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ABSTRACT 

 

Estimation of Import Demand Function: The Case of Turkey 1989-2015 

Can APAYDIN 

 

Dokuz Eylul University 

Graduate School of Social Sciences 

Department of Economics 

Economics Program 

 

The aim of this study is to estimate import demand function of Turkey 

with ARDL bound testing method and by means of elasticities. Time series that 

are used in this study are import, gross domestic product and real effective 

exchange rate, which are obtainedfrom database of the OECD, WB and FRED. 

These series are annual that includes between 1989 and 2015. At the end of the 

study, cointegration have been determined among import, gross domestic 

product and real effective exchange rate. Besides, as it is expected, income 

elasticity of import have been calculated as positive and real exchange rate 

elasticity of import as negative.  

In the first chapter of this study, foreign trade theories have been 

explained; development of the foreign trade have been evaluated in the world 

and Turkey. In the following chapter, by giving an information about foreign 

trade, empirical literature has been reviewed. In the third chapter of this study, 

method and findings have been revealed. 

 

Keywords: ARDL Bound Test, Cointegration, Import Demand Function. 
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 (e)   

. Bir  

(ithalat   ihracat). 

ithalat ve ihracat  

iktisat teorisinde . Bu fonksiyon  

ve fonksiyon parametreleri  

e sahiptirler. 
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sermayenin de serbest 
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reelboyutunda 
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 VE  

 

1.1. D  

 

 ve 

hizmet 

makta; 

 kadar  

 

 

 

 

1.1.1.  

  

 

 

 

1.1.1.1. Merkantilizm 

 

iktirilmesi gerek  . Bulyonizm 

olmayabilir. 

umdur



4 

 

e yasaklar 

lere 

mamul mal  

da Bu s  acak en 

ise emektir. O halde g

1
 

 

1.1.1.2. Fizyokrasi 

 

n 

 

Bu durumda t

ise 

2
 

 

1.1.2. Ticaret Teorileri 

 

Fizyokrasi ile 

klasikler bu 

abilen 

                                                 

1
 

2012, ss. 7-8. 

2
 Acar, ss. 11-14. 
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Mutlak T K

Teorisidir. 

 

1.1.2.1.  

 

bir 

. retim 

 nda 

.  

kimi Bu avantaj suni olarak 

irrasyonel 

. 

 

aliyeti de 

3
 

-

                                                 

3
 Adam Smith, An Inquiry into the Nature and Causes of the Wealth of Nations, Glaskow, 1776, ss. 

457-458. 



6 

 

denmesinin nedeni ise 

4
 

 

1.1.2.2.  

 

yani 

5
 

eorisi

lem lerinticaret 

etmektedir. Bununla birlikte 

 bir model 

6
 

 

 

 

Neoklasik teoride  

. Bu teori, 

                                                 

4
  

2003, s. 17. 

5
 David Ricardo, On the Principles of Political Economy and Taxation, London, 1817, ss. 87-89. 

6
 , s. 41. 
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her iki teoride de  savunuld bu iki teori 

ideolojik 

  

, Stolper- m  Teoremi ve Rybczynski 

. 

 

1.1.3.1.  

 

 maliyetlerindeki 

 

Bu teori e

7
 Daha sonra 

Heckscher-Ohlin Teorisi eori, 

 iseler o fakt  

 olarak   leri ve leri 

. 

, 

m 

8
 

Leontief, Heckscher-

BD ekonomisi   -

-
9
 Bu 

Fakat bu 

a (1947)  

                                                 

7
 

Cilt: 21, 1919, ss. 1-32. 

8
 Bertil Ohlin, International and Interregional Trade, Harvard University Press, 1933. 

9
 ction and Foreign Trade: The American Capital Position Re-

-349. 



8 

 

1

10
  

.  

 

1.1.3.2  

 

Heckscher-

 

. 

 

1.1.3.3. Stolper-  Teoremi 

 

Stolper-Samuelson Gelir  

 

 artmakta, az olan 

geliri, 
11

 

 

1.1.3.4. Rybczynski Teoremi 

 

Rybczynski Teoremi, i

in artaca   

y .
12

 

 

                                                 

10
  

-407. 

11
 

-73. 

12
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1.1.4.  

 

bahsedilen 

 

 

 

1.1.4.1.  

 

 

13
 

14
 

 

1.1.4.2.  

 

. Ancak mal ucuz emek ve 

dan  

tmektedir

yoluy tmektedirler

                                                 

13
 

-294. 

14
 http://www.cihandura.com/arsiv/akademik-yazilar/693.html, 

 



10 

 

ler na sahip olma

gelmektedir.
15

 

niteliktedir. -

16
 

 

1.1.4.3.  

 

p 

makta tmektedir

  

.
17

 

 

1.1.4.4. Tercihlerde Benzerlik Teorisi 

 

Tercihlerde benzerlik teorisinin  

  ya da 

makta 

                                                 

15
 

-341. 

16
William Gruber, Dileep Mehta ve RaymondVemon

-

37. 

17

Produc -207. 



11 

 

ve

den mekte ve mal 

.
18

 

 

1.1.4.5. Ekonomileri Teorisi 

 

 

, olarak 

 

rol 

 , 

olabilmektedirler.
19

 

 

1.1.4.6.  

 

rojen) 

 firmalar 

 

                                                 

18
 Steffan Burenstam Linder, An Essay on Trade and Transformation, John Wiley and Sons, Inc., 

Uppsala, 1961, ss. 7-167. 

19
 



12 

 

lerin .
20

 

 

1.1.4.7.  

 

-

lmektedir

 

kurularak lojistik maliyetlerini aza

. Lojistik 

maliyetler de edilmemelidir. Zira 

durumdur.
21

 

 

1.2.  

 

 

 

 

                                                 

20
Trade in the Presence of Product Differentiation, Economies of 

305-340. 

21
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1.2.1.  

 

 13,06 iken 2014 

%

%

 

%0,56 

%

% %12,47 

ile ikinci, Hong Kong % -2014 

%

% %

% -2014 ithalata 

%489.739 ile 

%56.340 iken, 

 %

% %  
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Tablo 1:  

 

  

1948 2014 

YBBO     

(%) 

TBO   

(%) (Milyar 

$) 

Pay   

(%) 

   

(Milyar 

$) 

Pay   

(%) 

1 ABD 8,1 13,06 2.413 12,64 8,87 29.685 

2  0,4 0,65 1.959 10,26 13,52 489.739 

3 Almanya 1,4 2,26 1.216 6,37 10,63 86.732 

4 Japonya 0,7 1,13 822 4,31 11,13 117.364 

5  8,4 13,55 684 3,58 6,79 8.043 

6 Fransa 3,4 5,48 678 3,55 8,22 19.832 

7 Hong Kong 0,5 0,81 601 3,15 11,16 120.023 

8 Hollanda 2,1 3,39 588 3,08 8,77 27.880 

9  0,2 0,32 526 2,75 12,47 262.657 

10 Kanada 2,7 4,35 475 2,49 8,02 17.493 

21  0,35 0,56 242 1,27 10,26 69.591 

-  9,9 15,97 5.588 29,27 9,92 56.340 

-  27,9 45 9.960 52,17 9,17 35.600 

-  34,1 55 9.131 47,83 8,7 26.677 

-  62 100 19.091 100 8,93 30.692 

2016: . 

