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Abstract

Inflation has become a threats that pose a significance impediment to
the development process in most countries and that because it causes
serious damage to the economic and social structure of those countries .
To reduce the spread of this tracking is done for the purpose of changing
the behavior of a statistical expectation and caution to minimize its
impact on the economics of the country. For this variable data analysis
was used the (Box - Jenkins) methodology in analyzing time series and
forecasting inflation size in Sudan.

Data used were available in the period 1978 until 2011.

The researcher had adopted some hypotheses for this research, the
most important of with are:

1- The time series of inflation suffers from the problem of non stationary
because of the presence of unit root.

2- The current value of inflation depends on the previous values
(principle of auto regressive).

Descriptive method has been used to enable researcher to chose these
hypotheses. Thereafter, analytic method standing on (ARIMA) has also
used. There on, some results have been reached among the most
significant of which validation of these hypotheses. Also actual data of
unstable sequence have been used for other considerations. It has been
found that the convenient model for describing series is:

YVi= 38.794 + 0.627yt_2 + 0.610Ut_1

The most important recommendation that have been reached is the
necessity of developing the suggested model to make use of it and set
future plans.
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