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X1 Jaiall jpaiall

X2 fad xiall

X3 i e

X4 el jusidll

XS S~~.~ n " ‘e “

.@y&\ clill Glily sacd ) 13l caal) dlae) (e 2 daaad/
A1 i) gaan of e S 23 E-Views dglasy) aall zaliy alaiul VAR #3ga il
Non-sgiedll e &ieill Judadl of Goulidl)l doba®¥) clud) e Cus (e Jdaill
5asall o Ll G Btisall ye il (Y @lldg (5aS5e e g 4y il ) s daac Stationary
VAR z3sai 538 &dgise Glaa Jal (e i ¢(2021 ccaill) dishall gaall Lo Wil (s )
AR lodl it JUI Joasd) (g oz dsaill Claia Jhfid Gand cang (Algiedl) Dbl adlls ol
(1 &, 3ak xa))) Roots Table

5 Jsaall
Dpbia) JLas) PIS e VAR zisei il 5018 L3y AR Roots Table s/ it
ROOT MODULUS
0.988650 * 0.988650
-0.504639 - 0.767463i *0.918510
20.504639 + 0.767463i *0.918510
-0.878467 * (.878467
0.006550 - 0.279266i *0.279343
0.006550 + 0.279266i *0.279343

) By VAR G 85 Nl g i gl 5 g oy s a3 U

E-Views 10 galiy cla e ) 13l Gaald) slae) (g 2 sdeaal/

Bl LY udu e sag cBansll 8553 2 )la ks Hda 20 Y a3l ) AR Roots Table jlaal il s
Sl JSE Bla e @l ly Sa WS bl ahaad dphiay) sy VAR ziss gl
(2 5219

s i Sy el e S A0 gl 05 Cama ¢ el A/ eUaiy) 8538 Jsla aans (S LS
Glaglaa Ao Joumall (59 pall (10 AUACED Caiatl (A cUaiY) Jolal anilin yi2 LA el)a) die Sjaatia
2 5 clalall dn il (3 ol Jualdl) Jolal adY) aallé diajl) dldadl & cUady) canif Jon i

-(Ahmad et al., 2016) dsindl bl o Jalais W) Cus cdi
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«(2017 «sl)) LR, FPE, AIC, SC, HQ :dahiis e dusad aladialy JiaY) elady) Jola lad)

5» e Ao Sl pa Al lae IS daag o a3l Jealdl) Joh jLasY JiaY) aad) adiag
578 o Leman Cilag lly colbail)) JLa3) Lulee goes e sliy elbai) il 30a5 239 <y eaagall
calgally W) cBasly duia) gad 231 Bygpin M Aesedll ulaall e Cus rdgaill (8 il div clby)
paay sladY) e las) s JE Jgaad) g N g g agall Judiy Caaldl o8 QN (2012

(3 GAL\ CA\J) c-U::,I:}]\ §)3§

6 Jsal
sl 4 el i
Lag LogL LR FPE AIC SC HQ
0 -39.83526 NA 0.559206 7.833608 8.518313 7.770226
1 17.73685 49.34752%* 0.000785* 0.894735%* 1.990262* 0.793324%*

* 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

HQ: Hannan-Quinn information criterion

E-Views 10 galip cilajia 15500 bl o] G 2 uteaal)

il Je il Julasll il Gl E-Views 10 ddbasy) malull dojs aladiul VAR #3ga jaaiing

: Skl
(55
7 Jod)
sl Slpndiy VAR e dbleo il
3Y 2Y Y1 ol Lan
T 2 Fa— P — — — &) yadiall
L) o Jalzall 4028 LA a8 Jalzall 4038 L) A Jalzall 4038
-4.049 -0.35 0.130 +0.73 -1.175 - 69.46 X1
3.893 +0.02 1.901 +0.08 3.909 +10.49 2X
0.564 +0.000 -0.332 -0.02 4.122 +8.82 3X
- 15.52 -0.61 0.467 -0.55 -0.500 - 87.90 4X
3.204 +0.08 0.561 - +0.01 5.815 +153.9 5X
0.99 0.99 0.99 R?
0.99 0.95 0.99 Adj. R*
1495.196 24.89062 3109.147 F L3 asb

