TURKIYE’'DEKi KUR DEGISIMLERIN
TARIM URUNLERI VE TARIM URUNLERI MALIYETLERINE
ETKISI: TAHIL ORNEGI

Fatih TURK
Damla Buse OZLUK

Danigman: Prof. Dr. Hakan DEMIRGIL
Suleyman Demirel Universitesi Iktisadi ve Idari Bilimler Fakultesi
cunudr Mah. Stuleyman Demirel Cad. Merkez/ISPARTA

» Doviz kuru d?g|§|m| ilk énce ithal nihai ve ara mallarin yurt ici Arpa ornegdi ile nedensellik analizi ve egim grafigi - 2001 Krizinin arpa tizerindeki etkisi

fiyatlarini degistirerek yurt ici fiyatlarini etkilemektedir. Doviz Chow Breakpoint Test 200441

kurundaki yukselme ithal ara mallarin fiyatlarinda artisa neden, VAR Granger Causality/Block Exogeneity Wald Tests Null Hypathesis: No breaks at specified breakpoints

bu ara mallan Gretim sirecinde girdi olarak kullanilacak Date: 05/23/21 Time: 20:07 ‘Eﬂﬂf":_ﬂ regfﬂﬁSlﬂtﬂziaﬁg]'nehf;ﬂ%zmr;zh'%

sektorlerin Uretiminde maliyet artisina sebep olarak, nihai F‘alr”g'efgﬂm'””:_ 202[;’1?32 pen e

. .. . nciuded odsenatons: I
mallarin maliyetlerini dolayisiyla fiyatlarini arttiracaktir. F-statistic _ 2.670675  Prob. F(5,239) 0.0227
e T, Log likelihood ratio 13.53734 Prob. Chi-Square(s) 0.0188

» Bu calismanin amaci, Turkiye'de 2000-2020 yillan arasinda, VWald Statistic 1335338 Prob. Chi-Square(s) 0.0203

doviz kurunda meydana gelen degisimlerin; tarimsal girdi fiyat Dependent variable: ARPA

endeksinden, dolarin 2000-2020 yillar1 arasindaki degisimlerin
ayhk veri setinden vyararlanarak, tahil o6rnegi ile kurdaki
degisimin tarim drlnlerine ve maliyetlerine ne gibi bir etki DOLAR 19.92567 4 0.0005 « 2001 Krizinin misir tizerindeki etkisi

yaratacagi sorusunun cevabini arayacaktir. Al 1992557 . 2.0005 Chow Breakpoint Test 2001M0-

> Es butlinlesme ve Toda-Yamamoto nedensellik testleri ile Mull Hypothesis: No breaks at specified breakpoints
Warying regressors: All equation variables

a?al.l‘m.r‘n yapip, ara'larlnda |II|§k|n|n olup olmadigini, Yar ise : - - Equation Sample: 2000104 2020112
yonlinli tespit edip kur ‘da meydana gelen degisimin » Dolardan arpaya nedensellik gbzlemlenmigtir

Excluded Chi-sq df Prob.

Turkiye'deki tarim Grlnleri ve tarim Urdnlerinin maliyeti F-statistic 6.605042  Prob. F(5,239) 0.0000
. . . .. . o Log likelinood ratio 3222837 FProb. Chi-Square(s) 0.0000
uzerinde nasil bir hakimiyeti olacagini bulmaktir. Wald Statistic 33.02521  Prob. Chi-Square(s) 0.0000

Response of ARPA to DOLAR o . ) ] o
« 2001 Krizinin kuru fasulye Gzerindeki etkisi

H 020 .
I I I I I I Z Chow Breakpoint Test: 2001001
M O V AN AL I Mull Hypothesis: Mo breaks at specified breakpaints
015 Varying regressaors: All equation variables
- Equation Sample: 2000M05 2020M12

