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Course Code Course Name Semester Theory Practice Lab Credit ECTS
LFM 513 Investment Analysis and Portfolio 1 3 0 0 3 6
Theory

Prerequisites

Admission Requirements

Language of Instruction
Course Type
Course Level

Objective

Content

References
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English
Elective
Masters Degree

Lojistik ve Finansman Yonetimi yiksek lisans programinin temellerinden olan finans ile dogrudan ilgili bu
derste piyasa araclari taninacaktir. Segcmeli bir ders olmasina karsin bu alanda ¢alismak isteyen
6grencilerin bilmesi gereken temel konular islenmektedir. Dersin amaci dncelikle piyasa araclarinin
taninmasi ve bunlardan nasil yararlanilacaginin yani yatirimlarin nasil yapilacaginin, analizinin,
anlasiilmasidir. Butlnlesik olarak da piyasa araglarindan olusturulacak portféyln kurulmasi ve
optimizasyonu becerileri 6grencilere kazandirilacaktir.

Yatirim ve varlik dagitimi;

Para piyasalari ve varlik piyasa endeksleri;
Etkin sermaye piyasalari;

Varlik fiyatlama yéntemlerine giris,

Portfoy yonetimine giris,

Risk ve getirinin ¢ok etkenli yontemleri,
Hisse dederlemeye giris,

Hisselerin yonetimi ve analizi;

Tahvil temelleri; tahvil degerleme analizi; tahvil portféy yonetim stratejileri
Portfoy secim matematigi;

Portfdy seciminde farkl yéntemler;
Portfoy seciminde farkli yontemler;
Portfoy performansi degerlendirmesi;
Proje sunumlari

+ Reilly, F. K., and Brown, K. C., “Investment Analysis and Portfolio Management”, 10th ed., South-Western,
Cengage Learning, Mason 2012.
+ Bodie, Zvi, Kane, Alex, and Marcus, Alan J., “Investments”, 4th ed., Mc-Graw-Hill, Singapore, 1999.

1 Investment and asset allocation;

2 Money markets and security market indexes;
3 Efficient capital markets;

4 An introduction to portfolio management;

5 An introduction to asset pricing models;

6 Multi-factor models of risk and return;

7 An introduction to security valuation;

8 Analysis and management of common stocks;
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9 Bond fundamentals; The analysis and valuation of bonds; Bond portfolio management strategies;

10 Mathematics of portfolio selection,

11 Different models in portfolio selection,

12 Different models in portfolio selection,

13 Evaluation of portfolio performance.

14 Project Presentations
Content

Course Code Course Name Semester Theory Practice Lab Credit ECTS
LFM 590 Graduate Seminar 1 0 0 2 0 6

Prerequisites

Admission Requirements

Language of Instruction  English

Course Type Compulsory
Course Level Masters Degree
Objective Bilimsel Liyakat ol¢ulerini aktarmak

Literatlr Taramasi, Bilimsel Yayin Hazirlama ve Bilimsel Sunum Hazirlama teknikleri
Konuk Ogretim Uyelerinin sunumlari ile bélim ici bilimsel faaliyetlerde iletisim saglamak
Universite digi konuklar ile bilism sektériinde farkl konularda bilgi aktarimi

Ogrencilerin yiiksek Lisans tezlerinin belirlenmesi

Yuksek Lisans tezlerini basari ile sirdtdrmeleri icin gerekli altyapiyr saglamak

Content Bilimsel indexleme, Atif, Kaynak tarama ve Kaynak yazimi
Sunum Becerileri
Konuk bilimadamlarinin seminerleri
Bolum 6gretim Uyelerinin seminerleri
Ornek calisma konusu belirleme
Ozet yazimi

References web of science
Google Scholar
TPE
EPO- Patent teaching Kit
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