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Hava Durumu Riskinin Yénetiminde iklim Tiirev Uriinleri: Avrupa Tipi Bir Iklim Satim Opsiyonu
Tasarimi ve Hedge Etkinliginin Analizi

Satioglu B., Altay E.

Hacettepe Universitesi iktisadi ve idari Bilimler Fakiiltesi Dergisi, vol42, no.1, pp.121-142, 2024 (Peer-Reviewed
Journal)

Kripto Para Piyasasinda Siirii Davranisi: Coinlerde Ve Tokenlarda Piyasa Yoniinde Siirii Davranisinin
Analizi

Hanc1 A, Altay E.

ONERI, vol.19, no.61, pp.123-145, 2024 (Peer-Reviewed Journal)

Borsa istanbul’da Takvim Anomalilerinin Varhginin Zaman I¢indeki Gelisiminin Analizi

Aygiin D. F,, Altay E.

Istanbul Gelisim Universitesi Sosyal Bilimler Dergisi, vol.10, no.1, pp.33-72, 2023 (Peer-Reviewed Journal)
Borsa Istanbul’da Giiriiltiiye Dayali islem: EGARCH-M Modeli ile Getiri Oranlar: Uzerindeki Giiriilti
Etkisinin Ol¢iimesi
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Hacettepe Universitesi iktisadi ve Idari Bilimler Fakiiltesi Dergisi, vol.40, no.4, pp.721-741, 2022 (Peer-Reviewed
Journal)

Endeks Etkisi: Getiri Oranlarinin Endeks Degisimlerine Olan Reaksiyonunun Borsa istanbul’da Analizi
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Ankara Universitesi Siyasal Bilgiler Fakiiltesi Dergisi, vol.75, no.4, pp.1347-1382, 2020 (Peer-Reviewed Journal)
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GARCH Method
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Tiirkiye’de Faiz, Enflasyon ve Kur Soklarinin Bulasiciliginin ARMA-EGARCH Yoéntemiyle Analizi
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ISTANBUL GELISIM UNIVERSITESI SOSYAL BiLIMLER DERGISI, vol.6, pp.29-43, 2019 (Peer-Reviewed Journal)
Emtia Futures Piyasalarinda Siirid Davranisinin Analizi
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Alphanumeric Journal, vol.7, no.1, pp.37-54, 2019 (Peer-Reviewed Journal)

Ticari Bankacilik Sektoriinde Sorunlu Kredileri Etkileyen Faktorlerin Analizi

Torun M, Altay E.
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Borsa Istanbul’da Log-Optimal Portféy Uygulamasi

Ustaoglu E,, ALTAY E.

Uygulamal Sosyal Bilimler Dergisi, vol.1, no.1, pp.67-85, 2017 (Peer-Reviewed Journal)

Knight Belirsizligi: Risk ve Muglakligin Borsa istanbul Asir1 Getiri Oranlar1 Uzerindeki Etkisi
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BDDK Bankacilik ve Finansal Piyasalar Dergisi, vol.9, no.2, pp.45-72, 2015 (Peer-Reviewed Journal)

Kiiresel Krizlerin Bulasicihigi: IMKB Kosullu Degiskenligi Uzerine Krizlerin Bulagma Etkisinin Analizi
Cetinkaya E., Altay E.

BDDK Bankacilik ve Finansal Piyasalar Dergisi, vol.6, pp.185-223, 2012 (Peer-Reviewed Journal)

IMKB’de Yatirimc: Risk istahi ile Borsa Krizleri Arasindaki iliskinin Analizi

Altay E., Yagar Akgali B.

BDDK Bankacilik ve Finansal Piyasalar Dergisi, vol.6, no.2, pp.27-58, 2012 (Peer-Reviewed Journal)

Petrol Fiyatlarindan Kaynaklanan Riskin Tahmin Edilmesi: Monte Carlo Simulasyonu Yéntemiyle RmD
Yaklagimi

Altay E.

iktisat Fakiiltesi Mecmuasi, vol.59, no.2, pp.61-84, 2009 (Peer-Reviewed Journal)

Sermaye Piyasasinda Siirii Davranisi: IMKB'de Piyasa Yéniinde Siirii Davranisinin Analizi

Altay E.

