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GENEL TANIM / GENERAL DESCRIPTION

Ders Adi / Course Name

Financial Risk Analysis / Financial Risk Analysis

Ders Kodu / Course Code

ESPK304

Ders Tirii / Course Type

Ders Seviyesi / Course Level

Bachelor / Bachelor

Ders Akts Kredi / ECTS 5.00
Haftalik Ders Saati (Kuramsal) / 3.00
Course Hours For Week

(Theoretical)

Haftalik Uygulama Saati / Course 0.00
Hours For Week (Objected)

Haftalik Laboratuar Saati / Course 0.00
Hours For Week (Laboratory)

Dersin Verildigi Yl / Year 3

Ogretim Sistemi / Teaching System

Daytime Class / Daytime Class

Egitim Dili / Education Language

Turkish / Turkish

On Kosulu Olan Ders(ler) /
Precondition Courses

Amaci / Purpose

Finansal Risk Analizi dersinin temel amaci; finansal piyasalarda ortaya ¢ikabilecek riskleri
tanimlanmasi, 6lgllmesi ve riskten korunma igin gerekli finansal enstriimanlarinin nasil
islediginin égrenilmesidir.

The main purpose of the Financial Risk Analysis course is; to define and measure the
risks that may arise in the financial markets and to learn how the necessary financial
instruments for hedging.

igerigi / Content

Finansal piyasalarda risklerin tanimlanmasi

Bankacilik sektori risklerinin incelenmesi

Finansal tablo analizi ile risklerin taninmasi

Finansal riskten korunma igin kullanilabilecek finansal marketlerin ve enstrimanlarin
taninmasi

Gergek piyasa iglemleri ile 6rneklendirme metotlari ile 6grenme

Identifying risks in financial markets

Examination of banking sector risks

Recognition of risks with financial statement analysis

Recognition of financial markets and instruments that can be used for financial risk
hedging

Learning with real market transactions and sampling methods

Onerilen Diger Hususlar /
Recommended Other
Considerations

Staj Durumu / Internship Status

Kitabi / Malzemesi / Onerilen
Kaynaklar / Books / Materials /
Recommended Reading

Ogretim Uyesi (Uyeleri) / Faculty
Member (Members)

Dr. Ogretim Uyesi Nuri SEVGEN




OGRENME GIKTILARI / LEARNING OUTCOMES

Risk konsepti, analiz yontemleri, ve risk enformasyonu kullanimini genel olarak anlama yetisi kazanir.

Gain a general understanding of the concept of risk, analysis methods, and the use of risk
information.

Finansal piyasalardan ve finansal kurumlardan edinilen bilgileri tanimlama ve yorumlama becerisi
kazanir

Gains the ability to define and interpret the information obtained from financial markets and financial
institutions.

Finansal varlik ve portfoy risklerini kavrar, yorumlar ve hesaplar.

Understands, interprets and calculates financial asset and portfolio risks.

Finansal risk analizinde kullanilan modern teknikleri gercek hayat finansal problemlerine uygular.

Applies modern techniques used in financial risk analysis to real life financial problems.

HAFTALIK DERS iGERIGi / DETAILED COURSE OUTLINE
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Hafta / Week

Ogretim Yontem ve

Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
1 Finansal Risk Analizi kavramina ve dersin igerigine genel bakis
Overview of the concept of Financial Risk Analysis and the content of
the course
. . gretim Yont .. _—
Teorik Dersler / Theoretical Uygulama Lab '(I:')gl:ﬁi;(?;ri/(?l'r;:cmi\rgz Methods On Hazirlik / Preliminary
Techniques
2 Risklerin 6lglilmesi, siniflandirimasi ve risk yénetimi uygulamalari
Measuring, classifying risks and risk management practices
Teorik Dersler / Theoretical Uygulama Lab ?g;ﬁiﬁ:ﬁgtsgig Methods On Hazirlik / Preliminary
Techniques
3 Bankacilikta risk yonetimi, BIS ve BASEL
Risk management in banking, BIS and BASEL
. . Ogretim Yont - _
Teorik Dersler / Theoretical Uygulama Lab Tgl:ﬁill(rlgri/?rgsgig Methods On Hazirlik / Preliminary
Techniques
4 Risk yénetim teknikleri icerisinde Tirev Uriinler
Derivatives within risk management techniques
gretim YO .
Teorik Dersler / Theoretical Uygulama Lab Ogretim Yontem ve On Hazirlik / Preliminary

Teknikleri/Teaching Methods
Technigues

5 Forward Sozlesmeler

Forward Contracts
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Ogretim Yontem ve

Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
6 Future Sézlesmeler
Future Contracts
. . Ogretim Yontem ve = .
Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Technigues
7 Opsiyonlar ve Swaplar
Options and Swaps
. . Ogretim Yoéntem ve . o
Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
8 Ara Sinav
Midterm
gretim YO .
Teorik Dersler / Theoretical Uygulama Lab 'Cl')glzﬁmqeri/(')l'gt:cr:?\i\r,lz Methods On Hazirlik / Preliminary
Technigues
9 Finansal Tablo Analizi
Financial Statement Analysis
. . Ogretim Yoéntem ve x .
Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
10 Bilanco
balance-sheet
. . gretim Yont .. -
Teorik Dersler / Theoretical Uygulama Lab '?eglzﬁill(r;;ri/(?rr;aeg;i\r/\z Methods On Hazirlik / Preliminary
Techniques
11 Bilango ve Gelir Tablosu etkilesimi

