Contenus

Nom du
Cours

EC 501 Microéconomie

Cours Pré-Requis

Conditions d'Admission
au Cours

Langue du Cours
Type de Cours
Niveau du Cours

Objectif du Cours

Contenus

Ressources

Semestre du Cours Travaux Travaux Crédit du
Cours Théoriques  Dirigés (TD) Pratiques (TP) Cours ECTS
1 3 0 0 3 6

Turc
Obligatoire
Master

Ders, ekonomi ve finans 6grencilerinin, mikroekonomik birimlerin belirsizlik, stratejik etkilesim ve
asimetrik bilgi altinda davraniglarini ve dengeyi incelemesini amaglamaktadir.

Ders, lisanstaki tek kisili karar alma problemini farkli boyutlara tagiyarak gelistirir. Oncelikle stratejik
etkilesim, ardindan belirsizlik ve bilgi asimetrisi sartlarinda bireylerin davraniglari ele alinir ve denge
tanimlanir.

Allais, M. (1953). Le comportement de I'homme rationnel devant le risque: critique des postulats et
axiomes de I'école Américaine. Econometrica. 21(4): 503-546.

Angrist, J.D. & Pischke, J.F. (2014). Mastering Metrics: The Path from Cause to Effect. Princeton University
Press.

Arrow, K.J. (1965). The theory of risk aversion, in Aspects of the Theory of Risk Bearing, by Yrjo Jahnssonin
Saatio, Helsinki. Reprinted in: Essays in the Theory of Risk Bearing, 90-109.

Autor, D. (2016) 14.03 Microeconomic Theory and Public Policy. Fall 2016. Massachusetts Institute of
Technology: MIT OpenCourseWare, https://ocw.mit.edu. License: Creative Commons BY-NC-SA.

Banerjee, S. (2014) Intermediate Microeconomics: A Tool-Building Approach. 1st ed. Routledge.

Bernoulli, D. Originally published in 1738; translated by Dr. Louise Sommer. (January 1954). Exposition of a
New Theory on the Measurement of Risk. Econometrica. The Econometric Society. 22 (1): 22-36.

Bierman, H.S. & Fernandez, L.F. (1998) Game Theory with Economic Applications, Second Edition, Addison
Wesley.

Fudenberg, D. & Tirole, J. (1991). Game Theory, MIT Press.

Kahneman, D. & Tversky, A. (1979). Prospect theory: An analysis of decision under risk. Econometrica.
47(2): 263-291.

Kogkesen, L. & Ok, E.A. (2007). An Introduction to Game Theory.

Matthew, R. (2000). Risk Aversion and Expected-Utility Theory: A Calibration Theorem. Econometrica. 68 (5):
1281-1292.

von Neumann, J. & Morgenstern, O. (1953) [1944]. Theory of Games and Economic Behavior (Third ed.).
Princeton, NJ: Princeton University Press.

Pratt, J.W. (1964). Risk Aversion in the Small and in the Large. Econometrica. 32 (1-2): 122-136.

Shy, O. (1996) Industrial Organization: Theory and Applications, The MIT Press.
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Semaine Intitulés des Sujets

Contenus

Nom du
Cours

EC 503 Marchés financ

Semestre du Cours Travaux Travaux Crédit du
Cours Théoriques  Dirigés (TD) Pratiques (TP)  Cours ECTS
iers 1 3 0 0 3 6
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Cours Pré-Requis

Conditions d'Admission

au Cours

Langue du Cours Turc
Type de Cours Electif
Niveau du Cours Master

Objectif du Cours

Contenus

Ressources Mishkin, F., "The Economics of Money, Banking and Financial Markets", Pearson.
Intitulés des Sujets Théoriques

Semaine Intitulés des Sujets

Contenus
Nom du Semestre du Cours Travaux Travaux Crédit du
Cours Cours Théoriques  Dirigés (TD) Pratiques (TP) Cours ECTS
EC 509 Statistiques et économétrie 1 3 0 0 3 6

Cours Pré-Requis

Conditions d'Admission

au Cours

Langue du Cours Turc

Type de Cours Obligatoire
Niveau du Cours Master

Objectif du Cours

Contenus Comput and interpret:

scatter plots and histograms.

simple linear regression between two variables.

Conditional probability, Bayes theorem

Discrete and Continuous distributions

Ressources + R.S.Witte and J.S.Witte, Statistics, 11th ed. Wiley, 1997.

