2023 - 2024 / FNB618 - Risk Modeling and Analysis / Risk Modeling and Analysis

GENEL TANIM / GENERAL DESCRIPTION

Ders Adi / Course Name

Risk Modeling and Analysis / Risk Modeling and Analysis

Ders Kodu / Course Code FNB618
Ders Tirii / Course Type

Ders Seviyesi / Course Level

Ders Akts Kredi / ECTS 8.00
Haftalik Ders Saati (Kuramsal) / 0.00
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

On Kosulu Olan Ders(ler) /
Precondition Courses

yok

none

Amaci / Purpose

i denetim ve risk yénetimi konusunda detayl bilgi vermenin yanisira i¢ denetimin
isletmedeki yeri, i¢ denetimin amaglari, I¢ denetim organizasyonun olusturulmasi, i¢
denetim faaliyetlerinin yuritilmesi ve i¢ denetim faaliyet sonuglarinin raporlanmasi
konularinda uygulamali olarak konuya agiklik getirmektedir.

In addition to providing detailed information on internal auditing and risk management,
the course aims to shed light on the role of internal auditing within the organization,
the objectives of internal auditing, the establishment of the internal audit function, the
execution of internal audit activities, and the reporting of internal audit findings.

igerigi / Content

i¢ denetim ve risk ydnetimi konusunda detayl bilgi vermenin yanisira i¢ denetimin
isletmedeki yeri, i¢ denetimin amaglari, ig denetim organizasyonun olusturulmasi, ig
denetim faaliyetlerinin yuritilmesi ve i¢ denetim faaliyet sonuglarinin raporlanmasi
konularinda uygulamali olarak konuya agiklik getirmektedir.

In addition to providing detailed information on internal auditing and risk management,
the course aims to shed light on the role of internal auditing within the organization,
the objectives of internal auditing, the establishment of the internal audit function, the
execution of internal audit activities, and the reporting of internal audit findings.

Onerilen Diger Hususlar / yok none
Recommended Other

Considerations

Staj Durumu / Internship Status yok none
Kitabi / Malzemesi / Onerilen yok none

Kaynaklar / Books / Materials /
Recommended Reading

Ogretim Uyesi (Uyeleri) / Faculty
Member (Members)




OGRENME GIKTILARI / LEARNING OUTCOMES

Risk yonetimi kavramlarini anlayarak farkli risk ttrlerini tanimlama ve siniflandirma yetenegi kazanma.

Understand risk management concepts to identify and classify different types of risks.

Finansal risk modelleri olusturarak finansal piyasalardaki belirsizlikleri analiz etme ve 6lgme becerisi
gelistirme.

Develop the ability to create financial risk models to analyze and measure uncertainties in financial
markets.

Stokastik suregler ve simiilasyon tekniklerini kullanarak risklerin olasiligini ve etkilerini tahmin etme
yetenegi edinme.

Acquire the capability to forecast the probabilities and impacts of risks using stochastic processes and
simulation techniques.

Portfdy riskini degerlendirerek risk-getiri iligkilerini

Analyze risk-return relationships by assessing portfolio risk and return.

Riskleri degerlendirmek ve azaltmak icin istatistiksel ydntemler ve nicel teknikleri uygulamada
uzmanlk kazanmak

Gain proficiency in applying statistical methods and quantitative techniques to assess and mitigate
risks.

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 Analitik yontemler
Analytical Methods
. . gretim Yont .. _—
Teorik Dersler / Theoretical Uygulama Lab '(I:')gl:ﬁi;(?;ri/(?l'r;:cmi\rgz Methods On Hazirlik / Preliminary
Techniques
2 Kurumsal risk yonetimine dogru evrim
Evolution towards Enterprise Risk Management
Teorik Dersler / Theoretical Uygulama Lab ?g;ﬁiﬁ:ﬁgtsgig Methods On Hazirlik / Preliminary
Techniques
3 ig Denetimin Kapsami ve Tiirleri
Scope and Types of Internal Audit
. . Ogretim Yont - _
Teorik Dersler / Theoretical Uygulama Lab Tgl:ﬁill(rlgri/?rgsgig Methods On Hazirlik / Preliminary
Techniques
4 Riske maruz deger kavrami
Concept of Value at Risk
gretim YO "
Teorik Dersler / Theoretical Uygulama Lab Ogretim Yontem ve On Hazirlik / Preliminary