BDDK Bankacilik ve Finansal Piyasalar Dergisi, vol.2, no.1, pp.27-58, 2008 (Peer-Reviewed Journal)
Autocorrelation in Stock Markets: Feedback Trading in Istanbul Stock Exchange

ALTAY E.

Journal of Financial Management and Analysis, vol.19, pp.10-21, 2006 (Peer-Reviewed Journal)

The Effect of Macroeconomic Factors on Asset Returns: A Comparative Analysis of The German And
The Turkish Stock Markets in an APT Framework

Altay E.

ONERI: Marmara Universitesi Sosyal Bilimler Enstitiisii Hakemli Dergisi, vol.6, no.23, pp.217-237, 2005 (Peer-
Reviewed Journal)

Stock Market Forecasting: Artificial Neural Network and Linear Regression Comparison in an
Emerging Market

Altay E., Satman M. H.

Journal of Financial Management and Analysis, vol.18, pp.18-36, 2005 (Peer-Reviewed Journal)
Cross-Autocorrelation Between Small and Large Cap Portfolios in the German and Turkish Stock
Markets

ALTAY E.

Journal of Financial Management and Analysis, vol.17, pp.77-92, 2004 (Peer-Reviewed Journal)

Kamuyu Aydinlatma Araci Olarak Finansal Raporlarin Hisse Senedi Getiri Oranlar1 Uzerindeki
Etkisinin Sinanmasi

Altay E., Keskin D.

ONERI, vol.6, pp.107-119, 2004 (Peer-Reviewed Journal)

Granger Causality Between Stock Returns and Trading Volume: Evidence from an Emerging Market
Altay E., Tatoglu F.

ONERI, vol.5, pp.105-118, 2002 (Peer-Reviewed Journal)
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Finans Arastirmalar:: Finansal Piyasalar ve Kurumsal Finans
Altay E. (Editor), Demireli E. (Editor)
Der Yayinlary, istanbul, 2021

Sermaye Piyasasinda Yatirimci Duyarlihiginin Likidite Uzerindeki Etlisinin Analizi
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Erdag A., Altay E.

in: Finans Arastirmalari: Finansal Piyasalar ve Kurumsal Finans, Erding Altay,Erhan Demireli, Editor, Der Yayinlar,
istanbul, pp.3-42, 2021

Finansal Yonetim

ALTAYE.

1.0. Auzef, istanbul, 2020

Bankacilikta Risk: Piyasa Riski, Kredi Riski ve Operasyonel Riskin Olgiimii ve Yénetimi

Altay E.

Der Yaymnlary, istanbul, 2014

2008 Kiiresel Finans Krizinin Baslica Nedenleri

ALTAYE.

in: Kiiresel Finans Krizi Siirecinde Tiirk Bankacilik Ve Sigortacilik Sektérlerinin Analizi, Arikboga, Dursun, Editor,
istanbul Universitesi, istanbul, pp.2-44, 2013

Sermaye Piyasasinda Varlik Fiyatlama Teorileri: Sermaye Piyasasi Teorisi ve Arbitraj Fiyatlama
Teorisi

Altay E.

Derin Yaymevi, istanbul, 2012

RATIONAL BUBBLES IN ISTANBUL STOCK EXCHANGE: LINEAR AND NONLINEAR UNIT ROOT TESTS
Altay E.

in: GLOBAL STOCK EXCHANGES: STABILITY, INTERRELATIONSHIPS, AND ROLES, Cassedes PB, Editor, NOVA
Science Publishers Inc., New York, pp.35-67, 2009

Refereed Congress / Symposium Publications in Proceedings

L

IL

11

Iv.

VL

VIL

The Effects of Systematic Higher Order Moments in Emerging Market Asset Prices: Evidence from
Turkish, Brazilian, and South African Stock Markets

Altay E., Aydemir B., Uzun S.