+ S. Ross, A first course in probability, 8th Edition, Pearson.

+ W. Feller, An Introduction to Probability Theory and Its Applications .

» L.Gonick and W.Smith, The Cartoon Guide to Statistics, 1993

Intitulés des Sujets Théoriques
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Semaine Intitulés des Sujets

Contenus
Nom du Semestre du Cours Travaux Travaux Crédit du
Cours Cours Théoriques  Dirigés (TD) Pratiques (TP)  Cours ECTS
EC 513 Chaos et finance 1 3 0 0 3 6

Cours Pré-Requis

Conditions d'Admission

au Cours
Langue du Cours Turc
Type de Cours Electif
Niveau du Cours Master
Objectif du Cours Ogrencide Zaman Serileri, Kaos, Risk-Belirsizlik, Davranigsal ekonomi, Finansal piyasalar kavramsal
cercgevesini olusturmak, ve iligskilerini modelleme metodlari acisindan dederlendirmek.
Ekonomik, Finansal piyasalardaki Stokastik stireclerin modellemesi, test edilmesi
Ekonomik ajanlarin karar verme suregleri (davranigsal ekonomi) ile iligkilendirilmesi
Lineer Stokastik stireclerin Stata 10., Kaotik stireclerin ise R programi ile analizi. Kestirim ve Ongéri
yontemleri.
Bu linkten program akis dosyasini bulabilirsiniz: http://iktisat.gsu.edu.tr/ata-ozkaya/dersler/
Contenus Verimli Piyasalar Hipotezi analizi-elestirisi,

Risk ve Belirsizlik, Zaman,

Enformasyon, Bayesian Karar verme sireci ve rasyonellik
Davranigsal ekonomi uygulamalari

Denge kavrami

Zaman serisi analizi,

1. Stokastik stregler Lineer modellemesi

Stata 10.0 programi ile uygulama

2. Nonlineer modellemesi

R programi ile uygulama

3. Kaotik suregler

YUksek ve dusik hacimli piyasalarda (Borsa, Forex, Tahvil i.e.,) Zaman serisi analiz yontemlerini finansal
dediskenlere uygulama.
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Ressources Nobel Ekonomi ile Fizik alanlarinda 6dula almis 4 bilimadamlarina ait calismalara ek olarak asagidaki
kaynaklar takip edilecektir.

Johansen, S. (1991) Estimation and hypothesis testing of cointegration vectors in gaussian vector
autoregressive models. Econometrica, 59, p 1151-1181

Johansen, S ., Juselius, K. (1991) Testing structural hypotheses in a multivariate cointegration analysis of
the PPP and the UIP for UK. Journal of Econometrics, 53, p 211-244

Kahneman, D., Slovic, P., Tversky, A. (1982). Judgment Under Uncertainty: Heuristics and Biases . New York:
Cambridge University Press.

Kantz, H. (1994) A robust method to estimate the maximal Lyapunov exponent of a time series, Physics
Letters A 185, 77-87.

Kantz, H., Schreiber T.(1997) Nonlinear time series analysis. Cambridge, UK: Cambridge University Press.

Karanfil, F., Ozkaya, A. (2007). Estimation of real GDP and unrecorded economy in Turkey based on

environmental data. Energy Policy 35 (10), 4902-4908.

Grassberger, P., Procaccia, I. (1983a). Characterization of strange attractors. Phy. Rev. Let., 50: 346-349

Grassberger, P., Procaccia, I. (1983b.) Estimation of the Kolmogorov entropy from a chaotic signal. Phys Rev
[A] 29:2591-3.

Rosenstein, M.T., Collins, J.J., De Luca, C.J. (1993) A practical method for calculating largest Lyapunov
exponents from small data sets, Physica D 65, 117-34.

Sachs, J.D. (1984) Theoretical issues in international borrowing. Princeton Studies in International Finance,
vol. 54. Department of Economics, Princeton University, Princeton.

Said, S.E., Dickey, D.A. (1984) Testing for unit roots in autoregressive moving average models of unknown
order. Biometrica, 71, p 599-608

Takens, F. (1981) Detecting strange attractors in turbulence. In: Dynamical systems and turbulence. Berlin:
Springer; p. 366.

Wolf, A., Swift, J.B., Swinney, H.L., Vastano, J.A. (1985) Determining Lyapunov Exponents from a time series,
Physica D 16, 285-317.

