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GENEL TANIM / GENERAL DESCRIPTION

Ders Adi / Course Name

FINANCIAL MODELING / FINANCIAL MODELING

Ders Kodu / Course Code

iSL536

Ders Tirii / Course Type

Ders Seviyesi / Course Level

Master's Degree / Master's Degree

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

1

Ogretim Sistemi / Teaching System

Formal Education / Formal Education

Egitim Dili / Education Language

Turkish / Turkish

On Kosulu Olan Ders(ler) /
Precondition Courses

Amaci / Purpose

u ders finansal karar verme surecinde etkili olan tablolama modellerinin kurulmasi igin
gerekli arag ve taslaklarin islenisini kapsamaktadir. Ders, agirlikli olarak Excel kullanarak
temel ve orta diizeyde finansal modelleme becerileri kazandirmay amacglamakta ve
ozellikle finansal modellemeyi kavramaya ve bunun (izerine yeni beceriler gelistirmeyi
isteyen kisilere yonelik bir program niteligindedir.

This course covers the processing of the necessary tools and drafts for the
establishment of spreadsheet models that are effective in the financial decision
making process. The course aims to provide basic and intermediate financial modeling
skills, mainly using Excel, and is a program for people who want to understand
financial modeling and develop new skills on it.

igerigi / Content

Dersin icerigi, excel uygulamalari, pro-forma bilango ve gelir tablosu, leasing ve satin alma
kararlari, firma degerlemesi, tahvil yatinmlari, yatinm kararlari, duyarllik analizleri, portfoy
olusturma, opsiyon fiyatlama modelleri, similasyon, risk yonetimi ve riske maruz deger
hesaplamalarindan olugmaktadir.

The content of the course consists of excel applications, pro-forma balance sheet and
income statement, leasing and purchasing decisions, firm valuation, bond
investments, investment decisions, sensitivity analysis, portfolio creation, option
pricing models, simulation, risk management and value-at-risk calculations.

Onerilen Diger Hususlar /
Recommended Other
Considerations

Staj Durumu / Internship Status

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

1. Turhan Korkmaz ve Mehmet Pekkaya, Excel Uygulamali Finans Matematigi, 3. Baski,
Ekin Kitabevi, Bursa, 2012

2. Turhan Korkmaz, Finansal Modelleme Ders Notlari, Mersin Universitesi, 2012. - Simon
Benninga, Financial Modeling, 4th Edition, MIT Press, 2014.

1. Turhan Korkmaz ve Mehmet Pekkaya, Excel Uygulamali Finans Matematigi, 3.
Baski, Ekin Kitabevi, Bursa, 2012

2. Turhan Korkmaz, Finansal Modelleme Ders Notlari, Mersin Universitesi, 2012. -
Simon Benninga, Financial Modeling, 4th Edition, MIT Press, 2014.

Ogretim Uyesi (Uyeleri) / Faculty
Member (Members)

Dog.Dr.Géniil YUCE AKINCI




OGRENME GIKTILARI / LEARNING OUTCOMES

Yatinim projelerini degerlendirebilir.

Evaluate investment projects.

Duyarlilik analizlerini yapabilir

Can perform sensitivity analysis

Portfdy olusturabilir ve portféylin optimizasyonunu yapabilir.

Can create portfolio and optimize portfolio.

Menkul kiymet degerlemesini yapabilir.

It can make securities valuation.

Tek ve gok degiskenli regresyon analizleri yapabilir

Can perform univariate and multivariate regression analyzes

Finansal matematik ile ilgili islemleri yapabilir.

Be able to perform operations related to financial mathematics.

Opsiyon fiyatlama modellerini uygulayabilir.

Can apply option pricing models.