42nd EBES Conference, 12-14 January 2023-Lisbon, Lisbon, Portugal, 12 - 14 January 2023, pp.34

Beklenti Teorisinin Borsa Istanbul’da Varlik Getiri Oranlar:1 Uzerindeki Etkisi

Mollaahmetoglu E., Altay E.

25. Finans Sempozyumu, Burdur, Burdur, Turkey, 19 - 22 October 2022, pp.53-66

Sermaye Piyasasinda Giiriiltii Riski: Borsa Istanbul’da Giiriiltii Risk Endeksinin Olusturulmasi
ALTAY E,, Bahar S.

4 Lisansiistii Isletme Ogrencileri Sempozyumu, izmir Demokrasi Universitesi, izmir, Turkey, 18 - 20 April 2019,
pp-1

VIX Endeksinin Tiirkiye CDS Primlerine Volatilite Yayilma Etkisi

ALTAY E,, Satioglu B.

Sermaye Piyasasinda Giiriiltii Riski: Borsa Istanbul’da Giiriiltii Risk Endeksinin Olusturulmasi, izmir, Turkey, 18 - 20
April 2019, pp.1

Volatility Spillover Analysis of Interest Rates, Inflation and Exchange Rate Shocks by Implementing
ARMA-EGARCH Model in Turkey

YASAR AKCALI B, MOLLAAHMETOGLU E., ALTAY E.

3. International Conference on Economics, Finance and Management, istanbul, Turkey, 17 - 19 April 2019, pp.1
BORSA ISTANBUL VE KURESEL PiYASA GOSTERGELERI ARASINDAKI VOLATILITE ETKILESIMININ
DCC-GARCH YONTEMI ILE ANALIZi

YASAR AKCALI B, MOLLAAHMETOGLU E., ALTAY E.

22. Finans Sempozyumu, Mersin, Turkey, 10 - 13 October 2018, pp.193-209

Borsa Istanbul Ve Kiiresel Piyasa Gostergeleri Arasindaki Volatilite Etkilesiminin Dcc-Garch Yéntemi
ile Analizi

Yasar Akgali B, Mollaahmetoglu E., ALTAY E.



22. Finans Sempozyumu, Mersin, Turkey, 10 - 13 October 2018, pp.193-208

VIII. Emtia Futures Piyasalarinda Siirii Davranisinin Analizi
Atacan I, ALTAY E.
3.Lisansiistii isletme Ogrencileri Sempozyumu- Tokat, Tokat, Turkey, 12 - 14 April 2018

IX. Knight Belirsizligi: Risk ve Muglakligin Borsa istanbul Asir1 Getiri Oran1 Uzerindeki Etkisi
ALTAYE.
18. Finans Sempozyumu, Denizli, Turkey, 15 - 18 October 2014, pp.469-482
X. IMKB’de Yatirimci Risk Istahi ile Finansal Krizler Arasindaki iliskinin Analizi
ALTAYE.
13. Ulusal Finans Sempozyumu, Afyon, Turkey, 1 - 04 October 2009, pp.1
XI. Enerji Sektériinde Risk Yonetimi Araci Olarak Modele Dayali Riske Maruz Deger Yaklagimlarinin

Karsilastirilmasi
ALTAYE.
12. Ulusal Finans Sempozyumu, Kayseri, Turkey, 1 - 04 October 2008, pp.1

XI. Piyasa Yoniinde Siirii Davraniginin iMKB'de Incelenmesi
ALTAY E.
11. Ulusal Finans Sempozyumu, Zonguldak, Turkey, 1 - 04 October 2007, pp.1

XIII. Fiyat Képiigi Olgusunun IMKB'de Test Edilmesi
ALTAY E.
10.Ulusal Finans Sempozyumu, Izmir, Turkey, 1 - 04 November 2006, pp.1

XIV. Autocorrelation in Stock Markets: Feedback Trading in Istanbul Stock Exchange
ALTAY E.
Internatioal Symposium on Economic Theory, Policy and Applications, Greece, 1 - 04 August 2006

Expert Reports

. intihal Raporu
Altay E., Yasar Ak¢ali B,, Saldanli A.
7.Idare Mahkemesi, pp.30, Istanbul, 2021