World Bank (2000, September). Turkey—Country economic memorandum— Structural reforms for
sustainable Growth (Vols. I and Il) (Report N0.20657TU), Washington, DC.

Intitulés des Sujets Théoriques

Semaine Intitulés des Sujets

Contenus
Nom du Semestre du Cours Travaux Travaux Crédit du
Cours Cours Théoriques  Dirigés (TD) Pratiques (TP) Cours ECTS
EC 529 Analyse Macroéconomique Et 1 3 0 0 3 6

Conjoncture
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Cours Pré-Requis

Conditions d'Admission

au Cours

Langue du Cours
Type de Cours
Niveau du Cours

Objectif du Cours

Contenus

Ressources

Turc
Electif
Master

Bu dersin amaci 6grencilere makroekonomik gelismeleri, ekonomide yasanan dalgalanmalari ve uygulanan
makroekonomik politikalari anlama ve analiz etme becerisi kazandirmaktir. Temel teorik altyapinin
yaninda giincel ekonomik gelismelerin incelemesi ve bu sayede 6grencilerin ekonomik gelismelere bakis
acisinin zenginlestirilmesi amaclanmaktadir.

Ders icerisinde ekonomik dalgalanmalari agiklamakta kullanilan temel makro-ekonomik modeller ele
alincaktir. uzun dénem ekonomik performans, isgtici piyasasi modelleleri ve gelismeleri, , tasarruf,
tUuketim ve yatirim kararlari, varlik piyasalarinin isleyisi, konjonktir dalgalarinin yapisi ve nedenleri,
ekonomi politikalari ve agik ekonomi makro modeller derste islenecek konular arasindadir.

Abel, A.B, Bernanke, B.S, ve Croushure, D. (2017) "Makroekonomi" Efil Yayinevi
Williamson, S. (2018) “Macroeconomics”, Global 6th Edition, Pearson

De Vroey, M. (2016). A history of macroeconomics from Keynes to Lucas and beyond. Cambridge University

Press

Intitulés des Sujets Théoriques

Semaine Intitulés des Sujets

Contenus
Nom du Semestre du Cours Travaux Travaux Crédit du
Cours Cours Théoriques  Dirigés (TD) Pratiques (TP)  Cours ECTS
EC 563 Blockchain Et Pieces Virtuelles 1 3 0 0 3 6

Cours Pré-Requis

Conditions d'Admission

au Cours

Langue du Cours
Type de Cours

Niveau du Cours
Objectif du Cours

Contenus

Ressources

Turc

Electif

Master

Bu ders blokzincir ve sanal para teknolojilerine bir giris yapmayi hedeflemektedir.

Bitcoin nasil calisir? Onu farkli kilan nedir? Bitcoin'leriniz ne kadar givende? Bitcoin kullanicilari ne kadar
anonim? Bitcoin'i bir platform olarak kullanarak hangi uygulamalari olusturabiliriz? Kripto paralar
duzenlenebilir mi? Bugln yeni bir kripto para tasarlasaydik, neyi dedistirirdik?

https://bitcoinbook.cs.princeton.edu

Intitulés des Sujets Théoriques
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Semaine Intitulés des Sujets

1 Introduction aux cryptomonnaies
2 Decentralisation
3 Mechanisme du bitcoin
4 Stocker et utiliser bitcoin
5 Minage
6 Anonymat
7 Communité et réglementation
8 DS
9 Methodes de minage alternatifs
10 Technologies supportés
11 Altcoins
12 L'avenir de la cryptomonnaie
13 Histoire
14 Applications
Contenus
Nom du Semestre du Cours Travaux Travaux Crédit du
Cours Cours Théoriques  Dirigés (TD) Pratiques (TP)  Cours
EC 515 Problemes actuels de I'économie 1 3 0 0 3
turque
Cours Pré-Requis
Conditions d'Admission
au Cours
Langue du Cours Turc
Type de Cours Electif
Niveau du Cours Master
Objectif du Cours Tarkiye ekonomisinin temel sorunlari akademik ¢alismalar isiginda ele almak ve tartismaktir.
Contenus 1. Turkiye'de Para politikasi sorunlari
2. Makro-ihtiyati politika ve enflasyon hedeflemesi
3. Turkiye'de maliye politikasi ve etkinligi
4. Turkiye'de vergilendirme
5. Ticaret politikasi ve performansi
6. Sermaye akimlari
7. Bankacilik ve para aktarim etkinligi
8. Kredi garanti fonu ve Turkiye uygulamasi
9. 1994 ve 2001 kur krizleri

10. 2008 global durgunluk ve Turkiye'ye etkileri

11. BlyUme tanisi ve analiz

12. Firma dinamikleri ve verimlilik

13. Kurumlar ve regllasyon

ECTS
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Ressources Her konu ile ilgli detayli makaleler incelenecektir.
Ek kaynaklar:

Frexias, X. and Rochet, J. (1997) Microeconomics of Banking. The MIT Press, Cambridge and London.

