Content

Course Code Course Name Semester Theory Practice Lab Credit ECTS

EC 502 Financial Theory 2 3 0 0 3 6

Prerequisites

Admission Requirements

Language of Instruction  Turkish

Course Type Compulsory
Course Level Masters Degree
Objective

Content

References
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Content

Course Code Course Name Semester Theory Practice Lab Credit ECTS

EC 508 Differential Markets 2 3 0 0 3 6

Prerequisites

Admission Requirements

Language of Instruction  Turkish

Course Type Compulsory
Course Level Masters Degree
Objective Ders, oncelikle matlab altyapisi saglayarak 6grencilerin tirev fiyatlama konusunda hesaba dayali

metodlari kullanmalarina yardimci olacaktir.

Content Ders, matlab programinin kullanimini gerektirdigi icin, dersin ilk yarisinda programin kullanimi 6gretilir.
Dersin ikinci yarisinda, matlab programi ile desteklenerek tirev fiyatlama modeline uygun hesaplama
teknikleriyle gecis yapilir.

References
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1 Introduction to Matlab

2 Basic concepts-Variables-Matrices, vectors and series
3 Loops-Functions

4 Input-Output

5 Graphics

6 Linear Algebra

7 Solutions-Optimisation

8 Options

9 Option valuation preliminaries

10 Random variables-Computer simulation
11 Asset price movement

12 Asset price model |

13 Asset price model Il



Content

Course Code Course Name Semester Theory Practice Lab Credit ECTS

EC514 Decision Making in Financial Markets 2 3 0 0 3 6

Prerequisites

Admission Requirements

Language of Instruction  Turkish

Course Type Compulsory
Course Level Masters Degree
Objective

Content

References
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Content

Course Code Course Name Semester Theory Practice Lab Credit ECTS

EC 506 Financial Econometrics 2 3 0 0 3 6

Prerequisites

Admission Requirements

Language of Instruction  Turkish

Course Type Compulsory

Course Level Masters Degree

Objective Ekonometrik yontemlerin finansal alanda uygulanmasi ve finansal modellemeler yapmak.
Content Dogrusal Ekonometrik Modeller

Zaman serileri analizi
Yapisal kirilma
ARCH-GARCH modelleri

References Wooldridge, "Introduction to econometrics".
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Content

Course Code Course Name

EC 510 Financial Crisis Management

Prerequisites

Admission Requirements

Language of Instruction  Turkish

Course Type Elective

Course Level Masters Degree
Objective

Content

References

Semester

2

Theory

3

Practice

0

Lab

0

Credit

3

ECTS

6
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Content

Course Code Course Name Semester Theory Practice Lab Credit ECTS

EC 528 International Finance 2 3 0 0 3 6

Prerequisites

Admission Requirements

Language of Instruction  Turkish

Course Type Elective
Course Level Masters Degree
Objective Bu dersin amaci, finans dinyasinin uluslararasi boyutuna odaklanarak 6grencilerin uluslararasi mali

piyasalarin igleyisi hakkindaki bilgi ve becerilerini gelistirmektir. Ulkeler ve bolgeler arasindaki finansal
etkilesimin, 6grencilerin iktisadi analiz kabiliyetlerini arttiracak sekilde teorik ve ampirik olarak incelenmesi
dersin ana hedefleri arasindadir.

Content Ders kapsaminda déviz piyasalari ve uluslararasi para sistemi, dig bor¢lanma, kiresel finans piyasasinda
riskler ve bu risklerin yénetimi, bankacilik ve doviz krizleri, tehlikeli finansal araclar, uluslararasi kredi
derecelendirme kuruluglari ve uluslararasi finansal yatirimlarda kullanilan temel modelleme yontemleri

islenmektedir.

References International Finance: Theory and Policy (Paul Krugman,Marc Melitz Maurice Obstfeld)
International Finance, Cheol S. Eun, Bruce G. Resnick, Sanjiv Sabherwal
Global Financial Systems: Stability and Risk, Jon Danielsson
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