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Kamu Buyuklugu ve Kigi Basina
Gelir Arasindaki Nedensellik iliskisi:
Tarkiye Ornegi (1968-2005)

Ozet

Uzunca bir suredir ikinci planda tutulan maliye politikasina olan ilgi son dénemlerde
yeniden artmaya baglamistir. Buna paralel olarak literatirde yer alan kamu harca-
malarinin ekonomik bilyiimeyi canlandiracagi fikri tekrar tartisiimaya baslanmistir.
Bu calisma Turkiye’de 1968-2005 dénemi igin kisi basina gelir, kamu harcamalari
veya daha genel bir ifadeyle kamu kesimi biyukligu arasindaki nedensellik iligkisini
arastirmaktadir. Ayrica ticari acikligin kamu harcamalarinda artisa neden olacagini
ileri stiren Telafi Hipotezinden (Compensation Hypothesis) hareketle ticari agiklik da
modele dahil edilmigtir. Nedensellik iligkilerini belirleyebilmek i¢cin Toda ve Yamamo-
to (1995) tarafindan gelistirilen Granger nedensellik testi kullaniimistir. VAR Mode-
li tahmin edilerek yurGtilen calismada kisi basina gelir ve kamu buyukliga arasin-
da cift yonlQ, ticari agikliktan kamu buytkliglne ve kisi basina gelirden ticari agikli-
ga dogru tek yonli nedensellik iligkisi tespit edilmigstir.

Anahtar Kelimeler: Kamu bliylikligd, Kisi basina gelir, Ticari agiklik, Nedensellik
analizi

Causality Relationship Between Government
Size And Per Capita Income: Turkish Case
(1968-2005)

Abstract

Recently, there has been a significant resurgence of interest in fiscal policy that
has not been on agenda for a long time. Idea that public expenditure stimulus eco-
nomic growth has been started to discuss in literature. This paper examines cau-
sal linkages among per capita income and government spending or more generally
the size of the public sector for 1968-2005 in Turkey. In addition, public expenditu-
res increased trade openness will lead to the hypothesis suggested by the Com-
pensation Hypothesis were included in the model with the trade openness. To deter-
mine causal linkages is estimated Granger non-causality method developed Toda
and Yamamoto (1995). By estimating a VAR model, we have found that there are
bi-directional causality between per capita income and government size and uni-
directional causalities from trade openness to government size and from per capi-
ta income to trade openness.

Keywords: Government size, Per capita income, Trade openness, Causality analy-
ses.
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