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Summary

This paper deals with the impact of economic growth on environmental
pollution in Algeria, which was expressed in the study by the emission of co2, as
the latter has clear impacts on climate change. Where the study period includes
between 1980-2018.

Through the analytical study of economic growth and environmental
pollution in Algeria, it was revealed that it gives importance to the environment
in its previous development plans. Algeria also suffers from a fragility in its
environment. And using standard methods, make sure using the self-regression
model to slow down (ARDL), that there is a common complement between the
study variables (GDP.CO2), and the existence of a long and short-term
relationship with a negative and significant effect between the variables. The
model also has the ability to return to equilibrium, but at a slow speed, and the
study data used are devoid of any structural changes.

Key words: economic growth, environmental pollution, carbon dioxide, co-
integration, Autoregressive Distributed Slowdown (ARDL) model.
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Dependent Variable: CO2

Method: ARDL

Date: 09M6/20 Time: 13:47

Sample (adjusted): 1981 2018

Included observations: 38 after adjustments
Maximum dependent lags: 4 (Automatic selection)
Maodel selection method: Akaike info criterion (AIC)
Dynamic regressars (4 1ags, automatic): DEV
Fixed regressaors: C

Mumber of models evalulated: 20

Selected Model: ARDL1, 0)

Mote: final equation sample is largerthan selection sample

Wariable Coefficient Std. Error t-Statistic Prob.*
Coz(-1) 0.866977 0.095492 9.079063 0.0000

DEV 0.021371 0105141 0203261 0.8401

C 0.631204 0.675839 0.933956 0.3567
R-squared 0702133 WMean dependent var 5634211
Adjusted R-squared 0685112 S.0D. dependentvar 2520755
S.E. of regression 1.414519  Akaike info criterion 2607112
Sum squared resid 70.03022 Schwarz criterion 3736396
Log likelihood -65.53514 Hannan-Cluinn criter. 3.653110
F-statistic 41.25102 Durbin-Watson stat 1.779093

Prob(F-statistic) 0.000000

*Mote: pvalues and any subsequent tests do not account far model
selection.
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ARDL Bounds Test

Diate: 09M6/20 Time: 13:.52

Sample: 1981 2018

Included observations: 38

Mull Hypothesis: Mo long-run relationships exist

Test Statistic WValue k

F-statistic 1.037104 1

Critical Value Bounds

Significance 10 Bound 1 Bound
10% 404 478
5% 494 573
2 A% RITT .68
1% .84 7.84
Test Equation:

Dependent Variable: D(CO2)
Method: Least Squares
Date: 09M6/20 Time: 13:.52
Sample: 1981 2018
Included observations: 38

Wariable Coefficient Std. Error t-Statistic Prob.
C 0792132 0663173  1.194458 0.2403
DEVI-1) -0.032113 0103818 -0.309316 0.75849
Co2(-1) -0.134583 0.095306 -1.412218 01667
R-squared 0.055947 Mean dependent var -0.0657849
Adjusted R-squ... 0.002002 S.D.dependentvar 1.414840
S.E. of regression 1413423  Akaike info criterion 3.605562
Sum squaredre... G9.82175 Schwarz criterion 3734845
Log likelihood -65.50568 Hannan-Quinn criter. 3651560
F-statistic 1.037104 Durbin-Watson stat 1.763766
Prob(F-statistic) 0.365118
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ARDL Cointegrating And Long Run Form
Dependent Variable: COZ2

Selected Model: ARDL(1, 0)

Date: 0911620 Time: 14:00

Sample: 1980 2018

Included observations: 38

Cointegrating Form

Variable Coefficient Std. Errar t-Statistic Praob.
D{DEV) 0021371 0.105141 0203261 0.8401
CointEqgi-1) -0.133023 0.095492  -1.393033 01724

Cointeq = CO2 - (0.1607*DEV + 47451 )

Long Run Coefficients

Variable Coefficient Std. Errar t-Statistic Praob.
DEV 0160656 0.804678 0.199653 0.56429
C 4 745065 2.955816 1.605331 01174
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Heteroskedasticity Test: ARCH

F-statistic 0.029690 Prob. F(1,35) 0.2642
Obs*R-squared 0.031360 Prob. Chi-Square(1) 0.85084
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