HAFTALIK DERS iGERIGi / DETAILED COURSE OUTLINE
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Hafta / Week

Ogretim Yontem ve

Teknikleri/Teaching Methods On Hazirlik / Preliminary

Teorik Dersler / Theoretical Uygulama Lab

Techniques

1 Excel uygulamalari

Excel applications

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

Techniques

2 Finansal tablolarin modellenmesi

Modeling of financial statements

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

Techniques

3 Finansal tablolarin modellenmesi

Modeling of financial statements

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

Techniques

4 Leasing iglemlerinin finansal analizi

Financial analysis of leasing transactions

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

Technigues

5 Faiz orani enstriimanlarn

Interest rate instruments

3/7




Ogretim Yontem ve

Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
6 Temel istatistik ve matris hesaplamalari
Basic statistics and matrix calculations
. . Ogretim Yontem ve = .
Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Technigues
7 Firma degerlemesi
Firm valuation
. . 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 Yatirnim kararlar
investment decisions
. . Ogretim Yoéntem ve x .
Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
10 Duyarllik analizi
Sensitivity analysis
. . gretim Yont .. -
Teorik Dersler / Theoretical Uygulama Lab '?eglzﬁill(r;;ri/(?rr;aeg;i\r/\z Methods On Hazirlik / Preliminary
Techniques
11 Turev urunlerin dederlendirilmesi ve opsiyon fiyatlama modelleri

Evaluation of derivative products and option pricing models
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Ogretim Yontem ve

Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
12 Portféy modellemesi
Portfolio modeling
. . Ogretim Yontem ve = .
Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Technigues
13 Markowitz ortalama varyans modeli ile portféy olusturma ve optimal
portfoylerin tespiti
Portfolio creation and determination of optimal portfolios with
Markowitz mean variance model
. . Ogretim Yont - .
Teorik Dersler / Theoretical Uygulama Lab Tgl:ﬁill(l?;ri/s)rgsgiﬁz Methods On Hazirlik / Preliminary
Techniques
14 Riske Maruz Deger (RMD) hesaplamalari ve simulasyon teknikleri
Value at Risk (VAR) calculations and simulation techniques
gretim YO "
Teorik Dersler / Theoretical Uygulama Lab 'Cl')glzﬁmqeri/(')l'gt:cr:?\i\r,lz Methods On Hazirlik / Preliminary
Technigues
15 Tahvil degerlemesi ve getiri egrisinin modellenmesi
Bond valuation and modeling of the yield curve
. . Ogretim Yoéntem ve x .
Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
16 Final Sinavi

Final examination
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DEGERLENDIRME / EVALUATION

Savi/ Katki Yuzdesi /
Nun}llber Percentage of
Contribution (%)
Ara Sinav / Midterm Examination 1 100
Toplam / Total: 1 100
Basar Notuna Katki Yiizdesi / Contribution to Success Grade(%): 40
Katki Yuzdesi /
Sayi /
Percentage of
e 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
Final Sinavi / Final Examination 1 1.00 1.00
Derse Katilim / Attending Lectures 14 3.00 42.00
Makale Yazma / Writing Paper 1 30.00 30.00
Ara Sinav igin Bireysel Calisma / Individual Study for Mid term Examination 2 20.00 40.00
Final Sinavi igiin Bireysel Calisma / Individual Study for Final Examination 1 22.00 22.00
Toplam / Total: 20 77.00 136.00

Dersin AKTS Kredisi = Toplam Is Yiikii (Saat) / 30.00 (Saat/AKTS) = 136.00/30.00 = 4.53 ~ / Course ECTS Credit = Total Workload (Hour) / 30.00 (Hour / ECTS) = 136.00 / 30.00 = 4.53 ~
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PROGRAM VE OGRENME CIKTISI / PROGRAM LEARNING OUTCOMES

Ogrenme Ciktilari / Program Ciktilari / Program
SR, QU EaTES 111 (211 [31.1 321|331 | 34.1

1.Yatinm projelerini
degerlendirebilir. / Evaluate 5 4 5 5 5 5
investment projects.

2.Duyarlilik analizlerini
yapabilir / Can perform 5 4 5 5 4 5
sensitivity analysis

3.Portfdy olusturabilir ve
portféyiin optimizasyonunu
yapabilir. / Can create portfolio
and optimize portfolio.

4 .Menkul kiymet degerlemesini
yapabilir. / It can make 3 5 4 4 4 5
securities valuation.

5.Tek ve gok degiskenli
regresyon analizleri yapabilir /
Can perform univariate and 4 4 4 4 4 5
multivariate regression
analyzes

6.Finansal matematik ile ilgili
islemleri yapabilir. / Be able to 4 4
perform operations related to
financial mathematics.

7.0Opsiyon fiyatlama modellerini
uygulayabilir. / Can apply 5 5 5 5 4 5
option pricing models.

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