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   Abstract 
Inflation is considered to be a major impediment to the 

development process in most countries since it causes a serious 
damage to the economic and social structure of these countries. 
In order to limit its spread, the behaviour of this variable is 
monitored statistically for the purpose of anticipating and 
limiting its impact on the economic construction of the country. 
In order to analyze its data in Algeria, the Box- Jenkins
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methodology was used to analyze and predict the inflation time series in 
Algeria using data available for the period 1990-2017. The analysis’ 
results showed that the efficient and appropriate model for the series data 
is Auto Regressive Integrated Moving Average model. Forecast inflation 
in Algeria for the period 2018-2027, where predicted values were shown 
in line with the real values. 
key words: inflation, box- jenkins methodology, integrated, auto 
regressive, moving average. 
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