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Granyb aluseialy x oo o xSl el Susgll il slasl @3
[(P-P) Phillips — Perron, Augmented Dickey — Fuller (Adf)]
ol &l Jdld! e ¢sSadl wlyliasl elya) amy (9) 08y Jgaa Lasyg LeS HLas¥l mili S udg
(Lx,) @laitll 3L of e @ 1(0)e e 25,01 (o JolSie (s (Level) ggiudl aie (Lx) Sba LaasT il il
Lol z 390l sl 03 (a9 « Jo¥1 43, (0 3ol (61 1™ difference Jo¥1 59,al) wie (Sl (Lx, <Lx, Lx,
Co-Integration ,Las¥

(9) o8, Jga>
(Unit Root) 3o gl 5o sLs|
ADF P-P Decision/
Variables  Constant, Constant, Degree of
Constant None Constant None
Trend Trend Integrated
Ly -2.13619(0) -1.547882(0) 2.272189(0) -2.050626  -1.865305 2.908290
Lx1  -3.235158(0) -0.795725(0)  1.648659(0)  -3.455795  -0580755  2.613991
Ix3  -1639064(0) -1.480099(0) -1518962(0) -1652418 -1537025  -1.847844
x4  -1913147(0) -0721052(0) -2.096793(0)* -1.995519  -0.711475 -2.222013%*
Ix5  -2468627(0) -0483897(0) -1.161206(0) -2.468627 -0.483897  -1.147787
Lx6 -2.094775(0) -2.009342(0) 0.160349(0) -2.094775 -2.009342 0.169673
1st differences 2nd differences
D(ly)  -6374747(0) -6.321809(0)** - -6.462307 -6.321803%* - 1(1)
D(Lx1) -11.26128(0)* - - -10.10532** - - (1)
D(Lx3) -4.583639(4)* - - 6600490  -4.868177  -4.472136%* (1)
D(Lx4) - - - - - - -
D(Lx5) 4197970  -4.301685(0) -4.135587(0) -4.180357 -4.296156 -4.135587** (1)
D(Lx6) -4.129295(0) -4.242062(0) -4.341140(0)**  -4.114528  -4.231538  -4.334043** 1(1)

8 G| ] fal]s LT <(S1C) S Loms e SBLl 318 ke gags 15891 s p BT I8 el 198 — Sos 5L | J) ]l cadsdle
Sl 8 S @3 a8y %5 Lgine Seiun die Byuall dalaell tHlas) Ligine J) i (%) (Bartlett Kernel) 5Lias PRES SHNT-L ST SR
Gl almi¥ly colidl adl e S Aginn
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(Granger Causality) dcteud! 43| yLeis |y led -Gl

slasd 3!.\&1_‘“1 o5 cadanad | ol yailly b\l.ﬁl,.g.i.ﬁ.! NURES1 R
Var Granger Causality/Block Exogenity Wald Test
:JWS Ll mils iy
(10) o, Json

Granger Causality Test

Dependent Variable: LY

Excluded Chi-sq Df Prob.
Lx1 4.928130 2 0.0851
Lx3 7.471142 2 0.0239
Lx4 0.109923 2 0.9465
Lx5 0.381541 2 0.8263
Lx6 1.695647 2 0.4283
All 26.65020 10 0.0030

Obas | pusind Aaiud ! O il g Al il | oo dteud | 83l olamily e pumdd -0
.JW milidl cslSy Pairwise Granger Causality Tests

(11) o3, Jsu
Pairwiose Granger Causality Test
Null hypothesis Obs F-Statistic Prob.
Lx1 does not Granger cause Ly 21 4.28585 0.0323
Ly does not Granger cause Lx1 0.77635 0.4767
Lx3 does not Granger cause Ly 21 2.65468 0.1010
Ly does not Granger cause Lx3 0.20834 0.8141
Lx4 does not Granger cause Ly 21 0.70373 0.5094
Ly does not Granger cause Lx4 2.07740 0.1577
Lx5 does not Granger cause Ly 21 0.43750 0.6531
Ly does not Granger cause Lx5 3.11825 0.0719
Lx6 does not Granger cause Ly 21 0.77005 0.4794
Ly does not Granger cause Lx6 0.92189 0.4179
ilail) e elazl]

Slpaill e cdacl aas (10 @8 Jgu>) Granger Causality o yail] o Zad! 28Mall HLasy [P

o (D ebx oL el elx ) e IS o oay Las o (Ly) sudatll s Al Leddle (8 (0.0030) gins L) (All)

YL (el 9 LS» O, deuST b o SUlag¥l) 2l el oo mpay Ly el o Badl i Law «(Ly)
(11) @8y Jguz bl siia uS5e9 8 puall of Aaiudl ol il A 3 ol il mgas
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ARDL Bounds Approach
Wb Lall @l 5l IS (re 239 s &5) s uyuxs 9o :ARDL z3gai Judxs (31 Jo¥1 Bglacl!
z39a3) ple slamsly culi i muaiats M3y (Schwarz Criteria (SC) sleas cous Loyl | 03 89 oz 3geill ol yasl
(ARDL (1,0,2,2,2,2,2) JLJKM‘ el yolalloda d.:..«]a_uj § ¢lny) o 139uxa OsSew ARDL

le_x_?- O @_zu«l\ (Upper Bound) S axlly (Lower Bound) U.m)!\ ..\.'xJL; L«a)\.a.ng F Statistics lue
JWE mladl cols ol luy

