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i Abstract: '
The study aimed to test the effectiveness of applying the Bos-jenkins model in time which the size and value of
i GDP in sudan ,the problem of the study was represented in the question of the extent to which bos- Jenkins models
i can be adopted in analyzing the time series of the variable GDP in sudan during the period 2010-2021 and
i predicting it until the year 2030, the study used analytical prediction of the Bos-jenkins methodology , as it is the :
i basic approach for this study , among the most important finding of the study : the ARIMA model is the best as it :
i was characterized by high ability in predicting and anticipating future GDP values, it turns out that the values :
i estimated by the Bos-jenkins of the GDP are the somewhat close to the real values and can be used to predict the :
i variable in the future :
Keywords: : Gross Domestic Product - Bos-jenkins - the ARIMA model.
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14.672 33.662.7 8.4 22000
16.256 40.658.6 6.4 22001
17.232 47.756.1 6.7 22002
18.316 55.733.8 6.1 22003
19.257 68.721.4 6.4 22004
20.344 85.707.1 8.7 22005
22.353 98.718.8 10.4 22006
24.158 114.017.5 8.3 22007
26.032 127.746.9 7.8 2008
28.110 141.707.3 6.1 22009
29.300 162.204.0 5.5 22010
27.000 186.689.9 5.1 22011
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280690 294.630.2 4.4 22013
290411 475.827.8 2.7 22014
304659 582.936.71 4.3 22015
346200 693.514.0 4.9 22016
773,467,7 35,900,000 3.5 2017
1,228,967,3 37,900,000 5.2 2018
1,950,330,2 36,200,000 13 2019
3,974,714,5 35,600,000 1,6 2020
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Date: 07/16/22 Time: 14:26

Sample: 1993 2020

Included observations: 27

Q-statistic probabilities adjusted for 1 ARMA term

Prob Q-Stat PAC AC Partial Correlation ~ Autocorrelation
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Forecast sample: 2020 2030
Included observations: 11
Root Mean Squared Error 1316336.

Mean Absolute Error 1316336.
Mean Abs. Percent Error 33.11774
;;;;;;;;;;;;;;;; Theil Inequality Coefficient 0.198450
i Bias Proportion 1.000000
\\\\\\\\\\\\\ Variance Proportion NA
Covariance Proportion NA
. . . . . . . . . Theil U2 Coefficient NA
20 21 22 23 24 25 26 27 28 29 30 Symm etric MAPE 39.68995
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