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Grafik 2.1: Yeni AB Ulkelerinde ve Tiirkiye’de Mutlak Beta Yakinsama (1993-2004)"®
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Grafik 3.1: Turkiye’de Ekonomik Biiyiime ve Biiyiime Tahminleri (2001- 2008)
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Etkenler
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Grafik 3.5: Tiirkiye’de Biitge Agigi/GSYIH (%) (ESA-95 tanimina gére) (2001- 2005)
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Grafik 3.6:Tiirkiye’de Kamu Borcu/GSYiH (%)(ESA-95 tanimina gore) (2001- 2008)
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4.2. Yakinsama Sinamasinda Kullanilabilecek Alternatif Yontemler
4.2.1. Karma En Kiiglik Kareler ve Tek Tarafli Sabit Etkiler Modeli
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YAKINSAMA SINAMASI SONUCLARI (1977-2004)

TABLO 1. AB’DE VE TURKIYE’DE KARMA EN KUGUK KARELER YONTEMI iLE REEL

YAKINSAMA SINAMASI (1977-2004)

+)
A+ M
)< )N & ) B ) LI )N E
% Jo) el >&FY N @il >@8Y >BFY
BEA I(FL L&A WBR VYiz
" Mo oW T 7B 7 e
TBAL J= AL J"FA J>ed J&&"L
7 oy o gy g
J&>8L > &L HFL > @8L
o . 7 >t A & &
J" EAL J" ER J® >AL J>B&L
Ouns 7 7" 2B "> 7" B(W SR
‘ Ji&.BBL J* (L Ji&BRL 38?7
7 7 " "By 7
1. 7H
7 7 ">? 7 " aw
S>AL RBBA
+ M, 7 7 7 TTTe
J* &AL
508, 7 7 7 & ™ &™W
J &L JOE
=4"B( M= 7 e e
1 %R 1% 158 1:%"EA 1:%"EA
8 IQSF 8 B?B? 8 @F? 8 BBFF 8 BBFF
~0&>F =887 ~0>A( ~088( ~08A
HYB """ HYB """ HYB 7= | HWB 0" | HmB ="
%)! 1 1 P LI A4 1 P
BY & 7>t ) yrto 34 1L

&




TABLO 2. AB’DE VE TURKIYE’DE SABIT ETKILER MODELI iLE REEL YAKINSAMA
SINAMASI SONUCLARI (1977-2004)

+)
A+ M, ) LIS )N & )N B N2 )N E
% Jo) "> "> >BBY " 0& > AN
B> >>> BB"L >(L BESL
+ My "B ™ "& 7" >&Y ™y 7" >SS
J"FAL J° @l J&FAR J&"A JB>A
. 7 - .(YY - I? - .?YY - IBYY
KB >"H B JE"L
o . 7 @ =& "B 7
J"B( J>FBL J"&"L
; 7 7 " >EWY 7 b \i
B"A 3.8BL
7 7 "> 7 " AN
B (E J&BAL
+ M, 7 7 7 7" >EW ">y
JB@BL JB?L
508, 7 7 7 7" &&W " >AY
JEB>L JEEXL
“m@a NG A 0" AE " F
1:%"@& 1:%"@ [ k== 15 A2 1:5%"R
8 B"F 8 BEGF 8 A 8 PA(F 8 BBB'A
~0&2A ~0&E(C ~ 08B0 ~0&EQ ~0&E>
HWB 0" HWB 0" HYsB 1" HWB 0" |HwB 07
J %)! * 1 [ P oYy 1 [ ""E
bY T >T ) yreo 34 'L

(B




TABLO 3. AB’DE VE TURKIYE’'DE KARMA ORTALAMA GRUP TAHMINi YONTEMi iLE

REEL YAKINSAMA SINAMASI SONUCLARI (1977-2004)

J

+)
A+ M, ) LIS )N & ) B N ? )N E
% Jo)) "> "SR "B"W ">> " &BYY
> (8L 1.""L B&aL >FAL B2
+ M 50 "> 7> ™ "8 7" "> 7™ "&N
578 J>72A JI& ABL J& "L JB@R.
) ] s s s ey
) >l DA BFA B2
0. 7 Ty 0 oy
J* L J.8H J" E8L
7 7 ey 7 By
3 AAL BB
; 7 7 ™ F 7 7
J>@aL
+ M, 7 7 7 ™M ™ "BY
J?8R J? EGL
508, 7 7 7 7™ "BY ™ &Y
‘ J&BL Ji& B&L
" Bg S B 4 E 0
1:%"8A 1% E 1% R k=) 1:%"E
8 MW 8 BEE? 8 BEFF 8 OFsB 8 ®E
TR N (¢ T>A “0>P
N HysB 07 | Hyas 0 | My 0n I
%! * ! [ [ ! " "E
6y # " >T ) yr- 34 1L