E-Views 10 galin Glajia ) 130 Ealll slae) e 1 taalf
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2 Galdll 1 Galal)
Inverse Roots of AR Characteristic Polynomial Roots of Characteristic Polynomial
5 Endogenous variables: Y1 Y2 Y3
Exogenous variables: C X1 X2 X3 X4 X5
0- Lag specification: 1 2
0.5 | Root Modulus
0 - . ) 0.988650 0.988650
' -0.504639 - 0.767463i 0.918510
- I -0.504639 + 0.7674631i 0.918510
' -0.878467 | 0.878467
0 . 0.006550 - 0.279266i 0.279343
1 0.006550 +0.279266i | 0.279343
- 5 [ [ T [ [ 1 1 1 1
15 10 05 00 05 10 15 No root lies outside the unit circle.
VAR satisfies the stability condition.
E-views software : juaal E-views software : juaal

3 Galdl)
IVAR Lag Order Selection Criteria
Endogenous variables: Y1 Y2 Y3
Exogenous variables: X1 X2 X3 X4 X5
Sample: 2000 2020
Included observations: 14
Lag LogL LR FPE AIC SC HQ
0 -39.83526 NA 0.559206 7.833608 8.518313 7.770226
49.34752 0.000785 0.894735 1.990262 0.793324
1 17.73685 * * * * *

* 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

HQ: Hannan-Quinn information criterion

E-views software : juaall

DAl 385 aeny e glaall S 50 eyl 2024 sds - (3) 23a)) - 3 dlaa - peae 8 Aaladl il 44 5al) dlall



BURPRE PRI [ S-S WO W CRWEES I - oy 122

Estimation Proc:

LS(NOCONST) 12 Y1 Y2 Y3 @ X1 X2 X3 X4 X5

VAR Model:

Y1 =C(1L,1)*Y1(-1) + C(1,2)*Y1(-2) + C(1,3)*¥Y2(-1) + C(1,4)*Y2(-2) + C(1,5)*Y3(-1) + C(1,6)*Y3(-2) + C(1,7)*X1
+C(1,8)¥X2 + C(1,9)¥X3 + C(1,10)%X4 + C(1,11)*X5

Y2 = CQ2,1)*Y1(-1) + C(2,2)¥Y 1(-2) + C(2,3)¥Y2(-1) + C(2,4)¥Y2(-2) + C(2,5)*Y3(-1) + C(2,6)¥Y3(-2) + C(2,7)*X1
+C(2,8)¥X2 + C(2,9)¥X3 + C(2,10)¥X4 + C(2,11)*X5

Y3 = C3,1)*Y1(-1) + C(3,2)*Y1(-2) + C(3,3)¥Y2(-1) + C(3,4)*Y2(-2) + C(3,5)*Y3(-1) + C(3,6)*Y3(-2) + C(3,7)*X1
+C(3,8)¥X2 + C(3,9)¥X3 + C(3,10)*X4 + C(3,11)*X5

VAR Model - Substituted Coefficients:

Y1=10.555518330384*Y1(-1) + 0.311963348037*Y1(-2) - 108.701328417*Y2(-1) + 84.658943204*Y2(-2) +
325.722325143*Y3(-1) + 380.129302249*Y3(-2) - 69.4638309964*X1 + 10.4948924949*X2 + 8.82515705523*X3 -
87.9081177641*X4 + 153.972524422*X5

Y2 =0.00304745881012*Y1(-1) - 0.00201935710497*Y 1(-2) + 0.516798762694*Y2(-1) + 0.504751216586*Y2(-2) -
0.0239467425249%Y3(-1) - 2.68465499687*Y3(-2) + 0.730231112905*X1 + 0.0833037339347*X2 -
0.0295757964485%X3 - 0.551262536203*X4 + 0.0134676453588*X5

Y3 =4.17662210235e-05*Y1(-1) + 0.000180055656197*Y 1(-2) - 0.0272836557044*Y2(-1) + 0.0559840735169*Y2(-
2)-0.102290270084*Y3(-1) + 0.110620452606*Y3(-2) - 0.359465850038*X1 + 0.0233938361097*X2 +
0.000954334966237*X3 - 0.611656588783*X4 + 0.0892473070601*X5

