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The impact of Inflation on the volume of investment deposits in Sudan during
the period 2010-2019
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Abstract :

The study aimed to know the effect of the change in the money supply on the macroeconomic
variables in Sudan , using annual time series data during the period (2010- 2019). The study used a
multiple linear regression model and estimating the equation by the method of ordinary least
squares, The time series were tested by Dickey- Feller and Phillips test , And the Johansson test to
analyze the relationship between the study variables. The study used the descriptive analytical
approach and the econometric approach Eviews(9). and one of the most important results there is
an inverse relationship between inflation and investment deposit , the coefficient of determination
in the model is 0.81%, That means that the independent variables explains the change that
occurred to the dependent variable by 81% ,An increase in inflation by 1% leads to a decrease in
deposits by 15.9%, 10.1% . The most important recommendations were the study and follow- up
of inflation rates by commercial banks, as one of the main factors affecting the decision to

deposit.

Keywords: Inflation, Investment deposits, Commercial banks.
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Null Hypothesis: INFL has a unit root

Exogenous: Constant

Lag Length: 0 (Automatic - based on SIC, maxlag=(0)

Prob.* | t-Statistic

0.4503 | -1.583001 |Augmented Dickey-Fuller test statistic

-4.420595 1% level [Test critical values:
-3.259808 5% level
-2.771129 10% level
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Null Hypothesis: INVES1 has a unit root

Exogenous:

Constant

Lag Length: 0 (Automatic - based on SIC, maxlag=0)

Prob.* t-Statistic
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0.3254 -1.879825 |Augmented Dickey-Fuller test statistic

-4.420595 1% level [Test critical values:
-3.259808 5% level
-2.771129 10% level
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Null Hypothesis: INVES2 has a unit root

Exogenous: Constant

Lag Length: 0 (Automatic - based on SIC, maxlag=0)

Prob.* t-Statistic

0.3769 | -1.751562 Augmented Dickey-Fuller test statistic

-4.420595 1% level [Test critical values:
-3.259808 5% level
-2.771129 10% level
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Null Hypothesis: INVES3 has a unit root
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