2023 - 2024 / BVA513 - Economic and Financial Time Series Analysis / Economic and Financial Time Series Analysis

GENEL TANIM / GENERAL DESCRIPTION

Ders Adi / Course Name

Economic and Financial Time Series Analysis / Economic and Financial Time Series Analysis

Ders Kodu / Course Code

BVA513

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 ekonomik ve finansal verilerin zaman serileri analizi
yontemlerini 6gretmek, ekonomik ve finansal tahminleme yeteneklerini gelistirmek ve
ekonomik ve finansal olaylarin zamana bagli olarak nasil degistigini anlamalarini
saglamaktir.

The aim of this course is to teach students the methods of time series analysis for
economic and financial data, enhance their forecasting skills, and help them
understand how economic and financial events change over time.

igerigi / Content

Bu dersin amaci, 6grencilere ekonomik ve finansal verilerin zaman serileri analizi
yoéntemlerini 6gretmek, ekonomik ve finansal tahminleme yeteneklerini gelistirmek ve
ekonomik ve finansal olaylarin zamana bagli olarak nasil degistigini anlamalarini
saglamaktir.

The aim of this course is to teach students the methods of time series analysis for
economic and financial data, enhance their forecasting skills, and help them
understand how economic and financial events change over time.

Onerilen Diger Hususlar / Yok None
Recommended Other

Considerations

Staj Durumu / Internship Status Yok None




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

1"Introductory Econometrics: A Modern Approach"” - Jeffrey M. Wooldridge

2"Time Series Analysis and Its Applications: With R Examples" - Robert H. Shumway,
David S. Stoffer

3"Applied Econometrics: A Modern Approach Using Eviews and Microfit" - Dimitrios
Asteriou, Stephen G. Hall

4"Time Series Analysis: Forecasting and Control" - George E. P. Box, Gwilym M. Jenkins,
Gregory C. Reinsel

5"Financial Econometrics: From Basics to Advanced Modeling Techniques" - Svetlozar T.
Rachev, Stefan Mittnik, Frank J. Fabozzi

1"Introductory Econometrics: A Modern Approach"” - Jeffrey M. Wooldridge

2"Time Series Analysis and Its Applications: With R Examples" - Robert H. Shumway,
David S. Stoffer

3"Applied Econometrics: A Modern Approach Using Eviews and Microfit" - Dimitrios
Asteriou, Stephen G. Hall

4"Time Series Analysis: Forecasting and Control" - George E. P. Box, Gwilym M.
Jenkins, Gregory C. Reinsel

5"Financial Econometrics: From Basics to Advanced Modeling Techniques" -
Svetlozar T. Rachev, Stefan Mittnik, Frank J. Fabozzi

Ogretim Uyesi (Uyeleri) / Faculty
Member (Members)

OGRENME GIKTILARI / LEARNING OUTCOMES

1 Zaman serisi analizi kavramlarini ve yéntemlerini anlama. Understand the concepts and methods of time series analysis.

2 iktisadi ve finansal verileri zaman serileri olarak analiz etme becerisi gelistirme. Develop the skills to analyze economic and financial data as time series.

3 Zaman serisi tahmin modellerini olusturma ve degerlendirme yetenegi gelistirme. Acquire the ability to build and evaluate time series forecasting models.

4 iktisadi ve finansal kararlar igin zaman serisi analizi sonuglarini yorumlama yetenegi gelistirme. Develop the ability to detect and analyze structural changes in time series.

5 iktisadi ve finansal kararlar igin zaman serisi analizi sonuglarini yorumlama yetenegi gelistirme. Egrll?r?g;e the ability to interpret time series analysis results for economic and financial decision-

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 Zaman Serileri Analizi ve Uygulama Alanlari
Time Series Analysis and Application Areas
. . gretim Yont .. _—
Teorik Dersler / Theoretical Uygulama Lab '(I:')gl:ﬁi;(?;ri/(?l'r;:cmi\rgz Methods On Hazirlik / Preliminary
Techniques
2 Zaman Serilerinin incelenmesi: Grafikler ve istatistiksel Olgiimler
Examination of Time Series: Plots and Statistical Measures
Teorik Dersler / Theoretical Uygulama Lab ?g;ﬁiﬁ:ﬁgtsgig Methods On Hazirlik / Preliminary
Techniques
3 Zaman Serisi Bilesenleri ve Veri Donlsumleri
Components of Time Series and Data Transformations
. . Ogretim Yoéntem ve . -
Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
4 Zaman Serileri Modelleri: Yatay Modeller
Time Series Models: Autoregressive Models
gretim YO .
Teorik Dersler / Theoretical Uygulama Lab Ogretim Yontem ve On Hazirlik / Preliminary

