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Biography

Vedat SARIKOVANLIK 2013 yihindan beri Istanbul Universitesi isletme Fakiiltesi Finans Anabilim Dalinda Profesér olarak
gorev yapmaktadir. Orta ve lise egitimini Italyan Lisesi'nde, Universite lisans derecesini Bogazici Universitesi IIBF Isletme
béliimiinde tamamlamistir. Sonrasinda Istanbul Universitesi Finans Anabilim dalinda Yiiksek Lisans ve Doktora
derecelerini alan Vedat SARIKOVANLIK 2001 yilinda ABD Ball State (IN) Miller College MBA derecesi almistir. 2003
yilinda Yardimci Dogent, 2008 yilinda Dogent olmustur. Gliniimiize kadar bir ¢ok firma ve kurulusta egitmenlik,
danismanlik ve proje ¢ahsmalarinda bulunan Vedat SARIKOVANLIK italyanca ve Ingilizce bilmektedir.

Education Information

Doctorate, Istanbul University, Institute of Social Sciences, Isletme Fakiiltesi Béliimii, Turkey 1997 - 2003

Postgraduate, Ball State University, Miller College, MBA, United States Of America 1999 - 2001

Postgraduate, Istanbul University, Institute of Social Sciences, Isletme Fakiiltesi Béliimii, Turkey 1993 - 1997
Undergraduate, Bogazici University, Faculty Of Economics And Administrative Sciences, Department Of Business, Turkey
1988 - 1993

Foreign Languages

Italian, C2 Mastery
English, C2 Mastery

Research Areas

Finance, Quantitative Methods, Money, Capital and Financial Institutions, Financial Markets and Investment Management

Academic Titles / Tasks

Professor, Istanbul University, School of Business, Department of Business Administration, 2013 - Continues


tel:+90 212 473 7070

Associate Professor, Istanbul University, School of Business, Department of Business Administration, 2008 - 2013
Assistant Professor, Istanbul University, School of Business, Department of Business Administration, 2003 - 2008
Researcher, Ball State University, Miller College, Business School, 1999 - 2001

Academic and Administrative Experience

Head of Department, Istanbul University, School of Business, Department of Business Administration, 2021 - Continues
Assistant Director of the Institute, Istanbul University, isletme Iktisad: Enstitiisii, 2014 - 2020
Istanbul Universitesi, School of Business, 2008 - 2010

Courses

Kantitatif Finans, Postgraduate

Financial Management, Postgraduate, 2021 - 2022, 2020 - 2021, 2019 - 2020, 2018 - 2019
Finansal Modelleme Uygulamalary, Doctorate, 2021 - 2022, 2020 - 2021, 2019 - 2020
Financial Econometrics, Doctorate, 2021 - 2022, 2020 - 2021, 2019 - 2020, 2018 - 2019, 2017 - 2018, 2016 - 2017, 2015
-2016,2014 - 2015, 2013 - 2014

Financial Management, Postgraduate, 2020 - 2021, 2019 - 2020, 2017 - 2018

Finansta Kantitatif Yontemler, Postgraduate, 2018 - 2019, 2017 - 2018

Finansal Yonetim, Undergraduate, 2018 - 2019, 2017 - 2018

Finansal Tablolar Analizi, Undergraduate, 2019 - 2020

Finansta Kantitatif Yontemler, Postgraduate, 2018 - 2019

Finansta Kantitatif Yontemler, Postgraduate, 2019 - 2020, 2018 - 2019, 2017 - 2018
Finansta Niimerik Teknikler, Postgraduate, 2017 - 2018

Sermaye Piyasalari ve Finansal Kurumlar Yénetimi, Undergraduate, 2018 - 2019, 2017 - 2018
Uluslararasi Finans, Postgraduate, 2018 - 2019

Finansal Miithendislik, Doctorate, 2016 - 2017

Isletme Finansi, Postgraduate, 2017 - 2018

Isletme Finansi, Postgraduate, 2017 - 2018

Financial Risk Management and Derivatives, Postgraduate, 2016 - 2017

Finansal Yonetim, Postgraduate, 2016 - 2017

Finansta Niimerik Uygulamalar, Postgraduate, 2013 - 2014

isletme Finansina Giris, Undergraduate, 2013 - 2014

Advising Theses

Sarikovanlik V., Kopula-GARCH modeli ile hisse getirilerinin tahmini ve BIST30 iizerine bir uygulama, Doctorate,
C.0ZGUR(Student), 2022

Sarikovanlik V., Tiirkiye'de finansal okuryazarlik oranlarinin incelenmesi ve finansal okuryazarligin biitceleme davranisi
tizerine etkileri: Istanbul ili uygulamasi, Postgraduate, EAYDOGAN (Student), 2020

