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 : كلمبث مفتبحيت

the impact of the environmental pollution on the economic growth in the case of Algeria during 
the period 1970-2010 

Abstract: 
This research aims to study the impact of the environmental pollution on the economic growth in the case of 

Algeria during the period 1970-2010. Annual data were used by taking CO2 emissions as a proxy for the 

environmental pollution and GDP for economic growth in addition to other explanatory variables. The co-

integration analysis was conducted using the Auto Regressive Distributed Lag Model (ARDL). The results 

showed a long run relationship among the variables subject of study (GDP, CO2, AG). There is both a 

negative short and long run relationship between GDP and AG. There is also a positive long run relationship 

between GDP and CO2 emissions, and no short-term relationship between these variables.  

Keywords:Environmental pollution, economic growth, co-integration, Autoregressive Distributed Lag Model 

(ARDL), Algeria. 
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Source :André Meunié, Controverses autour de la courbe environnementale de Kuznets, France, 

Centre d’économie de développement, Université Bordeaux IV, p02. 
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GDP
CO2 

AG
1

     
22.30502 25.86493 0.853779 24.60772 LnGDP 
9.620795 11.73275 0.507568 11.31766 LnCO2 
1.899224 2.567946 0.173787 2.254863 LnAG 

Eveiws.8
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Autoregressive  Distributed  Lag  Bounds  Test

(F)Wald test

H0:π1=π2=π3= 0

H1:π1≠π2≠π3≠ 0 
Wald test (F)

Pesaran, M.H
(F)

(F)
(F)

 I(2) 
ADF 

LnGDP I(1)0.06510.17210.0009***0.0024
LnCO2I(0)0.03350.01840.0000***0.0000
LnAGI(1)0.05020.17740.00000.0000

Eviews. 8 

.
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LnCO2

ARDL)

ARDL)
ARDL)(F)

(F)

 

  F-statistic  
0.006 5.2448* 

 ***  
 ***  

6.520 7.584
4.903 5.812  

4.205 5.109 
 

Microfit 4.1 
 

ARDL)
Schwarz, Bayesian Criterion)

Variables Coefficients T-Ratio P-Value 
C 

LnCO2
19.9462*** 
1.0405*** 

3.3034 
2.4184 

0.002
0.020 

LnAG -2.8767*** -2.4476 0.002 
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R2=0.95730                                                                   
F-statistic = 168.1359 
Adjested R2= 0.95160 
Durbin-Watson=2.1226 
Akaike info criterion=24.6980                                               
Sensitivity analysis: 
Schwarz criterion = 20.8097                                                
Heteroscedisticity test = 1.1092 (0.335)***                 Serial correlation = 
0.25552 *** 

Microfit 4.1
SBC1,0,0ARDL)

                                           

n=41      

C,CO2,AG%

 R2=0.9573 
R2CO2 AG95.73%GDP

% GDP

FisherR2 
FisherFcal

Ftab% 
Fcal=168.13 (    )
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FcalFtabH0         

  R2

.
 

Durbin-Watson
DW=2.1226DW [1.61 ; 2.39] 

Heteroscedisticity test = 1.1092 (0.335)*** 
%%%

Serial correlation = 0.25552 ***

          

% 
          

%
CO2
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AG,GDPAG

 (J.C. Calvet & others, 2007)

 (Richard & others, 1998). 

AG,GDP

ARDL)

Variables Coefficients T-Ratio P-Value 
ΔLnCO2 0.15513 1.4539 0.156 

http://resportal.iugaza.edu.ps/journal.aspx?id=1
http://creativecommons.org/licenses/by/4.0/


   

   

 

221 
 

IUG Journal of Economics and Business (Islamic University of Gaza) / CC BY 4.0 

 

ΔlnAG -0.42890*** -3.5129 0.001 
ΔC 2.9739*** 2.9413 0.006 
ECTt-1 -0.14910** -2.2999 0.028 
R2=0.31797 
Adjested R2= 0.25197 
Log-likelihood= 29.4339 
F(7, 23)=4.8175***(0.007) 
Durbin-Watson= 2.1407*** 
ECTt-1 = LnGDPt-1 -1.0405*LnCO2t-1 + 2.8767*LnAGt-1 -19.9462*C 

Microfit 4.1
SBC,1,0,0ARDL)

(-0.1491)

-0.1491

-0.4289
2.1407

Stability Test

CUSUMCUSUM of Squares

CUSUMCUSUM of Squares

CUSUM
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.Microfit 4.1 

CUSUM of Squares

.Microfit 4.1

ARDL
:

GDPAGCO2
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