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Ozet

Devaltiasyonun temel nedeni, dis 6demeler bilangosundaki agiklarin kapatiimasidir.
Devaltiasyonla birlikte, ithalatta azalma, ihracatta ise artis olmasi beklenir. Devali-
asyonla basari saglanabilmesi, devallasyonun déviz kazandirici ve déviz tasarruf
edici 6zellikte olmasi ile mimkiindir. Bu 6zellik ise ithal mallarinin yurt icindeki talep
esnekligine ve ihra¢ mallarinin yurt disi talep esnekligine baglidir. Marshall-Lerner
(ML) kosuluna gére s6z konusu bu iki esneklik katsayisinin toplaminin 1’e esit ya da
1'den blyuk olmasi gerekmektedir.

Calismanin amaci, 1987.1-2006.11 donemi igin Tirkiye’'de ihracat ve ithalat talep es-
nekliklerinin parametrik olmayan kernel tahmin yontemi ile tahmin edilmesi ve ML
kosulunun saglanip saglanmadiginin test edilmesidir.
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Parametrik Olmayan Regresyon Analizi

Estimation of Demand Elasticities of Import and

Export by Nonparametric Approach

Abstract

The main reason of devaluation is to cover the deficit of gross external debt. By the
davaluation an increase in export and a decrease in import is expected.

The success of devaluation is up to its characterestics of saving and gaining foreign
exchange. This characteristics is up to the demand elasticity of import goods in
country and the demand elasticity of export goods in foreign country. According to
Marshall-Lerner (ML) condition, the coefficient of these two elasticity must be equal
to 1 or greater than 1.

The aim of this paper is, to estimate export and import demand elasticities of Turkey
for 1987/ and 2006/1l period by nonparametric Kernel estimation technique and to
test whether Marshall-Lerner condition is provided or not.

Keywords: Demand Elasticities of Import and Export, Marshall-Lerner Condition,
Nonparametric Regression Analysis.
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