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Abstract:
This study aims to analyze the monthly data of inflation rates

in Algeria during the extended period from 01/2013 to 01/2020 with

85 views using the seasonal time series models. By applying the
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Box—Jenkins method, the results indicated that the appropriate model

for representing the data of the phenomenon under study was the
double seasonal model, SARIMA (3, 0, 7)x(1, 1, 2);,. The validity of
this model in addition to its effectiveness in short-term forecasting
were confirmed. Finally, the monthly inflation rates for the period
02-2020 to 12-2021 were forecast.

Keywords: Inflation; Box—Jenkins; Double seasonal model.
JEL Classification Codes: C32, E31, E32.
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t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -5.967438 0.0000
Test critical values: 1% level -2.5979329
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