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2008 Yili Kuresel Ekonomi Krizinin
Turkiye'nin Temel Makro Ekonomik
Degiskenleri Uzerine Etkisi

Ozet

2008 kuresel ekonomi krizi, diger uUlke ekonomilerine benzer sekilde Turkiye
ekonomisini de etkilemis ve bazi temel makroekonomik degiskenlerde bozulma
meydana getirmistir. Bu ¢alisma 2008 yili kiiresel ekonomi krizinin Turkiye'de
bazi makro ekonomik degiskenler tizerindeki etkilerini incelemektedir. Calisma-
da kullanilan veriler 2000-2011 yillarini kapsamaktadir. Bu ¢alismada kullanilan
makro ekonomik degiskenler, kriz yili kukla degisken olmak lzere, Turkiye'nin
biytume orani, issizlik orani, bltge agidi, enflasyon ve ihracatin ithalati karsila-
ma oranidir. 2008 yili kuresel ekonomi krizinin bazi makro ekonomik degisken-
ler Uzerindeki etkilerini tahmin etmede VAR modeli kullaniimigtir.

Yapilan analiz sonucunda; 2008 yili kiiresel ekonomi krizi ile buyime orani, is-
sizlik orani, butge agigi, enflasyon ve ihracatin ithalati kargilama orani arasinda
istatistiksel olarak anlaml bir iliski tahmin edilmigstir. Analiz neticelerine gore, kriz
donemleri ile igsizlik, butge agidi ve ihracatin ithalati kargilama orani arasinda
pozitif bir iligki tahmin edilirken, buyume ve enflasyon arasinda ters yonlu bir ilis-
ki oldugu sonucuna ulasiimigtir.

Anahtar Kelimeler: Kiiresel Ekonomik Kriz, VAR Analizi, Temel Makroekonomik
Degiskenler, Tiirkiye

The Effects of the Global Economic Crisis
of the Year 2008 on Main Macroeconomic
Variables of Turkey

Abstract

The global economic crisis of 2008 effected Turkey’s economy having similarity
with the other countries economies too, and it resulted in some disorders in ba-
sing macroeconomic variables. This study was carried out with the aim of exami-
ning the effect in some macro economic variables of 2008 global economic cri-
sis in Turkey. The data used in this study include the years of 2000-2011. The
macro economic variables used in this study are the growth rate of Turkey, rate
of unemployment, deficit of budget, inflation and the situation of import and ex-
port along with crisis year to be dummy variables. The model of VAR was used
in estimating the effect of some macro economic variables of 2008 global eco-
nomic crisis.

In the result of the analysis carried out, it is estimated that there might be a sta-
tistically significant relationship among 2008 global economic crisis and growth
rate, rate of unemployment, budget deficit, the rate of inflation and the situation of
import and export. According to the result of this analysing, while estimating that
there is a positive relationship between crisis periods analysed, unemployment,
budget deficit, and the rate of export to meet import, it was found out that there
was a rewerse relationship between growth and inflation.

Keywords: Global Economic Crisis, VAR Analysis, Main Macroeconomic Vari-
ables, Turkey

39