 

%0,90 iken 2014 

%

%

%

%
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%

%

 

%0,34 

%

% %13,38 

ile ikinci, Japonya % -201

%

% %

% -2014 ihracata 

%3.013.921 

% %

 ise % %  

 

Tablo 2:  

 

  

1948 2014 

YBBO   

(%) 

TBO    

(%) (Milyar 

$) 

Pay   

(%) 
(Milyar 

$) 

Pay    

(%) 

1  0,52 0,9 2.342 12,33 13,38 450.343 

2 ABD 12,65 21,82 1.621 8,53 7,51 12.707 

3 Almanya 0,79 1,36 1.508 7,93 11,93 190.493 

4 Japonya 0,26 0,44 684 3,60 12,49 265.035 

5 Hollanda 1,18 2,04 672 3,54 9,93 56.631 

6 Fransa 2,01 3,47 583 3,07 8,83 28.856 
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7  0,02 0,03 573 3,01 16,64 3.013.921 

8  1,08 1,86 529 2,78 9,69 48.994 

9 Hong Kong 0,4 0,69 524 2,76 11,31 131.337 

10  6,61 11,39 506 2,66 6,69 7.558 

32  0,2 0,34 158 0,83 10,49 79.990 

-  13,96 24,08 5.470 28,79 9,32 39.075 

-  25,52 44 9.540 50,21 9,24 37.286 

-  32,48 56 9.462 49,79 8,84 29.030 

-  58 100 19.002 100 9,03 32.662 

 

 

ticaret hacmindeki 

ticaret hacmi 18.596 milyar dol

 

 

 

 

 



17 

 

Tablo 3:  

 

  

1948 2014 

YBBO      

(%) 

TBO     

(%) 

Ticaret   

Hacmi   

(Milyar 

$) 

Pay    

(%) 

Ticaret 

Hacmi   

(Milyar 

$) 

Pay    

(%) 

1  0,91 0,76 4.302 11,29 13,47 474.174 

2 ABD 20,73 17,28 4.033 10,59 8,18 19.352 

3 Almanya 2,19 1,83 2.723 7,15 11,22 124.192 

4 Japonya 0,94 0,78 1.506 3,95 11,64 159.796 

5 Fransa 5,46 4,55 1.260 3,31 8,46 23.003 

6 Hollanda 3,33 2,78 1.260 3,31 9,26 37.704 

7  14,98 12,48 1.190 3,12 6,75 7.845 

8 Hong Kong 0,92 0,77 1.125 2,95 11,19 121.867 

9  0,22 0,19 1.098 2,88 13,52 488.631 

10  2,62 2,18 1.001 2,63 9,28 38.146 

27  0,54 0,45 400 1,05 10,35 73.351 

-  23,83 19,86 11.058 29,03 9,60 46.300 

-  52,3 43,58 19.497 51,18 9,24 37.180 

-  67,7 56,42 18.596 48,82 8,74 27.368 

-  120 100 38.093 100 8,98 31.644 

 

 

% %

% %13,47 ile ikinci, Japonya %

1948-  %

%9,60 iken, ilk 

% %
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-  

%

% %

% %  

 

Tablo 4:   

 

  

1948-2014 

  

1948-2014 

(Milyar $) 

Pay   

(%) 
(Milyar $) 

Pay    

(%) 

1 ABD 39.635 14,3 1 ABD 26.109 9,62 

2 Almanya 20.621 7,43 2 Almanya 24.591 9,06 

3  16.746 6,03 3  19.240 7,09 

4 Japonya 14.009 5,05 4 Japonya 15.796 5,82 

5 Fransa 12.893 4,64 5 Fransa 11.883 4,38 

6  12.869 4,63 6 Hollanda 10.194 3,76 

7  9.656 3,48 7  10.110 3,72 

8 Hollanda 9.331 3,36 8  9.609 3,54 

9 Kanada 8.277 2,98 9 Kanada 8.690 3,2 

10 Hong Kong 7.709 2,78 10 Hong Kong 7.097 2,61 

26  2.732 0,98 36  1.714 0,63 

-  77.002 27,7 -  69.941 25,8 

-  151.745 54,7 -  143.320 52,8 

-  125.931 45,4 -  128.128 47,2 

-  277.676 100 -  271.448 100 
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%7,43 

i %

%

%  

%45,4 ve %

 

%27,7 ve %

%  ise %  

 

Tablo 5:   

 

  

1948-2014 

Hacmi                

(Milyar $)     

Pay (%) 

1 ABD 65.744 11,97 

2 Almanya 45.212 8,23 

3  35.986 6,55 

4 Japonya 29.805 5,43 

5 Fransa 24.776 4,51 

6  22.979 4,18 

7 Hollanda 19.525 3,56 
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8  19.265 3,51 

9 Kanada 16.967 3,09 

10 Hong Kong 14.805 2,7 

31  4.446 0,81 

-  146.943 26,76 

-  295.065 53,73 

-  254.059 46,27 

-  549.124 100 

 

 

%

%

 

%

%

uz birinci 

  ticaret hacminin 

%  
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incelen  

 

1.2.2.1. 1923-  

 

Cumhuriyet kurulduktan sonra da devam  

ile ihracat  

seviyelerde  

22
 

 

Tablo 6: 1923-  

 

 
 

 (bin $) 

  

 (bin $) 

 

 (bin $) 

1923 86.872 50.790 -36.082 

1924 100.462 82.463 -17.999 

1925 128.958 102.700 -26.258 

1926 121.411 96.437 -24.974 

1927 107.752 80.749 -27.003 

1928 113.710 88.278 -25.432 

1929 123.558 74.827 -48.731 

1923-1929 111.818 82.321 -29.497 

  

                                                 

22

 



22 

 

-

-1929 

-  

27.003 bin dolar, u  48.731 bin 

 

sayesinde 1930-

1933-

-

mektedir. 

 

 

Tablo 7: 1930-  

 

 
 

(bin $) 

 

(bin $) 

 

(bin $) 

1930 69.540 71.380 1.840 

1931 56.935 60.226 3.291 

1932 40.718 47.972 7.254 

1933 45.091 58.065 12.974 

1934 68.761 73.007 4.246 

1935 70.635 76.232 5.597 

1936 73.619 93.670 20.051 

1937 90.540 109.225 18.685 

1938 118.899 115.019 -3.880 

1939 92.498 99.646 7.148 

1930-1939 72.724 80.444 7.721 

 

 



23 

 

Tablo 8 de yer alan 1940- , 

23
 

1940-   

 

 = 

hedef  

 

girm .
24

 

, 

ithalatta fiyat v   

 n

25
 

 

Tablo 8: 1940-  

 

 
 

(bin $) 

  

(bin $) 

 

(bin $) 

1940 50.035 80.904 30.869 

1941 55.349 91.056 35.707 

1942 112.879 126.115 13.236 

1943 155.340 196.734 41.394 

1944 126.230 177.952 51.722 

                                                 

23
 

24
 

25
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1945 96.969 168.264 71.295 

1946 118.889 214.580 95.691 

1940-1946 102.242 150.801 48.559 

 

 

1947-

396.061 bin dolar . 