Teknikleri/Teaching Methods
Technigues

5 Zaman Serileri Modelleri: Hareketli Ortalama Modelleri

Time Series Models: Moving Average Models
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Ogretim Yontem ve

Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
6 Zaman Serileri Modelleri: Karma Modeller
Time Series Models: ARMA Models
. . Ogretim Yontem ve = .
Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Technigues
7 Zaman Serileri Tahminleme Metodlari: Kesikli ve Surekli Modeller
Time Series Forecasting Methods: Discrete and Continuous Models
. . Ogretim Yoéntem ve . o
Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
8 Mevsimsellik ve Uzun Vadeli Tahminleme
Seasonality and Long-Term Forecasting
gretim YO .
Teorik Dersler / Theoretical Uygulama Lab 'Cl')glzﬁmqeri/(')l'gt:cr:?\i\r,lz Methods On Hazirlik / Preliminary
Technigues
9 Zaman Serilerinde Model Segimi ve Tahmin Giicli
Model Selection and Forecast Accuracy in Time Series
. . Ogretim Yoéntem ve x .
Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
10 Zaman Serilerinde Trend Analizi ve Diizeltme
Trend Analysis and Detrending in Time Series
. . gretim Yont .. -
Teorik Dersler / Theoretical Uygulama Lab '?eglzﬁill(r;;ri/(?rr;aeg;i\r/\z Methods On Hazirlik / Preliminary
Techniques
11 Esbitiinlesme ve Hata Dlzeltme Modelleri

Cointegration and Error Correction Models

417




Ogretim Yontem ve

Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
12 Volatilite Modelleri ve Finansal Zaman Serileri
Volatility Models and Financial Time Series
gretim YO .
Teorik Dersler / Theoretical Uygulama Lab '?glzﬁ;LT;ri/%Zt:g;li\éz Methods On Hazirlik / Preliminary
Technigues
13 Zaman Serilerinde Degisim ve Yapisal Kirilma Analizi
Change and Structural Break Analysis in Time Series
. . Ogretim Yont - .
Teorik Dersler / Theoretical Uygulama Lab Tgl:ﬁill(rlrt\eri/s)l'r;sgiﬁge; Methods On Hazirlik / Preliminary
Techniques
14 Uygulama ve Proje Calismalari

Applications and Project Work
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DEGERLENDIRME / EVALUATION

. Savi/ Katki Yuzdesi /
Yanyil (Yil) Ii Etkinlikleri / Term (or Year) Learning Activities Nun}llber Percentage of
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 Nurr¥ber Percentage of
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
Ara Sinav igin Bireysel Calisma / Individual Study for Mid term Examination 1 76.00 76.00
Final Sinavi / Final Examination 1 1.00 1.00
Final Sinavi igiin Bireysel Calisma / Individual Study for Final Examination 1 72.00 72.00
Toplam / Total: 4 150.00 150.00

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.Zaman serisi analizi
kavramlarini ve yontemlerini
anlama. / Understand the 5 4 5 5 4 5 4 5 5 5 5 5 4 4 5
concepts and methods of time
series analysis.

2.Iktisadi ve finansal verileri
zaman serileri olarak analiz
etme becerisi gelistirme. /
Develop the skills to analyze
economic and financial data as
time series.

3.Zaman serisi tahmin
modellerini olusturma ve
degerlendirme yetenegi
gelistirme. / Acquire the ability
to build and evaluate time
series forecasting models.

4 iktisadi ve finansal kararlar
icin zaman serisi analizi
sonuglarini yorumlama
yetenegi gelistirme. / Develop 5 5 5 5 4 5 5 5 5 4 5 5 5 5 5
the ability to detect and analyze
structural changes in time
series.

5.iktisadi ve finansal kararlar
icin zaman serisi analizi
sonugclarini yorumlama
yetenegi gelistirme. / Enhance
the ability to interpret time
series analysis results for
economic and financial
decision-making.

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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