SARIKOVANLIK V., Finansal Istikrar ve Tiirkiye i¢cin Finansal istikrar Endeksinin Olusturulmasi, Doctorate,
A.ZELKA(Student), 2019

Sarikovanlik V., Davranissal finansta yatirima duyarlihigi: Borsa istanbul' da yatirim kararlarini degerlendirme,
Doctorate, S.EKIM(Student), 2018

Sarikovanlik V., Finansal istikrar ve Tiirkiye icin finansal istikrar endeksinin olusturulmasi, Doctorate, AZELKA(Student),
2018

Sarikovanlik V., Tiirkiye'de enerji sorunu, alternatif ¢6ziim 6nerileri icin riizgar enerjisi ve yatirimlari: Giiney Marmara

bélgesinde riizgar enerjisi yatirimlariin risk ve getiri degerlendirmesi tizerine bir uygulama, Doctorate,



H.HUSEYIN(Student), 2016

Sarikovanlik V., Likidite riski yonetimi ve Azerbaycan bankacilik sektorii iizerine bir uygulama, Doctorate,
T.AZIMOVA(Student), 2016

SARIKOVANLIK V,, Likidite ve degerleme: likit varlik ve likit olmayan varlik degerleri i¢in iskonto degerlemesi, Tiirkiye
hisse senedi piyasasi igin model uygulamasi, Doctorate, M.GUN(Student), 2015

SARIKOVANLIK V., Banka Degerleme ve Banka Degerini Belirleyen Faktérlerin Analizi, Doctorate, 0.0zarslan(Student),
2011

Jury Memberships

Associate Professor Exam, Dogentlik Sinav Jiirisi, Mersin Universitesi, December, 2019
Associate Professor Exam, Dog¢entlik Sinav Jiirisi, Dogentlik Smav Jiirisi, June, 2017
Associate Professor Exam, Dogentlik Sinav Jiirisi, Dogentlik Sinav Jiirisi, May, 2017

Published journal articles indexed by SCI, SSCI, and AHCI

I. A rank-based approach in portfolio asset allocation
Ozgiir C.,, SARIKOVANLIK V.
Applied Economics Letters, vol.31, no.20, pp.2223-2227, 2024 (SSCI)

II. FORECASTING BIST100 AND NASDAQ INDICES WITH SINGLE AND HYBRID MACHINE LEARNING
ALGORITHMS
Ozgur C,, Sarikovanlik V.
ECONOMIC COMPUTATION AND ECONOMIC CYBERNETICS STUDIES AND RESEARCH, vol.56, no.3, pp.235-250,
2022 (SCI-Expanded)

Articles Published in Other Journals

I. THE IMPACT OF CAPITAL STRUCTURE ON FIRM PROFITABILITY: A COMPARATIVE ANALYSIS OF E7
AND G7 COUNTRIES
AYDOGAN E., SARIKOVANLIK V.
Dogus Universitesi Dergisi, vol.25, no.2, pp.45-68, 2024 (Peer-Reviewed Journal)
II. Investigation of the Reaction of Selected Investment Instruments in Financial Markets to the Russia-

Ukraine War with an Event Study Approach
CHARKASOV M,, ARI G., SARIKOVANLIK V.
Cumbhuriyet Universitesi iktisadi ve Idari Bilimler Dergisi, vol.24, no.2, pp.257-265, 2023 (Peer-Reviewed Journal)

IIIl. TEST OF VOLATILITY BEHAVIORS ON THE CRYPTO CURRENCY MARKET WITH THE ASYMMETRIC
STOCHASTIC VOLATILITY MODEL
Gubadli M., SARIKOVANLIK V.
Uluslararasi Yonetim iktisat ve Isletme Dergisi, vol.19, no.1, pp.61-82, 2023 (Peer-Reviewed Journal)

IV. An application of Regular Vine copula in portfolio risk forecasting: evidence from Istanbul stock
exchange
Ozgur C,, Sarikovanlik V.
QUANTITATIVE FINANCE AND ECONOMICS, vol.5, no.3, pp.452-470, 2021 (ESCI)

V. Effects Of Expectations And Confidence Indices On FinancialMarkets
ALTUNTAS TASPINAR S., SARIKOVANLIK V., MERA N.
The Journal of Accounting and Finance, 2017 (Peer-Reviewed Journal)

VI. Fixed vs Floating Under Which Exchange Rate Regimes PPP Holds An Empirical Study on Turkish

Economy



VIL

VIIL

IX.

SARIKOVANLIK V., GUN M.