 

26
 

 

Tablo 9: 1947-  

 

 

 

(bin $) 

  

(bin $) 

 

(bin $) 

1947 244.644 223.301 -21.343 

1948 275.053 196.799 -78.254 

1949 290.220 247.825 -42.395 

1950 285.664 263.424 -22.240 

1951 402.086 314.082 -88.004 

1952 555.920 362.914 -193.006 

1953 532.533 396.061 -136.472 

1954 478.359 334.924 -143.435 

1955 497.637 313.346 -184.291 

1956 407.340 304.990 -102.350 

1957 397.125 345.217 -51.908 

1958 315.098 247.271 -67.827 

1959 469.982 353.799 -116.183 

1947-1959 396.282 300.304 -95.978 

 

                                                 

26
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1960-

 

27
 

 

Tablo 10: 1960-  

 

 
 

 (bin $) 

  

 (bin $) 

 

 (bin $) 

1960 468.186 320.731 -147.455 

1961 507.205 346.740 -160.465 

1962 619.447 381.197 -238.250 

1963 687.616 368.087 -319.529 

1964 537.229 410.771 -126.458 

1965 571.953 463.738 -108.215 

1966 718.269 490.508 -227.761 

1967 684.669 522.334 -162.335 

1968 763.659 496.419 -267.240 

1969 801.236 536.834 -264.403 

1970 947.604 588.476 -359.128 

1971 1.170.840 676.602 -494.239 

1972 1.562.550 884.969 -677.581 

1973 2.086.216 1.317.083 -769.133 

1974 3.777.501 1.532.182 -2.245.319 

1975 4.738.558 1.401.075 -3.337.483 

                                                 

27
 ara, 2006, ss. 123-124. 
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1976 5.128.647 1.960.214 -3.168.433 

1977 5.796.278 1.753.026 -4.043.252 

1978 4.599.025 2.288.163 -2.310.862 

1979 5.069.432 2.261.195 -2.808.236 

1960-1979 2.061.806 950.017 -1.111.789 

Kaynak:  

 

-

kararlarla birlikte ithal 

28

 
29

 

 

Tablo 11: 1980-  

 

 

 

 (bin $) 

  

 (bin $) 

 

(bin $) 

1980 7.909.364 2.910.122 -4.999.242 

1981 8.933.374 4.702.934 -4.230.439 

1982 8.842.665 5.745.973 -3.096.692 

1983 9.235.002 5.727.834 -3.507.168 

1984 10.757.032 7.133.604 -3.623.429 

1985 11.343.376 7.958.010 -3.385.367 

1986 11.104.771 7.456.726 -3.648.046 

1987 14.157.807 10.190.049 -3.967.757 

                                                 

28
 

 

29
 -

2009, s. 409. 
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1988 14.335.398 11.662.024 -2.673.374 

1989 15.792.143 11.624.692 -4.167.451 

1990 22.302.126 12.959.288 -9.342.838 

1991 21.047.014 13.593.462 -7.453.552 

1992  22.871.055 14.714.629 -8.156.426 

1993  29.428.370 15.345.067 -14.083.303 

1994  23.270.019 18.105.872 -5.164.147 

1995  35.709.011 21.637.041 -14.071.970 

1996  43.626.642 23.224.465 -20.402.178 

1997  48.558.721 26.261.072 -22.297.649 

1998  45.921.392 26.973.952 -18.947.440 

1999  40.671.272 26.587.225 -14.084.047 

2000  54.502.821 27.774.906 -26.727.914 

2001  41.399.083 31.334.216 -10.064.867 

2002  51.553.797 36.059.089 -15.494.708 

2003  69.339.692 47.252.836 -22.086.856 

2004  97.539.766 63.167.153 -34.372.613 

2005  116.774.151 73.476.408 -43.297.743 

2006  139.576.174 85.534.676 -54.041.498 

2007  170.062.715 107.271.750 -62.790.965 

2008  201.963.574 132.027.196 -69.936.378 

2009  140.928.421 102.142.613 -38.785.809 

2010  185.544.332 113.883.219 -71.661.113 

2011  240.841.676 134.906.869 -105.934.807 

2012  236.545.141 152.461.737 -84.083.404 

2013  251.661.250 151.802.637 -99.858.613 

2014 242.177.117 157.610.158 -84.566.959 

1980-1989 11.241.093 7.511.197 -3.729.897 

1989-2014 99.600.288 62.605.086 -36.995.202 

1980-2014 76.749.322 48.320.557 -28.428.765 

 

 



28 

 

dolar  

157.610.158 bin dolar ile 251.661.250 bin dolar ile 2013 

 

 

 

e
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TALEP 

UNA   

 

2.1.  

 

de  

 iki ana b   

-

 

 

 

eyenleri 

 

kaynaklanan 

 

etkilemektedir. 

beklenmektedir. 

 

 etkilemektedir. 
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2.1.2. yenleri 

  

. Olumlu anlamda ithalat, 

 

 

i  

bunlarla birlikte  

 gibi de belirlemektedir. Ancak 

 

 

2.1.2.1. Ulusal Gelir 

 

ulusal gelir denir. 

 talebi 

 

marjinal t

ithalattanolumlu etkilenebilmektedir. Tabii ki bu olumlu etkinin olumsuz geri 
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cinsinden 

, 

nomin

 

 

 

 

 

 

ler olarak ikiye 

 

 

32
 

denir.  miktar 

                                                 

32
  



32 

 

 

olumsuz etkisinden 

. 

birlikte 

 

 

33
 

 

 

 

  ve 

, leri 

l

 

 iktisadi olmayan nedenler de 

 

 

2.2.  

 

 da lar 

benzerlikleri  

                                                 

33
 -176. 
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 EKK 

;ABD, Almanya, Fransa, 

- -

 

 0 1 2lnPD + 3lnPM                                                         (2.1) 

 0 1 2 3lnPM
FC

 4lnE                                        (2.2) 

Burada PM
FC

 

34
 

EKK ; Arjantin, 

-  

 ibidir: 

log  0 1log(PMi/PDi)t 2logYit + Ut                                                                    (2.3) 

d 

35
 

Bahmani-

;Brezilya, 

-  

 

ln = 0 + 1lnYt + 2(PM/PD)t + 3lnEt + ut                                          (2.4) 

                                                 

34
 

of  Economics and Statistics, Cilt: 65, 1983, ss. 99-103. 

35
 

-691.  



