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ithalat Talebinin Gelir ve Reel Kur
Esnekliklerinin Dinamik Analizi:
Turkiye Uygulamasi

Ozet

Bu ¢calismada 2003C1-2012C3 déneminde Tirkiye ekonomisi igin ithalat talebinin
reel GSYH ve reel kur esneklikleri Kalman Filtresi analizi kullanilarak dinamik ola-
rak analiz edilmektedir. Calisma sonucunda literatiirde yer alan dider ¢alismalarin
bulgularina paralel olarak ekonomide ithalatin gelir esnekliginin reel kur esnekli-
ginden cok daha yiksek oldugu ve ayrica kiresel kriz déneminden sonra ithalat
talebinin gelir esnekliginin azalirken, ithalat talebinin reel kur esnekliginin ise mut-
lak deger olarak arttigi bulunmustur.
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Dynamic Analysis of Real Exchange Rate and
GDP Elasticities of Import: Turkey Case

Abstract

In this study, we try to investigate the real GDP and the real exchange rate elas-
ticities of import for Turkey dynamically by employing Kalman Filter analysis co-
vering the period 2003Q1-2012Q3. Our results show that GDP elasticity of import
is greater than real exchange rate elasticity of import parallel with the recent lite-
rature and we found that real exchange rate elasticity of import was increasing in
absolute term and GDP elasticity of import was decreasing after the global finan-
cial crisis period.
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