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Oz

Bu calismanin amaci para politikasi resmi faiz oranindaki degisikliklerin bankalarin mevduat ve kredi faiz
oranlarina gegisini incelemektir. Para politikasi faiz orani gegiskenliginin hizi ve derecesine iliskin tespitler
yapilacaktir. Calismanin ikinci kisminda ise, finansal piyasalarda meydana gelen yapisal degisiklikler ve merkez
bankasi tarafindan uygulanan politika faiz gecisinde olusabilecek asimetrik yapi degerlendirilecektir. Enders ve
Siklos (2001) tarafindan gelistirlen TAR ve MTAR modelleriyle incelenecektir. Bu gegiste asimetrik yapi varsa;
faiz oranlarinin asagi ya da yukar katilik durumu degerlendirilecektir. Calisma Ocak 2002- Haziran 2014
dénemini kapsayan TCMB EVDS aylik veriler ile yapilacaktir.
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Abstract

The aim of this study monetary policy, changes in official interest rates to banks' deposit and lending rates is to
examine the ftransition. Related the speed and degree of interest rate pass-through of monetary policy is to
determined. The second part in this study; structural changes occurring in the financial markets and implemented
by the central bank policy rates that may occur in the transition is evaluated. TAR and MTAR with models
developed by Enders and Siklos (2001) will be examined. If this pass- through has asymmetric structure; rigidity
of interest rates up or down status will be evaluated. Over the period January 2002 to June 2014, will be use by
the Central Bank EVDS monthly data.
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