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                                      Abstract  

 

 

 The aim of this Research is to the future trends of Inflation rates in Sudan. the 

problem of Research is to determine the variables affecting the Phenomenon of 

Inflation rates, and the direction of influence The Hypothesis of this Research is that: 

There is a statistically significant relation between Inflation rates, and the variable: 

Government Development spending, Exchange rate, and Money supply.  

The Research used descriptivemethodology, and Econometrics methodology.  

The Research reached several results, The most important of which are: there is a 

cointegration between Inflation rates, and the factors affecting it, that is, there is a 

balance relation in the long term.   

-There is a significant relation between Inflation rates, and the variables  

represented by Government Development spending, Exchange rate and Money 

supply.  

The future trends of Inflation rates, based on The estimated model output are:  

-The inverse relation between Inflation rates, and Government Development spending.  

-The reverse relation between Inflation rates, and the Exchange rate.  

-The money supply has week effect on Inflation rates.   

The Research recommends:   

Increasing Government Development spending, and toadopt policies that will  

improve and stabilize the Exchange rate.   
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6-2 إَاع انتعخى 24  

7-2 الاثاس انُاتجت عٍ انتعخى   

  التضخن في السٌداى: الفصل الثالث

  يمذيت 38

1-3 اسباب انتعخى فً انسٕداٌ 39  

2-3 اثاس انتعخى عهى الالتصاد انسٕداًَ 49  

1-2-3 الاثاس الالتصادٌت 49  

2-2-3 الاثاس الاجتًاعٍت 53  

3-3 انعٕايم انًؤثشة عهى انتعخى فً انسٕداٌ 54  

4-3 سٍاساث علاج انتعخى 56  

  التحليل الاحصائي: الرابعالفصل 

  انًمذيت 60

 1-4 انًُٕرج الالتصادي 60

2-4 تٕصٍف انًُٕرج 61  

3-4 فحص انبٍاَاث 63  

4-4 اختباس استمشاس انسلاسم انضيٍُت نًتغٍشاث انًُٕرج 63  

5-4 انخصائص الاحصائٍت نصفت انسكٌٕ 64  

1-5-4 اختباس جزٔس انٕحذة 65  

2-5-4 اختباس انتكايم انًشتشن 66  



10 
 

  يفٕٓو انتكايم انًشتشن 66

6-4 تمذٌش انًُٕرج 68  

7-4 تمٍٍى َتائج انتمذٌش ٔفماً نهًعٍاس الالتصادي ٔالاحصائً ٔانمٍاسً 69  

8-4 اختباس يمذسة انًُٕرج عهى انتُبؤ 72  

9-4 يُالشت انفشظٍاث 74  

   انُتائج ٔانتٕصٍاث 75

  انُتائج 75

  انتٕصٍاث 76

  بحٕث يمتشحّ 77

  لائًت انًشاجع 78

  انًلاحك 83

 



11 
 

 1-3 (2016-1989)بٍاَاث انتعخى ٔعشض انُمٕد  41

 2-3 بٍاَاث الاَفاق انحكٕيً ٔانتعخى 44

 3-3 (2016-2000)انًٍضاٌ انتجاسي خلال انفتشة 65

 1-4 َتائج اختباس جزس انٕحذة نًتغٍشاث انًُٕرج 65

 2-4 َتائج اختٍاس جْٕايسٌٕ نهتكايم انًشتشن  67

 3-4 َتائج يعادنت تمذٌش انًُٕرج 68

 4-4  اسش–َتائج اختباس  70

 5-4 َتائج اختباس يشكهت الاستباغ انخطً 71

 6-4 َتائج اختباس يعايم ثاٌم 72

 7-4 َتائج انمٍى انتُبؤٌت نًتغٍشاث انذساست 73

 

 

 

 



12 
 



13 
 



14 
 

 

 



15 
 



16 
 

β β β β



17 
 



18 
 



19 
 



20 
 

 

 



21 
 

 

 

 

 



22 
 



23 
 

 



24 
 



25 
 



26 
 

 

 



27 
 



28 
 



29 
 

 



30 
 



31 
 



32 
 



33 
 



34 
 



35 
 

 

 



36 
 



37 
 



38 
 

 



39 
 



40 
 



41 
 



42 
 



43 
 

 



44 
 

 

 

 



45 
 

 



46 
 



47 
 

 



48 
 

 



49 
 

 

 



50 
 



51 
 



52 
 



53 
 



54 
 

 



55 
 



56 
 



57 
 



58 
 



59 
 



60 
 

 



61 
 



62 
 



63 
 

 



64 
 

 

 



65 
 

 

 

 

 

 

 

 



66 
 

 



67 
 



68 
 



69 
 

-10,000,000

-5,000,000

0

5,000,000

10,000,000

15,000,000

2007 2008 2009 2010 2011 2012 2013 2014 2015 2016

Chart Title

جًانً انصادساث

إجًانً انٕاسداث

انًٍضاٌ انتجاسي



70 
 



71 
 



72 
 

 



73 
 

 

 

 

 



74 
 



75 
 

 

 

 



76 
 



77 
 

 

 

 

 

 

 

 

 



78 
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Heteroskedasticity Test: ARCH   

     
     

F-statistic 

0.01303

8 
Prob. F(1,25) 

0.9100 

Obs*R-squared 

0.01407

4 
Prob. Chi-
Square(1) 

0.9056 

     
       

  
 

Test Equation: 
  

 

Dependent Variable: RESID^2  
 

Method: Least Squares  
 

Date: 09/25/18   Time: 15:08  
 

Sample (adjusted): 1990 2016  
 

Included observations: 27 after adjustments 
 

     
     

Variable 

Coefficie

nt 
Std. 
Error t-Statistic 

Prob. 

     
     

C 

563.354

9 
211.6997 2.661104 

0.0134 

RESID^2(-1) 

-

0.02294

2 
0.200920 

-
0.114185 

0.9100 

     
     

R-squared 

0.00052

1 
Mean dependent 

var 

550.41

79 

Adjusted R-

squared 

-

0.03945

8 
S.D. dependent 

var 

911.42

12 
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S.E. of 

regression 

929.228

7 

Akaike info 

criterion 

16.577

77 

Sum squared 
resid 

2158664
8 Schwarz criterion 

16.673
76 

Log likelihood 

-
221.799

9 
Hannan-Quinn 

criter. 
16.606

32 

F-statistic 
0.01303

8 Durbin-Watson stat 
1.9791

67 

Prob(F-statistic) 
0.91000

3    
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Root Mean Squared Error 23.38641

Mean Absolute Error      18.39324

Mean Abs. Percent Error 82.49580

Theil Inequality Coefficient 0.211732

     Bias Proportion         0.000000

     Variance Proportion  0.098202

     Covariance Proportion  0.901798

Theil U2 Coefficient         2.649727

Symmetric MAPE             61.43446
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