34 

 

 

ln = 0 + 1lnYt + 2(PM/PD)t-i + 3lnEt-i + ut                                      (2.5) 

daha fazla etkiledi  
36

 

Bahmani-Oskooee -

Juselius  ; 

 

-

 

lnMd = 0 +  1lnYt + 2(PM/PD)t + 3lnYt + ut                                           (2.6) 

Burada M ithalat h

endeksini ve Y reel gayri safi  

  

-

37
 

Bahmani-  -Juselius 

 ; Yunanistan, Kore, Pakistan, Filipinler, Singapur ve 

-1990 

kuru, 

38
 

                                                 

36
 M. Bahmani-

-121. 

37
Mohsin Bahmani- -run Price Elasticities and the Marshall-

-108. 

38
Mohsin Bahmani- -run Trade Elasticities in 

-94. 
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K Hata D modellerini 

kullan  ve Fiji - . 

 , 

ithalat, yonu olarak 

39
 

;Engle Granger ve 

 ve 

- verileri Yazarlar, 

40
 

llanarak

-

- . 

 her iki 

 
41

 

;Avustralya, Almanya, Japonya, 

-  

-
42

 

,  

- . 

                                                 

39
 

-25. 

40
 Shigeyuki Hamori ve Yoichi Matsub

-

142. 

41
 

 

42
 Syed F. Mahmud -Lerner Condition: A Non-Parametric 
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 nda 

43
 

Dutta ve Ahmed , 

kullanarak -

verileri

44
 

, arak, 

 5-2005 . Bu 

esneklikler de 

h
45

 

Shareef ve Tran , 2007 Johansen ve Engle Granger 

arak 

1959-  verileri 

  

gelir ve fiyat esneklikleri  .
46

 

lanarak

-

bir kukla de

47
 

                                                 

43
  Mexico 

-188. 

44
 

-8.  

45
 An Econometric Estimation of Traditional Import Demand Function for 

 

46
 

School of Accounting, Finance and Economics & FEMARC Working Paper Series, 2007, 

s. 25. 

47
 Oteng-

 4-6. 
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,

 ve

ve ikleri -

. 

esnekliklerin hesapland

48
 

p arak

incele - verileri 

de 

49
 

panel ile 

, bununla birliktebirinci durum olarak 

 Moritanya, Nijer, Ruanda, Togo ve ; ikinci 

 

Moritanya, Mozambik, Myanmar, Nijer, Ruanda, Senegal, Togo, Uganda ve 

  1965- i, 

ikinci durum  1985-  . Her iki durumda da 

50
 

GARCH modelini kullanarak Karayipleri 

- k verileri 

                                                 

48
 

123. 

49
 Trade-

-16. 

50
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vergi esneklikleri de 

51
 

ARDL  kullanarak 

-

52
 

narak

, 1970-

  

53
 

Englama  narakNijerya  

,1970-2011   

i, 

p, 

54
 

Gozgor  

kullanarak   Ocak 1993-  

verileri   bu : (i) 

                                                 

51
 

Annual Review Seminar Research Department Central Bank of Barbadors, 2009, ss.7-9. 

52
 ng 

-2155. 

53
 

s. 81. 

54
A. Englama, N. C. Oputa, G. K. Sanni, M. U. Yakub, O. Adesenya ve Z. Sani, 

Import Demand Function for Nigeria: An Auto-

ss. 1-18.  
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55
 

Ibrahim  

i kullanarak Suudi Arabistan -2011 

edir. thalat talebi ile 

56
 

Mugableh  kullanara 

1980-2015 . Bu 

ve klerinin de tahmin 

 ithalat talebinin fiyat ve gelir esnekliklerinin beklenenden daha 

sonucuna var .
57

 

 

Tablo 12:  Ampirik  

 

Yazar     

Warner ve 

Kreinin 
1983 EKK 

ABD, Almanya, Fransa, 

kurunun 

daha fazla 

                                                 

55

Economic Modelling, 43, ss. 1-8.  

56
 

ss. 55-65.  

57
 Import 

-37.  



40 

 

 

etkilenmektedir. 

Khan 1985 EKK 

Kolombia, Kosta Rica, 

Ekvator, Gana, 

Hindistan, Fas, Pakistan, 

Peru, Filipinler, Sri 

Uruguay 

Fiyatlar hem 

belirlenmesinde 

 

Bahmani-

Oskooee 
1986 

Almon 

Gecikmesi 

Brezilya, Yunanistan, 

Afrika ve Tayland ticareti daha fazla 

etkilemektedir. 

Bahmani-

Oskooee ve 

Niroomand 

1998 

Johansen-

Juselius 

 

testi 

Avustralya, Avusturya, 

Danimarka, Finlandiya, 

Fransa, Almanya, 

Kore, 

Morityus, Fas, Hollanda, 

ABD ve Venezuela 

fiyatlar, ithalat 

  

Bahmani-

Oskooee 
1998 

Johansen-

testi 

Yunanistan, Kore, 

Pakistan, Filipinler, 

Afrika 

nominal efektif 

fiyatlar, ithalat 

  



41 

 

Rogers 2000 

modelleri 

Fiji 

vergilerin bir 

fonksiyonudur. 

Hamori ve 

Matsubayashi 
2001 

Engle Granger 

 

Japonya 

 

Narayan ve 

Narayan 
2003 ARDL  

 

Mahmur, 

 
2004 

Kernel 

Metodu 

Avustralya, Almanya, 

 

-

 

Fullerton ve 

Sprinkle 
2005 

 
ABD 

 

Dutta ve 

Ahmed 

2006 

 

Hindistan 
fiyatlar ve gelir 

 

Rehman 2007 
 

Pakistan 

 

Shareef ve 

Tran 
2007 

Johansen, ve 

Engle Granger 

 

Avustralya 

 



42 

 

Fosu ve 

Joseph 
2008 ARDL Gana 

 

Wijeweera, 

Nur ve Dollery 

2008 
Engle Granger 

 

 

kuru, gelir ve 

 

Bobic 2009 
 

 
 

 

Hamori ve 

Matsubayashi 
2009 

Panel ve 

 

Birinci Durumda; 

Burkina Faso, Burundi, 

Madagaskar, Malavi, 

Moritanya, Nijer, 

Ruanda, Togo ve 

Benin, Burkina Faso, 

Etiyopya, Gine, Haiti, 

Madagaskar, Malavi, 

Moritanya, Mozambik, 

Myanmar, Nijer, 

Ruanda, Senegal, Togo, 

Uganda ve Zambiya 

 



43 

 

Moore ve 

Morris 
2009 GARCH Karayipler 

etkilemektedir. 

Hye ve 

Mashkoor 
2010 ARDL  

 

Serge 

Constant ve 

Yue 

2010 ARDL  

 

Englama vd. 2013 ARDL  Nijerya 
ve fiyattaki 

 

Gozgor 2014 DOLS, ARDL  
belirleyeni 

ekonomik 

 



44 

 

Ibrahim 2015 

OLS, Hata 

modeli 

Suudi Arabistan 

reel gayri safi yurt 

sermaye birikimi 

 

Mugableh 2017 
testi 

 

esneklikler dikkate 

, ithalat 

talebinin gelir ve 

 

 

 

2.3.  

