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Turkiye'de Krizlerin Makroekonomik
Degiskenlere Etkileri: VAR Analizi

Ozet

Dunyada bilgi ve iletisim teknolojilerinde yasanan gelismeler ve gercgeklestirilen
ekonomik entegrasyonlara paralel olarak, Ulkelerin birinde meydana gelen bir
ekonomik kriz, kisa slrede diger Ulkelere de yayilmaktadir. Turkiye ekonomisi
icin 1980 sonrasi, diga acllma ve ekonomiyi liberallestirme dénemi olmustur. Fa-
kat ayni dénemde, gerek ulke i¢i dinamiklerden kaynaklanan, gerekse dis ulke-
lerde ¢ikip Turkiye'yi de etkisi altina alan pek ¢ok krizle de ugragsmak zorunda ka-
linmigtir. Bu krizler, tlkedeki makroekonomik dediskenleri derinden ve uzun su-
reli etkilemistir.

Bu calismada; ekonomik krizlerin Tiirkiye ekonomisinin baslica makroekonomik
degiskenler Gzerindeki etkileri, 1988—2011 dénemi aylik verileriyle, Granger ne-
densellik testi ve VAR ydntemiyle analiz edilmigtir. Yapilan analiz sonucunda, de-
giskenlerden birinde meydana gelen sokun, diger degiskenleri 6nemli dlglide et-
kiledigi ve soklarin etkisinin ortalama iki yil sirdigu gorulmustar.
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The Effects of Crises on Macroeconomic

Variables in Turkey: VAR Analysis

Abstract

An economic crisis that takes place in one country spreads in the short time to
others parallel with development in information and communication technologies
and economic integrations in the world. After 1980 has been a period of opening
up and economic liberalization process for Turkey’s economy. But in the same
period, Turkey had to face with many economic crises that either arose from do-
mestic dynamics or started in other countries but affected Turkey as well.

In this study, effects of economic crises, Turkey’s economy on the main macroe-
conomic variables, were analyzed by Granger causality test and VAR method by
using the monthly data for period of 1988-2011. As a result of the analysis it has
been seen that a shock which happens to one of the variables has influenced the
others to a large scale and the effects lasted two years on average.

Keywords: Economic Crisis, Growth, Macroeconomic Variables, Turkey.

57



