'investissement, brevet d’invention.
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Null Hypothesis: IDSAJ has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=5)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -2.221281 0.4566
Test critical values: 1% level -4.416345
5% level -3.622033
10% level -3.248592
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(IDSAJ)
Method: Least Squares
Date: 12/30/11 Time: 17:42
Sample (adjusted): 2005Q2 2010Q4
Included observations: 23 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
IDSAJ(-1) -0.438002 0.197184 -2.221281 0.0380
C 219.2317 83.47633 2.626274 0.0162
@TREND(2005Q1) 0.464496 4.701364 0.098800 0.9223
R-squared 0.261213 Mean dependent var 7.892609
Adjusted R-squared 0.187334 S.D. dependent var 135.0982
S.E. of regression 121.7882 Akaike info criterion 12.56355
Sum squared resid 296647.5 Schwarz criterion 12.71166
Log likelihood -141.4809 Hannan-Quinn criter. 12.60080
F-statistic 3.535704 Durbin-Watson stat 1.777567

Prob(F-statistic) 0.048439
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Null Hypothesis: IDSAJ has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=5)

t-Statistic
Augmented Dickey-Fuller test statistic -2.722336
Test critical values: 1% level -3.752946
5% level -2.998064
10% level -2.638752
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(IDSAJ)
Method: Least Squares
Date: 12/30/11 Time: 17:43
Sample (adjusted): 2005Q2 2010Q4
Included observations: 23 after adjustments
Variable Coefficient Std. Error t-Statistic
IDSAJ(-1) -0.426694 0.156738 -2.722336
C 219.2057 81.48403 2.690167
R-squared 0.260853 Mean dependent var
Adjusted R-squared 0.225655 S.D. dependent var
S.E. of regression 118.8822 Akaike info criterion
Sum squared resid 296792.3 Schwarz criterion
Log likelihood -141.4865 Hannan-Quinn criter.
F-statistic 7.411112 Durbin-Watson stat

Prob(F-statistic) 0.012761
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Prob.*

0.0856

Prob.

0.0128
0.0137

7.892609
135.0982
12.47708
12.57582
12.50192
1.793702
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Null Hypothesis: IDSAJ has a unit root
Exogenous: None

Lag Length: O (Automatic - based on SIC, maxlag=5)

Augmented Dickey-Fuller test statistic

Test critical values: 1% level
5% level
10% level

*MacKinnon (1996) one-sided p-values.

Augmented Dickey-Fuller Test Equation

Dependent Variable: D(IDSAJ)
Method: Least Squares

Date: 12/30/11 Time: 17:43
Sample (adjusted): 2005Q2 2010Q4

t-Statistic

-0.463290
-2.669359
-1.956406
-1.608495

Included observations: 23 after adjustments

Variable Coefficient

IDSAJ(-1) -0.025027
R-squared 0.006128
Adjusted R-squared 0.006128
S.E. of regression 134.6836
Sum squared resid 399072.6
Log likelihood -144.8917

Durbin-Watson stat 1.948830

Std. Error t-Statistic
0.054020 -0.463290

Mean dependent var
S.D. dependent var
Akaike info criterion
Schwarz criterion
Hannan-Quinn criter.

Eviews 7.0 g e slaie Yl QU she ) (e juaall

Prob.*

0.5034

Prob.
0.6477

7.892609
135.0982
12.68624
12.73561
12.69865
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Null Hypothesis: D(IDSAJ) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 2 (Automatic - based on SIC, maxlag=5)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -4.302513 0.0147
Test critical values: 1% level -4.498307
5% level -3.658446
10% level -3.268973
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(IDSAJ,2)
Method: Least Squares
Date: 12/30/11 Time: 17:44
Sample (adjusted): 2006Q1 2010Q4
Included observations: 20 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
D(IDSAJ(-1)) -2.374391 0.551862 -4.302513 0.0006
D(IDSAJ(-1),2) 1.050316 0.410060 2.561374 0.0217
D(IDSAJ(-2),2) 0.536094 0.265752 2.017272 0.0619
C 132.8469 78.76296 1.686667 0.1123
@TREND(2005Q1) -7.640529 5.189530 -1.472297 0.1616
R-squared 0.678911 Mean dependent var -8.430500
Adjusted R-squared 0.593287 S.D. dependent var 203.8978
S.E. of regression 130.0339 Akaike info criterion 12.78579
Sum squared resid 253632.3 Schwarz criterion 13.03472
Log likelihood -122.8579 Hannan-Quinn criter. 12.83438
F-statistic 7.928991 Durbin-Watson stat 1.872484

Prob(F-statistic) 0.001215
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Null Hypothesis: D(IDSAJ) has a unit root
Exogenous: Constant
Lag Length: 2 (Automatic - based on SIC, maxlag=5)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -3.942327 0.0075
Test critical values: 1% level -3.808546
5% level -3.020686
10% level -2.650413
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(IDSAJ,2)
Method: Least Squares
Date: 12/30/11 Time: 17:44
Sample (adjusted): 2006Q1 2010Q4
Included observations: 20 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
D(IDSAJ(-1)) -2.202746 0.558743 -3.942327 0.0012
D(IDSAJ(-1),2) 0.955507 0.419489 2.277790 0.0368
D(IDSAJ(-2),2) 0.490811 0.273429 1.795023 0.0916
C 26.56988 32.64161 0.813988 0.4276
R-squared 0.632510 Mean dependent var -8.430500
Adjusted R-squared 0.563605 S.D. dependent var 203.8978
S.E. of regression 134.6952 Akaike info criterion 12.82076
Sum squared resid 290284.8 Schwarz criterion 13.01991
Log likelihood -124.2076 Hannan-Quinn criter. 12.85964
F-statistic 9.179525 Durbin-Watson stat 1.798167
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Null Hypothesis: D(IDSAJ) has a unit root
Exogenous: None
Lag Length: 2 (Automatic - based on SIC, maxlag=>5)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -3.958048 0.0004
Test critical values: 1% level -2.685718
5% level -1.959071
10% level -1.607456
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(IDSAJ,2)
Method: Least Squares
Date: 12/30/11 Time: 17:45
Sample (adjusted): 2006Q1 2010Q4
Included observations: 20 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
D(IDSAJ(-1)) -2.034879 0.514112 -3.958048 0.0010
D(IDSAJ(-1),2) 0.825778 0.384164 2.149546 0.0463
D(IDSAJ(-2),2) 0.415271 0.254633 1.630861 0.1213
R-squared 0.617292 Mean dependent var -8.430500
Adjusted R-squared 0.572267 S.D. dependent var 203.8978
S.E. of regression 133.3518 Akaike info criterion 12.76134
Sum squared resid 302305.8 Schwarz criterion 12.91070
Log likelihood -124.6134 Hannan-Quinn criter. 12.79050