(12) o3, Jgu

Test Statistics Value K

Computed F-statistic 7.621424%* 5

Significance level Lower Bound Upper Bound
10% 2.75 3.79

5% 3.12 4.25

2.5% 3.49 4.67

1% 3.93 5.23

%5 Lgias Satun e Bydall Aalaallt jLas| dgiae | il (%) -1

Table: CI (v) Case V: Unrestricted intercept and Pesaran et al. (2001) Unrestricted trend. iz oo sl e JM‘ -2
17.63 z3gaill § alazwl) oilpiall sae JIK pi5-3
! e Seladl]
Slslus ppaz dic (4.25) Ayl 20l golall uxll (o ST F-statistic esd of (12) Jgazedl (re Lasdls
Joid @3 (a9 Byl clyiie (o e JalSS A8Me 3929 pumy JSLAT aoiall (5,8 (a8 uSE, Las (giall
sl ypaill s oo i JolS A8Me g gr LI Lyl 5,4l
Lpmsiels (Say oillg cduslall U2¥1 Silalan @l e Jgsmmll (rasins :AARDL jlass | (e AL 3 glas!
Al adalall 8
LY =4.005+0.371 LX1 +1.0498 LX3-0.574 LX4 —0.118 LX5 +0.957 LX6 - 0.005 *@ Trend
(1.785) (0.333) (0.161) (0.399) (0.134) (0.264) (0.002)
[2.24]"[1.11] [6.51]" [-1.44] [-0.88] [9.63]" [-1.85]
Gleall lasdl ) 5dd o() oolgd¥ o el -
gl 1808 ) bl ] polsd¥) o uall -
%5 Dgian Syiua die (Bytill Lelaallt ;Lasl Logiaa J) i (%) -

%10 Liginn Sotun dic Byuall Lalaallt jlas| Lgine ) dd () -
AL slaall milidd] e Gelat)/

el LLawll (o sue 7 bl ¢Sy Aaslad! slall e
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B Jlez] ¢ro % 31 ALl cllailly Baasall d8Ual) (uSady (X, X)) oo S HLa] el -2
3] aaland ¥ ALl (e auds ey Adla ByLals (38U alusiul oo % 495l d8lally 2Ll
Bl Jelas ) (2 9sdls alyud) a8l Baozeall A8UaN) 3 dliare Aadaill A8 e slaze¥l G35y
X, plazial) ;8 cans (e Jad Bgine 1 A8l ciela LS e g lill Julasg 090,80 aeaST 3 (40
s 3] e Jlea¥l oo Bl X X oo JST alaseiid) Coid Aol pueg ALt clld ampug g lall e X
Byiall s Iasgill (3(%2.2 :2.75) Lol e

SladIl Moull 4l a1 3eall Jala) (A8l alusiwl susg JSU ol @bl Jlea ) X paall 5La) sl -3
Loo oLy aalidl il gins 4i8dle cielo LaS & 9o 85l (Jadid! (3180 (o oS JSI 2005 aLat 4, |
033,81 ST 3L 3 bty Aeasd A8Ua e 3Lasyly Jlazl ol bl (o A8t dpaal 5y

() ! skl e B3l @Y e il @al X clpiall cisle 1as dgiall clsiud Lisy -4
oo el 3 SLL Al Aeal (uslay Las € bl clliSy (oo ¥ (o AuadS L) X, piall Loy

s 3 sl &gl
cilalas) JI Jgazell M5 (o dxigs gl (ECM) Unsd| umiad 7 390 @S (ravats a1 Sglased
{QUON-A (P
(13) o3, Jguzr
Variable Coefficient Std. error t-statistic
D(LX1) 0.647101 0.606194 1.067482
D(LX3) 0.702279 0.195713 3.588315**
D(LX3(-1)) -0.537003 0.233596 -2.298858*
D(LX4) -0.891952 0.664570 -1.342149
D(LX4(-1)) -1.035215 0.352364 -2.937914%*
D(LX4)-5 0.052958 0.151474 0.349616
D(LX5(-1)) 0.179283 0.154345 1.16574
D(LX6) 1.639583 0.434757 3.771259**
D(LX6(-1)) 1.158397 0.396966 2.918127*
D(@TREND) -0.008378 0.004813 -1.740919
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ABSTRACT

Oil and its derivatives are the main sources of energy in running economic facilities by 96% while
the other 4% are distributed on alternative and renewable energy sources, the excess use of oil and its
derevatives leads to environmental pollution and damaging the public health , in this research we focus on
the study of the factor causin the environmental pollution in Egypt and analyzing it quantitatively by using
co- integration to show co- integration relationship between variables in addition to economic analysis of

the government methods and legislative laws used in the fight agnist pollution and its consequences.

24




