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Tlketici ve Uretici Fiyat Endekslerinde Fiyat Gegiskenligi:
Alt Sektorler

Price Transmission between Consumer and Producer Price Indices: Sub-Sectors

Zehra ABDIOGLU*
Ozge KORKMAZ?

OZET

Bu calismada Tirkiye'de tiiketici fiyat endeksi (TUFE) ve iretici fiyat endeksi (UFE) arasindaki nedensellik iligkisi
2003-2012 dénemi icin arastinlmistir. Fiyat endeksleri arasinda gegiskenlik iliskisi olup olmadigi hem toplam
endeksler hem de alt endeksler icin test edilmistir. Elde edilen sonuglar TUFE ve UFE arasinda ¢ift yonlii nedensellik
iliskisi oldugunu gostermistir. Alt sektorler itibariyle ise giyim ve konut igin tiketici fiyatlarindan Uretici fiyatlarina
dogru tek yonlu bir nedensellik iliskisi oldugu belirlenmistir. Ulasilan sonuglar Trkiye’'de fiyat artislarinin daha ¢ok
talep yonlu faktdrlerden kaynaklandigini gdstermistir.
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ABSTRACT

In this study, the causality relationship between consumer price index (CPI) and producer price index (PPI) were
investigated during the period of 2003-2012 for Turkey. Whether there is a price translating mechanism between
price indices were tested for both aggregate indices and sub-indices. The results have shown that there is two-
directional causality relationship between CPI and PPI. In addition, there is one-directional relationship from
consumer prices to producer prices were determined for clothing and housing sub-sectors. These results have shown
that the price increases result from demand side factors in Turkey.

Keywords: CPI, PPI, Price transmission

! Yar.Dog.Dr., Karadeniz Teknik Universitesi, i.i.B.F. Ekonometri Bolimii, maras@ktu.edu.tr
2 Ogr.Gor., Bayburt Universitesi, 1.1.B.F. iktisat Bsltim(, ozgekorkmaz@gmail.com



mailto:maras@ktu.edu.tr
mailto:ozgekorkmaz@gmail.com