1.0. Isletme Fakiiltesi Isletme Iktisad: Enstitiisii Yonetim Dergisi, no.78, pp.110-118, 2015 (Peer-Reviewed Journal)
Ardisik Baglanimli Modellerden Kogullu Varyans Volatilite Tahmini

Sarikovanlik V.

Istanbul Management Journal, no.54, pp.3-16, 2006 (Peer-Reviewed Journal)

Multi country Study of ARCH Models Evidence from Eight Stock Markets

SARIKOVANLIK V., KOSE K. A.

International Journal of Business, Management and Economics, vol.2, no.8, 2006 (Peer-Reviewed Journal)
Piyasa Riski, Sermaye Yeterliligi ve Riske Maruz Deger (VaR)

Sarikovanlik V., Seval B., Arsoy Y.

Mali C6zlim, no.68, pp.1-16, 2004 (Peer-Reviewed Journal)

Books & Book Chapters

L

IL

1L

V.

VL

VIL

VIIL

IX.

XL

FINANSAL YONETIM

SARIKOVANLIK V.

Literatiir, istanbul, 2023

Finansal Sistem

Sarikovanlik V.

in: Finansal Yonetim, KIYILAR MURAT,SARIKOVANLIK VEDAT, Editor, Literatiir, istanbul, pp.1-551, 2023
Finansal Planlama

SEVAL B, KIYILAR M,, SARIKOVANLIK V., HEPSEN A., EREN SARIOGLU S., 0ZDEMIR A. K, OTLUOGLU E,, TASPUNAR
ALTUNTAS S., ATAS B., PERCIN M.

in: Finansal Yonetim, , Editor, literatiir, pp.91-130, 2023

Isletme Sermayesi Yénetimi

Seval B, Kiyilar M., Sarikovanlik V., Hepsen A, Eren Sarioglu S., Ozdemir A. K, Otluoglu E., Taspunar Altuntas S., Atas
B., Per¢in M.

in: Financial Management, , Editor, literatiir yaymevi, istanbul, pp.131-154, 2023

Finansal Yonetim

Sarikovanlik V.

Makro Yayinlari ve Egitim Hizmetleri, istanbul, 2022

Sermaye Piyasalari ve Finansal Kurumlar Yénetimi

SARIKOVANLIK V.

Makro Yayinlari ve Egitim Hizmetleri, istanbul, 2022

Finans Biliminde Ekonometri Uygulamalari

Sarikovanlik V., Koy A., Akkaya M,, Yildirim H. H., Kantar L.

Seckin, Ankara, 2020

Finans Biliminde EKONOMETRI UYGULAMALARI Kavram Uygulama ve Analiz

Sarikovanlik V.

Seckin Yayincilik, Ankara, 2019

Sirdiiriilebilirlik ve Finansal Performans iliskisi Uzerine Literatiir Taramasi

SARIKOVANLIK V., OZGUR C.

in: Tiirkiye’de Siirdiiriilebilir Finans Uygulamalari, AYSEL Giindogdu, Editor, Gazi Kitabevi, Ankara, pp.265-296,
2019

FINANCE / Finans

Sarikovanlik V.

Nobel Akademik Yayincilik, Ankara, 2016

FINANS

Sarikovanlik V., Altuntas Tagpinar S., Giin M.

NOBEL AKADEMIK YAYINCILIK DAGITIM DANISMANLIK TiC. LTD. $Ti., Ankara, 2016



XIL

XIIL.

XIV.

XV.

Birlesme ve Devir

SARIKOVANLIK V.

in: Finansal Yénetim ve Mali Analiz, TEKBAS M.S., SEVAL B., KOSE A., KIYILAR M., SARIKOVANLIK V., Editor, Spl-
Sermaye Piyasasi Lisanslama Sicil Ve Egitim Kurulusu, istanbul, pp.130-144, 2015

Teknik Analiz

SARIKOVANLIK V.

in: Temel Finans matematigi ve Degerleme Yéntemleri, TEKBAS M.S., KOSE A., SARIKOVANLIK V., SARIOGLU EREN
S., BAS K. N.,, 0ZDEMIR K, Editor, Spl- Sermaye Piyasasi Lisanslama Sicil Ve Egitim Kurulusu, istanbul, pp.149-174,
2015

Isletme Finansi Teori ve Pratik

SARIKOVANLIK V.

Tiirkmen Kitabevi, istanbul, 2013

Finansta Niumerik Uygulamalar: Sayisal Finans

SARIKOVANLIK V.

Tiirkmen Kitabevi, istanbul, 2013

Refereed Congress / Symposium Publications in Proceedings

L

IL

IIL

Iv.

VL

VIL

VIIL

IX.

