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RESEARCH ARTICLE / ARASTIRMA MAKALESI

Tiirkiye’de Zeytin Fiyat1 ile Zeytin Uretim Alam ve Uretim Miktar
Arasindaki Iliskinin Toda-Yamamoto Testi ile Belirlenmesi

Determination of the Relationship between Olive Price and Olive Production Area and
Production Amount in Turkey by Toda-Yamamoto Test
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Oz

Diunyada yaklasik 30 farklh tilkede yetistirilen zeytin, Glkelerin dis ticaretleri agisindan 6nem arz etmektedir. Bu ticaretin etkileri
Akdeniz havzasindaki tlkelerin zeytin Uretimini tetiklemektedir. Bu sebeple uluslararasi zeytin fiyatlar ticarette 6nemli rol
oynamaktadir ve Tiirkiye zeytin liretiminde bu havzada 6nemli bir konumdadir. Bu amagla 1991-2022 yillari arasindaki
Tirkiye’deki zeytin Griin fiyati ($/ton), zeytin Gretim alani (ha) ve zeytin Gretim miktari (ton) arasindaki iliskinin tespit edilmesi
amaclanmistir. Calismada oncelikle serilerin duraganhginin test edilmesi amaciyla birim kok testlerine bakilmis ve serilerin
hem dizeyde hem birinci farkta duragan oldugu tespit edilmistir. Farkli seviyelerde duraganhgin olmasi sebebiyle uygun
yontem olarak Toda-Yamamoto nedensellik testi belirlenmistir. Toda-Yamamoto nedensellik testinin yapilabilmesi igin uygun
VAR modeli Akaike Bilgi Kriteri (AlIC) g6z 6ntinde bulundurularak olusturulmustur. VAR Modeli gecikme uzunlugu Schwarz Bilgi
Kriteri (SC) harig diger bilgi kriterleri g6z 6niinde bulundurularak 2 gecikme uzunlugu olarak yeniden belirlenmistir. Modelin
gecerliligini sinamak adina oncelikle AR Karakteristik Polinomlarinin ters koklerine bakilmis, daha sonrasinda ise LM
Otokorelasyon Testi ve White Degisen Varyans Testleri uygulanmistir. Buna gore olusturulan VAR Modelinin gegerlilik
sinamalarina gére LM Otokorelasyon Test istatistigi olasilik degeri 0.0829, White Degisen Varyans olasilik degeri ise 0.0035
olarak tespit edilmistir. Toda-Yamamoto Nedensellik testi sonuglarina gore ise Uriin fiyati ile Gretim alani arasindaki wald test
10.29723, olasilik degeri 0.0162 olarak tespit edilmis, iretim fiyatiile ekili alan arasindaki wald test 10.69738 ve olasilik degeri
0.0135 olarak bulunmustur. Tiim sonuglara gére zeytin (riin fiyati (S/ton) ile zeytin {iretim alani (ha) ve zeytin Gretim miktar
(ton) arasinda bir nedensellik iliskisinden s6z edilmektedir.
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Abstract

Olives, which are grown in about 30 different countries around the world, are important for the foreign trade of countries.
The effects of this trade trigger the olive production of the countries in the Mediterranean basin. For this reason, international
olive prices play an important role in trade and Turkey has an important position in olive production in this basin. For this
purpose, it is aimed to determine the relationship between olive product price ($/ton), olive production area (ha) and olive
production amount (tons) in Turkey between 1991-2022. In the study, firstly, unit root tests were used to test the stationarity
of the series and it was found that the series were stationary both at level and at first difference. Due to the different levels
of stationarity, Toda-Yamamoto causality test was determined as the appropriate method. In order to conduct the Toda-
Yamamoto causality test, the appropriate VAR model was constructed by considering the Akaike Information Criterion (AIC).
The lag length of the VAR model was re-determined as 2 lags by taking into account the information criteria other than the
Schwarz Information Criterion (SC). In order to test the validity of the model, firstly, the inverse roots of the AR Characteristic
Polynomials are examined, and then the LM Autocorrelation Test and White Variance Tests are applied. According to the
validity tests of the VAR Model, the probability value of the LM Autocorrelation Test Statistic is 0.0829 and the probability
value of the White Changing Variance is 0.0035.
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I. GIRiS

Zeytin Agaci, Akdeniz Havzasi’nda ve diinya genelinde bilinen en eski ekili agaglardan biridir [1]. Zeytin agaci,
Oleaceae familyasina ait bir bitkidir ve yaklasik olarak 20-29 ana cins igerisinde yer alir. Olea cinsi i¢indeki tek
yenilebilir meyve olan zeytin agacinin tarimmin Akdeniz havzasinda basladigi bilinmektedir [2]. Tiirkiye nin
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