 

 EKK -

 

58
 

-Granger  

- -

 

                                                 

58
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59
 

1987-2000  

lar

Bununla birlikte esnekliklerde 

60
 

-  

gayri safi  

e 

.
61

 

1970-  

62
 

Dinamik EKK, 

-

                                                 

59
 

999, ss. 12-16. 

60
 )-

2000(

2003, ss. 74-79. 

61
  

-21.  

62
 

-

ss. 30-33. 
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63
 

Bahmani-

-  nda; reel gelir, 

 

64
 

1995-  

65
 

Granger nedensellik ile 

-  

 

66
 

 tes

1994-2003  reel gayri safi 

 

                                                 

63
 Between Turkey and the EU: Time 

-38. 

64
Mohsin Bahmani-

 The International Trade Journal, 19(2), 2005, ss. 170-176. 

65
 -

Elastikiyetler (Marshall-

De -18. 

66
 

-

175-177 



47 

 

67
 

-  

fiyatlar ile ithalat t

68
 

 testini 

-  

de 

 

sermaye mallar

69
 

ARDL ile Tam Modifiye 

-  

70
 

ARDL 

-  verileri  

iyat ve 

                                                 

67
 

 

68
 

 

69
 

1(1), 2007, ss. 190-191. 

70
 Kev

-2372. 
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71
 

-  

72
 

Filtresi ni 

-  

73
 

-Juselius 

 -

 

B

74
 

zt rk ve Ar soy, 

-

 

                                                 

71
 -

K -54. 

72
 

-365. 

73
 

-17. 

74
 

nternational Journal of Asian Social 

-687. 
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75
 

-

 usal gelirdeki 

 

 birinci 

76
 

 

Tablo 13:  

 

Yazar     

Erlat ve Erlat 1991 EKK 1967-  

gelir, reel 

rezervler ile 

 

 1999 

Engle-Granger 

 

ve Bernanke-

VAR 

1987-  

Gelir, amortisman 

enflasyon ve 

rezervler ile ithalat 

 

                                                 

75
lhan zt rk ve brahim Ar

from time-varying parameters approach -179.  

76
Arzu Tay Bayramo lu ve Deniz kr o -Energy Import Demand Function in Turkey: New 

Evidence -761.  
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 2003 VAR 1987-  

ticari olmayan 

 

 
2004 

Engle-Granger 

 

ve VAR 

1987-  

Reel gayri safi yurt 

ithalat talebi 

 

 

Utkulu ve Seymen 2004 

Dinamik EKK, 

Philips ve 

Hansen Tam 

Modifiye 

 

1963-  

 

Bahmani-Oskooee 

ve Kara 
2005 ARDL 1973-  

fiyatlar ve nominal 

  

Yamak ve Korkmaz 2005 ARDL 1973-  

 

 2006 

Granger 

Nedensellik ve 

 

1996-  
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Kalyoncu 2006 

Johansen 

 

testi 

1994-  

Reel gayri safi milli 

  

 2006 
testi 

1982-  
fiyatlar ile ithalat 

 

 

Togan ve Berument 2007 

Johansen 

 

testi 

1970-  

 

Onwuka ve Zoral 
1950-

2004 

ARDL ve Tam 

Modifiye EKK 
1950-  

 

 2009 

ARDL ve 

Almon 

Gecikme 

Filtresi 

1989-  

Marshall-Lerner 

 

Bayraktutan ve 

 
2010 

Engele Granger 

 

1989-  

 

Aldan, Bozok ve 

 
2012 Kalman filtresi 2003-  



52 

 

nedeninin 

etkisinin, fiyat 

belirleyici 

 

 2014 

Johansen-

Juselius 

ve 

Granger 

nedensellik 

1987-  
kurundan ithalata 

 

 2016 

Zamanla 

parametre 

modeli, Kalman 

filtresi 

1966-  

istatistiksel olarak 

 iken fiyat 

istatistiksel olarak 

 

 
2016  2003-  

ithalat talebi uzun 
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MODE  

 

 

 

 

3.1.  

 

 

M = (Y, R)                                                                                                 (3.1) 

Y = (M, R)                                                                                                 (3.2) 

R = (M, Y)                                                                                                 (3.3) 

 M, ithalat 

harcama  

fiyatlarla gayri safi  

 

 

LMt = 0 + 1LYt + 2LRt + t                                                                                                        (3.4) 

LYt = 0 + 1LMt + 2LRt + vt                                                                                          (3.5) 

LRt = 0 + 1LMt + 2LYt + ut                                                                                                   (3.6) 

, 

 

 

3.2.  VE BULGULAR 

 

(1989-
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-views 

  

 

, 

belirlenmesinde 

 

 , 

lerin 

temelinin  

kabul edilmektedir. 

77
  

testi de Johansen ile 

.
78

  

ile 
79

 

80
 

 

nin 

                                                 

77
 Robert F. Engle ve Clive W.J. Granger, Co-integration and error correction representation, 

estimation and testing , Econometrica, Cilt: 55, 1987, ss. 251-276. 

78
Johansen, , Journal of Economic Dynamics and 

Control -3, , 1988, ss. 231-254. 

79
 Johansen ve KatarinaJuselius, 

Cointegration  

Statistics, . 169-210. 

80
 ting of Cointegration Vectors in Gaussian Vector 

-1580. 
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81
  

 

3.2.1.  

 

e

 

(ADF) testi, Philllips  Peron (PP) testi, ERS Point Optimal testi, KPSS testi, DF- 

GLS testi ve Ng-  

seriler 

  birinci farkta ve 

 kurulan modellerle analiz yap

 

 

3.2.1.1.   

 

Dickey - Fuller 

82
  Fuller (DF) testine 

kene sahiptir.
83

 

Dickey   

y = yt-1 + ut                                                                                         (3.7)                       

t-1 

 

                                                 

81
 Hashem Pesaran, Yongcheol Shin ve Richard J. Smith, Bound Testing Approaches to the Analysis 

of Long Run Relationship , Journal o . 289-326.  

82
 David Dickey ve Wayne A. Fuller, Distribution of the Estimators for Autoregressive Time Series 

with a Unit Root , Journal of the American Statistical Association, 1979, ss. 427-

431. 

83
 David Dickey ve Wayne A. Fuller, Likelihood Ratio Statistics for Autoregressive Unit Root , 

Econometrica, 1981, ss. 813-836. 
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y - yt-1  = yt-1 - yt-1 + ut                                                                                                                         (3.8) 

-1)yt-1 + ut                                                                                                                                     (3.9) 

yt-1 + ut                                                                                                                                           (3.10) 

 

yt-1 + ut                                                                                                                                  (3.11) 

t yt-1 + ut                                                                                                                        (3.12)                        

Elde edilen modellerin hata terimlerinde otokorelasyon sorunu ortaya 

 

84
 ile Philips 

ve Peron
85

  

 

yt-1 +  + et                                                                                                  (3.13)                        

yt-1 + + et                                                                                          (3.14)                         

t yt-1 + + et                                                                                (3.15)  

IC, H-

t 

t yerine

0) reddedilemez.  