5 gald)
Vector Autoregression Estimates
Sample (adjusted): 2002 2014 |
Included observations: 13 after adjustments
Standard errors in () & t-statistics in [ ]
Y1 Y2 Y3
YI1(-1) 0.257563 -0.000936 -0.000122

(0.12669) | (0.00306) | (0.00013)
[2.03304] |[-0.30640] |[-0.91087]

Y1(2) 0.518018 | 0.000736 | 0.000294
(0.11009) | (0.00266) | (0.00012)
[4.70526] |[0.27703] |[2.51303]

Y2(-1) 2274049 |-1.070321  |-0.092717
(41.4832) | (1.00065) | (0.04403)
[-5.48186] |[-1.06963] |[-2.10586]

Y2(-2) 2735724 |-0.992955  |-0.005763
(39.5123) [ (0.95310) | (0.04194)
[-0.69237] |[-1.04181] |[-0.13741]

Y3(-1) 3784299 | 0.680776  |-0.073236
(60.9579) | (1.47041) | (0.06470)
[6.20805] |[0.46298] |[-1.13199]
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Y3(-2) 587.8327 | 0.092432 | 0.225113
(93.8722) | (2.26436) | (0.09963)
[ 6.26206] |[0.04082] |[ 2.25948]

C 1485781 198.6555 | 8.190059
(4574.66) | (110.349) | (4.85528)
[3.24785] |[ 1.80025] |[ 1.68684]

X1 -103.4238 | 0276171 |-0.378186
(87.9903) | (2.12248) | (0.09339)
[-1.17540] |[0.13012] |[-4.04963]

X2 34.82365 | 0.408590 | 0.036805
(8.90729) | (0.21486) | (0.00945)
[3.90957] |[ 1.90166] |[ 3.89315]

X3 9.634147  |-0.018759 | 0.001400
(2.33686) | (0.05637) | (0.00248)
[4.12269] |[-0.33279] |[ 0.56458]

X4 ~17.38080 | 0.391719  |-0.572780
(34.7515) | (0.83827) | (0.03688)
[-0.50015] |[0.46730] |[-15.5296]

X5 130.2727  |-0.303410 | 0.076183
(22.4028) | (0.54039) | (0.02378)
[5.81502] |[-0.56146] |[ 3.20407]

R-squared 0.999971 0.996361 0.999939
Adj. R-squared 0.999649 0.956331 0.999270
Sum sq. resids 32.17839 0.018723 3.62E-05
S.E. equation 5.672600 0.136833 0.006021
F-statistic 3109.147 24.89062 1495.196
Log likelihood -24.33745 24.08290 64.68943
Akaike AIC 5.590377 -1.858907 -8.106066
Schwarz SC 6.111868 -1.337415 -7.584575
Mean dependent 3007.308 69.33077 2.140000
S.D. dependent 302.8411 0.654796 0.222898
Determinant resid covariance (dof

adj.) 0.000000

Determinant resid covariance 0.000000

T
I

E-views software : juaall
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Green Economy as A Mechanism to Promote Sustainable
Development in Egypt

Abstract

The green economy has become increasingly important for both developed and developing countries
in recent years. It plays a vital role in conserving natural resources and achieving sustainable
development goals while helping reduce waste, pollution, and greenhouse gas emissions. This study
explores how the green economy contributes to sustainable development in Egypt. The researcher
used descriptive-analytical and quantitative approaches, employing the vector autoregression (VAR)
model. Various indicators of the green economy, such as forest resource revenues, value added in the
agricultural sector, total revenues from natural resources, renewable energy, combustible waste, and
annual withdrawals of fresh water for industrial purposes, were tested in relation to sustainable
development in Egypt across economic, social, and environmental dimensions from 2000 to 2020,
based on available data and statistics. The study found a significant statistical relationship between
green economy indicators and the economic and environmental dimensions of sustainable
development in Egypt, but no statistically significant relationship with the social dimension of

sustainable development in Egypt.

Keywords: Green economy, sustainable development, Egypt



