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Petrol Tiiketimindeki Dalgalanmalar Gegici mi Yoksa Kalici mi?
BRICS-T Ulkeleri igin Dogrusal ve Dogrusal Olmayan Birim Kék Testi
Uygulamalari

Are Fluctuations in Oil Consumption Permanent or Transitory? Evidence from
Linear and Nonlinear Unit Root Test in BRICS-T Countries

Cuma BOZKURT?
ilyas OKUMUS?

OZET

Calisma, BRICS-T Ulkeleri i¢in toplam petrol tiikketiminin duraganhgini 1965-2014 yillarini kapsayan dénem igin
dogrusal ve dogrusal olmayan birim kok testleri kullanarak analiz etmektedir. Ampirik sonuglar Hindistan, Gliney
Afrika, Rusya ve Tirkiye'nin petrol tiketiminin dogrusal olmayan bir seyir izledigini gdstermektedir. Dogrusallik testi
sonucuna gore uygulanan KSS (2003) ve iki kiriimali LM birim kok testi sonuglarina gore, Brezilya, Cin ve Tirkiye'de
toplam petrol tiketimi serileri duragandir. Bu sonug, bu Ulkelerde enerji talep yonetimi politikalarinin uzun
donemde petrol tiketimi Gzerinde etkili olmayacagini géstermistir. Diger bir yandan, Hindistan, Guney Afrika ve
Rusya'da ise petrol tiketimi serilerinin duragan olmadigi sonucuna ulasilmistir. Bu llkelerde, petrol tiiketiminde
meydana gelen herhangi bir sokun kalici etkiye sahip olacagi ve petrol tiketimiyle ilgili politikalarin da kalici etkiler
gosterecegi soylenebilir.
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ABSTRACT

This study investigates the stationary properties of the total oil consumption for BRICS-T countries covering the
period 1965-2014 by employing linear and nonlinear unit root tests. Empirical results demonstrate that total oil
consumption follows a nonlinear behavior in India, South Africa, Russia and Turkey. According to results of KSS
(2003) nonlinear unit root test and LM unit root test with two structural breaks that employed according to results
of linearity test, total oil consumption series are stationary processes for Brazil, China and Turkey. This result
indicates that energy demand management policies in these countries will not be effective on oil consumption in
the long term. On the other hand, total oil consumption series are non-stationary processes for India, South Africa
and Russia. In these countries, any shock to oil consumption is likely to be permanent and energy policies will have
a permanent impact.
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