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Turkiye’de Otomotiv Uretiminin
Oynakliginin Otoregresif Kosullu
Degisen Varyans ve Genellestiriimis
Otoregresif Kosullu Degisen
Varyans Modelleri Yardimiyla
Analizi

Ozet

Bu calismada 6ncelikle dogrusal olmayan ARCH ve GARCH Modellerinin teorik
yapisina deginilmis, ardindan Turkiye otomotiv sektdérinin 1980°den guinumuize
gecirdigi gelisim istatistikler ve grafiklerle incelenmistir. Sonrasinda ise ARCH ve
GARCH Modelleri yardimiyla otomotiv sanayi tretiminin 2002—-2008 yillari ara-
sinda oynaklidi élgtilmeye calismis ve 2009 yili Ocak - Haziran aylarina iligkin 6n-
g6rude bulunulmustur.
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Analysis of the Volatility of the Turkish
Automotive Production under the ARCH and
GARCH Models

Abstract

Initially in this study nonlineer ARCH and GARCH models having been dealed
with their theoric structure, then has been analysed the development of the Tur-
kish automotive industry since 1980 to present with statistics and graphics. After
this, by the helping of the ARCH and GARCH models has been trying to be me-
asured the volatility of the automative industrial production between the period of
2002 — 2008 and has been projected about the January to June of 2009.
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