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Zaman Ortaminda Sektorel
Enflasyon Direnci Hesaplamasi:
Tarkiye Ornegi

Ozet

Bu galismada Tirkiye 1988:02 - 2007:10 aylik genel ve sektorel fiyat serilerin-
den yararlanarak enflasyon direngleri seviyeleri (i¢ ydntemle incelenmektedir. Bu
yontemler: statik beklentilere dayali stokastik stire¢ modeli, yapisal kiriima ve za-
mana bagli degisen ortalamadir. Elde edilen sonuglara gore sektorel enflasyon
direnci Tirkiye'de ele alinan donemde farklilik gdstermektedir. Enflasyon direnci
seviyesinin yliksek olmasina ragmen ortalamasina geri dondigui tespit edilmistir.

Anahtar Kelimeler: Enflasyon direnci, zaman ortam, makroekonomi.

Estimating Sectoral Inflation Persistency in

Time-Domain: An Application for Turkey
Abstract

In this study, by using the Turkish aggregated and sectoral price monthly data
for the period 1988:02 — 2007:10, inflation persistency levels were analysed by
three methods. These methods are stockhastic model based on the static expec-
tations, structural break and time varying mean models. According to the results
obtained from these models, the inflation persistency levels exhibit diversification
in Turkey during the period that we considered. Although the inflation persistency
level is high, we observed that there is a case of mean reversion.
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