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Abstract: The role of Central Bank is significantly high in Money management and economic
policies. Within the framework of economic developments in markets, Central Bank,
commercial banks and several businesses operate according to the mobility which occurs in the
market. Therefore commercial banks continue their activities by using the risk management
relation between their asset and liability accounts in line with the created market demands. In
this study, an applied econometric analysis was made by building linear regression and error-
correction model by using data between the years of 2003 and 2010 of CBT. Following the
study, it has been concluded that liability accounts will be at balance after 24 months
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TCMB MERKEZ BANKASI AKTIF VE PASiF HESAPLARI ARASINDAKI UZUN
DONEM ILiSKiSININ EKONOMETRIK ANALIZi

Ozet: Para yonetimi ve ekonomi politikalarinda Merkez Bankasmin rolii olduk¢a énemlidir.
Piyasalarda olusan ekonomik gelismeler g¢er¢evesinde Merkez Bankasi bu roliinii etkin olarak
kullanir. Bir¢ok isletme gibi ticari bankalar piyasada ger¢eklesen harekete gore faaliyet gosterir.
Bu nedenle ticari bankalar olugan piyasa talepleri dogrultusunda aktif ve pasif hesaplar arasinda
risk yonetimi iliskisini kullanarak c¢alismalarin1 devam ettirir. Bu ¢alismada TCMB’nin 2003 ile
2010 yillart arasindaki veriler dogrusal regresyon ve hata diizeltme modelleri dogrultusunda
kullanilarak ekonometrik analiz gergeklestirilmistir. Calisma sonucunda pasif hesaplarin 24 ay
sonunda bir dengeye geldigi sonucuna ulasiimistir.
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