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ABSTRACT

All the studies regarding time series methods are useful only in case the series in interest do not display seasonal
patterns. That is why it is of great importance to take the time series properties of the series like seasonal patterns
or trends into account while dealing with economic time series data and the research on what form of seasonality
exists (deterministic or stochastic) in the data in interest and thus the way of modelling seasonality is also crucial
(Tare & Akdi, 2005, p.3). Considering its importance with this respect, in this application, it has been aimed to
decide about which seasonal pattern quarterly GDP (Gross Domestic Product) series displays over 1998Q1-2014Q4
for Turkey by recoursing to DHF (Dickey, Hasza and Fuller) and HEGY (Hylleberg, Engle, Granger and Yoo) test
procedures and it has been mainly focused on the dummy variable and trigonometric representations of
deterministic seasonality.
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OzZET

Zaman serisi yontemlerine iliskin calismalarin tima ancak serilerin mevsimsel 6riinti sergilememesi durumunda
yararli olabilmektedir. Bu sebeple, iktisadi zaman serisi verileriyle ilgilenirken, serilerin mevsimsel 6riinti ve trend
gibi zaman serisi ozelliklerini géz dnlinde bulundurmak; verilerde ne tiir bir mevsimselligin oldugunun arastiriimasi
(deterministik veya stokastik) ve dolayisiyla mevsimselligin modellenme sekli 6nemlidir. Bu agidan modellemenin
onemi dislintldiginde, bu uygulamada DHF (Dickey, Hasza and Fuller) ve HEGY (Hylleberg, Engle, Granger and Yoo)
testleri uygulanarak 1998Q1-2014Q4 dénemi igin Tiirkiye’nin ceyreklik GSYiH (gayri safi yurt ici hasila) serisinin nasil
bir mevsimsel 6riintl sergilediginin belirlenmesi amaglanmis olup agirlikh olarak deterministik mevsimselligin kukla
degisken ve trigonometrik gosterimleri Gzerinde durulmustur.
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