Teknikleri/Teaching Methods
Technigues

5 Alternatif korunma araglarn

Alternative Hedging Instruments

3/7




Ogretim Yontem ve

Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
6 Risk Y6netimi 1
Risk Management 1
. . Ogretim Yontem ve = .
Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Technigues
7 Risk Yonetimi 2
Risk Management 2
. . Ogretim Yoéntem ve . o
Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
8 Ara Sinav
Midterm Exam
gretim YO .
Teorik Dersler / Theoretical Uygulama Lab 'Cl')glzﬁmqeri/(')l'gt:cr:?\i\r,lz Methods On Hazirlik / Preliminary
Technigues
9 Risk Yonetimi 3
Risk Management 3
. . Ogretim Yoéntem ve x .
Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
10 Arbitraj prensipleri ve vadeli islem fiyatlama/degerleme
Arbitrage Principles and Futures Pricing/Valuation
Teorik Dersler / Theoretical Uygulama Lab '?eglzﬁgll(T;rT/?rr:aeg;i\;\Z Methods On Hazirlik / Preliminary
Techniques
11 Opsiyon piyasalari ve risk yonetiminde kullanimi

Option Markets and their Use in Risk Management
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Ogretim Yontem ve

Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
12 Opsiyon sézlesmeleri ve degerleme
Option Contracts and Valuation
gretim YO .
Teorik Dersler / Theoretical Uygulama Lab '?glzﬁgll(rlnerils)l'gt:é?]i\rgz Methods On Hazirlik / Preliminary
Technigues
13 Iternatif korunma araglari-Faktoring, alacak sigortasi
Alternative Hedging Instruments - Factoring, Accounts Receivable
Insurance
. . Ogretim Yont - .
Teorik Dersler / Theoretical Uygulama Lab Tgl:ﬁill(l?;ri/s)rgsgiﬁz Methods On Hazirlik / Preliminary
Techniques
14 Sirket ¢capinda risk stratejisinin formiilasyonu- Vaka Analizi
Formulating Company-Wide Risk Strategy - Case 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 Sinavi
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DEGERLENDIRME / EVALUATION

. Savi/ Katki Yuzdesi /
Yanyil (Yil) Ii Etkinlikleri / Term (or Year) Learning Activities y Percentage of
Number - A
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 40 2.00 80.00
Final Sinavi / Final Examination 60 2.00 120.00
Toplam / Total: 100 4.00 200.00

Dersin AKTS Kredisi = Toplam Is Yiikii (Saat) / 25.00 (Saat/AKTS) = 200.00/25.00 = 8.00 ~ 8.00 / Course ECTS Credit = Total Workload (Hour) / 25.00 (Hour / ECTS) = 200.00 / 25.00 = 8.00 ~ 8.00
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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.Risk yénetimi kavramlarini
anlayarak farkli risk turlerini
tanimlama ve siniflandirma
yetenegi kazanma. / 5 5 5 5 4 4 5 5 5 5 5 4 4 5 5
Understand risk management
concepts to identify and
classify different types of risks.

2.Finansal risk modelleri
olusturarak finansal
piyasalardaki belirsizlikleri
analiz etme ve 6lgme becerisi
gelistirme. / Develop the ability 5 5 5 5 5 5 5 4 4 5 5 5 5 5
to create financial risk models
to analyze and measure
uncertainties in financial
markets.

3.Stokastik siregler ve
simulasyon tekniklerini
kullanarak risklerin olasiligini
ve etkilerini tahmin etme
yetenggl edinme. / Acquire the 4 4 4 5 5 5 5 5 5 4 4 5 5 5 5
capability to forecast the
probabilities and impacts of
risks using stochastic
processes and simulation
techniques.

4.Portfdy riskini
degerlendirerek risk-getiri
iligkilerini / Analyze risk-return 5 5 5 4 4 4 5 5 5 5 4 4 5 5 5
relationships by assessing
portfolio risk and return.

5.Riskleri degerlendirmek ve
azaltmak igin istatistiksel
yontemler ve nicel teknikleri
uygulamada uzmanlik
kazanmak / Gain proficiency in
applying statistical methods
and quantitative techniques to
assess and mitigate risks.

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