« Toda - Yamamoto Nedensellik Testi Matematiksel 010 S F-statistic 1403528 Prob. F(6,236) 0.2140
. =TT Lag likelihood ratio 3.695136 Prob. Chi-Square(g) 0.1915
Modellenmesi Wald Statistic 3421168 Prob. Chi-Square(6) 0.2088
m m dmax dmax
?=m+2a-l'_:-+z Vi + Z B1iXe_it Z BuVis +2 — .
r L mﬁ“ UL T L T » 2001 Krizi arpada ve misirda yapisal bir
kirllmaya sebep olurken, kuru fasulyede ayni
e e e e - Dolarda bir 5ok meydana geldiginde arpa etkiyi gostermedigi gorimistir.
X.=p+ Zﬂzl.xt_:. n Z'E:*P“"Jr z BaiXiooi + z 0oVooi + £n; fiyatlarinda olusabilecek egim grafigi
i=1 i=1 j=m+l j=m+l — T
Mull Hypothesis: BUGDAY has a unit root Mull Hypothesis: D{BUGDAY) has a unit root O Z E V E S O N U g
Exogenous: Constant Exogenous: Constant, Linear Trend
Lag Length: 1 (Autematic - based on SIC, maxlag=15) Lag Length: 0 (Automatic - based on SIC, maxlag=15)
tottstc  Prob: tetastic  Prov: » Bu galigsmada; doviz kuru hareketlerinin Turkiye’'deki
Augmented Dickey-Fuller test statistic 3549835 1.0000 Jugmented Dickey-Fuller test statistic 1148230 0.0000 . i o . .« w oy
i e R dm * Misirornegi ile nedenselik analizi ve egim grafiglh — tanmsal iriinlerin fiyatlarina etkisinin 2000 — 2020 yillar
10% level -2.572900 109% level 3137310
*MacKinnon (1996) one-sided p-values. FMackinnon (1996) one-sided p-values. H H H
VAR Granger Causality/Block Exogeneity Wald Tests arasinda aylik veri setleri halinde, dolar kurunda
Augmented Dickey-Fuller Test Equation lhugmented Dickey-Fuller Test Equation . i - - or . . - o
Dopondant Vrizi: IRUCDAY Dependent Vaabl: EUGDAY.2) Date. U5/23i21 Time: 20:12 meydana gelen degisimlerin ve érnek aldigimiz baz tahil
D:te?nﬁfz?; ?’?;r::ig:tﬁ D:te?nﬁfzezj; qTEJ;;ezszozza Sample: 2DDDMD1 2020M12
Iclided absenations: 250 fer aduetments nclused absenatons: 250 afer adustments Included obsenvations: 248 grinlerinin Toda-Yamamoto ile nedenselligi test edilmistir.
Variable Coeficient  Std Eror  tStatistic  Prob. variable Coeficient  Std Emor  tStatistic  Prab.
BUGDAY(-1) 0010836 0003053 3549835 00005 D(BUGDAY(-1))  -0.697509  0.060746 -11.48230  0.0000 _ Bugday, arpa, misir, Qeltlk, nohut ve kuru faSUIye
OSSN S001775 0001957 090276 03678 | | @TRENDC200OMOT) OG3EcE  136E08 2820932 00053 Dependent variable: MISIR _ _ S _ )
R—_squared 0.162406 Mean dependentvar 0.006440 R—_squared 0.348030 Mean dependentvar 0.000000 . fIya‘tlarlnln DICkey Fu"er Ile blrlm kOk teStI yapllmlstlr SOZ
SEdfregrestion 0014862 Akemoraion  5860151| S ofregression 0014095 Akaikemoaferion 555009 Excluded Chi-zq df Prob. « il diizevde durad madid abrilmi
Cogliainood 5950130 Hamnanoumnafer 935144  |Loglikeinoed 6957513 HamnanQumnerter 5535084 o o 58315 . 2.0002 onusu tahillarin, duzeyde duragan olmadigi gorulmus ve
F-statistic 2394617 Durbin-Watson stat 2.02089 F-statistic 65.92601 Durbin-\Watson stat 2.049452 | ||'_'| R
e o e - ' ' birinci farklari alindiginda seri duragan hale gelmistir.