G




AB’DE REEL YAKINSAMA SINAMASI SONUCLARI
(DENGELI PANEL ANALIZI)(1993-2004)

EK 2

TABLO 1. AB’'DE KARMA EN KUGUK KARELER YONTEMi iLE REEL YAKINSAMA
SINAMASI (1993-2004)

+)
A+ M
) LI )N & ) B n 2 ) E
% Jo) N\ AN >>EY >>P >B"Y
£ »ea BA'L BEC 08
+ M " oW AR ™ =" ™ "Ry
Ba J>ABL T>F(Q JB @A JBER
7 - I@W - IAW - I?\N - IE\N
BEA EFA B> PR
(O 7 >y ™>F ™ &EYY 7 >BY
‘ J>FAL JI>BA J>Hal J& (BL
O 7 7" >SN 7 >@N 7 "AY 7" S
& 28&a Ji&B&L V="
7 7 [ 7 7
J>@aL
; 7 7 R 7 "R
BB"L JBA"L
+ M, 7 7 7 " &
>
508, 7 7 7 ™ >Ry ™ >FY
JE"BL J@B>tL
@ @ ] R R
1@ 15 1R LR LI ¢
8 WEF 8 E(Q 8 @6A 8 B 8 RE
~0&A ~18% ~08B% ~IF ~IE
HYB 07" | HYB 0r"] HYB W | HYB "™ | HYWB 0"
%)! ! P 1oy T 'E
bY & 7T ) yrto 34 1L

(E




TABLO 2. AB'DE SABIT ETKILER MODELI ILE REEL YAKINSAMA SINAMASI
SONUGLARI (1993-2004)

+)
A+ M, )N > )N & ) B N 2 )N E
% Jo) AN >Favy &&(W &> &&@vy
RO B @l B& 2> BB B(EaL
+ My ™Ry 7" >BY ™ >(W 7" 88YY 7" &&Y
JI&BA. JBA @ J>8 FAL JI8B &EL JI&E AL
. 7 " B&Y "By " &Y " &Y
‘ D?FL " EAL 38 FAL DAEAL
o . 7 20w 7 &" 7" @BYY 7" EAY
? "R J>>E8L JBEAL JBEAL
: 7 7 " "R&YY I
38"
7 7 T 7 "R
>(CL @6
+ M, 7 7 7 "B> 7" B"W
DAPEL J>ABBL
508, 7 7 7 > ">
5758 J>??"L
M= 207 p8 M8 v A
1:%"@ 1% 1-%"FA 15 1%
8 B2 8 ®FBE 8 BAB 8 ®BEQ 8 B?FB
~B'F ~(B&E ~0B"( ~(BEA ~0BB"
HWB ™ HWB 0™ | HyB ™ HYB I HMB
J %)! * 1 [ P Yy 1 [
BY " >T ) yrto 34 1L

(@




TABLO 3. AB’'DE KARMA ORTALAMA GRUP TAHMINi YONTEMi iLE REEL

YAKINSAMA SINAMASI SONUCLARI (1993-2004)

J

+)
A+ oM, ) LIS )N & ) B N ? )N E
% Jo)) "B "N "EM "B( "
B>l D>FA BFA >FR DAL
+ M 7 "BY 7B 7" 8 7" "W
TSA"L J>?7L J&?5L J>BL J>EL
# ] v o By o
B2 BER B>"L KA
0 . 7 >@BYY > &Y >?"W
‘ JE "@L MEI(E BB JB (L
7 7 "T& 7
>BA
; 7 7 e 7
J"FR
+ M, 7 7 7 ™""B
J">AL
508, 7 7 7 7" "S> 7™ "W
‘ J>AAL 1.8
0" mee %" a0 e =4mes
1o 14" 1478 1:4"E 124" EC
8 FB? 8 BEA? 8 BPE 8 >B 8 OB
(=74 ~0>A0 0> ~0&"E Y
N HysB 07 | Hyss 07 | My 0ne I
%)! * 1 1 LI T Yy 1
6y # " >" ) - 34

((




