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Tablo 3.1 -   

 

Alanya 
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YSK Euro/TRY KF 
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Tablo 3.3  
Gecikme log-olb p(OO) AIC BIC HQC 
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6 181,56826 0,15928 -6,076500 -3,694217 -5,209004 
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   p-  
Lmax 

 
p-  

0 0,39643 34,231 [0,0136] 24,235 [0,0155] 
1 0,18583 9,9965 [0,2862] 9,8683 [0,2253] 
2 0,0026675 0,12821 [0,7203] 0,12821 [0,7203] 
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Tabloda yeniden normallenmeli 
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   t-  p-  
const 10,3704 6,14374 1,688 0,0982* 
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0,006191 

 
0,236302 

 2,471509  0,231794 
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Tablo 3.10  
 Rao F Approx 

dist. 
p-value 

Lag 1 1.260 F(9, 92) 0.2693 
Lag 2 1.475 F(18, 99) 0.1155 
Lag 3 1.387 F(27, 94) 0.1266 
Lag 4 1.482 F(36, 86) 0.0711 
Lag 5 1.225 F(45, 78) 0.2138 
Lag 6 1.028 F(54, 69) 0.4533 
Lag 7 1.160 F(63, 60) 0.2822 
Lag 8 1,208 F(72, 63) 0,2229 
 

 

Tablo 3.11 ARCH-LM Testi 
 LM Df p-value 
Lag 1 61.823 36 0.004 
Lag 2 106.600 72 0.0050 
Lag 3 150.407 108 0.0044 
Lag 4 178.488 144 0.0269 
Lag 5 204.208 180 0.1043 
Lag 6 228.3591 216 0.2691 
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