All 2258315 4 0.0002 ” e . "
Ornek alinan tahil drunlerinin, dolarla VAR analizi tespiti

» Yukarida, bugdayin Dickey Fuller ile birim kok testi
yapllarak dizeyde duragan olmadigi tespit edilmistir.

yapilip, uygun gecikme degerleri alinmigtir. Alinan uygun

» Dolardan misira nedensellik iligkisi

. - : o .. ecikme degerleri dissal degisken olarak ekleni
> Birinci farki alindiginda seri duragan hale gelmistir. vardr. g g ® gis P
_ _ nedenselligi test edilmistir. Yapilan nedensellik analizinin
E:” Hypothesis: ARPA has a unit root E:llgHFpoth_eélsr E:(ATFLN hasTa ur;lt root
ogenous: Constant (i enous: anstant, .Inear ren _ . - - - - . . . .
Lag Lengtn: 2 (Automatic- based on SC, maxiag=15) LagLengtn 1 (Automatic-based on SIC, matag=1) yaninda her bir tarim Grindndn, dolarla iligkisini yansitan
t-Statistic Prob.* t-Statistic Prob.*
At e Fulr sl sttt 2sra0 oo ugmented Dickey Fulertest it 1054958 00000 Response of MISIR to DOLAR egim grafigi gosterilmigtir. Dolar ve érneklerin ayri ayri
5% level 2872950 5% level -3.427975
—— — — - | Kirtlmalar1 analiz edilmistir. Arpanin, misirin ve
*MacKinnon (1996) one-sided p-values. *MacKinnon (1998) one-sided p-values. DED yap|Sa § . p y
Augmented Dickey-Fuller Test Equation Augmented Dickey-Fuller Test Equation kuru faSUIyenin ﬁyatla”nda 2001 krizinde meydana gelen
Dependent Variable: D{(ARPA) Dependent Variable: D(ARPA2)
bebos Loss S e essisqres 015 R -
Sample (adjusted): 2000104 202012 Sample (adjusted): 2000104 2020112 =TT §Ok etkisi ara$t|r||m|§t|r.
Included observations: 249 after adjustments Included observations: 249 after adjustments . -
; - — 010 -
Variable Coefficient Std. Error t-Statistic Prob. Variable Coefficient Std. Error t-Statistic Prob.
ARPA(-1) 0.007586 0002646 2867340  0.0045 D(ARPA(-1}) -0.517154 0073304 -7.054958  0.0000 A k A A -
DWRPAZ) 0100883 006674 2586762 00103 PERTEED?  D000304 000151 020015 08345 005 AVea my A my A
c 0000756 0001433 0527729 05982 @TREND(2000M017)  254E-05  1.04E05 2447332 0.0151 . _ . .
R-squared 0.219567 Mean dependentvar 0.005462 R-squared 0.341221 Mean dependent var 0.000120 .'DDD = %* (Akdemlr S' Ve Ozgellk M'l 2018! S'36)
Adjusted R-squared 0.210011 S.D. dependentvar 0.012632 Adjusted R-squared 0.333154 S.D. dependent var 0.013810 P o L
S.E. of regression 0.011227  Akaike info criterion -6.124990 S.E. of regression 0.011277 Akaike info criterion -6.116136 - 000 TUIK
Coglirainood ' 7665613 Hammanouin e 8102248 Loglikinood 7654589 HannanQumnaier 603392 1 2 3 4 5 6 7 8 95 10 . - - :
lE-sgtzlnli(stli: ° ;gag?gjé gurbin-ﬁtsonst;{ 333@?33 Festatisic 4230006 Durbin-Watson stat 2023146 < Analizler |g|n EViews 11 SV programlndan
Prob(F-statistic) 0.000000 Prob(F-statistic) 0.000000
yararlanilmistir.
» Yukarida, arpanin Dickey Fuller ile birim kok testi yapilarak » Dolarda bir sok meydana geldiginde misir
duzeyde duragan olmadigi tespit edilmistir. fiyatlarinda olusabilecek egim grafigi Fatih TURK
» Birinci farki alindiginda seri duragan hale gelmigtir. > fatihturk052@gmail.com
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