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On Kosullar iKT 338 - Finansal Piyasalar

Dersin igerigi

Finansal kurumlarin temelleri, islem maliyetleri, bakisimsiz bilgi sorunu, finansal gelismislik
ve biiyiime, finansal krizler. Banka ve finansal kurumlar yonetimi, banka bilangosu ve
performansi, bankacilik diizenlemeleri, bankacilik krizleri. Yatirim fonlari, “hedge” fonlar,
sigorta sirketleri ve emeklilik fonlari, yatirim bankalar, finansal aracilar, risk sermayesi
sirketleri, diger finans sirketleri. Finansal kurumlarda risk yonetimi, finansal tlrevler ile
riskten korunma. Tirkiye finansal kurumlari ve kriz deneyimi 6zel vurgusu.

Dersin Amaci

Bu ders iKT 338 Finansal Piyasalar dersinin devami niteliginde olup, temel finans ve finansal
piyasalar bilgilerini IKT 338 dersinde gérmiis olan dgrencilere finansal kurumlar —ticari
bankalar, yatirim fonlari, sigorta sirketleri, emeklilik fonlari, yatirim bankalari, girisim
sermayesi, tUketici finansman sirketleri- hakkinda kapsaml bilgi vermeyi
amagclamaktadir.Bunlarin yanisira finansal gelismislik-iktisadi biyiime iliskisi, finansal krizler,
dizenleme/denetleme, risk yonetimi ve riskten korunma teknikleri konularina da girilecek;
kuresel krizden ¢ikis stirecinde yeni diizenlemelere 6zel bir 6nem verilecektir.

Dersin Kazanimlari

iktisat 6grencilerinin finansal kurumlar ve tiirev piyasalarina hakim olmalari.

Ders Kitabi ve/veya Kaynaklar

Mishkin, Frederick S., Eakins G. Stanley, “Financial Markets and Institutions”, 7th Edition,
Pearson Addison Wesley, (2012).
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Tartisilacak/ islenecek Konular

1.-12. Hafta

1- Why Do Financial Institutions Exist ?

Financial structure throughout the world, in Turkey; transaction costs, assymetric
information problem; financial development & economic growth

2- Why Do Financial Crises Occur and Why Are They So Damaging to the Economy ?

Assymetric information and financial crises; dynamics of financial crises in advanced and in
emerging market economies

3- Banking & the Management of Financial Institutions

Bank balance sheet; basics of banking; general principles of bank

management; off-balance sheet activities; measuring bank performance

4- Financial Regulation

Restrictions, requirements; banking supervision in US, Turkey;

banking crises

5- The Mutual Fund Industry




Development, structure; classes of mutual funds

6- Insurance Companies & Pension Funds

Fundamentals of insurance; types of insurance; types of pensions

regulation of insurance companies & pensions

7- Investment Banks, Brokers/Dealers, Venture Capital Firms

8- Finance Companies

Purpose, development; types; regulation

9- Risk Management in Financial Institutions

Credit risk; interest-rate risk

10- Hedging with Financial Derivatives

Hedging principles; forwards, futures; options, swaps