Durbin-Watson stat 1.831624
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Null Hypothesis: D(IDSAJ) has a unit root
Exogenous: Constant, Linear Trend

Bandwidth: 9 (Newey-West automatic) using Bartlett kernel

Phillips-Perron test statistic

Adj. t-Stat Prob.*

-6.827405 0.0001

Test critical values: 1% level -4.440739
5% level -3.632896
10% level -3.254671
*MacKinnon (1996) one-sided p-values.
Residual variance (no correction) 16685.45
HAC corrected variance (Bartlett kernel) 2672.122
Phillips-Perron Test Equation
Dependent Variable: D(IDSAJ,2)
Method: Least Squares
Date: 01/06/12 Time: 12:06
Sample (adjusted): 2005Q3 2010Q4
Included observations: 22 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
D(IDSAJ(-1)) -1.082189 0.229942 -4.706361 0.0002
C 84.30138 67.62533 1.246595 0.2277
@TREND(2005Q1) -6.192055 4.799950 -1.290025 0.2125
R-squared 0.538777 Mean dependent var -7.664091
Adjusted R-squared 0.490227 S.D. dependent var 194.6772
S.E. of regression 138.9964 Akaike info criterion 12.83290
Sum squared resid 367079.9 Schwarz criterion 12.98168
Log likelihood -138.1619 Hannan-Quinn criter. 12.86794
F-statistic 11.09741 Durbin-Watson stat 2.027520
Prob(F-statistic) 0.000641
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Null Hypothesis: D(IDSAJ) has a unit root
Exogenous: Constant
Bandwidth: 6 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*
Phillips-Perron test statistic -4.677571 0.0013
Test critical values: 1% level -3.769597
5% level -3.004861
10% level -2.642242
*MacKinnon (1996) one-sided p-values.
Residual variance (no correction) 18146.89
HAC corrected variance (Bartlett kernel) 8296.769
Phillips-Perron Test Equation
Dependent Variable: D(IDSAJ,2)
Method: Least Squares
Date: 01/06/12 Time: 12:07
Sample (adjusted): 2005Q3 2010Q4
Included observations: 22 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
D(IDSAJ(-1)) -1.013892 0.227449 -4.457666 0.0002
C 5.981514 30.27730 0.197558 0.8454
R-squared 0.498380 Mean dependent var -7.664091
Adjusted R-squared 0.473299 S.D. dependent var 194.6772
S.E. of regression 141.2854 Akaike info criterion 12.82595
Sum squared resid 399231.5 Schwarz criterion 12.92514
Log likelihood -139.0854 Hannan-Quinn criter. 12.84931
F-statistic 19.87079 Durbin-Watson stat 1.967378

Prob(F-statistic) 0.000241
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Null Hypothesis: D(IDSAJ) has a unit root
Exogenous: None
Bandwidth: 6 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*
Phillips-Perron test statistic -4.819774 0.0000
Test critical values: 1% level -2.674290
5% level -1.957204
10% level -1.608175
*MacKinnon (1996) one-sided p-values.
Residual variance (no correction) 18182.30
HAC corrected variance (Bartlett kernel) 8592.352
Phillips-Perron Test Equation
Dependent Variable: D(IDSAJ,2)
Method: Least Squares
Date: 01/06/12 Time: 12:07
Sample (adjusted): 2005Q3 2010Q4
Included observations: 22 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
D(IDSAJ(-1)) -1.009349 0.221046 -4.566249 0.0002
R-squared 0.497401 Mean dependent var -7.664091
Adjusted R-squared 0.497401 S.D. dependent var 194.6772
S.E. of regression 138.0149 Akaike info criterion 12.73699
Sum squared resid 400010.6 Schwarz criterion 12.78658
Log likelihood -139.1069 Hannan-Quinn criter. 12.74867

Durbin-Watson stat 1.970670
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Null Hypothesis: D(IDSAJ) is stationary
Exogenous: Constant, Linear Trend
Bandwidth: 10 (Newey-West automatic) using Bartlett kernel

Kwiatkowski-Phillips-Schmidt-Shin test statistic

Asymptotic critical values*: 1% level
5% level
10% level

*Kwiatkowski-Phillips-Schmidt-Shin (1992, Table 1)

Residual variance (no correction)
HAC corrected variance (Bartlett kernel)

KPSS Test Equation

Dependent Variable: D(IDSAJ)

Method: Least Squares

Date: 01/06/12 Time: 12:14

Sample (adjusted): 2005Q2 2010Q4
Included observations: 23 after adjustments

Variable Coefficient Std. Error t-Statistic
C 75.05573 57.19804 1.312208
@TREND(2005Q1) -5.596927 4.171596 -1.341675
R-squared 0.078951 Mean dependent var
Adjusted R-squared 0.035092 S.D. dependent var
S.E. of regression 132.7066 Akaike info criterion
Sum squared resid 369831.8 Schwarz criterion
Log likelihood -144.0166 Hannan-Quinn criter.
F-statistic 1.800092 Durbin-Watson stat
Prob(F-statistic) 0.194030
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LM-Stat.

