Modeling Business Investment Attractiveness of Countries Using Time Series Approaches
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1. Topic Definition 2. Methods

Business investment is a major pillar of economic growth and an important To identify opportunities in structural transformation of sectors, we target Manufacturing
corporate decision. Lots of econometric research is devoted to assess the investment and Service value added as a percentage of GDP of 9 countries, modeling it with indictors
attractiveness of an economy!tli2l, Our topic is to use a ML/DL time series techniques carefully selected from World Bank. 11 imputation techniques are experimented to deal with
to turn it into a modeling pipeline in which we provide reliable insight. over 50% missingness, and 8 models are finally stacked to predict into future 5 years(2022-2026).
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Figure 1. Model & Data pipelines and demo output for the project
3. Results 4. Conclusions
In the evaluation status, we found Orbit perform well in general in terms of MAPE. In this project, we carefully examinate toolkits for infrequent aggregated time series with
But it still vary from countries to countries and assessment metric. severe missing value issue. Base on predictions on the countries we selected, Singapore is the
Table 2. Average MAPE of all models in 2 tasks’ test set (2017-2021) best for service sector investment and China best for manufacturing in the future 5 years.
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