Hipotezler: 

H0 :  

H1 :  < 0 

                                                 

84
 E. Said Said ve David Dickey, Testing for Unit Roots in Autoregressive Moving Average Models 

of Unknown Order , Biometrika, 1984, ss. 599-607. 

85
 Peter C. Phillips and Pierre Perron, Testing for a Unit Root in Time Series Regression

1988, ss. 335-346. 
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 de 

LM, LY ve LR serileri birin  

 

Tablo 14: 
1 

 

Seriler Sabit Sabit ve Trend 

AIC SIC AIC SIC 

LM -1,638(0,449)[0] -1,638(0,449)[0] 3,006(0,149)[0] 3,006(0,149)[0] 

LY -0,469(0,882)[0] -0,469(0,882)[0] -2,972(0,158)[0] -2,972(0,158)[0] 

LR -1,736(0,402)[0] -1,736(0,402)[0] -2,533(0,311)[0] -2,533(0,311)[0] 

 -6,932(0,000)*[0] -6,932(0,000)*[0] -5,567(0,001)*[5] -5,567(0,001)*[5] 

 -5,689(0,000)*[0] -5,689(0,000)*[0] -5,566(0,000)*[0] -5,566(0,000)*[0] 

 -6,889(0,000)*[0] -6,889(0,000)*[0] -6,732(0,000)*[0] -6,732(0,000)*[0] 

1 
-

 

 

3.2.1.2.   

 

Phillips  Perr

analizinde otokorelasyonun 

 testtir.
86

 

PP testinin  edikleri 

87
 

Z = T( -1)  CF                                                                                     (3.16) 

                                                 

86
Phillips ve Perron, ss. 335-346. 

87
 ktekin ve Mehmet 

2006, ss. 245-246. 
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CF =                                                                              (3.17) 

 

 

                       (3.18) 

  

 

 

Tablo 15: 
1 

 

Seriler 

Sabit Sabit ve Trend 

NWB AB NWB AB 

LM -2,364(0,16)[8] -1,92(0,316)[2,68] 3(0,149)[0] 3(0,149)[0] 

LY -0,437(0,888)[2] -0,44(0,886)[1,41] -2,972(0,158)[0] -3,04(0,139)[1,11] 

LR -1,667(0,435)[2] -1,58(0,476)[1,9] -2,583(0,289)[2] -2,53(0,311)[0,841] 

 -7,264(0,0)[3]* -6,93(0,0)[0,58]* -8,01(0,0)[4]* -6,97(0,0)[0,741]* 

 -5,718(0,0)[2]* -5,68(0,0)[0,288]* -5,594(0,0)[2]* -5,56(0,0)[0,253]* 

 -6,897(0,0)[1]* -6,88(0,0)[0,195]* -6,737(0,0)[1]* -6,73(0,0)[0,156]* 

1 
-

 

 

3.2.1.3.  DF-  

 

-GLS testi ADF testine, regresyonu 
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88
 

 

yt = dt + ut                                                                                                                                                    (3.19) 

ut t-1 + vt                                                                                                                                              (3.20) 

Burada dt t 

t serisi, trendli 

modelde Zt t 

 

 t +  +  t                                                     (3.21) 

 

 t +  +  t                                                  (3.22) 

DF-  

r. 

 

Tablo 16: DF-
1
 

 

Seriler 

Sabit Sabit ve Trend 

AIC SIC AIC SIC 

LM -0,465[0] -0,465[0] -3,034[0]*** -3,034[0]*** 

LY 0,6[0] 0,6[0] -3,08[0]*** -3,08[0]*** 

LR -1,529[0] -1,529[0] -2,679[0] -2,679[0] 

 -5,959[0]* -5,959[0]* - - 

 -5,606[0]* -5,606[0]* - - 

 -6,283[0]* -6,283[0]* -6,798[0]* -6,798[0]* 

1 
-

. Sabit 

-2,65, -1,95 ve -1,6

                                                 

88
 Graham Elliott, Thomas J. Rothenberg, ve James H. Stock, Efficient Tests for an Autoregressive 

Unit Root , Econometrica, 1996, ss. 813-836. 



60 

 

-3,77, -3,19 ve -

 

 

3.2.1.4.   

 

bu 

  

89
 

 

yt t + wt t                                                                                                                                        (3.23) 

wt = wt-1 + ut                                                                                                                                               (3.24) 

Burada t deterministik trendi, wt rassal y t 

ut ise iid(0, t serisinin kesme ve 

 

St =                                                       (3.25) 

 

LM =                                                                               (3.26) 

,  giderken T   = (T
1/2

 

= T
-1

 + 2T
-1

                              (3.27) 

 

LY ise birinc

AB kriterler  

 

  

                                                 

89
 

Stationarity against the Alternative of a Unit Root: How Sure Are We That Economic Time Series 

-3, 1992, ss. 159-178. 
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Tablo 17: 
1 

 

Seriler 

Sabit Sabit ve Trend 

NWB AB NWB AB 

LM 0,765[3] 0,38[17,3]** 0,163[2]*** 0,144[3,46]** 

LY 0,779[3] 0,765[41,9] 0,779[3] 0,779[3] 

LR 0,61[3]*** 0,334[9,26]* 0,09[3]* 0,089[4,46]* 

 0,389[7]** - - - 

 0,055[3]* 0,044[1,51]* 0,055[3]* 0,045[1,5]* 

 - - - - 

1 
-

. Sabit 

. *, ** ve *** serinin 

0 

 

 

3.2.1.5.   

 

-differenced) regresyonunu esas 

 

t

 

d(yt                                                           (3.28) 

EKK t 

t  gibidir: 

d(yt t t                                                                        (3.29) 

 

 = d(yt - d(xt                                                (3.30) 

 lan optimal 

 

Pt = (SSR( ) - SSR(1)) /                                                                      (3.31) 
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Burada  

t ve 

belirlenmesi gerekmektedir.  ERS optimal nokta birim k

 

 

Tablo 18: ERS Optimal 
1 

 

Seriler 

Sabit Sabit ve Trend 

AIC SIC AIC SIC 

LM 83,258[0] 83,258[0] - - 

LY 203,77[0] 203,77[0] - - 

LR 8,524[0] 8,524[0] - - 

 3,571[0]*** 3,571[0]*** - - 

 2,621[0]*** 2,621[0]*** - - 

 2,829[0]** 2,829[0]** - - 

1 
-

.