Supported Projects

Altay E., Yasar Akcali B., Akdél B., Project Supported by Higher Education Institutions, "Enerji Piyasalarinda Risk
Yonetimi”, 2010 - 2011

ALTAY E., Project Supported by Higher Education Institutions, ENER]JI SEKTORUNDE RiSK YONETIMI, 2008 - 2010
ALTAY E., Project Supported by Higher Education Institutions, IMKB'de Davranissal Finans, 2008 - 2009

Memberships / Tasks in Scientific Organizations

European Finance Association, Member, 2010 - 2011

Scientific Refereeing

Mali C6ziim, National Scientific Refreed Journal, March 2024

ERCIYES UNIVERSITY JOURNAL OF FACULTY OF ECONOMICS AND ADMINISTRATIVE SCIENCES, National Scientific
Refreed Journal, March 2024

Hitit Sosyal Bilimler Dergisi (Online), National Scientific Refreed Journal, December 2023

Hacettepe Universitesi iktisadi ve Idari Bilimler Fakiiltesi Dergisi, National Scientific Refreed Journal, May 2023



Istanbul Gelisim Universitesi Sosyal Bilimler Dergisi, National Scientific Refreed Journal, September 2022

review of Behavioral Finance, Journal Indexed in ESCI, August 2022

HACETTEPE UNIVERSITESI IKTISADI VE IDARI BILIMLER FAKULTESI DERGISI, National Scientific Refreed Journal, July
2022

Review of bevioral finance, Journal Indexed in ESCI, July 2022

MALI ¢OZUM, National Scientific Refreed Journal, June 2022

Atatiirk Universitesi [IBF Dergisi, Other journals, November 2021

Akademik Yaklasimlar Dergisi, Other journals, October 2021

MALI ¢OZUM, National Scientific Refreed Journal, August 2021

TUBITAK Project, 1001 - Program for Supporting Scientific and Technological Research Projects, Istanbul University,
Turkey, August 2021

Finans Arastirmalar1: Finansal Piyasalar ve Kurumsal Finans, Chapter Scientific / Professional Book Published by
Renowned Publishing Houses, June 2021

TUBITAK Project, 1001 - Program for Supporting Scientific and Technological Research Projects, Istanbul University,
Turkey, May 2021

TUBITAK Project, 1001 - Program for Supporting Scientific and Technological Research Projects, Istanbul University,
Turkey, May 2021

TUBITAK Project, 1001 - Program for Supporting Scientific and Technological Research Projects, Istanbul University,
Turkey, May 2021

TUBITAK Project, 1002 - Quick Support Program, Istanbul University, Turkey, May 2021

ATATURK UNIVERSITESI iKTiSADI VE IDARI BILIMLER DERGISI, National Scientific Refreed Journal, March 2021
Siileyman Demirel Universitesi Vizyoner Dergisi, Other Journals, February 2021

MALI ¢0ZUM, National Scientific Refreed Journal, January 2021

Siileyman Demirel Universitesi Vizyoner Dergisi, Other Journals, January 2021

DOGUS UNIVERSITESI DERGISI, National Scientific Refreed Journal, December 2020

PAMUKKALE UNIVERSITESI SOSYAL BILIMLER ENSTITUSU DERGISI, National Scientific Refreed Journal, November 2020
Mali C6ziim, Other Journals, May 2020

Mali C6ziim, Other Journals, April 2020

Mali C6ziim, Other Journals, February 2020

conress, Other Journals, January 2020

Mehmet Akif Ersoy Universitesi Sosyal Bilimler Enstitiisii Dergisi, National Scientific Refreed Journal, December 2019
Ekonomi Politika Finans Arastirma Dergisi, Other Journals, July 2019

TUBITAK Project, 1001 - Program for Supporting Scientific and Technological Research Projects, Ege University, Turkey,
May 2019

TUBITAK Project, 1001 - Program for Supporting Scientific and Technological Research Projects, Bahcesehir University,
Turkey, May 2019

TUBITAK Project, 1001 - Program for Supporting Scientific and Technological Research Projects, Ihsan Dogramaci
Bilkent University, Turkey, May 2019

