19

papers

19

all docs

1040056

256 9
citations h-index
19 19
docs citations times ranked

996975
15

g-index

192

citing authors



10

12

14

16

18

m

ARTICLE IF CITATIONS

Estimating the Degree of Market Integration. American Journal of Agricultural Economics, 2008, 90,

69-85.

Estimating time-varying conditional correlations between stock and foreign exchange markets.

Physica A: Statistical Mechanics and Its Applications, 2006, 360, 445-458. 2.6 41

Testing for Spectral Granger Causality. The Stata Journal, 2015, 15, 1157-1166.

ICT labor, software usage, and productivity: firm-level evidence from Turkey. Journal of Productivity 16 25
Analysis, 2020, 53, 265-285. :

Do real exchange rates contain a unit root? Evidence from Turkish data. Applied Economics, 2005, 37,
2037-2053.

Revisiting income convergence in Turkey: Are there convergence clubs?. Growth and Change, 2019, 50,

1185-1217. 2.6 18

On macroeconomic determinants of co-movements among international stock markets: evidence from
DCC-MIDAS approach. Quantitative Finance and Economics, 2021, 5, 19-39.

Business cycle asymmetries in Turkey: an application of Markov-switching autoregressions.

International Economic Journal, 2008, 22, 315-333. 11 12

Estimation of residential electricity demand in Hong Kong under electricity charge subsidies. Energy
Economics, 2020, 88, 104742.

Low-frequency relationship between money growth and inflation in Turkey. Quantitative Finance and 31 9
Economics, 2020, 4, 91-120. :

The impact of monetary policy stance, financial conditions, and the GFC on investment-cash flow
sensitivity. International Review of Economics and Finance, 2020, 69, 692-707.

Capital flows and economic growth across spectral frequencies: Evidence from Turkey.

Panoeconomicus, 2012, 59, 441-462. 0.7 7

Real business cycles in emerging economies: Turkish case. Economic Modelling, 2013, 34, 106-113.

Globalization, economic freedom, and wage inequality: A panel data analysis. Panoeconomicus, 2016,
63, 581-601. o7 4

Estimation of dynamic water demand function: the case of Istanbul. Urban Water Journal, 2018, 15,
75-82.

Cognitive skills and economic performance: evidence from the recent international student

assessment tests. Eurasian Economic Review, 2018, 8, 417-449. 3.0 1

Invisible hand in the process of making economics or on the method and scope of economics.

Panoeconomicus, 2010, 57, 61-83.

Economic Adversity and Voter Turnout: Evidence from Turkish Parliamentary Elections. Social

Indicators Research, 2022, 163, 799-821. 27 1



HAY4SEYIN TAAYTAN

# ARTICLE IF CITATIONS

Simulation-based estimation of threshold moving average models with contemporaneous shock

asymmetry and an application to Turkish business cycles. Communications in Statistics Part B:
Simulation and Computation, 2015, , 1-22.




