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Ozet

Bu calismada, 1995-2009 donemine ait veri ve
panel veri yontemleri kullanilarak 10 eski Sovyet-
ler Birligi Uyesi Ulkede Wagner yasasinin gegerli-
ligi incelenmistir. Wagner vyasasi ekonomik
gelisme sonucu kamu faaliyetinde artis olmasini
ifade etmektedir. Bu galismada uygulanan panel
esbutlinlesme analizi kamu harcamalari ve gelir
diizeyi degiskenlerinin koentegre olduklarini
gostermektedir. iki asamali En Kiigiik Kareler
yéntemine dayanan panel nedensellik ve hata
diizeltme modeline dayanan geleneksel Granger
nedensellik sinamalari  nedensellik iligkisinin
ekonomik biylimeden kamu harcamalarina
dogru tek yonli oldugunu gostermektedir.
Wagner yasasinin matematiksel ifadesi olan
regresyonlarin sabit etkiler ve rassal etkiler
yontemlerine gore tahmin sonuglari da gelir
dlzeyi arttikca kamu sektoriniin  blyudugu
fikrini kismi olarak desteklemektedir. Bulgular-
dan hareketle, eski Sovyetler Birligi Ulkeleri igin
Wagner vyasasinin gegerli oldugu sonucuna
varilmigtir.
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Relationship between Government Expenditure
and Economic Growth: An Analysis of Wagner’s
Law in Former Soviet Union Countries (1995-
2009)

Abstract

This study tests Wagner’s law for a panel of 10
former Soviet Union member countries over the
period of 1995-2009. Wagner’s law indicates
that government activities expand together with
economic development. Empirical results from
panel co-integration test suggest that there is
long-run equilibrium relationship between go-
vernment expenditure and income level. Results
of panel causality test that based on two stages
lest square model and traditional Granger causa-
lity test that based on error correction model
show that there is unidirectional causality run-
ning from economic growth to government
expenditure expansion. Finally, fixed and random
effect estimations of five Wagner’s law regressi-
ons give some evidences that increase in income
level expands government activities. These
results suggest that Wagner’s law holds in
former Soviet Union countries.
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