Balance Sheet and Income Statement interaction
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Ogretim Yontem ve

Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
12 Mali Analiz Teknikleri
Financial Analysis Techniques
gretim YO "
Teorik Dersler / Theoretical Uygulama Lab '?glzﬁgll(rlnerils)l'gt:é?]i\rgz Methods On Hazirlik / Preliminary
Technigues
13 Karsilastirmali Mali Tablolar ve Dikey Ylizde Analizi
Comparative Financial Statements and Vertical Percentage Analysis
. . Ogretim Yont - .
Teorik Dersler / Theoretical Uygulama Lab Tgl:ﬁill(l?;ri/s)rgsgiﬁz Methods On Hazirlik / Preliminary
Techniques
14 Egilim Yuzdeleri Analizi
Trend Percentage Analysis
gretim YO "
Teorik Dersler / Theoretical Uygulama Lab 'Cl')glzﬁmqeri/(')l'gt:cr:?\i\r,lz Methods On Hazirlik / Preliminary
Technigues
15 Final Sinavi

final examination
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DEGERLENDIRME / EVALUATION

. Savi/ Katki Yuzdesi /
Yanyil (Yil) Ii Etkinlikleri / Term (or Year) Learning Activities N y Percentage of
umber S o
Contribution (%)
Ara Sinav / Midterm Examination 1 100
Toplam / Total: 1 100
Basar Notuna Katki Yiizdesi / Contribution to Success Grade(%): 40
Savi/ Katki Yuzdesi /
Yanyil (Yil) Sonu Etkinlikleri / End Of Term (or Year) Learning Activities N y Percentage of
umber S o
Contribution (%)
Final Sinavi / Final Examination 1 100
Toplam / Total: 1 100
Basari Notuna Katki Yiizdesi / Contribution to Success Grade(%): 60
Etkinliklerinin Basar Notuna Katki Yiizdesi(%) Toplami / Total Percentage of Contribution (%) to Success Grade: 100
Degerlendirme Tipi / Evaluation Type:
iS YUKU / WORKLOADS
Siiresi | Toplam Is Yiikii
. Sayi/ (Saat) / (Saat) / Total
SR Er e e Number | Duration Work Load
(Hours) (Hour)
Ara Sinav / Midterm Examination 1 1.00 1.00
Bitlinleme Sinavi / Makeup Examination 1 1.00 1.00
Derse Katilim / Attending Lectures 14 3.00 42.00
Final Sinavi / Final Examination 1 1.00 1.00
Bireysel Calisma / Self Study 14 3.00 42.00
Final Sinavi igiin Bireysel Calisma / Individual Study for Final Examination 1 20.00 20.00
Ara Sinav igin Bireysel Caligma / Individual Study for Mid term Examination 1 20.00 20.00
Toplam / Total: 33 49.00 127.00
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Dersin AKTS Kredisi = Toplam Is Yiikii (Saat) / 25.00 (Saat/AKTS) = 127.00/25.00 = 5.08 ~ / Course ECTS Credit = Total Workload (Hour) / 25.00 (Hour / ECTS) = 127.00 / 25.00 = 5.08 ~

PROGRAM VE OGRENME CIKTISI / PROGRAM LEARNING OUTCOMES

Ogrenme Ciktilari / Program Ciktilari / Program Outcomes
Learning Outcomes 111112113 (114 (115|116 [1.1.7 | 1.1.8 [ 1.1.9 |1.1.10(1.1.11 [1.1.12{1.1.13|1.1.14 [1.1.15|1.1.16 |1.1.17 [1.1.18{1.1.191.1.20

1.Risk konsepti, analiz
yontemleri, ve risk
enformasyonu kullanimini
genel olarak anlama yetisi
kazanir. / Gain a general
understanding of the concept of
risk, analysis methods, and the
use of risk information.

2.Finansal piyasalardan ve
finansal kurumlardan edinilen
bilgileri tanimlama ve
yorumlama becerisi kazanir /
Gains the ability to define and
interpret the information
obtained from financial markets
and financial institutions.

3.Finansal varlik ve portfoy
risklerini kavrar, yorumlar ve
hesaplar. / Understands,

. 3 2
interprets and calculates
financial asset and portfolio
risks.

4.Finansal risk analizinde
kullanilan modern teknikleri
gercek hayat finansal
problemlerine uygular. / 4 4 4 4 3 3 3 2 2 2 2 3 2 2 2 2 2 2 2 1
Applies modern techniques
used in financial risk analysis
to real life financial problems.

Katki Dlzeyi / Contribution Level : 1-Cok Diistik / Very low, 2-Diistk / Low, 3-Orta / Moderate, 4-Yuksek / High, 5-Cok Yiiksek / Very high
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