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Abstract:

This study aimed to measure the effect of total carbon dioxide
on GDP in Algeria during the period 1980 2014, and by using
the econometrics analysis methods the study reached the
following results:
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The causality between variables works in a single direction
either from GDP to co2 emission.

No Long-term equilibrium relationship between GDP to co2
emission for the period 1980 2014.

Co2 emission has a low impact on the GDP.

Key words: Carbon dioxide, economic growth, environment ,
pollution ,the least squares method
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Cointegration Test- Engle-Granger

Date: 06/21/18 Time: 00:16

Equation: UNTITLED

Specification: GOP CO2C

Cointegrating equation deterministics: C

Mull hypothesis: Series are not cointegrated

Automatic lag specification (lag=0 based on Schwarz Info Criterion,
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Value Prob*
Engle-Granger tau-statistic -1936211 0.5671
Engle-Granger z-statistic -7489342 0.4922

*MacKinnon (1996) pvalues

elaty) &)yi8 :03 ‘aEJ @l

VAR Lag Order Selection Criteria
Endogenous variables: GOP C02
Exogenous variables: C

Dale: 05208 Time: 17.07
Sample: 1980 2014

Indluded obsenvations: 31

Lag Logl R FPE AC sC HQ

0 4938478 268e+11 3202034

1 4352303 8.45e+09* B eNE

2 435547 105e+10 2889541

k) 4334966 1.20e+10 2908185

4 4318565 2327818 143e+10 187442
* indicates ag order selecied by the criterion

LR sequential modified LR fest stalisfic (each test at 5% level)
FPE Final prediciion emor

AIC: Akaike informalion criterion

SC: Schwarz information crterion

HO: Hannan-Quinn information criterion

ABal) A 1 06 a3 Galal
CO2 5 GDP (yu (saall §yuad
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Dependent Variable: LOG(PIB)

Method: ARMA Maximum Likelihood (OPG - BHHH)

Date: 04/03/18 Time: 00:48

Sample: 1980 2014

Included obsermvations: 35
Convergence achieved after 8 iterations

Coefficient covariance computed using outer product of gradients

Variable Coefficient  Std.Ermor  t-Statistic  Prab.
LOG(CO2) 0.044759 0.038566 1.160564 02547
C 3.980863 0.772560 5152822 0.0000
AR(1) 0983234 0.052204 1883433 0.0000
SIGMASQ 0.017082 0.004883 3498475 0.0014
R-squared 0940987 Mean dependent var 4288375
Adjusted R-squared 0.935254 5.D. dependentvar 0.545773
S.E. of regression 0.138873 Akaike info criterion -0.906061
Sum squared resid 0597854  Schwarz criterion -0.728307
Log likelinood 19.85607 Hannan-Quinn criter. -0.844700
F-statistic 1647109 Durbin-Watson stat 1.699683

Prob(F-statistic) 0.000000

Painvise Granger Causally Tests
Date: Q621118 Time: 00:21
Sample: 1080 2014

Lags: 1

Null Hypothesis: Obs  F-Stafistc ~ Prod.

(02 doss not Granger Cause GOP U

011284
(0P does nat Granger Cause CO2 1

o

Inverted AR Roots a8

ga*nkl\ sl : 08 a8y alal)
e

1h, W%

Series. Residuals

Sample 1980 2014
Obsenvations 35

Mean 0.037722
Median 0043857
Mayimum 0242257
Minimum 0312892
Std. Dev. 0.126%61
Skewness 0709773
Kurtosis 3352286

Probabiity

Jarque-Bera  3.119690

0210168

ARCH il :

Heleroskadasficy Tast ARCH

Faticc
Ohs'R-squared
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2Hongfeng Peng, Xiaoyu TanYanli
Economic Growth, Foreign Direct

.2006¢ g
Li, and Ligin Hu ,”
Investment and CO?2
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Sustainability journal , 8(3),2016.
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