TUBITAK Project, 1001 - Program for Supporting Scientific and Technological Research Projects, Ted University, Turkey,
May 2019

Project Supported by Higher Education Institutions, BAP Research Project, Marmara University, Turkey, May 2019
Ekonomi Politika Finans Arastirma Dergisi, Other Journals, April 2019

ALPHANUMERIC JOURNAL, National Scientific Refreed Journal, December 2018

BUSINESS AND ECONOMICS RESEARCH JOURNAL, National Scientific Refreed Journal, November 2018

BDDK BANKACILIK VE FINANSAL PIYASALAR, National Scientific Refreed Journal, October 2018

Mehmet Akif Ersoy Universitesi Sosyal Bilimler Enstitiisii Dergisi, National Scientific Refreed Journal, September 2018
Kitap Boliimii: Sermaye Piyasasinda Yatirimci Duyarlihigi ve Psikolojisi, Scientific / Professional Book Published by
Renowned Publishing Houses, May 2018

Sosyal Siyaset Konferanslar:: Kurumsal Yénetim: Borsalarin Rolii ve Yatirim Ortami Uzerindeki Etkileri, National Scientific
Refreed Journal, November 2017

Project Supported by Higher Education Institutions, November 2017



Project Supported by Higher Education Institutions, October 2017

RISKIN SINIFLANDIRILMASI VE DERECELENDIRILMESI: BIST TEKSTIL ENDEKSI UZERINE BiR UYGULAMA, Other
Journals, March 2017

Bildiri: FINANSAL OKURYAZARLIK BiLGi DUZEYININ OLGULMESI: ISLETME BOLUMU OGRENCILERI UZERINE BiR
UYGULAMA, Other Journals, March 2017

Bildiri: Kiiresel gelismeler baglaminda enerjide disa bagimh gelismekte olan iilkelerde birincil enerji tiiketimiyle finansal
gelisme arasindaki iligki, Other Journals, March 2017

Uluslararasi Sosyal Arastirmalar Kongresi: TURKIYE’'DE DOVIZ KURU ILE FIYATLAR GENEL SEVIYESI ARASINDAKI
ASIMETRIK ILISKILER, Other Journals, March 2017

Mali Céziim Dergisi: Kar Pay1 Verimi ve Borsa Istanbul A.S. Uzerinde Bir Uygulama , National Scientific Refreed Journal,
March 2017

Finans Politik ve Ekonomik Yorumlar Dergisi, National Scientific Refreed Journal, July 2016

Kahramanmaras Siitgii imam Universitesi Sosyal Bilimler Dergisi, National Scientific Refreed Journal, May 2016
Tiirev Uriinlerin Degerlemesi, Other Journals, April 2016

Borsa Istanbul’da Deger Priminin Varhg, Other Journals, March 2016

Bireysel Yatirimcilarin Yatirimlarimi Etkileyen Karar Fonksiyonlari: Mersin ili Uygulamasi, Other Journals, March 2016
Borsa Istanbul’'un Dogrusal Olmayan Dinamiklerinin Markov Rejim Degisim Modelleriyle Agiklanmasi, Other Journals,
March 2016

Basel III Diizenlemeleri Cergevesinde Likidite Riskinin Olgiilmesi Ve Modellemesi, Other Journals, March 2016

Project Supported by Higher Education Institutions, BAP Research Project, Marmara University, Turkey, March 2016
BDDK BANKACILIK VE FINANSAL PiYASALAR, National Scientific Refreed Journal, October 2013

iktisat Fakiiltesi Mecmuasi, National Scientific Refreed Journal, June 2012

Ekonometri ve Istatistik E-dergisi, National Scientific Refreed Journal, June 2012

iktisat Fakiiltesi Mecmuasi, National Scientific Refreed Journal, June 2011

Iktisat Fakiiltesi Mecmuasi, National Scientific Refreed Journal, January 2011

BUSINESS AND ECONOMICS RESEARCH JOURNAL, National Scientific Refreed Journal, September 2010

ISTANBUL UNIVERSITESI IKTiSAT FAKULTESI MECMUASI, National Scientific Refreed Journal, September 2010
Ekonometri ve Istatistik E-dergisi, National Scientific Refreed Journal, June 2009

