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Abstract

As the leading actors of the financial system, the banks have a significant
importance in the sector, it is quite important to thoroughly analyze the
solidity of their financial structure and their performance. In this study, the
performances of the public, private and foreign capital deposit banks
operating in Turkish banking sector in the period between 2006 and 2011
were measured using CAMELS performance rating model and compared with
the sector average. CAMELS performance rating model is introduced in the
first part of the study. In the second part, combined CAMELS value and
sector average were calculated using Stata 13 program in the analysis of the
data regarding Turkish banking system; and the results were expressed and
interpreted creating graphs on Excel spreadsheet program.
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CAMELS Performans Derecelendirme Modeli: Tiirkiye’de
Faaliyet Gosteren Mevduat Bankalarinin
Performanslarinin 2006-2011 Dénemi itibariyle Sektor
Ortalamasi ile Karsilagtinimali Analizi

Oz

Finansal sistemin bas aktori konumundaki bankalarin sektérdeki agirliginin
yuksek olmasi nedeniyle mali yapilarinin saglamligi ve performanslarinin iyi
analiz edilmesi biliylik 6nem tasimaktadir. Bu galisma ile 2006-2011 dénemi
icin Turk bankacilik sektoriinde faaliyet gosteren kamu, 6zel ve yabanci
sermayeli mevduat bankalarinin CAMELS performans derecelendirme modeli
ile  performanslari  olgllerek sektor ortalamasi ile karsilastiriimasi
gerceklestirilmistir.  Calismanin  ilk  boliminde CAMELS performans
degerlendirme modeli tanitilmistir. ikinci béliimde Tiirk bankacilik sistemine
iliskin verilerin analizinde Stata 13 programi kullanilarak birlesik CAMELS
degeri ve sektor ortalamasi hesaplanmis ve sonuglar Excel tablolama
programinda grafik olusturularak ifade edilmis ve yorumlanmigtir.
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