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OZET
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Bu ¢alismada amag doviz kuru ve ithal mal fiyatlariin i¢ fiyatlar diizeyi Uzerindeki
etkisini analiz etmektir. Uluslararas: fiyat diizeyindeki gelismeler iilkelerin ticaret yapmis
olduklar1 iilke gruplarinin toplam ithalat i¢cindeki paylarina bagli olarak ithalat yoluyla
enflasyon iizerinde etkili olmaktadir. Bu kanal dolaysiz kanal iken, doviz kurlarina bagh etki
ise dolayl kanali olusturmaktadir. Bu acidan dis fiyatlardaki gelismeler ile iilkenin doviz
kurundaki gelismeler fiyatlar genel diizeyi ilizerinde asimetrik etkileri olmaktadir. Bununla
birlikte i¢ fiyatlarin, 6zellikle maliyet unsurlarina bagh olarak asagiya dogru esnek olmamasi
da bu asimetrinin en 6nemi nedeni olmaktadir. Bundan dolayr bu calismada asimetrik
durumun varligimi dikkate alan tahmin yaklasimi kullanilmistir. Ayrica sézkonusu asimeterik
durumun varliginin ortaya ¢ikardigi parametrelerin zamana bagl degiskenligine baglh olarak
zaman gore degisim teknigi tahminleme asamasinda tercih edilmistir. Bu ¢alisma da yeni
aciklanmaya baslanan yurt i¢i ve yurt disi fiyatlar endeksleri kullnildigi icin elde edilen
sonuglar dis ticaret politikalarina yonelik bilgi saglamakatadir.
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The Pass Throuhg Effect of Exchange Rates and Import Goods to Domestic Prices: An
Application to Turkey

ABSTRACT

The purpose of this study is to analyze the effect of exchange rate and import goods
prices to domestic prices. It has an impact on inflation in the countries they have made
advances in international trade of the country, depending on the price level set by imports
share in total imports. While this channel direct channel, the effect depends on the exchange
rate constitutes indirect channel. In this respect, developments in international prices and price
developments in the country's exchange rate have asymmetric effect on the overall price
level. However, domestic prices, especially the right to be flexible downwards, depending on
the cost element is the most important reason for this asymmetry. Because of the presence of
asymmetric approach covering the estimated state it is used in this study. In addition, due to
the presence of such asymmetric situation when the parameters variability occurs in the
estimation technique based on phase time varying is preferred. Due to, in this study the
domestic and foreign price indices that began recently announced, results provides
information for foreign trade policy.
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