Xavier Freixas, Luc Laeven, José-Luis Peydré - Systemic Risk, Crises, and Macroprudential Regulation-The
MIT Press (2015)

Intitulés des Sujets Théoriques

Semaine Intitulés des Sujets

Contenus
Nom du Semestre du Cours Travaux Travaux Crédit du
Cours Cours Théoriques  Dirigés (TD) Pratiques (TP)  Cours ECTS
EC 506 Econométrie financiére 2 3 0 0 3 6

Cours Pré-Requis

Conditions d'Admission

au Cours
Langue du Cours Turc
Type de Cours Obligatoire
Niveau du Cours Master
Objectif du Cours Ekonometrik ydontemlerin finansal alanda uygulanmasi ve finansal modellemeler yapmak.
Contenus Dogrusal Ekonometrik Modeller
Zaman serileri analizi
Yapisal kirllma
ARCH-GARCH modelleri
Ressources Wooldridge, "Introduction to econometrics".

Intitulés des Sujets Théoriques

Semaine Intitulés des Sujets

Contenus
Nom du Semestre du Cours Travaux Travaux Crédit du
Cours Cours Théoriques  Dirigés (TD) Pratiques (TP) Cours ECTS
EC510 Gestion des crises financiéres 2 3 0 0 3 6

Cours Pré-Requis

Conditions d'Admission

au Cours
Langue du Cours Turc
Type de Cours Obligatoire
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Niveau du Cours Master
Objectif du Cours
Contenus

Ressources

Intitulés des Sujets Théoriques

Semaine Intitulés des Sujets

Contenus
Nom du Semestre du Cours Travaux Travaux Crédit du
Cours Cours Théoriques  Dirigés (TD) Pratiques (TP) Cours ECTS
EC 514 Prise de décisions dans les marchés 2 3 0 0 3 6

financiers

Cours Pré-Requis

Conditions d'Admission

au Cours

Langue du Cours Turc

Type de Cours Obligatoire

Niveau du Cours Master

Objectif du Cours Bu ders daha 6nce 6grenilmis olan yerel ve kiresel finansal piyasalarinin pratikte nasil isledigi hususuna
ve buralarda islem yapar yahut oralardaki fiyat hareketlerini yorumlarken nelere dikkat edilmesi
gerektigine yogunlagmaktadir. Ogrencilerin, ileride isleri geredi bu piyasalarda islem yapmalari lizumu
ortaya ciktiginda pratikte ne tur teknikleri kullanmalari gerektigini, finans bilimindeki teorik kural, alet ve
hesaplama yontemlerini ne sekilde ele alacaklarini, finansal piyasalarda fiyatlari etkileyen haberleri nasil
yorumlamalari gerektigini ve bu yorumlama surecinde kullanacaklari finansal gostergelerin neler
oldugunu ve bu gostergelerin ne sekilde kullanilacagini 6grenmeleri amacglanmaktadir.

Contenus Finansal araclarin degerleme yontemleri, makro ekonomik veya sektorel gostergeler, spot veya tirev

piyasalarda hesaplama yontemleri, merkez bankalari dahil finansal piyasalarda islem yapan baslica
aktorlerin davranig bicimleri ve kullandiklari yontemler dersin iceriginin ana unsurunu olusturmaktadir.
Bununla birlikte her ders, o hafta finansal piyasalarda yasanan gelismeler, yukarida bahsedilen teorik
aletler kullanilarak yorumlanmakta ve cesitli haber ve gostergelerin pratikte piyasa fiyatlarini nasil
etkiledigi somut 6rneklerle incelenmektedir.
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Ressources Merkez Bankasi Para Politikasi Kurul Kararlari ve Enflasyon Raporlari, TUIK Biiltenleri derste kullanilan
kaynaklar arasindadir. Ayrica asagidaki bir kismi teorik, diger kismi pratik uygulamalara yonelik temel ve
yardimci kitaplar ise derste yararlanilan énemli kaynaklardir.