0.120548
0.216000
0.146000
0.119000

16079.64
2497.008

Prob.

0.2036
0.1940

7.892609
135.0982
12.69710
12.79584
12.72193
2.152270
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Null Hypothesis: D(IDSAJ) is stationary
Exogenous: Constant
Bandwidth: 5 (Newey-West automatic) using Bartlett kernel

Kwiatkowski-Phillips-Schmidt-Shin test statistic

Asymptotic critical values*: 1% level
5% level
10% level

*Kwiatkowski-Phillips-Schmidt-Shin (1992, Table 1)

Residual variance (no correction)
HAC corrected variance (Bartlett kernel)

KPSS Test Equation

Dependent Variable: D(IDSAJ)

Method: Least Squares

Date: 01/06/12 Time: 12:15

Sample (adjusted): 2005Q2 2010Q4
Included observations: 23 after adjustments

Variable Coefficient Std. Error t-Statistic
C 7.892609 28.16992 0.280179

R-squared 0.000000 Mean dependent var
Adjusted R-squared 0.000000 S.D. dependent var
S.E. of regression 135.0982 Akaike info criterion
Sum squared resid 401533.3 Schwarz criterion
Log likelihood -144.9624 Hannan-Quinn criter.
Durbin-Watson stat 1.985330
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LM-Stat.

0.326762
0.739000
0.463000
0.347000

17457.97
9340.027

Prob.

0.7820

7.892609
135.0982
12.69239
12.74175
12.70480
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Null Hypothesis: RESAJ has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 1 (Automatic - based on SIC, maxlag=5)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -1.855632 0.6427
Test critical values: 1% level -4.440739
5% level -3.632896
10% level -3.254671
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(RESAJ)
Method: Least Squares
Date: 12/30/11 Time: 17:46
Sample (adjusted): 2005Q3 2010Q4
Included observations: 22 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
RESAJ(-1) -0.166517 0.089736 -1.855632 0.0800
D(RESAJ(-1)) 0.474229 0.201890 2.348949 0.0304
C 82012.00 48195.35 1.701658 0.1060
@TREND(2005Q1) -3142.212 3006.680 -1.045077 0.3098
R-squared 0.370840 Mean dependent var -6.454545
Adjusted R-squared 0.265980 S.D. dependent var 98776.46
S.E. of regression 84626.69 Akaike info criterion 25.69285
Sum squared resid 1.295+11 Schwarz criterion 25.89122
Log likelihood -278.6214 Hannan-Quinn criter. 25.73958
F-statistic 3.536526 Durbin-Watson stat 2.072013

Prob(F-statistic) 0.035779
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Null Hypothesis: RESAJ has a unit root
Exogenous: Constant

Lag Length: 1 (Automatic - based on SIC, maxlag=5)

Augmented Dickey-Fuller test statistic

Test critical values: 1% level
5% level
10% level

*MacKinnon (1996) one-sided p-values.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(RESAJ)
Method: Least Squares

Date: 12/30/11 Time: 17:46

Sample (adjusted): 2005Q3 2010Q4

Included observations: 22 after adjustments

Variable Coefficient
RESAJ(-1) -0.164869
D(RESAJ(-1)) 0.540457

C 42199.74

R-squared 0.332665
Adjusted R-squared 0.262419
S.E. of regression 84831.75
Sum squared resid 1.37E+11
Log likelihood -279.2694
F-statistic 4.735719
Prob(F-statistic) 0.021442

t-Statistic Prob.*
-1.833105 0.3556
-3.769597
-3.004861
-2.642242
Std. Error t-Statistic Prob.
0.089940 -1.833105 0.0825
0.192150 2.812677 0.0111
29593.71 1.425970 0.1701
Mean dependent var -6.454545
S.D. dependent var 98776.46
Akaike info criterion 25.66085
Schwarz criterion 25.80963
Hannan-Quinn criter. 25.69590
Durbin-Watson stat 2.093678
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Null Hypothesis: RESAJ has a unit root
Exogenous: None
Lag Length: 1 (Automatic - based on SIC, maxlag=5)

t-Statistic
Augmented Dickey-Fuller test statistic -1.123950
Test critical values: 1% level -2.674290
5% level -1.957204
10% level -1.608175
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(RESAJ)
Method: Least Squares
Date: 12/30/11 Time: 17:46
Sample (adjusted): 2005Q3 2010Q4
Included observations: 22 after adjustments
Variable Coefficient Std. Error t-Statistic
RESAJ(-1) -0.063364 0.056376 -1.123950
D(RESAJ(-1)) 0.495771 0.194414 2.550082
R-squared 0.261246 Mean dependent var
Adjusted R-squared 0.224308 S.D. dependent var
S.E. of regression 86995.75 Akaike info criterion
Sum squared resid 1.51E+11 Schwarz criterion
Log likelihood -280.3878 Hannan-Quinn criter.
Durbin-Watson stat 1.995709
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Prob.*

0.2289

Prob.

