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and Economic growth in Germany
by using the vector auto regression during (1979-2017)
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Abstract:

This study aims to clarify the causal relationship between CO,
emission the consumption of fossil and renewable energy sources in
Germany using the vector auto regression model (VAR) during the period
1970-2017

The results show that Germany has double energy consumption, due
to the recorded decrease in CO, emission in the medium and long term as a
result of the shift towards the consumption of renewable energy sources,
and this has negatively affected the per capita GDP from the first year,
despite the relationship Positive with fossil energy consumption.
Keywords: energy consumption, per capita GDP, CO, emission, VAR
JEL Classification Codes : C520, Q210, Q320, Q410
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Null Hypothesis: F-Statistic Prob.

LOGCEF does not Granger Cause LOGCO?2 4.36630 0.0425
LOGCO2 does not Granger Cause LOGCEF 7.84646 0.0075
LOGCER does not Granger Cause LOGCO?2 2.33325 0.1338
LOGCO?2 does not Granger Cause LOGCER 9.22611 0.0040
LOGPIBH does not Granger Cause LOGCO2 11.7363 0.0013
LOGCO2 does not Granger Cause LOGPIBH 0.07121 0.7908
LOGCER does not Granger Cause LOGCEF 10.3934 0.0024
LOGCEF does not Granger Cause LOGCER 0.63819 0.4287
LOGPIBH does not Granger Cause LOGCEF 12.8155 0.0009
LOGCEF does not Granger Cause LOGPIBH 0.06486 0.8002
LOGPIBH does not Granger Cause LOGCER 5.24438 0.0269
LOGCER does not Granger Cause LOGPIBH 0.36039 0.5514
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LOGCO2 = 0.2296*LOGCO2(-1) - 0.0155*LOGCER (-1) + 0.3784*LOGCEF (-1)
[0.8022] [-2.4307] [ 1.4083]
—0.0563*LOGPIBH (-1) + 1.5849
[-3.3843] [ 4.0664]

W ) e s m3sedl e D ey
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R-squared 0.964649
Adjusted R-squared 0.961283
Durbin-Watson stat 2.328619
F-statistic 286.5238
Prob(F-statistic) 0.000000
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SN ekl aygdl gl 15 Jgund!
VAR ResidualNormality Tests
Orthogonalization: Cholesky (Lutkepohl)
Null Hypothesis: residuals are multivariate normal
Included observations: 47

Component Jarque-Bera Df Prob.

1 0.144051 2 0.9305
2 388.2311 2 0.0000
3 0.302697 2 0.8595
4 0.557424 2 0.7568
Joint 389.2353 8 0.0000
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Lags Q-Stat Prob.* Adj Q-Stat Prob.* Df
1 13.75008 --- 14.04900 -—- -—-
2 31.35666 0.0121 32.43809 0.0088 16
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