BDDK Bankacilik ve Finansal Piyasalar Dergisi, National Scientific Refreed Journal, January 2009

Metrics

Publication: 45
Citation (WoS): 14
Citation (Scopus): 40
H-Index (WoS): 2
H-Index (Scopus): 2

Congress and Symposium Activities

42nd EBES Conference Lisbon-12-14 January, Attendee, Lisbon, Portugal, 2023

1.Sariyer Ekonomi Kongresi, Invited Speaker, Istanbul, Turkey, 2022

IlLInternational Conferance on Global Competition and International Management, Session Moderator, istanbul, Turkey,
2021

5. Lisansiistii isletme Ogrencileri Sempozyumu: Afyonkarahisar Universitesi, Audience, Afyonkarahisar, Turkey, 2021
22. Finans Sempozyumu 2018, MERSIN, MERSIN UNIVERSITESI iiBF, Session Moderator, Mersin, Turkey, 2019

23. Uluslararasi Finans Sempozyumu, 9 - 12 Ekim 2019, Manavgat/Antalya, Session Moderator, Antalya, Turkey, 2019
4. Lisansiistii Isletme Ogrencileri Sempozyumu, izmir Demokrasi Universitesi 18-20 Nisan 2019 Izmir, Session

Moderator, {zmir, Turkey, 2019



3. Lisansiistii Isletme Ogrencileri Sempozyumu (Gaziosmanpasa Unv), Attendee, Tokat, Turkey, 2018
Uluslararasi Ekonomi, Finans ve Yénetim Konferansi (Istanbul Gelisim Unv), Attendee, istanbul, Turkey, 2017
2.Lisansiistii Isletme Ogrencileri Sempozyumu (Uludag Unv), Attendee, Bursa, Turkey, 2017

20. Finans Sempozyumu (Karadeniz Teknik Unv), Attendee, Trabzon, Turkey, 2016

Lisansiistii Isletme Ogrencileri Sempozyumu (Gazi Antep Unv), Attendee, Gaziantep, Turkey, 2016

35. Muhasebe Egitimi Sempozyumu (istanbul Unv), Attendee, Gazimagusa, Cyprus (Kktc), 2016
19.Finans Sempozyumu (Hitit Unv), Attendee, Corum, Turkey, 2015

34.Muhasebe Egitimi Sempozyumu (Ankara Unv), Attendee, Antalya, Turkey, 2015

18.Ulusal Finans Sempozyumu (Pamukkale Unv), Attendee, Denizli, Turkey, 2014

15.Ulusal Finans Sempozyumu (inénii Unv), Attendee, Malatya, Turkey, 2011

13.Ulusal Finans Sempozyumu (Afyonkarahisar Unv), Attendee, Afyon, Turkey, 2009

12.Ulusal Finans Sempozyumu (Erciyes Unv), Attendee, Kayseri, Turkey, 2008

11. Ulusal Finans Sempozyumu (Zonguldak Karaelmas Unv), Attendee, Zonguldak, Turkey, 2007
10.Ulusal Finans Sempozyumu (Dokuz Eyliil nv), Attendee, Izmir, Turkey, 2006

Internatioal Symposium on Economic Theory, Policy and Applications, Attendee, Athens, Greece, 2006

Awards

ALTAY E., Teblig Birincilik Odiilii, Finans Bilim Platformu/ 18. Finans Sempozyum, October 2014

ALTAY E., Teblig Birincilik Odiilii, Finans Bilim Platformu/ 13. Ulusal Finans Sempozyumu, October 2009
ALTAY E,, Teblig Uciinciiliik Odiilii, Finans Bilim Platformu/ 12. Ulusal Finans Sempozyumu, October 2008
ALTAY E., Teblig Uciinciiliik Odiilii, Finans Bilim Platformu/ 10. Ulusal Finans Sempozyumu, November 2006

Non Academic Experience

Polonya-Rzeszow Universitesi

Martin Luther Universitesi, Bankacilik ve Finans Kiirsiisii
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