0.2743
0.0191

-6.454545
98776.46
25.67161
25.77080
25.69498
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Null Hypothesis: D(RESAJ) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: O (Automatic - based on SIC, maxlag=>5)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -3.222677 0.09021
Test critical values: 1% level -4.440739
5% level -3.632896
10% level -3.254671
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(RESAJ,2)
Method: Least Squares
Date: 12/30/11 Time: 17:47
Sample (adjusted): 2005Q3 2010Q4
Included observations: 22 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
D(RESAJ(-1)) -0.601357 0.210068 -2.862677 0.0100
C 37418.59 44381.58 0.843111 0.4097
@TREND(2005Q1) -3044.144 3193.668 -0.953181 0.3525
R-squared 0.301358 Mean dependent var -1578.682
Adjusted R-squared 0.227817 S.D. dependent var 102309.7
S.E. of regression 89903.60 Akaike info criterion 25.77699
Sum squared resid 1.54E+11 Schwarz criterion 25.92577
Log likelihood -280.5469 Hannan-Quinn criter. 25.81204
F-statistic 4.097815 Durbin-Watson stat 1.911772

Prob(F-statistic) 0.033145
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Null Hypothesis: D(RESAJ) has a unit root

Exogenous: Constant

Lag Length: O (Automatic - based on SIC, maxlag=5)

Augmented Dickey-Fuller test statistic

Test critical values: 1% level
5% level
10% level

*MacKinnon (1996) one-sided p-values.

Augmented Dickey-Fuller Test Equation

Dependent Variable: D(RESAJ,2)
Method: Least Squares

Date: 12/30/11 Time: 17:47
Sample (adjusted): 2005Q3 2010Q4

t-Statistic

-2.705651
-3.769597
-3.004861
-2.642242

Included observations: 22 after adjustments

Variable Coefficient
D(RESAJ(-1)) -0.536450

C -735.2599

R-squared 0.267950
Adjusted R-squared 0.231348
S.E. of regression 89697.83
Sum squared resid 1.61E+11
Log likelihood -281.0607
F-statistic 7.320548

Std. Error t-Statistic

0.198270 -2.705651
19126.18 -0.038443

Mean dependent var
S.D. dependent var
Akaike info criterion
Schwarz criterion
Hannan-Quinn criter.
Durbin-Watson stat
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Prob.*

0.0890

Prob.

0.0136
0.9697

-1578.682
102309.7
25.73279
25.83197
25.75615
1.940204

RS I {



44 .3 ) 3ol

: Dresaj; deweld ADF jlas 73 50l pul

Null Hypothesis: D(RESAJ) has a unit root

Exogenous: None

Lag Length: O (Automatic - based on SIC, maxlag=5)

Augmented Dickey-Fuller test statistic

Test critical values: 1% level
5% level
10% level

*MacKinnon (1996) one-sided p-values.

Augmented Dickey-Fuller Test Equation

Dependent Variable: D(RESAJ,2)
Method: Least Squares

Date: 12/30/11 Time: 17:48
Sample (adjusted): 2005Q3 2010Q4

t-Statistic

-2.773375
-2.674290
-1.957204
-1.608175

Included observations: 22 after adjustments

Variable Coefficient
D(RESAJ(-1)) -0.536575
R-squared 0.267896
Adjusted R-squared 0.267896
S.E. of regression 87539.36
Sum squared resid 1.61E+11
Log likelihood -281.0615
Durbin-Watson stat 1.939828

Std. Error t-Statistic
0.193473 -2.773375

Mean dependent var
S.D. dependent var
Akaike info criterion
Schwarz criterion
Hannan-Quinn criter.
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Prob.*

0.0079

Prob.

0.0114

-1578.682
102309.7
25.64195
25.69155
25.65364
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Null Hypothesis: D(RESAJ) has a unit root

Exogenous: Constant, Linear Trend

Bandwidth: 0 (Newey-West automatic) using Bartlett kernel

Phillips-Perron test statistic

Test critical values: 1% level
5% level
10% level

*MacKinnon (1996) one-sided p-values.

Residual variance (no correction)
HAC corrected variance (Bartlett kernel)

Phillips-Perron Test Equation
Dependent Variable: D(RESAJ,2)
Method: Least Squares

Date: 01/06/12 Time: 15:10
Sample (adjusted): 2005Q3 2010Q4

Included observations: 22 after adjustments

Variable Coefficient
D(RESAJ(-1)) -0.601357

C 37418.59
@TREND(2005Q1) -3044.144
R-squared 0.301358
Adjusted R-squared 0.227817
S.E. of regression 89903.60
Sum squared resid 1.54E+11
Log likelihood -280.5469
F-statistic 4.097815
Prob(F-statistic) 0.033145

Adj. t-Stat Prob.*
-3.202677 0.0921
-4.440739
-3.632896
-3.254671
6.98E+09
6.98E+09
Std. Error t-Statistic Prob.
0.210068 -2.862677 0.0100
44381.58 0.843111 0.4097
3193.668 -0.953181 0.3525
Mean dependent var -1578.682
S.D. dependent var 102309.7
Akaike info criterion 25.77699
Schwarz criterion 25.92577
Hannan-Quinn criter. 25.81204
Durbin-Watson stat 1.911772
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Null Hypothesis: D(RESAJ) has a unit root
Exogenous: Constant

Bandwidth: 0 (Newey-West automatic) using Bartlett kernel

Phillips-Perron test statistic

Adj. t-Stat Prob.*

-2.705651 0.0890

Test critical values: 1% level -3.769597
5% level -3.004861
10% level -2.642242
*MacKinnon (1996) one-sided p-values.
Residual variance (no correction) 7.31E+09
HAC corrected variance (Bartlett kernel) 7.31E+09
Phillips-Perron Test Equation
Dependent Variable: D(RESAJ,2)
Method: Least Squares
Date: 01/06/12 Time: 15:10
Sample (adjusted): 2005Q3 2010Q4
Included observations: 22 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
D(RESAJ(-1)) -0.536450 0.198270 -2.705651 0.0136
C -735.2599 19126.18 -0.038443 0.9697
R-squared 0.267950 Mean dependent var -1578.682
Adjusted R-squared 0.231348 S.D. dependent var 102309.7
S.E. of regression 89697.83 Akaike info criterion 25.73279
Sum squared resid 1.61E+11 Schwarz criterion 25.83197
Log likelihood -281.0607 Hannan-Quinn criter. 25.75615
F-statistic 7.320548 Durbin-Watson stat 1.940204
Prob(F-statistic) 0.013609
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Null Hypothesis: D(RESAJ) has a unit root

