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The impact of climate change on sustainable development in Algeria
Econometric study using the ARDL model
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Abstract:
This research paper aims to study the impact of climate change on sustainable
development in Algeria during the period 1995-2021 by applying the Bounds
Test method. it was found that there is a co-integration relationship between
the variables of the study. The results of the estimation of the Autoregressive
Distributed Lag model (ARDL), during the short-term relationship indicate a
high speed of adjustment due to the return of the Index of growth rate of per
capita gdp from the short term towards its equilibrium value in the long term,
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as it takes approximately 1.55years. it has been shown that there is a negative
impact of climate change on sustainable development in the long term.
Keywords: Climate Change, Sustainable Development, Greenhouse Gases,
Econometric Study, ARDL model.
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Dependent Variable : D(GDPQG)
Variable Coefficient Std. Error t-Statistic Prob
COINTEQ -0.641810 0.110374 -5.814863 0.0000
D(GDPG(-1)) -0.554902 0.137742 -4.028544 0.0008
D(CO2) 0.103655 0.073558 1.409164 0.1758
D(GFCF) 0.112076 0.029487 3.800881 0.0013
D(GFCF(-1)) -0.059086 0.034066 -1.734465 0.0999
D(FDI) -1.822147 0.604000 -3.016802 0.0074
D(FDI(-1)) -1.651358 0.607811 2716892 0.0141
R-squared 0.861079 F-statistic 18.59505
Adjusted R-squared 0.814772 Prob 0.000001
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