Temel Kaynaklar:

The Economics of Money,Banking, and Financial Markets, Frederic S.Mishkin, 2016, Pearson.
Investments, W. F. Sharpe, W. F. Sharpe, Pretice Hall, 1985.

Introduction to Structured Finance, F. J. Fabrozzi, H. A. Davis, M. Choudhry, Wiley Inc, 2006.

The Winner's Curse, Paradoxes and Anomalies of Economic Life, R. H. Thaler, Princeton Uni. Press, 1992.
Can “It” Happen Again? Essays on Instability and Finance, H. Minsky, M. E. Sharpe Inc, 1982.

Yardimci Kaynaklar:

Traders, Guns &Money: Knowns and unknowns in the dazzling World of derivatives, Satyajit Das, Prentice
Hall, 2006.

Akill Yatirimci: Gergek Deger Yaklagimi, B. Graham, Cev.: Ali Persembe, Scala Yaticilik.

International Economic Indicators and Central Banks, A. D. Picker, Wiley Inc., 2007.

Intitulés des Sujets Théoriques

Semaine Intitulés des Sujets

Contenus
Nom du Semestre du Cours Travaux Travaux Crédit du
Cours Cours Théoriques  Dirigés (TD) Pratiques (TP)  Cours ECTS
EC 528 Finance Internationale 2 3 0 0 3 6

Cours Pré-Requis

Conditions d'Admission

au Cours

Langue du Cours Turc

Type de Cours Obligatoire

Niveau du Cours Master

Objectif du Cours Bu dersin amaci, finans dlinyasinin uluslararasi boyutuna odaklanarak 6grencilerin uluslararasi mali
piyasalarin isleyisi hakkindaki bilgi ve becerilerini gelistirmektir. Ulkeler ve bélgeler arasindaki finansal
etkilesimin, 6grencilerin iktisadi analiz kabiliyetlerini arttiracak sekilde teorik ve ampirik olarak incelenmesi
ve dersin ana hedefleri arasindadir.

Contenus Ders kapsaminda déviz piyasalari ve uluslararasi para sistemi, dig bor¢lanma, kiiresel finans piyasasinda
riskler ve bu risklerin yonetimi, bankacilik ve doviz krizleri, tehlikeli finansal araclar, uluslararasi kredi
derecelendirme kuruluslari ve uluslararasi finansal yatirrmlarda kullanilan temel modelleme yéntemleri
islenmektedir.

Ressources International Finance: Theory and Policy (Paul Krugman,Marc Melitz Maurice Obstfeld)

Multinational Financial Management (Alan C. Saphiro)

Intitulés des Sujets Théoriques

Semaine Intitulés des Sujets

Contenus
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Nom du Semestre du Cours Travaux Travaux Crédit du
Cours Cours Théoriques  Dirigés (TD) Pratiques (TP)  Cours ECTS

EC 508 Marchés différentiels 2 3 0 0 3 6

Cours Pré-Requis

Conditions d'Admission

au Cours

Langue du Cours Turc

Type de Cours Electif

Niveau du Cours Master

Objectif du Cours Ders, oncelikle matlab altyapisi saglayarak 6grencilerin turev fiyatlama konusunda hesaba dayali
metodlari kullanmalarina yardimci olacaktir.

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

Ressources Desmond J. Higham, Nicholas J. Higham MATLAB Guide 2nd Edition SIAM: Society for Industrial and

Applied Mathematics; 2 edition (March 2005)
Desmond J. Higham An Introduction to Financial Option Valuation: Mathematics, Stochastics and
Computation Cambridge University Press; 1 edition (April 19, 2004)

Intitulés des Sujets Théoriques

Semaine Intitulés des Sujets

1 Introduction a Matlab

2 Concepts préliminaires-Variables-Matrices, vecteurs and séries
3 Loops-Fonctions

4 Input-Output

5 Graphiques

6 Algebre linéaire

7 Solutions-Optimisation

8 Options

9 Prix d'options-Les concepts préliminaries
10 Variables aléatoires-Simulation

11 Les mouvements des prix d'actifs

12 Le modele de prix d'actifs |

13 Le modele de prix d'actifs Il
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