Exogenous: None
Bandwidth: 0 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*
Phillips-Perron test statistic -2.773375 0.0079
Test critical values: 1% level -2.674290
5% level -1.957204
10% level -1.608175
*MacKinnon (1996) one-sided p-values.
Residual variance (no correction) 7.31E+09
HAC corrected variance (Bartlett kernel) 7.31E+09
Phillips-Perron Test Equation
Dependent Variable: D(RESAJ,2)
Method: Least Squares
Date: 01/06/12 Time: 15:11
Sample (adjusted): 2005Q3 2010Q4
Included observations: 22 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
D(RESAJ(-1)) -0.536575 0.193473 -2.773375 0.0114
R-squared 0.267896 Mean dependent var -1578.682
Adjusted R-squared 0.267896 S.D. dependent var 102309.7
S.E. of regression 87539.36 Akaike info criterion 25.64195
Sum squared resid 1.61E+11 Schwarz criterion 25.69155
Log likelihood -281.0615 Hannan-Quinn criter. 25.65364

Durbin-Watson stat 1.939828
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Null Hypothesis: RESAJ is stationary
Exogenous: Constant, Linear Trend

Bandwidth: 3 (Newey-West automatic) using Bartlett kernel

Kwiatkowski-Phillips-Schmidt-Shin test statistic

Asymptotic critical values*:

1% level
5% level
10% level

*Kwiatkowski-Phillips-Schmidt-Shin (1992, Table 1)

Residual variance (no correction)
HAC corrected variance (Bartlett kernel)

KPSS Test Equation
Dependent Variable: RESAJ
Method: Least Squares
Date: 01/06/12 Time: 15:12
Sample: 2005Q1 2010Q4
Included observations: 24

Variable Coefficient

C 267057.1
@TREND(2005Q1) -2028.323
R-squared 0.004664
Adjusted R-squared -0.040579
S.E. of regression 214230.1
Sum squared resid 1.01E+12
Log likelihood -327.6057
F-statistic 0.103089
Prob(F-statistic) 0.751184

Std. Error t-Statistic

84794.72 3.149455
6317.301 -0.321074

Mean dependent var
S.D. dependent var
Akaike info criterion
Schwarz criterion
Hannan-Quinn criter.
Durbin-Watson stat
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LM-Stat.

0.104015
0.216000
0.146000
0.119000

4.21E+10
1.31E+11

Prob.

0.0047
0.7512

243731.4
210011.5
27.46714
27.56532
27.49319
0.203301
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Null Hypothesis: RESAJ is stationary
Exogenous: Constant
Bandwidth: 3 (Newey-West automatic) using Bartlett kernel

Kwiatkowski-Phillips-Schmidt-Shin test statistic

Asymptotic critical values*: 1% level
5% level
10% level

*Kwiatkowski-Phillips-Schmidt-Shin (1992, Table 1)

Residual variance (no correction)
HAC corrected variance (Bartlett kernel)

KPSS Test Equation
Dependent Variable: RESAJ
Method: Least Squares
Date: 01/06/12 Time: 15:12
Sample: 2005Q1 2010Q4
Included observations: 24

Variable Coefficient Std. Error t-Statistic
C 243731.4 42868.42 5.685571

R-squared 0.000000 Mean dependent var
Adjusted R-squared 0.000000 S.D. dependent var
S.E. of regression 210011.5 Akaike info criterion
Sum squared resid 1.01E+12 Schwarz criterion
Log likelihood -327.6618 Hannan-Quinn criter.
Durbin-Watson stat 0.202201
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LM-Stat.

0.108278
0.739000
0.463000
0.347000

4.23E+10
1.32E+11

Prob.

0.0000

243731.4
210011.5
27.38849
27.43757
27.40151
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Pairwise Granger Causality Tests

Date: 01/06/12 Time: 17:40
Sample: 2005Q1 2010Q4

Lags: 1

Null Hypothesis: Obs F-Statistic
DIDSAJ does not Granger Cause DRESAJ 23 2.01908
DRESAJ does not Granger Cause DIDSAJ 5.01364
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Prob.

0.2435
0.0367
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Dependent Variable: IDSAJ
Method: Least Squares
Date: 12/30/11 Time: 17:53
Sample: 2005Q1 2010Q4
Included observations: 24

Variable Coefficiet Std. Error t-Statistic
RESAJ 0.000403 0.000139 2.893395
C 390.7275 44.39710 8.800743
R-squared 0.275642 Mean dependent var
Adjusted R-squared 0.242717 S.D. dependent var
S.E. of regression 140.2364 Akaike info criterion
Sum squared resid 432657.2 Schwarz criterion
Log likelihood -151.6503 Hannan-Quinn criter.
F-statistic 8.371736 Durbin-Watson stat
Prob(F-statistic) 0.008432
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Prob.

