Al JLB

@5 sl 5408 6N AT Gaad ol Sle & o)1 G

AN HRY (S Dl ool oSKdly (WG o5dl

Ao RIS s 843 Il KU WG Kie o0 G
(Ve Bk 0 Gy ) ) ) 55505 ) sl

(7)) — dad) 5ygm — axlind) &) (o



(( Lts Al LS Lagan )] oy Ji5))
Sy s3]
sy o L 1 Tias [5ilS il

ekailly £ Y] Gl aledl Ly )

Al



Y- %
Ay adiify ¢ i) 13 alady b o M) ety Adlag & Yol Sl
OOy i JS Ade Gty M) Sy Gudgy alew / giSall jadilly S
adajy Wy std) dcalay Adial o Ja Lag ldalgiag Lssa (A Gt b (S5
R E1
daaly A0S Byl (ylaged) dnals A0Sa Byl (pa JS AL Gadly
Al gl AiSa By gl iy AiCa Byaly pdlal) Clasia)
LM gead) Analag daig SN A0Sl Byuly ¢ basdld
Liglad agia cidag Gl Lidad) cilapal) 408 3 D)) Liagl Sl
gl iy agliady Wyie) dad) AUS & e lu (e 08 Iy Bala



daanl) Ladla
(s2005-1970) 538l ¢ aguad) b aducail) lily Julady duhal dagdl 13 g5
Jaa Al Ao [t ) e piil) GLEES]y (lagad) (S adiaill alad) o la¥ ) Ad s Ciagy
Jifisal) 3 gl b aducilly il AN (e Sy g 3gal ) Jeasill A e Al

ABe agay Lalie dpan) dxdad L) A Auhall Caw ClaaY) odh G8a3 Jal (g
zisal 3hg Yo g AGld Liad) B adailly Yy A0l L) B adail o Jal) Alyshs
DA 5)suall AL A5 AR(D)
Yo =pu+oY, +e
(slaasdd (@3S al Slgadl) A sdlil) Wjaban (e iyl Ao Juanl) a3 adlg
Aoyl ) craniia) LaS dafal) clily ciag JMA (e dlldg il mgiall £ L) a5 (ha
ABy . Lgaladly dubal) auzaga 5alal Glad Slaay) Jdadll 2 NCSS, Minitab aja
Juaaillge Ayl aladl SUY) J ) Juaal) Jai i ¢ g dsad () Aapa) cranid
¢ Agial) Judlad) Jalas (gl CBl Juall) (awad g aduaill g B3 uilad) gl AU
oualdd) Juaidlly S — uS g @ alal aladialy adodatl) Jalad 4gd af 288 Al Juadlly
. cluagilly @il o ggtal
=1 gt ) Al clags
2 Sl 2 (22005 -1970 ) 8,580 ¢laguad) B adudaill 58 Uad Agall) Abealud) .1
C lgiad) Gy b adanll BILE ad 352
Ayl B8 i) b aduzil) §al Ay zisal il WARIMA (1,1,0) .2
b dhand A i) B Ly 5 0663 Ly Lol L) B sl Lo aald 3
Al D) B adianl) dagd
= YL Al agiy
e Jabady duafd (o Alalsial) ASpaial) cillaugially LA lasiy) 7 dla aladiad .1
pduail) \glag Alish cilgind e ghl) alaiBy)
D OYA (e el addail) (adis o Jand dgalual duabiy Aoy i ciladlal gz lga) .2
) Gaginy cre w3l Gildag L) Flall el aggal) Jy -
Gl Jayy g Agasl) LBl cphagiy ek Gash o8 g UY) dalse yaai-g
- clasilly z YY) ablgay palall



Abstract

This study was conducted to study the analysis of the inflation data
in Sudan for the period from (1970 — 2006) in order to know the general
trend of the inflation in Sudan, and to discover the changes that appeared
on the seris under study, and then reach a model which inflation in Sudan

can be interpreted.

In order to achieve these objectives, the study tended to test the
existence of major hypothesis that in the long-term there is a relation
between the inflation in the current year (Y;) and that of the previous year

(Yt.1) according to the model AR(1) which takes the following formula:
Yo =u+9Y, , +e

The data has been obtained from its secondary sources (Department
of Central Statistics), and then using the descriptive approach according to
category of data. The study also used the NCSS and Minitab for the
statistical analysis to illustrate the phenomenon under study and its

directions.

The study was divided into five chapters; the first chapter was
assigned for general framework of the study, the second chapter deals with
theoretical side of the inflation, the third chapter involves the analyses the
time series, and the fourth chapter was concerned with analyzing the
statistic inflation by using box - Jenkins model, and the fifth chapter

includes conclusions and recommendations.

The study concludes to:



1. Time series for inflation phenomenon was non-stationary with some

extreme values in some years in Sudan.

2. ARIMA (1, 1, 0) Model was found to be the best model that suits

inflame phenomenon in Sudan for the study period.

3. The value of inflation in the last year contributed 63% of the
inflation to the present year.
RECOMMENDATIONS:

1-  The autoregressive integrated moving average models are recommended
for the analysis for economy naira variables in Sudan including the
inflation.

2- Adoption of tax reform and economic policies that reduces
inflation through :

(A) Intensification of investment induces conditions and attraction of
investment capitals.

(B) Renewal of production tarots through the development and
adoption of new technologies.

(C) Linking scientific research with production areas.
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