 

 

modellerde 

hem AIC hem de SIC kriterleri  

 

 

3.2.1.6.  Ng-  

 

Ng-
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90
 Ng-Perron testi Z  1 (Bhargava 

91
), Pt 

92

-  

MZ  = (T
-1

-s
2
)(2T

-2
)

-1
                                                              (3.32) 

 

MZ  = Z  + (T/2)( -1)
2
                                                                             (3.33)                         

Burada (T/2)( -1)
2
 1 

 

MSB = (T
-2

 s
2
)

1/2
                                                                    (3.34) 

 

Zt = MSB*Z                                                                                              (3.35) 

Buradan hareketle MZt = MSB*MZ  denklemi elde edilirse: 

MZt = Zt + (1/2)( )
1/2

( -1)
2
                                                 (3.36) 

Son olarak Ng-Perron testinde yer alan Pt 

   

MPT = [
2
T

-2
T

-1
]/                                                       

2 
(r)

2
dr - (1)

2                       
                                                             (3.37) 

  Sabit terim ve trendli MPTt ise 3.38 ki gibi : 

MPTt  =  [
2
T

-2
T

-1
]/                                           

2 
(r)

2
dr + (1)

2           
                                                     (3.38) 

Ng-Perron testinde MZ ve MZt 

-Perron 

 

                                                 

90
 Pierre Perron ve Serena Ng, Useful Modifications to some Unit Roots with Dependent Errors and 

their Local Asymptotic Properties,  The Review of Economic Studies 1996, ss. 435-

463. 

91
 Anuj Bhargava, On the Theory of Testing for Unit Roots in Observed Time Series,  The Review 

of Economic Studies, 1986, ss. 369-384. 

92
 Serena Ng ve Pierre Perron, 

-1554. 
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Tablo 19: Ng-Per
1
 

 

Seriler Kriter MZa MZt MSB MPT 

LM 

AIC[0] 0,425 0,324 0,764 38,691 

SIC[0] 0,425 0,324 0,764 38,691 

LY 

AIC[0] 1,534 1,566 1,021 79,395 

SIC[0] 1,534 1,566 1,021 79,395 

LR 

AIC[0] -3,648 -1,287 0,352 6,717 

SIC[0] -3,649 -1,287 0,352 6,717 

 

AIC[0] -11,563** -2,373** 0,205** 2,235** 

SIC[0] -11,563** -2,373** 0,205** 2,235** 

 

AIC[0] -12,17** -2,462** 0,202** 2,029** 

SIC[0] -12,17** -2,462** 0,202** 2,029** 

 

AIC[0] -11,523** -2,392** 0,207** 2,157** 

SIC[0] -11,523** -2,392** 0,207** 2,157** 

1
- -

a

-13,8, -8,1 ve -5,7, MZt -2,58, -1,98 ve 

-1,62,
, 

0,27,
, 
MPT kritik 

 

 

Tablo 1  Ng-

, MZt, MSB, MPT 

-Perron 

belirlenememektedir.  

 

3.2.1.7.   
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farkta 

 

 

3.2.2.  

 

, 3.2 ve 3.3 nolu denklemlerde 

, 3.5 ve 3.6 nolu denklemlerdir

, 

 

 t =  + t-i  MXt + etM                                                                          (3.39) 

 t =  + t-i  YXt + etY                                                                               (3.40) 

 t =  + t-i RXt + etR                                                      (3.41)                         

 

 t=  + 0t + t-i MXt + etM                                                              (3.42) 

 t= + 0t + t-i  YXt + etY                                                                    (3.43) 

t= + 0t + t-i RXt + etR                                             (3.44) 

 

3.2.3. Modellerin Uygun Gecikmesinin Belirlenmesi 

 

olup 

SIC, AIC, HQ kriterleri 

 Breusch-Godfrey otokorelasyon testiyle 
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Tablo 20: (M|Y,R) Trendsiz Model
a  

 

Gecikme 

 
AIC SIC HQ B-

2
) 

1
 

-0,768 -0,432* -0,669* 3,215(0,072)
10 

2
L 

-0,753 -0,269 -0,614 1,736(0,419) 

3 -0,77* -0,136 -0,594 12,473(0,005)
1 

a

5 ve 

 

 

Tablo 21: (M|Y,R) Trendli Model
a 

 

Gecikme 

 

AIC SIC HQ B-
2
) 

1
 

-1,026 -0,642 -0,912 8,84(0,002)
1 

2
L 

-1,236 -0,704* -1,083* 0,002(0,998) 

3 -1,268* -0,586 -1,079 3,307(0,346) 

a

5 ve 

 

 

 

Tablo  yer alan tren SIC 
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Tablo 22: (Y|M,R) Trendsiz Model
a 

 

Gecikme 

 
AIC SIC HQ B-

2
) 

1
L 

-2,969* -2,633* -2,869* 1,336(0,247) 

2 -2,804 -2,32 -2,665 1,773(0,411) 

3 -2,886 -2,525 -2,71 13,134(0,004)
1 

a

5 ve 

 

 

Tablo 23: (Y|M,R) Trendli Model
a 

 

Gecikme 

 
AIC SIC HQ B-

2
) 

1 -3,276* -2,892* -3,161* 3,887(0,048)
5 

2
L 

-3,269 -2,737 -3,116 0,363(0,833) 

3
 

-3,229 -2,546 -3,04 8,565(0,035)
5 

a

5 ve 

 uygun gecikme 

 

 

 

Tablo SIC 

SIC ve 

 gecikme 
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Tablo 24: (R|M,Y) Trendsiz Model
a 

 

Gecikme 

 

AIC SIC HQ B-
2
) 

1
 

-1,769 -1,433* -1,669* 4,331(0,037)
5 

2
L 

-1,797* -1,313 -1,657 0,863(0,649) 

3
 

-1,556 -0,922 -1,38 10,424(0,015)
5 

a

5 ve 

 

 

Tablo 25: (R|M,Y) Trendli Model
a 

 

Gecikme 

 
AIC SIC HQ B-

2
) 

1
 

-1,73 -1,346 -1,616 6,282(0,012)
5 

2
L 

-1,906* -1,373* -1,752* 1,886(0,389) 

3
 

-1,818 -1,136 -1,629 8,894(0,03)
5 

a

5 ve 

 

  

Tablo  

 

Tablo  alan trendli model i SIC 

mutlak de  
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3.2.4 B  Analizi 

 

SIC  

 

Tablo 26: 
1 

 

Model k Gecikme F-  

(M|Y,R) 2 2 4,201
d 

(Y|M,R) 2 1 3,346 

(R|M,Y) 2 2 1,113 

1
,  - 4,14, 

3,79 - 4,85, 4,41 - 5,52 ve 5,15 - 

0  

 

Tablo 27:  
1 

 

Model k  F-  

(M|Y,R) 2 2 3,78 

(Y|M,R) 2 2 2,398 

(R|M,Y) 2 2 1,815 

1
,   4,02, 

3,88  4,61, 4,37  5,16 ve 4,99  

0  

 

 

Trendli modeller 

 



70 

 

 

trendsiz (M|Y,R) modeli uygun model olarak se

talep  

 

3.2.5. Uygun Modelin  

 

talep 

fonksiyonu maksimum 2 gecikme verilerek SIC 

 yer alan 

Tablo 2  

 

Tablo 28:  

 

  
Standart 

Sapma 
T-  

 

LM(-1) 0,888 0,078 11,355 0,000 

LY 2,426 0,241 10,064 0,000 

LY(-1) -2,263 0,297 -7,604 0,000 

LR 0,403 0,119 3,382 0,002 

LR(-1) -0,459 0,125 -3,659 0,001 

C -1,353 2,478 -0,546 0,59 

2=
0,995, F- =0,625, AIC=-3,151, SIC=-2,863, HQ=-3,065, 

DW=1,868, 
2

SC=3,791[0,15], FRamsey-Reset

2

N=0,149[0,928], 

2

H=3,801[0,578]
1 

1, 
 2

DW; Durbin-
2

SC Ramsey-Reset; model 

2

N

2

H test 

 

 

Tablo eki ARDL (1,1,1) ithalat talep 
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yoktur. 