0.0084

0.0000
488.9188
161.1504
12.80419
12.90236
12.83024
0.918088
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Null Hypothesis: Z has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 4 (Automatic - based on SIC, maxlag=5)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -3.889762 0.0337
Test critical values: 1% level -4.532598
5% level -3.673616
10% level -3.277364

*MacKinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 19

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(Z)

Method: Least Squares

Date: 12/30/11 Time: 17:56

Sample (adjusted): 2006Q2 2010Q4
Included observations: 19 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
Z(-1) -2.629887 0.676105 -3.889762 0.0021
D(Z(-1)) 1.728881 0.573751 3.013295 0.0108
D(Z(-2)) 1.074503 0.463596 2.317760 0.0389
D(Z(-3)) 0.505569 0.354236 1.427211 0.1790
D(Z(-4)) 0.860348 0.329870 2.608145 0.0229
C -389.5304 123.7145 -3.148625 0.0084
@TREND(2005Q1) 30.76149 8.888549 3.460800 0.0047
R-squared 0.740117 Mean dependent var -1.311412
Adjusted R-squared 0.610175 S.D. dependent var 145.9196
S.E. of regression 91.10626 Akaike info criterion 12.13924
Sum squared resid 99604.20 Schwarz criterion 12.48719
Log likelihood -108.3228 Hannan-Quinn criter. 12.19813
F-statistic 5.695765 Durbin-Watson stat 2.441738

Prob(F-statistic) 0.005220
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Null Hypothesis: Z has a unit root
Exogenous: Constant
Lag Length: O (Automatic - based on SIC, maxlag=5)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -3.033190 0.0466
Test critical values: 1% level -3.752946
5% level -2.998064
10% level -2.638752
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(Z)
Method: Least Squares
Date: 12/30/11 Time: 17:56
Sample (adjusted): 2005Q2 2010Q4
Included observations: 23 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
Z(-1) -0.531202 0.175130 -3.033190 0.0063
C 9.274029 23.87934 0.388370 0.7017
R-squared 0.304641 Mean dependent var 7.634021
Adjusted R-squared 0.271529 S.D. dependent var 134.1432
S.E. of regression 114.4919 Akaike info criterion 12.40183
Sum squared resid 275276.4 Schwarz criterion 12.50057
Log likelihood -140.6210 Hannan-Quinn criter. 12.42666
F-statistic 9.200240 Durbin-Watson stat 1.840914

Prob(F-statistic) 0.006323
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Null Hypothesis: Z has a unit root
Exogenous: None
Lag Length: O (Automatic - based on SIC, maxlag=5)

t-Statistic
Augmented Dickey-Fuller test statistic -3.085302
Test critical values: 1% level -2.669359
5% level -1.956406
10% level -1.608495
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(Z)
Method: Least Squares
Date: 12/30/11 Time: 17:56
Sample (adjusted): 2005Q2 2010Q4
Included observations: 23 after adjustments
Variable Coefficient Std. Error t-Statistic
Z(-1) -0.529662 0.171673 -3.085302
R-squared 0.299647 Mean dependent var
Adjusted R-squared 0.299647 S.D. dependent var
S.E. of regression 112.2606 Akaike info criterion
Sum squared resid 277253.5 Schwarz criterion
Log likelihood -140.7033 Hannan-Quinn criter.

Durbin-Watson stat 1.830119
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Prob.*

0.0036

Prob.

0.0054

7.634021
134.1432
12.32203
12.37140
12.33444
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Date: 01/02/12 Time: 09:41

Sample (adjusted): 2005Q3 2010Q4
Included observations: 22 after adjustments
Trend assumption: Linear deterministic trend
Series: IDSAJ RESAJ

Lags interval (in first differences): 1 to 1

Unrestricted Cointegration Rank Test (Trace)

Hypothesized Trace 0.05
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None * 0.441475 16.31990 15.49471 0.0375
At most 1 0.147309 3.505874 3.841466 0.0611

Trace test indicates 1 cointegrating eqn(s) at the 0.05 level
* denotes rejection of the hypothesis at the 0.05 level
**MacKinnon-Haug-Michelis (1999) p-values
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Dependent Variable: DIDSAJ

Method: Least Squares

Date: 12/30/11 Time: 17:58

Sample (adjusted): 2005Q2 2010Q4
Included observations: 23 after adjustments

Variable Coefficient Std. Error t-Statistic
DRESAJ 4.31E-05 0.000025 -1.469977
C 9.854249 22.77187 0.432738
Z(-1) -0.626424 0.175537 -3.568609
R-squared 0.406365 Mean dependent var
Adjusted R-squared 0.347001 S.D. dependent var
S.E. of regression 109.1706 Akaike info criterion
Sum squared resid 238364.3 Schwarz criterion
Log likelihood -138.9653 Hannan-Quinn criter.
F-statistic 6.845360 Durbin-Watson stat
Prob(F-statistic) 0.005435
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Prob.

0.0866
0.6698
0.0019

7.892609
135.0982
12.34481
12.49292
12.38206
1.824036

RS I {



57 .3, sl

Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic 0.173929 Prob. F(2,20)
Obs*R-squared 0.393198 Prob. Chi-Square(2)
Scaled explained SS 1.490685 Prob. Chi-Square(2)

Test Equation:

Dependent Variable: RESID/2
Method: Least Squares

Date: 01/02/12 Time: 10:49
Sample: 2005Q2 2010Q4
Included observations: 23

Variable Coefficient Std. Error t-Statistic
C 10407.98 7277.980 1.430064
DRESAJ 0.027268 0.080986 0.336705
Z(-1) -20.02154 56.10244 -0.356875
R-squared 0.017096 Mean dependent var
Adjusted R-squared -0.081195 S.D. dependent var
S.E. of regression 34891.36 Akaike info criterion
Sum squared resid 2.43E+10 Schwarz criterion
Log likelihood -271.6082 Hannan-Quinn criter.
F-statistic 0.173929 Durbin-Watson stat
Prob(F-statistic) 0.841614
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0.8416
0.8215
0.4746

Prob.

