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ABSTRACT

The Usual Econometrics Problems that encounter the
Sudanese Economy at its macroeconomics level is the subject
of this study. They are namely the Multi-co-linearity,
autocorrelation, heteroscidasticity, the specification problem and
the identification problem at simultaneous equations.

Multi-co-linearity is the main concern of this study that covers
by chapter one.

The study covers the period 1976-2005 through an econometrics
model of GDP from chapter two.

It includes one identity and five behavioral equations on
specification the model through chapter three.

Used econometrics methods by chapter four to detect and
address the problems. Time series analyses have been used to
check and correct for non stationery and other time series
problems. Equations of the model found to be over identified
and hence two stage lest square method has been used.

A milled and harmless multi-co-linearity has been detected. A
problem of autocorrelation found and it has been addressed.
Test as well showed no existence of spurious equations.

At fife one the model capability for forecasting has been tested

and proved efficient. Recommendations have been reached on



different aspects depending on the results of the study, and through
specialized recommendations, and general recommendations.
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