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GENEL TANIM / GENERAL DESCRIPTION

Ders Adi / Course Name

Derivative Products and Applications / Derivative Products and Applications

Ders Kodu / Course Code

FNB504

Ders Tirii / Course Type

Ders Seviyesi / Course Level

Master without Thesis / Master without Thesis

Ders Akts Kredi / ECTS 6.00
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

1

Ogretim Sistemi / Teaching System

Daytime Class / Daytime Class

Egitim Dili / Education Language

Turkish / Turkish

On Kosulu Olan Ders(ler) /
Precondition Courses

yok

none

Amaci / Purpose

Bu dersin amaci, 6grencilere tirev Uriinlerin tanimini, 6zelliklerini ve uygulamalarini
odgretmek ve tirev piyasalarinda risk yonetimi, getiri optimizasyonu ve portféy yonetimi
konularinda bilgi ve beceriler kazandirmaktir.

The aim of this course is to teach students the definition, characteristics, and
applications of derivative products, and to provide them with knowledge and skills in
risk management, return optimization, and portfolio management in derivative
markets.

igerigi / Content

Bu dersin amaci, 6grencilere tirev Uriinlerin tamimini, 6zelliklerini ve uygulamalarini
o6gretmek ve tirev piyasalarinda risk yonetimi, getiri optimizasyonu ve portfdy yonetimi
konularinda bilgi ve beceriler kazandirmaktir.

The aim of this course is to teach students the definition, characteristics, and
applications of derivative products, and to provide them with knowledge and skills in
risk management, return optimization, and portfolio management in derivative
markets.

Onerilen Diger Hususlar /
Recommended Other
Considerations

Staj Durumu / Internship Status

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

1Hull, J.C. (2017). Options, Futures, and Other Derivatives (10th Edition). Pearson.

2McDonald, R.L. (2013). Derivatives Markets (3rd Edition). Pearson.

1Hull, J.C. (2017). Options, Futures, and Other Derivatives (10th Edition). Pearson.

2McDonald, R.L. (2013). Derivatives Markets (3rd Edition). Pearson.

Ogretim Uyesi (Uyeleri) / Faculty
Member (Members)




OGRENME GIKTILARI / LEARNING OUTCOMES

Tdurev Urinlerin kavramlarini ve gesitlerini anlama. Understand the concepts and types of derivative products.

Tarev urunlerin isleyisini ve kullanim amaglarini analiz etme becerisi gelistirme. Analyze the functioning and purposes of derivative products.

Tlrev Urinlerin risk yonetimi ve spekiilatif amaclarla kullanimini anlama ve degerlendirme yetenegi Understand and evaluate the use of derivative products for risk management and speculative
gelistirme. purposes.

Tirev Urinlerin finansal piyasalardaki etkilerini ve regiilasyonlarini anlama. Understand the impact and regulations of derivative products in financial markets.

Tarev urunler ve uygulamalariyla ilgili aragtirma yapma ve sonuglarini yazil veya szl olarak sunma Develop the ability to conduct research on derivative products and applications and present its
becerisi gelistirme. findings.

HAFTALIK DERS ICERIGi / DETAILED COURSE OUTLINE

217




Hafta / Week

Ogretim Yontem ve

Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods

On Hazirlik / Preliminary

Techniques

1 Tirev Uriinlerin Tanimi ve Ozellikleri

Definition and Characteristics of Derivative Products

Teorik Dersler / Theoretical Uygulama Lab ?g{ﬁ;ﬂ;}ﬁgg&i\éz Methods On Hazirlik / Preliminary

Techniques

2 Forward Sozlesmeleri ve Fiyatlama

Forward Contracts and Pricing

Teorik Dersler / Theoretical Uygulama Lab ?g;ﬁiﬁ:ﬁgtsgig Methods On Hazirlik / Preliminary

Techniques

3 Futures S6zlesmeleri ve Piyasalari

Futures Contracts and Markets

Teorik Dersler / Theoretical Uygulama Lab ?g&ﬁ;g;:{ﬁg:&ig Methods On Hazirlik / Preliminary

Techniques

4 Swap Sozlegmeleri ve Uygulamalari

Swap Contracts and Applications

gretim YO "
Teorik Dersler / Theoretical Uygulama Lab '?glzﬁgll(rlnerils)l'gt:é?]i\r’:; Methods On Hazirlik / Preliminary

Technigues

5 Opsiyon So6zlesmeleri ve Stratejileri

Option Contracts and Strategies
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Ogretim Yontem ve

Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
6 Tirev Uriinlerin Risk ve Getiri Analizi
Risk and Return Analysis of Derivative Products
Teorik Dersler / Theoretical Uygul Lab Ogretim Yontem ve On Hazirlik / Prelimi
eorik Dersler eoretica ygulama a Teknikleri/Teaching Methods n Hazirl reliminary
Technigues
7 Tirev Uriinlerde Arbitraj ve Fiyat Farkliliklan
Arbitrage and Price Discrepancies in Derivative Products
Teorik Dersler / Theoretical Uygul Lab Ogretim Yontem ve On Hazirlik / Prelimi
eorik Dersler eoretica ygulama a Teknikleri/Teaching Methods n Hazirl reliminary
Techniques
8 Tirev Uriinlerde Hedging Stratejileri
Hedging Strategies in Derivative Products
. . Ogretim Yontem ve .. .
Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Technigues
9 Tirev Uriinlerde Portfdy Yénetimi ve Risk Yonetimi
Portfolio Management and Risk Management in Derivative Products
Teorik Dersler / Theoretical Uygul Lab Ogretim Yontem ve On Hazirlik / Prelimi
eorik Dersler eoretica ygulama a TeknikleriTeaching Methods n Hazirh reliminary
Techniques
10 Tirev Uriinlerde Volatilite ve Opsiyon Fiyatlama Modelleri
Volatility and Option Pricing Models in Derivative Products
. . gretim Yont .. -
Teorik Dersler / Theoretical Uygulama Lab '?eglzﬁill(r;;ri/(?rr;aeg;i\r/\z Methods On Hazirlik / Preliminary
Techniques
11 |Tuarev Uriinlerde ileri Diizey Uygulamalari

Advanced Applications in Derivative Products

417




Ogretim Yontem ve

Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
12 Tirev Uriinlerde Regiilasyon ve Diizenlemeler
Regulation and Oversight of Derivative Products
Ogretim Yontem ve - -
Teorik Dersler / Theoretical Uygulama Lab Tgknikleri/Teaching Methods On Hazirlik / Preliminary
Technigues
13 Tirev Uriinlerde Piyasa Gelismeleri ve Trendler
Market Developments and Trends in Derivative Products
Ogretim Yontem ve . o
Teorik Dersler / Theoretical Uygulama Lab Tgknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
14 Tirev Uriinlerin Ekonomik Etkileri ve Uygulamalan

Economic Implications and Applications of Derivative Products

517




DEGERLENDIRME / EVALUATION

. Savi/ Katki Yuzdesi /
Yanyil (Yil) Ii Etkinlikleri / Term (or Year) Learning Activities y Percentage of
Number L
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 y Percentage of
Number o s
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 6 10.00 60.00
Final Sinavi / Final Examination 6 15.00 90.00
Toplam / Total: 12 25.00 150.00

Dersin AKTS Kredisi = Toplam Is Yiikii (Saat) / 25.00 (Saat/AKTS) = 150.00/25.00 = 6.00 ~ 6.00 / Course ECTS Credit = Total Workload (Hour) / 25.00 (Hour / ECTS) = 150.00 / 25.00 = 6.00 ~ 6.00
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PROGRAM VE OGRENME CIKTISI / PROGRAM LEARNING OUTCOMES

Ogrenme Ciktilari / Program Ciktilar / Program Outcomes
Hzailifg QUERES 111 (112113 (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.Turev Uranlerin kavramlarini
ve gesitlerini anlama. /
Understand the concepts and
types of derivative products.

2.Tdrev Urinlerin igleyisini ve
kullanim amaclarini analiz etme
becerisi gelistirme. / Analyze 4 5 4 4 5 4 5 4 5 4 4 5 4 5 4
the functioning and purposes of
derivative products.

3.Turev drunlerin risk yonetimi
ve spekdilatif amaglarla
kullanimini anlama ve
degerlendirme yetenegi
gelistirme. / Understand and
evaluate the use of derivative
products for risk management
and speculative purposes.

4.Tirev Uriinlerin finansal
piyasalardaki etkilerini ve
regllasyonlarini anlama. /
Understand the impact and
regulations of derivative
products in financial markets.

5.Turev uriunler ve
uygulamalariyla ilgili arastirma
yapma ve sonugclarini yazili
veya s6zll olarak sunma
becerisi gelistirme. / Develop 5 4 4 5 5 5 5 5 5 5 5 5 5 5 5
the ability to conduct research
on derivative products and
applications and present its
findings.

Katki Duzeyi / Contribution Level : 1-Cok Duiislik / Very low, 2-Duisiik / Low, 3-Orta / Moderate, 4-Yuksek / High, 5-Cok Yuksek / Very high
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