0.1681
0.7398
0.7249

10363.67
33555.67
23.87897
24.02708
23.91622
1.811252
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Heteroskedasticity Test: White

F-statistic 0.074633 Prob. F(5,17)
Obs*R-squared 0.494023 Prob. Chi-Square(5)
Scaled explained SS 1.872929 Prob. Chi-Square(5)

Test Equation:

Dependent Variable: RESID"2
Method: Least Squares

Date: 01/02/12 Time: 10:49
Sample: 2005Q2 2010Q4
Included observations: 23

Variable Coefficient Std. Error t-Statistic
C 12048.05 11846.62 1.017003
DRESAJ 0.035097 0.103522 0.339026
DRESAJ"2 1.15E-07 5.41E-07 -0.213341
DRESAJ*Z(-1) 0.000213 0.001058 0.201574
Z(-1) -17.17465 74.26322 -0.231267
Z(-1)"2 0.011895 0.301312 0.039479
R-squared 0.021479 Mean dependent var
Adjusted R-squared -0.266321 S.D. dependent var
S.E. of regression 37760.51 Akaike info criterion
Sum squared resid 2.42E+10 Schwarz criterion
Log likelihood -271.5568 Hannan-Quinn criter.
F-statistic 0.074633 Durbin-Watson stat
Prob(F-statistic) 0.995313
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0.9953
0.9923
0.8664

Prob.

0.3234
0.7387
0.8336
0.8426
0.8199
0.9690

10363.67
33555.67
24.13537
24.43159
24.20987
1.855509
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Ramsey RESET Test

Equation: UNTITLED

Specification: DIDSAJ DRESAJ C Z(-1)
Omitted Variables: Squares of fitted values

Value df Probability
t-statistic 0.114141 19 0.9103
F-statistic 0.013028 (1, 19) 0.9103
Likelihood ratio 0.015766 1 0.9001
F-test summary:
Mean
Sum of Sq. df Squares
Test SSR 163.3328 1 163.3328
Restricted SSR 238364.3 20 11918.22
Unrestricted SSR 238201.0 19 12536.90
Unrestricted SSR 238201.0 19 12536.90
LR test summary:
Value df
Restricted LogL -138.9653 20
Unrestricted LogL -138.9574 19
Unrestricted Test Equation:
Dependent Variable: DIDSAJ
Method: Least Squares
Date: 01/02/12 Time: 10:50
Sample: 2005Q2 2010Q4
Included observations: 23
Variable Coefficient Std. Error t-Statistic Prob.
DRESAJ 4.14E-05 0.000260 -0.159217 0.8752
C 8.015259 28.37356 0.282490 0.7806
Z(-1) -0.632049 0.186659 -3.386117 0.0031
FITTED"2 0.000259 0.002271 0.114141 0.9103
R-squared 0.406771 Mean dependent var 7.892609
Adjusted R-squared 0.313104 S.D. dependent var 135.0982
S.E. of regression 111.9683 Akaike info criterion 12.43108
Sum squared resid 238201.0 Schwarz criterion 12.62856
Log likelihood -138.9574 Hannan-Quinn criter. 12.48074
F-statistic 4.342710 Durbin-Watson stat 1.835259
Prob(F-statistic) 0.017210
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	أما إذا أردنا تمثيلها بيانيا فيمكن ذلك عن طريق الرسم البياني الآتي:
	2-2: الديوان الوطني لحقوق المؤلف و الحقوق المجاورة-ONDA-:
	بلغت مواد الزينة والتجميل نسبة 14.29% سنة 2006م، إلا أنها وعكس النوع الأول عرفت نمواً لسنتين متتاليتين 2007م و 2008م بنسبة 30.86% و 81.85% على التوالي، ونمت بشكل عكسي مع النوع الأول، إلا أن الكميات المحجوزة سنة 2008م بلغت رقماً قياسياً لم يعرف ...

