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Abstract: This study aims to determine the impact of economic policy uncertainty
on the inflation rate in Turkey using monthly data from (2006 -2024) and
employing a quantile regression model. Other independent variables, such as "the
exchange rate" and "oil prices" were also included.

The results show an asymmetric effect of economic policy uncertainty on the
inflation rate with a positive effect observed at higher inflation levels. The study
also indicates an asymmetric effect of the exchange rate on the inflation rate at
different inflation levels. However, no effect of oil prices on the inflation rate was
found.

Keywords: Economic policy uncertainty; Inflation rate; Quantile regression model;
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