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Abstract:
The study aimed to test the causal

relationship  between tourism, CO2
emissions and economic growth in
Brazil during the period (1995-2018),
using the Granger causality proposed by
Toda and Yamamoto (1995).

The study concluded that there is a long-
term, unidirectional linear causality
extending from  carbon  dioxide
emissions to tourism, to economic
growth, and the existence of a long-term,
bidirectional linear causality between
economic growth and tourism in Brazil.

Keywords: Tourism sector; CO2
Emissions; Economic Growth; Brazilian
Economy.
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UNIT ROOT TEST RESULTS TABLE (PP)
Null Hypothesis: the vanable has a unit root

At Level
TR cO EG
With Constant t-Statistic -2.2089 -1.7281 -2.9837
Prob. 07773 O.4740 o.0400
no no =
With Constant & Trend t-Statistic -2 7477 -1.2007 -3.0445
Prod. 0.2205 0.8878 0. 1259
no no no
Without Constant & Trend t-Statistic 1.0654 0.7367 -2.3694
Prob. 0.9243 0.8720 o.0780
no no ==
At First Difference
d(TR) di{co) d(EG)
With Constant t-Statistic -3.3717 -3.2501 -3.2108
Prob. 00745 a2.0202 00777
With Constant & Trend t-Statistic -3.4217 -3.2508 -3.2024
Prob. 00546 20646 00738
Without Constant & Trend t-Statistic -3.2449 -3.2231 -3.3280
Prod. 0.0074 2.0075 a.0077

Notes:

a: (")significant at the 10%,; (*™)Significant at the 5%, () Significant at the 1% and (no) Mot Significant
b: Lag Length based on SIC

o Probability based on MacKinnon (1996) one-sided p-values.

This Result is The OQut-Put of Program Has Developed By:
Dr. Imadeddin AlMosabbeh

College of Business and Fconomics

Qassim Universitv-KSA
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¢ s "
VAR Lag Order Selection Criteria

Endogenous variables: EG CO TR

Exogenous variables: C

Date: 1120022 Time: 19:25

Sample: 199501 201804

Included observations: 88

Lag LogL LR FFE AlC SC HQ
u} -1145135 MA 43156870 26.093298 2617844 2612801
1 -7¥21.8081 808.1699 3512253 16.67746 1701527 16.81355
2 -508.4894 2927003 33.82599 12.02385 1262503 1227202
3 -451.13280 101.6684 1129411 10.93495 11. 77950 11.27520
4 -447 0153 T.027407 12663225 11.04580 1214371 11.48812
5 -441.8535 5.446566 13.89692 11.13303 12.48431 11.67743
5] -343.8871 153.6291 1.855494 2111070 1071571 9.¥57539
7 -292 2096 T¥.51625* 0711751 8141127 9.999129* B.889669%
a8 -282 4066 14 02605 0709965 8122878 1023424 8.973494

*indicates lag order selected by the criterion
LR: sequential modified LR test statistic (each test at 5% level)
FPE: Final prediction error
AIC: Akaike information criterion
SC: Schwarz information criterion
S HQ: Hannan-Quinn information criterion

(Yamamoto & Toda, 1995) duw jLas| @l 3 0, 3=l -

WaAR Granger CausalitywBlock Exogeneity Wald Tests
Crate: 11/20022 Time: 20:08

Sample: 199501 2018C4

Included observations: 88

Dependent variable: TR

Excluded Chi-=q df Prob.
O 45 99862 T 0. 0000
EG 54 25948 T O.0000
A0 50 FA4014 14 0. 0000

Dependent variable: 0O

Excluded Chi-=q df Prob.
TR 10.88615 T 0. 14327
EG 11. 78618 Eil 0.1078
A0 AT . 28074 14 0.2415

Dependent variable: EG

Excluded Chi-=q df Prob.
TR 12.58901 T 0.0823
O 29 45907 Eil 0.0001
A0 11 ——

Tes=st statistics not available for lag coefliicients with restrictions
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