	1: تحليل الإطار القانوني المنظم للاستثمار  في الجزائر:
	1-1: خصائص المنظومة التشريعية قبل الإصلاحات الاقتصادية:
	من سنة 1962م إلى ما قبل الإصلاحات الاقتصادية لسنة 1989م:
	1-1-1: قانون الاستثمار رقم: 63-277 المؤرخ في 26 يوليو سنة 1963م:
	وقد جاءت هذه الامتيازات من أجل استهداف رؤوس الأموال الأجنبية، لاسيما التي تأتي عن طريق الاتفاقيات و الشركات التي تحتاجها المؤسسات الجزائرية بعد أن غادرها مسيروها و الذين كان في غالبيتهم أجانب وفرنسيون بالتحديد، وذلك بسبب خصوصية هذه المرحل...
	1-1-2: قانون الاستثمار رقم: 66-284 المؤرخ في 15سبتمبر سنة 1966م ) أنظر الملحق رقم 17(:
	1-1-3: قانون الاستثمار رقم: 82- 13 المؤرخ في 28 سبتمبر سنة 1982م ) أنظر الملحق رقم 18(:
	1-1-4: قانون الاستثمار رقم 86-13 المؤرخ في 19 غشت سنة 1986م) أنظر الملحق رقم 19(:
	1-1-5: قانون الاستثمار رقم: 88-25 المؤرخ في 12 يناير سنة 1988م :
	- إزالة القيد المتعلق بمبلغ الاستثمار الذي جاء به القانون 82-13 المؤرخ في 28سبتمبر 1982م.
	1-2: خصائص المنظومة التشريعية بعد الإصلاحات الاقتصادية:
	ما بعد الإصلاحات الاقتصادية لسنة 1989م
	1-2-2: قانون الاستثمار رقم: 93-12 المؤرخ في 5 أكتوبر سنة 1993م )أنظر الملحق رقم: 23(:
	1-2-3: قانون الاستثمار رقم 94-320 المؤرخ في 17 أكتوبر سنة 1994م يتعلق بالمناطق الحرة
	)أنظر الملحق رقم 24(:
	2-2: المجلس الوطني للاستثمار(CNI)(:
	من خلال الجدول رقم:)3-20( نلاحظ أن:
	أغلب اتجاهات الاستثمار الباحث عن العقار الصناعي يستقر في المناطق الصناعية المعدة أساسا لهذا الغرض عن طريق خطة تضعها الحكومة، بحيث بلغت المساحات المعروضة من طرف الوكالة الوطنية للوساطة والضبط العقاري من هذا النوع من العقار الصناعي 56.32% من إ...
	أما فيما يخص توزيع القطاعات الاقتصادية حسب العقار الصناعي، فيبين الجدول الآتي حصيلة نشاطات الوكالة الوطنية للوساطة و الضبط العقاري في توزيع العقار الصناعي على المستثمرين وهذا حسب طبيعة النشاط موقوفة إلى غاية الثلاثي الأول من سنة 2011م.
	حصيلة الوكالة الوطنية للوساطة و الضبط العقاري في توزيع
	المشاريع حسب نوعية النشاط إلى غاية الثلاثي الأول لسنة 2011م
	المصدر:تقرير الوكالة الوطنية للوساطة و الضبط العقاري، ANIREF، إلى غاية الثلاثي الأول لسنة 2011م، ص19
	3: تحليل محددات الاستثمارات الأجنبية المباشرة في الجزائر:
	3-1: المحددات الاقتصادية:
	3-1-1: الناتج المحلي الخام:
	ويبّين الجدول الآتي تدفقات الاستثمار الأجنبي المباشر كنسبة من الناتج المحلي الخام خلال الفترة 2005م-2011م.
	تدفقات الاستثمار الأجنبي المباشر الوارد إلى الجزائر
	خلال الفترة 2005م-2011م كنسبة من الناتج المحلي الخام
	المصدر: قاعدة بيانات منظمة الأمم المتحدة للتجارة و التنمية- UNCTADstat
	تدفقات الاستثمار الأجنبي المباشر الوارد إلى الجزائر
	خلال الفترة 2005م-2011م كنسبة من الناتج المحلي الخام
	المصدر: إعداد الطالب بالاعتماد على: قاعدة بيانات منظمة الأمم المتحدة للتجارة و التنمية- UNCTADstat، وEXCEL-2007
	3-1-2: درجة تنافسية السوق:
	تعتبر تنافسية السوق الجزائرية أحد أبرز المحددات الاقتصادية التي يركز عليها المستثمرون الأجانب عند دراسة إمكانيات إقامة مشاريع استثمارية في الجزائر، ومن ثم توجيه قرارات الاستثمار. وقد احتلت السوق الجزائرية من خلال تقارير التنافسية لسنتي س...
	ويبّين الجدول الآتي ترتيب الجزائر من خلال مؤشر التنافسية العالمية خلال الفترة- 2009م-2011م ما بين بعض الدول العربية المحيطة بها سواء في الشرق الأوسط أو شمال إفريقيا.
	جدول رقم: (3-23)
	ترتيب دول منطقة الشرق الأوسط وشمال أفريقيا حسب مؤشر
	Source: Forum économique mondial, rapport du Compétitivité mondiale année
	2012 le classement 2011. p13
	ومن خلال الجدول رقم (3-23) و مؤشر التنافسية العالمي للفترة 2009م-2011م، نلاحظ أن الجزائر قد عرفت تراجعاً بثلاثة نقاط إذ تراجعت من الرتبة 83 إلى الرتبة 86، رغم سلسة الإصلاحات التي شاهدتها بعد إقرارها للوائح جديدة لتسهيل تراخيص البناء ، كما ...
	كما تم اعتماد قوانين جديدة للإجراءات المدنية وزيادة كفاءة المحاكم بهدف تعزيز سرعة إنفاذ العقود التجارية .
	3-3: المحددات المؤسساتية:
	3-3-1:درجة انتشار الفساد:
	جدول رقم :(3-25)
	ترتيب الدول العربية حسب مؤشر حماية المستثمر خلال سنتي 2010م و 2011م.
	المصدر: تقرير المؤسسة العربية لضمان الاستثمار و ائتمان الصادرات- 2011م
	من خلال الجدول (3-25) الخاص بترتيب الدول العربية حسب مؤشر حماية المستثمر خلال سنتي 2010م، 2011م، يتبّين أن الجزائر تحتل المرتبة الخامسة إلى جانب كل من مصر وتونس من حيث حماية المستمر من بين الدول الإقليمية المحيطة بها، إلا أنها قد عرفت ...
	3-4-1:  البنية التحتية:
	جدول رقم:(3-26)
	يبين تطور عدد المشتركين في الهاتف الثابت خلال الفترة من سنة2005م إلى سنة 2008م
	جدول رقم: (3-28)
	ترتيب الدول العربية حسب مؤشر جاهزية البنية الرقمية خلال الفترة  من سنة 2009م إلى سنة2011م
	من خلال الجدول رقم (3-28) أعلاه نلاحظ أن:
	في الوقت الذي عرفت فيه أغلب الدول المأخوذة كمثال تحسناً في مؤشر جاهزية البنية الرقمية ما بين سنتي 2009م-2010م و 2010م- 2011م، تقهقر ترتيب الجزائر بخمس نقاط من المرتبة 113 عالمياً إلى 117 عالمياً، و هو ما يدل على أن الجزائر لم تقدم ما فيه الك...
	3-5-1:  الموارد البترولية:

