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GENEL TANIM / GENERAL DESCRIPTION

Ders Adi / Course Name

Investment Analysis and Portfolio Management / Investment Analysis and Portfolio Management

Ders Kodu / Course Code

9204055412012

Ders Tirii / Course Type

Ders Seviyesi / Course Level

Second Cycle / Second Cycle

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

Face to Face / Face to Face

Egitim Dili / Education Language

Turkish / Turkish

On Kosulu Olan Ders(ler) /
Precondition Courses

Yok

None

Amaci / Purpose

«Ogrencilere yatinm gevresi ve finansal piyasalar ile ilgili temel kavramlar tanitmak
*Portfdy teorisi, menkul kiymet analizi ve portféy performansinin degerlendirilmesi
konularini agiklamak

*To define the investment environment and basic concepts about financial markets.
*To explain portfolio theory, security analysis and evaluation of portfolio performance

igerigi / Content

Bu derste yatinm analizi ile ilgili temel hususlarin anlatilarak, portfdy degerlendiriimesi ve
menkul kiymet analizi ile ilgili teknik ve yontemlerin 6gretilmesi amaglanmaktadir. Bu
dogrultuda yatinnm unsurlari, portfdy teorisi, sabit getirili menkul kiymetler, menkul kiymet
analizi, tlirev araclar ve aktif yatinm yoénetimi konulari (zerinde durulacaktir.

This course aims to define the investment environment and basic concepts about
financial markets. In this context elements of investments, portfolio theory, fixed-
income securities, security analysis, derivative assets and active investment
management will be explained.

Onerilen Diger Hususlar / Yok None
Recommended Other

Considerations

Staj Durumu / Internship Status Yok None

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

Bodie, Z., Kane, A. and Marcus, A.J. (2009), “Investments”, Eight Edition, McGraw-Hill
- Karan, Mehmet Baha (2001), “Yatinm Analizi ve Portfdy Yonetimi”, Gazi Kitabevi

- Bodie, Z., Kane, A. and Marcus, A.J. (2009), “Investments”, Eight Edition, McGraw-
Hill
- Karan, Mehmet Baha (2001), “Yatinm Analizi ve Portfdy Yoénetimi”, Gazi Kitabevi

Ogretim Uyesi (Uyeleri) / Faculty
Member (Members)

Prof. Dr. Dilek Demirhan

Prof. Dr. Dilek Demirhan




OGRENME GIKTILARI / LEARNING OUTCOMES

Yatinm gevresi ve finansal piyasalar ile ilgili temel kavramlar anlayabilmek To be able to understand the investment environment and basic concepts about financial markets
Portfdy yonetimi, portfdy performansinin degerlendirilmesi ve menkul kiymet analizi ile ilgili temel To learn basic concepts and techniques and methods about portfolio management, evaluation of
kavramlar bilmek, kullanilan teknik ve yéntemler hakkinda bilgi sahibi olarak bunlari uygulayabilmek portfolio performance and security analysis, and to be able to use them

Yatinm yonetimi ile ilgili edindigi kuramsal ve uygulamali bilgileri gercek hayattaki problemlerin To be able to use theoretical and practical knowledge gained about investment analysis and portfolio
¢6ziimiinde kullanabilmek management

HAFTALIK DERS ICERIGi / 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 Yatinm Cevresi ve Yatinmla ilgili Temel Kavramlar
Background and Issues
. . gretim Yont .. _—
Teorik Dersler / Theoretical Uygulama Lab '(I:')gl:ﬁi;(?;ri/(?l'r;:cmi\rgz Methods On Hazirlik / Preliminary
Techniques
2 Finansal Piyasalar ve Araglar
Financial Markets and Instruments
Teorik Dersler / Theoretical Uygulama Lab ?g;ﬁiﬁ:ﬁgtsgig Methods On Hazirlik / Preliminary
Techniques
3 Yatinmcilar ve Yatirim Sureci
Investors and the Investmet Process
. . Ogretim Yont - _
Teorik Dersler / Theoretical Uygulama Lab Tgl:ﬁill(rlgri/?rgsgig Methods On Hazirlik / Preliminary
Techniques
4 Risk ve Getiri Kavramlar
Risk and Return
gretim YO .
Teorik Dersler / Theoretical Uygulama Lab Ogretim Yontem ve On Hazirlik / Preliminary

Teknikleri/Teaching Methods
Technigues

5 Portfoy Riski ve Cesitlendirme

Efficient Diversification
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Ogretim Yontem ve

Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
6 Sermaye Varliklarini Fiyatlandirma ve Arbitraj Fiyatlama Modeli
CAPM and Arbitrage Pricing Theory
. . Ogretim Yontem ve = .
Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Technigues
7 Etkin Piyasalar Hipotezi
The Efficient Market Hypothesis
. . 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 Sabit Getirili Menkul Kiymetler: Tahvil Fiyatlan ve Getirisi
Fixed Income Securities: Bond Prices and Yields
. . Ogretim Yoéntem ve x .
Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
10 Menkul Kiymet Analizi: Makroekonomik Analiz ve Sektér Analizi
Security Analysis: Macroeconomic and Industry Analysis
. . gretim Yont .. -
Teorik Dersler / Theoretical Uygulama Lab '?eglzﬁill(r;;ri/(?rr;aeg;i\r/\z Methods On Hazirlik / Preliminary
Techniques
11 Menkul Kiymet Analizi: Hisse Senedi Degerlemesi

Security Analysis: Equity Valuation
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Ogretim Yontem ve

Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
12 Menkul Kiymet Analizi: Teknik Analiz
Security Analysis: Technical Analysis
. . Ogretim Yontem ve = .
Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Technigues
13 Turev Araglar: Opsiyonlar
Derivative Assets: Options
. . Ogretim Yoéntem ve . o
Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
14 Tirev Araglar: Gelecek Sézlesmeleri
Derivative Assets: Futures
gretim YO .
Teorik Dersler / Theoretical Uygulama Lab 'Cl')glzﬁmqeri/(')l'gt:cr:?\i\r,lz Methods On Hazirlik / Preliminary
Technigues
15 Portfdy Performansinin Degerlendirilmesi
Portfolio Performance Evaluation
. . Ogretim Yoéntem ve x .
Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
16 Final Sinavi
Final Exam
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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

ShauliE: o eees Number | Duration Work Load

(Hours) (Hour)
Derse Katilim / Attending Lectures 16 3.00 48.00
Ara Sinav igin Bireysel Calisma / Individual Study for Mid term Examination 12 2.00 24.00
Final Sinavi igiin Bireysel Calisma / Individual Study for Final Examination 20 2.00 40.00
Final Sinavi / Final Examination 1 2.00 2.00
Ara Sinav / Midterm Examination 1 2.00 2.00
Odev Problemleri igin Bireysel Calisma / Individual Study for Homework Problems 10 4.00 40.00
Bireysel Calisma / Self Study 20 1.00 20.00
Toplam / Total: 80 16.00 176.00
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Dersin AKTS Kredisi = Toplam Is Yiikii (Saat) / 30.00 (Saat/AKTS) = 176.00/30.00 = 5.87 ~ / Course ECTS Credit = Total Workload (Hour) / 30.00 (Hour / ECTS) = 176.00 / 30.00 = 5.87 ~

PROGRAM VE OGRENME CIKTISI / PROGRAM LEARNING OUTCOMES

Ogrenme Ciktilari / Program Ciktilari / Program Outcomes
Learning Outcomes 111 (112|113 (114|115 [1.16 [ 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.Yatinm gevresi ve finansal
piyasalar ile ilgili temel
kavramlar anlayabilmek / To
be able to understand the 4 5 4 4
investment environment and
basic concepts about financial
markets

2.Portfdy yonetimi, portfoy
performansinin
degerlendiriimesi ve menkul
kiymet analizi ile ilgili temel
kavramlari bilmek, kullanilan
teknik ve yontemler hakkinda
bilgi sahlbl_olarak bunlari 3 3 5 4 5 4 5 4 4 5
uygulayabilmek / To learn
basic concepts and techniques
and methods about portfolio
management, evaluation of
portfolio performance and
security analysis, and to be
able to use them

3.Yatirnm yoénetimi ile ilgili
edindigi kuramsal ve
uygulamali bilgileri gergek
hayattaki problemlerin
¢6zuminde kullanabilmek / To 5 3 4 4 4 4
be able to use theoretical and
practical knowledge gained
about investment analysis and
portfolio management

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