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Panel Veri Analizi I ve I1
Saban Nazlioglu (Pamukkale Universitesi)
Ibrahim Hiiseyni (Sirnak Universitesi)

Yazilim: Eviews 12 ve iizeri; GAUSS 24 ve iizeri

Onemli Notlar: Saban Nazlioglu tarafindan GAUSS igin hazirlanmis olan ve Aptech tarafindan tiim kullanicilarmimn
paylasimina acilmis olan TSPDlib (Econometric Package for Time Series and Panel Data Methods -
https:/ / github.com/aptech/tspdlib/ ) kiittiphanesi katilimcilara tantilacak ve kiitiiphanenin pratik kullanimlar:
gosterilecektir. Hem TSPDIlib hem de diger GAUSS uygulamalar igin katilimcilarin GAUSS 24 programina sahip
olmalar1 tavsiye edilir. Ciinkii, daha o6nceki stirtimlerde bazi fonksiyonlar olmadig: icin yazilan kodlarin
galismamasi problemi ile karsilagilmaktadir.

Birim Kok/Duraganlik Testleri
Panel Birim Kok Testleri
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PANICCA Westerlund, J., & Larsson, R. (2009). A note on the pooling of individual PANIC unit root tests.
Econometric Theory, 25(6), 1851-1868.
CADF & CIPS Pesaran, M.H. (2007) A simple unit root test in the presence of cross-section dependence,

Journal of Applied Econometrics, 22 (2), 265-312.
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148-161.
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Thomas B. Fomby, R. Carter Hill (ed.) Nonstationary Panels, Panel Cointegration, and Dynamic
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Hypothesis,” In: Andrews, D.W.K,, Stock, J.H. (Eds.), Identification and Inference for
Econometric Models. Essays in Honor of Thomas Rothenberg. Cambridge University Press,

Cambridge.
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correlation and a common factor, Economics Letters 115, 31-34.

Extensions Nazlioglu, S., Payne, J. E., Lee, J., Rayos-Velazquez, M., & Karul, C. (2021). Convergence in

OPEC carbon dioxide emissions: Evidence from new panel stationarity tests with factors and
breaks. Economic Modelling, 100, 105498.

Yapisal Kirilmalar

LM-level break Im, K., Lee, J., Tieslau, M. (2005) Panel LM Unit-root Tests with Level Shifts, Oxford Bulletin of
Economics and Statistics 67, 393-419.
Westelund, J. (2012) Testing for unit roots in panel time-series models with multiple level breaks,
The Manchester School Vol 80 No. 6 671-699.
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Modelling.
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roots in panel data, Review of Economic Studies, 76, 471-501.

PANIC LM- Nazlioglu, S., Lee, J., Tieslau, M., Karul, C., & You, Y. (2023). Smooth structural changes and

Fourier common factors in nonstationary panel data: an analysis of healthcare expenditures. Econometric
Reviews, 42(1), 78-97.

Panel KPSS-Break  Carrion-i-Silvestre, ].L., Del Barrio-Castro, T., Lopez-Bazo, E., (2005) Breaking the panels: An
application to GDP per capita, Econometrics Journal, 8, 159-175.
Hadri, K., & Rao, Y. (2008). Panel Stationarity Test with Structural Breaks. Oxford Bulletin of
Economics and Statistics, 70(2), 245-269.

Panel KPSS- Nazlioglu, S., & Karul, C. (2017). A panel stationarity test with gradual structural shifts: Re-

Fourier investigate the international commodity price shocks. Economic Modelling, 61, 181-192.
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New Extensions

Nazlioglu, S., Payne, J. E., Lee, J., Rayos-Velazquez, M., & Karul, C. (2021). Convergence in
OPEC carbon dioxide emissions: Evidence from new panel stationarity tests with factors and
breaks. Economic Modelling, 100, 105498.

Esbiitiinlesme Testleri

Pedroni

LM

Durbin-h

Structural breaks

Pedroni, P., 1999. Critical values for cointegration tests in heterogeneous panels with multiple
regressors. Oxford Bulletin of Economics and Statistics 61, 653-670.

Pedroni, P., 2004. Panel cointegration: asymptotic and finite sample properties of pooled time
series tests with an application to the PPP hypothesis: new results. Econometric Theory 20, 597 -
627.

Westerlund, J., Edgerton, D. L., 2007. A Panel Bootstrap Cointegration Test. Economics Letters
97, 185-190.

Westerlund, J., 2008. Panel cointegration tests of the Fisher effect, Journal of Applied
Econometrics 23, 193-233.
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Westerlund, J., Edgerton, D. L., 2008. A Simple Test for Cointegration in Dependent Panels with
Structural Breaks. Oxford Bulletin of Economics and Statistics 70, 665-704.

Esbiitiinlesme Tahmincileri

Panel ARDL
Panel FMOLS
Panel DOLS

CUP-FM

BA-OLS
CCE

IFE
FAR

Dynamic Models

Panel Nedensellik
Panel SUR

Panel Granger
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with Cross-Sectional Dependence.” In B. Baltagi (ed.), Contributions to Economic Analysis.
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Spesifikasyon Testleri
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Econometrics, 142(1), pp. 50-93.



Gelen Evrak Tarih ve Sayisi: 22.07.2024-758489

Zaman Serisi Analizleri
Ibrahim Hiiseyni (Sirnak Universitesi)

Yazilim: Eviews 12 ve iizeri; GAUSS 24 ve iizeri

Onemli Notlar: Saban Nazlioglu tarafindan GAUSS igin hazirlanmis olan ve Aptech tarafindan tiim kullanicilarinin
paylasimina acilmis olan TSPDlib (Econometric Package for Time Series and Panel Data Methods -
https:/ / github.com/aptech/tspdlib/ ) kiittiphanesi katilimcilara tanitilacak ve kiitiiphanenin pratik kullanimlar:
gosterilecektir. Hem TSPDIib hem de diger GAUSS uygulamalari i¢in katilimcilarin GAUSS 24 programina sahip
olmalar1 tavsiye edilir. Ciinkii, daha o6nceki stirtimlerde bazi fonksiyonlar olmadig: icin yazilan kodlarin
galismamasi problemi ile karsilagilmaktadir.
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Yapisal Kirilmay: Dikkate Alan Birim Kok Testleri
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Fourier ADF Enders, W., & Lee, J. (2012). The flexible Fourier form and Dickey-Fuller type unit root
tests. Economics Letters, 117(1), 196-199.

Fourier KPSS Becker, R., Enders, W., & Lee, J. (2006). A stationarity test in the presence of an

unknown number of smooth breaks. Journal of Time Series Analysis, 27(3), 381-409.

Es-biitiinlesme Testleri
Es-biitiinlesme Testleri

Engle & Granger Engle, R. F., & Granger, C. W. (1987). Co-integration and error correction: representation,
estimation, and testing. Econometrica: journal of the Econometric Society, 251-276.
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Yapisal Kirilmayr Dikkate Alan Es-biitiinlesme Testleri
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Nedensellik
Granger Nedensellik ~ Granger, C. W. (1980). Testing for causality: A personal viewpoint. Journal of Economic
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Tahminciler
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