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Euro Dolar Paritesi Nominal Doviz
Kurlarini Hangi Yonde Hareket
Ettirir? Turkiye Ornegi

Ozet

Bu galisma, Euro Dolar paritesindeki degisimin Tulrkiye’deki nominal Euro/TL ve
Dolar/TL kurlarini hangi yonde ve siddette hareket ettirdigini, Vektor Otoregresif
Model yardimiyla 2000— 2012 yillari arasindaki guinlik kur degerleri Gizerinden in-
celemektedir. Calismanin sonucuna goére bir dénem 6nceki parite degisimi pozi-
tif oldugunda, Euro/TL kuru yukari yénlu, Dolar/TL kuru ise asagi yonli hareket
etmektedir. Parite degisimi negatif oldugunda ise tersi hareket meydana gelmek-
tedir.
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How Does Euro Dolar Parity Move the Nominal

Exchange Rates ? Case of Turkey

Abstract

This paper examines the effect of parity change of Euro Dollar on moving direction
of nominal exchange rates in Turkey in context of VAR model over the daily obser-
vations within the period of 2000- 2012. We figure out that if parity change of Euro
Ddollar is positive, the direction of nominal exchange rate of Euro/TL and Dolar/
TL is positive and negative respectively. while, the direction of the parity change
is negative the signs of Euro/TL and Dollar/TL are opposite of the first conditon
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