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Abstract:

This study aimed to measure the impact of GDP on the total of greenhouse gazes in Algeria,
used the model of Autoregressive Distribution Lag (ARDL ), the study reached the following
results: long term equilibrium relationship between the rate of economic growth and the
growth rate of total greenhouse gases; the rate of economic growthdoes not have an impact
on the growth rate of total greenhouse gases.

Keywords: the rate of economic growth; growth rate of total greenhouse; greenhouse; Bount
test; ARDL.

Jel Classification Codes: C320, Q530, Q540.

Résume:

Cette étude visait a mesurer D’effet du taux de croissance économique sur le taux de
croissance su total des gaz a effet de serre, en utilisant le model ARDL, L’¢étude atteint les
résultats suivants _une relation de long terme entre le taux de croissance économique et le
taux de croissance des gaz a effet de serre, le taux de croissance économique n’affecte pas sur
le taux de croissance du total des gaz a effet de serre.

Mots-clés: taux de croissance économique, taux de croissance des gaz a effet de serre, effet
de serre , Test aux limites, ARDL.

Codes de classification de Jel: C320, Q530, Q540.
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Uail) raali duagia(4) ady galal)

ARDL Error Correction Regression
Dependent Variable: D(GHG)

Selected Model: ARDL(1, 0)

Case 2: Restricted Constant and No Trend
Date: 05/01/20 Time: 04:33

Sample: 1995 2012

Included observations: 17

Jaza adiall gUasy) SJﬁ.\g.\aﬁ(l) ad (alall
éébAﬁY\ il

VAR Lag Order Selection Criteria
Endogenous vanables: GDP
Exogenous variables: C

Date: 05/01/20 Time: 04:28
Sample: 1995 2012

Included observations: 14

ECM Regression
Case 2: Restricted Constant and No Trend

Varable Coefficient Std. Error t-Statistic Prob.

CointEq(-1)* 0.088432 0.016902 5.231915 0.0001

Lag LogL LR FPE AIC sC HQ

0 2581131 NA* 2.698116* 3.830187~ 3.876834* 3.825962"
1 2542783 0657402 2951612 3.918261 4.009555 3.909810
2 24.75403 1.058817 3.107229 3.964862 4.101803 3.952185
3 2454430 0299619 3.512184 4077757 4260345 4060855
4 23.74774 1.024147 3.676171 4.106820 4.335055 4.085693
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ARDL Long Run Form and Bounds Test
Dependent Variable: DIGHG)

Selected Model: ARDL(1, 0}

Case 2: Restricted Constant and Mo Trend
Date: 0S/01/20 Time: 04:09

Sample: 1995 2012

Included observations: 17

gAY palial) @l e Alaal

VAR Lag Order Selection Criteria
Endogenous variables: GHG

Conditional Error Correction Regression

Exogenous variables: C

Date: 05/01/20 Time: 04:23

variable Coemcient Sta. Error t-Statstic Proo.
Sample: 1995 2012
c -3.505263 2.800171  -1.251803 0.2312 y
GHG-1)* 0.088432 0.045364 1.828476 00889 Included observations: 14
GDP* 0.935354 0. 461082 2. 028608 0.0620
* p-value incompatible with t-Bounds distibution Lag LogL LR FPE AIC sC HQ
== ariable interpreted as Z = Z(-1) + D(Z).
Levels Equation 0 -57.35168 NA 2442816 8.335955 8.381602 8.331729
Case 2: Restricted Constant and No Trend 1 -35.59536 3729656* 12.61462* 5370765* 5.462069* 5362314*
PR Coomoort ot tror tomnone oo 2 3554135 0084871 1450911 5505907 5642848 5493231
o o orras - soomio - cozoo PR, 3 -33.94209 2.284650 13.44732 5.420299 5.602887 5.403397
= “zo.63800 19.83274 “4.oos819 0.0655 4 -33.84660 0122780 15.55785 5549514 5777749 5528387

EC = GHG - (-10.5771*GDP + 32 6381 )

548 Jara patiall pUa ) 5 8 Laas(2) ad ) (galal)

Easad (Blsd bl a5l JLER)(6) ady (3alal) gaadl JLadi(3) ad (3alal)

i.hi.“@amﬂ

Null Hypothesis: No levels

F-Bounds Test relationship
Test Statistic Value Signif. 1(0) (1)
5 .
Series: Residuals Asymptotic:
Sample 1996 2012 1n=1000
. — Observations 17 F-statistic 7.983773 10% 3.02 3.51
Mean 3.00e-15 k 1 5% 3.62 4.16
34 (— Median -0.066621 25% 4.18 4.79
Maximum 4.701656
o,
Minimum -5.740840 1% 4.94 5.58
24 — Std.Dev.  2.620407
Skewness -0.186379
1 Kurtosis 2.777584
Jarque-Bera  0.133463
0 Probability 0.935446

pd )l S ol
saidod S Iyl 3Gy |y LSS (10)

.
G’)
e
T - T ———
o oc o o= 0= = He oS T o= - H =

pd il
Jlaaind gaid Uns 31 5 g ax I8 isw | y Luis] (7)
Uas

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0000972 Prob. F(1,13) 09756
Obs*R-squared 0001271 Prob. Chi-Square(f)  0.9716

i Lol
oot Sag I 5 | bW |y LS| (1)
2

WL W
2oaio d gadda ] g I L Lidu el y Luis | (8)
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—— CUSUM of Squares
----- B% Significance

Heteroskedasticty Test ARCH

F-stafistc 0981392 Prob.F(114) 03387
Obs'R-squared 1048118 Prob. Chi-Squaret) 0.3059

T T T T T T T T T T T T T
9% 00 01 02 03 04 05 06 07 08 09 10 11 12

(9) pbyimdoll

piiat Lad gadd | 5| kil ) Luis|
Ramsey RESET Test
Equation: UNMTITLED

Specification: GHG GHG(-1) GDP C
Omitted Variables: Squares of fitted values

Value df Probability
t-statistic 0.139045 13 0.8915
F-statistic 0.019334 (1,13) 0.8915
F-test summary:

Sum of Sa. df lean Sguares

Test55R 0163147 1 0163147
Restricted SSR 109.8645 14 7.847464
Unrestricted S5R 108.7013 13 8.438565
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