 

 

3.2.5.1.  

 

modeli tablo 

2  verilm  

 

Tablo 29:  

 

  
Standart 

Sapma 

T-  

 

D(LY) 2,426 0,229 10,56 0,000* 

D(LR) 0,403 0,106 3,789 0,001* 

C -1,353 0,358 -3,779 0,001* 

ECM(-1) -0,111 0,003 -3,715 0,001* 

 

 

Tablo 2  - -

nin i

 

 

3.2.5.2.  

 

Tablo 30:  

 

  
Standart 

Sapma 

T-  

 

LY 1,462 0,597 2,445 0,023** 

LR -0,509 1,071 -0,475 0,639 
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LM = 1,462LY - 0,509LR                                                                         (3.45)  

-
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di

 

 na yol 

 

olarak 

hammaddelere ve enerji k ; 

ithalat yapmak 

  tek 

 

ticaretindeki 
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gerekmektedir. Nitekim 

en yenilik ve kalite 

istatistiklerle durum  

belirleyen 

etiyle  

 Konuya  

 

Birinci ve ikinci 
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Bu nedenle 

 

tek bir fonksiyonda , 

 

m  

iki anlama gelmektedir. 

teoride normal  

teoride 

kurunda meydana gelen  

  0 ile -1 

 

etkili  

 

 

 

olabilecekken, uygulanacak 

ithalat vergisi   i
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r

 

n ilebilir.  kendi potansiyeline, 

 

gerekmektedir. Yenilenebilir 

-

n 
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EK1:  

 

 

 

 

EK2:  

 

 

Kaynak: DB ve OE  
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EK4:  

 

Dependent Variable: LM   

Method: ARDL    

Date: 06/19/17   Time: 17:33   

Sample: 1989 2015   

Included observations: 27   

Maximum dependent lags: 2 (Automatic selection) 

Model selection method: Schwarz criterion (SIC) 

Dynamic regressors (2 lags, automatic): LY LR 

Fixed regressors: C   

Number of models evalulated: 18  

Selected Model: ARDL(1, 1, 1)   

Variable Coefficient Std. Error t-Statistic Prob.* 

LM(-1) 0.888325 0.078228 11.35557 0.0000 

LY 2.426655 0.241110 10.06450 0.0000 

LY(-1) -2.263342 0.297627 -7.604622 0.0000 

LR 0.403006 0.119135 3.382778 0.0028 

LR(-1) -0.459905 0.125691 -3.659014 0.0015 

C -1.353768 2.478234 -0.546263 0.5906 

3,7
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R-squared 0.995735 Mean dependent var 25.41027 

Adjusted R-squared 0.994719 S.D. dependent var 0.625453 

S.E. of regression 0.045451 Akaike info criterion -3.151252 

Sum squared resid 0.043381 Schwarz criterion -2.863288 

Log likelihood 48.54190 Hannan-Quinn criter. -3.065625 

F-statistic 980.5235 Durbin-Watson stat 1.868521 

Prob(F-statistic) 0.000000    

*Note: p-values and any subsequent tests do not account for model 

        selection.   

Kaynak: E-Eviews 

 

EK5:  

 

ARDL Bounds Test   

Date: 06/19/17   Time: 17:38   

Sample: 1989 2015   

Included observations: 27   

Null Hypothesis: No long-run relationships exist 

Test Statistic Value k   

F-statistic  4.201585 2   

Critical Value Bounds   

Significance I0 Bound I1 Bound   

10% 3.17 4.14   

5% 3.79 4.85   

2.5% 4.41 5.52   

1% 5.15 6.36   

Test Equation:    

Dependent Variable: D(LM)   

Method: Least Squares   

Date: 06/19/17   Time: 17:38   
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Sample: 1989 2015   

Included observations: 27   

Variable Coefficient Std. Error t-Statistic Prob. 

D(LY) 2.426655 0.241110 10.06450 0.0000 

D(LR) 0.403006 0.119135 3.382778 0.0028 

C -1.353768 2.478234 -0.546263 0.5906 

LY(-1) 0.163313 0.162070 1.007672 0.3251 

LR(-1) -0.056898 0.106222 -0.535654 0.5978 

LM(-1) -0.111675 0.078228 -1.427553 0.1681 

R-squared 0.925936     Mean dependent var 0.076091 

Adjusted R-

squared 0.908302     S.D. dependent var 0.150093 

S.E. of regression 0.045451     Akaike info criterion -3.151252 

Sum squared 

resid 0.043381     Schwarz criterion -2.863288 

Log likelihood 48.54190     Hannan-Quinn criter. -3.065625 

F-statistic 52.50788     Durbin-Watson stat 1.868521 

Prob(F-statistic) 0.000000    

Kaynak: E-Eviews 

 

EK6:  

 

ARDL Cointegrating And Long Run Form  

Dependent Variable: LM   

Selected Model: ARDL(1, 1, 1)   

Date: 06/23/17   Time: 18:50   

Sample: 1989 2015   

Included observations: 27   

Cointegrating Form 

Variable Coefficient Std. Error t-Statistic Prob.    

D(LY) 2.426655 0.229784 10.560598 0.0000 
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D(LR) 0.403006 0.106358 3.789147 0.0011 

C -1.353768 0.358192 -3.779447 0.0011 

CointEq(-1) -0.111675 0.030056 -3.715536 0.0013 

Cointeq = LM - (1.4624*LY  -0.5095*LR )  

Long Run Coefficients 

Variable Coefficient Std. Error t-Statistic Prob.    

LY 1.462401 0.597941 2.445727 0.0234 

LR -0.509500 1.071343 -0.475572 0.6393 

Kaynak: E-Eviews 

 

EK7:  
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Kaynak: E-Eviews 

 

 

 

EK8: Modele Ait CUSUM of Squares Test 

 



ek s.6 

 

-0.4

-0.2

0.0

0.2

0.4

0.6

0.8

1.0

1.2

1.4

96 98 00 02 04 06 08 10 12 14

CUSUM of Squares 5% Significance
 

Kaynak: E-Eviews 

 

 