Forecasting BIST100 and NASDAQ Indices with Single and Hybrid Machine Learning Algorithms
OZGUR C.,, SARIKOVANLIK V.

37th EBES CONFERENCE - BERLIN CONFERENCE, Berlin, Germany, 06 October 2021

Optimal Portfolio Allocation With Elliptical and Mixed Copulas

OZGUR C.,, SARIKOVANLIK V.

PEARSON JOURNAL Konferansi, Ankara, Ankara, Turkey, 23 January 2021

Bankacilik Sektoriinde Kurumsal Sosyal Performansin Hisse Performansina Etkisi: Tiirkiye’xxde
Faaliyet Gosteren Bankalara Yonelik Ampirik Bir Aragtirma

KUCUKGERGERLI N., SELVI Y,, SARIKOVANLIK V.

Uluslararasi Katiimh 21. Finans Sempozyumu, Balikesir, Turkey, 18 - 21 October 2017

EFFECTS OF EXPECTATIONS AND CONFIDENCE INDICES ON FINANCIAL MARKETS

TASPUNAR ALTUNTAS S., SARIKOVANLIK V., MERA N.

IV. International Symposium on Accounting and Finance, Macedonia, 03 July 2017

Are Monetary Policy Shocks Asymmetric? Output Growth and Price Inflation in Turkey

Solakoglu N., Kése K. A,, Sarikovanhk V.

IMDA Fifteenth World Business Congress, Sarajevo, Bosnia And Herzegovina, 15 - 18 June 2006, vol.1, no.1, pp.11-
22

The Risk Effect in the IPO Process

Sarikovanlik V., Solakoglu N., Kdse K. A.

IMDA Fifteenth World Business Congress, Sarajevo, Bosnia And Herzegovina, 15 - 18 June 2006, vol.1, no.1, pp.1-
10

Systematic Risk: One-day Validity of Beta in Istanbul Stock Exchange

Sarikovanlik V.

International Business Research Conference, World Business Institute, Melbourne, Australia, 14 - 16 November
2004, pp.18-23

The Destruction of Inflation on Financial Statements and the Developments about Inflation
Accounting in Turkey

YILMAZ F., SELVI Y., SARIKOVANLIK V., KOSE K. A.

International Business Research Conference, Melbourne, Australia, 15 - 16 November 2004, pp.1-9

Factors in the IPO mechanism that Affecting IPOs Initial Returns in Istanbul Stock Exchange
Sarikovanlik V.

9th International Conference Silesian University Karvina Czech Republic, Karvina, Czech Republic, 20 - 21 October



XL

XIL

2004, pp-315-324

The Effect of Consolidation Standard on the Transparency of Financial Statements at the Istanbul
Stock Exchange

YILMAZ F., SARIKOVANLIK V.

The 9th International Conference, Future of Banking after the Year 2000 in the World and in the Czech Republic,
Karvina, Czech Republic, 20 - 21 October 2004, pp.377-389

January Effect: Evidence From Turkish Financial Markets

Sarikovanlik V.

11th International Business Conference, South-Dakota, United States Of America, 14 - 16 October 2004, pp.159-168
Tek Dénemlik Portféy Se¢cim Modeli: IMKB 50 Endeksi Uzerine Uygulama

Sarikovanlik V.

VIIL Ulusal Finans Sempozyumu, Istanbul, Turkey, 7 - 09 June 2004, pp.237-243

Episodes in the Encyclopedia

L

IL.

Foreign Exchange Transactions
Sarikovanlik V.

TUBITAK Yayinlari, pp.300, 2022
Time Value of Money
Sarikovanlik V.

TUBITAK Yayinlari, pp.200, 2022

Expert Reports

L

IL.

2016/1175 Esas

SARIKOVANLIK V.

10 Asliye Ticaret, pp.17, istanbul, 2018
Tazminat Davasi

SARIKOVANLIK V.

2 Asliye Ticaret, pp.22, Istanbul, 2017

Supported Projects

SELVI Y., SARIKOVANLIK V., EU Supported Other Project, ISTANBUL TEKNOKENT ULUSLARARASI HIZLANDIRMA
PROGRAM], 2018 - Continues
Sarikovanlik V., Chamber / Union / Professional Association, Stock Exchange Privatizations, 2013 - 2014

Activities in Scientific Journals

Yonetim Dergisi:istanbul Universitesi isletme Fakiiltesi isletme iktisad1 Enstitiisii, Editor, 2015 - 2017

Scientific Refereeing

ISTANBUL UNIVERSITY JOURNAL OF THE SCHOOL OF BUSINESS, Journal Indexed in AHCI, January 2007

Metrics



Publication: 42
Citation (WoS): 3
H-Index (WoS): 2
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