EBNF407 - Futures Market / Futures Market

GENEL TANIM / GENERAL DESCRIPTION

Ders Adi / Course Name

Futures Market / Futures Market

Ders Kodu / Course Code

EBNF407

Ders Tirii / Course Type

Ders Seviyesi / Course Level

Bachelor / Bachelor

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 4

Ogretim Sistemi / Teaching System

Daytime Class / Daytime Class

Egitim Dili / Education Language

On Kosulu Olan Ders(ler) /
Precondition Courses

On kosulu olan ders yoktur.

There are no prerequisite courses.

Amaci / Purpose

Bu dersi tamamlayan 6grenciler vadeli piyasalar hakkinda kapsamli bilgiye sahip olacak ve
Turkiye'deki vadeli piyasalarda iglem yapabilecek yetkinlige sahip olacaklardir.

After completing this course, students will have a comprehensive knowledge of futures
markets and will have the competence to make transactions on the futures market in
Turkey.

igerigi / Content

Vadeli piyasalar ve tiirev iriinleri tanitilacak, Borsa istanbul Vadeli islem ve Opsiyon
Piyasasi galisma esaslari 6grenilerek, vadeli piyasalarda uygulamalar gergeklestirilecektir.

Futures markets and derivatives will be promoted, Borsa Istanbul Futures and Options
Market working principles will be learned and applications will be implemented in
futures markets.

Onerilen Diger Hususlar /
Recommended Other
Considerations

Staj Durumu / Internship Status

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

Tiirev Piyasalar (Prof. Dr. Umit EROL)

Finansal Teknikler ve Tirev Araglar (Kirsat YALCINER, Cihan TANRIOVEN, Hasan BAL,
Emine Ebru AKSQY, Gigdem KURT CIHANGIR)

Tirev Uriinler ve Finansal Teknikler (Prof. Dr. Sudi APAK, Dr. Metin UYAR)

Borsa Istanbul internet sitesi (www.borsaistanbul.com)

Sermaye Piyasasi ve Yatinm Analizi (Dog. Dr. Adem ANBAR, Prof. Dr. Lale KARABIYIK)

Tiirev Piyasalar (Prof. Dr. Umit EROL)

Finansal Teknikler ve Tirev Araglar (Kirgat YALCINER, Cihan TANRIOVEN, Hasan
BAL, Emine Ebru AKSOY, Cigdem KURT CIHANGIR)

Tirev Uriinler ve Finansal Teknikler (Prof. Dr. Sudi APAK, Dr. Metin UYAR)

Borsa Istanbul internet sitesi (www.borsaistanbul.com)

Sermaye Piyasasi ve Yatinm Analizi (Dog. Dr. Adem ANBAR, Prof. Dr. Lale
KARABIYIK)

Ogretim Uyesi (Uyeleri) / Faculty
Member (Members)

Dr. Ogretim Uyesi Taskin Subasi




OGRENME GIKTILARI / LEARNING OUTCOMES

Vadeli islem piyasalarinin gelisimini ve vadeli islem sézlesmelerinin kullanim amaclarini kavrar. Understands the development of futures markets and the usage purposes of futures contracts.
Vadeli islem sézlesmelerinin riskten korunma amaclh kullanimini agiklar. Explain the use of futures contracts for hedging purposes.

Borsa Istanbul Vadeli islemler ve opsiyon piyasasinin isleyisi hakkinda bilgi edinir. Getting information about Borsa istanbul Futures and Options Market.

Vadeli islem Sézlesmesi ve Opsiyon Sozlesmesi alim satimi yapabilecek bilgi seviyesine ulasir. Reaches the level of knowledge to trade on Futures Contracts and Option Contracts.

HAFTALIK DERS ICERIGi / DETAILED COURSE OUTLINE

217




Hafta / Week

Ogretim Yontem ve

Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
1 Finansal Piyasalar ve Siniflandiriimasi
Financial markets and their classification
. . gretim Yont .. _—
Teorik Dersler / Theoretical Uygulama Lab '(I:')gl:ﬁi;(?;ri/(?l'r;:cmi\rgz Methods On Hazirlik / Preliminary
Techniques
2 Vadeli piyasalarin tanimi ve kullanim amaglari
Definition of futures markets and their intended use
Teorik Dersler / Theoretical Uygulama Lab ?g;ﬁiﬁ:ﬁgtsgig Methods On Hazirlik / Preliminary
Techniques
3 Vadeli islemlerde acgik pozisyon ve teminatlandirma esaslari
Open position and collateralization principles in futures
. . Ogretim Yont - _
Teorik Dersler / Theoretical Uygulama Lab Tgl:ﬁill(rlgri/?rgsgig Methods On Hazirlik / Preliminary
Techniques
4 Forward (Alivre) islemler
Forward Transactions
gretim YO .
Teorik Dersler / Theoretical Uygulama Lab Ogretim Yontem ve On Hazirlik / Preliminary

Teknikleri/Teaching Methods
Technigues

5 Déviz Forward islemlerinde Kur Belirlenmesi

Determining the Exchange Rate in Foreign Currency Forward
Transactions
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Ogretim Yontem ve

Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
6 Vadeli (Future) islem Sézlesmeleri ve Fiyatlamasi
Future Contracts and Pricing
. . Ogretim Yontem ve = .
Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Technigues
7 Vadeli islemlerde Uzlasma Sekilleri ve Teminat
Settlement Forms and Collaterals in Futures
. . 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 Borsa istanbul Vadeli islem ve Opsiyon Piyasasi'nda Vadeli
Sozlesmelerin Ozellikleri ve Ornek Uygulamalar
Features of Futures Contracts and Sample Applications in Borsa
Istanbul Futures and Options Market
. . Ogretim Yont - .
Teorik Dersler / Theoretical Uygulama Lab Tgl:ﬁiw:eri/?rr;:(r‘}]ﬁ\rg Methods On Hazirlik / Preliminary
Techniques
10 Opsiyon Sozlesmeleri ve Opsiyonlarla Korunma Yd&ntemleri
Option Contracts and Hedging Methods
. . gretim Yont .. -
Teorik Dersler / Theoretical Uygulama Lab '?eglzﬁill(r;;ri/(?rr;aeg;i\r/\z Methods On Hazirlik / Preliminary
Techniques
11 Opsiyon Primi Hesaplamasi

Option Premium Calculation
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Ogretim Yontem ve

Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
12 Borsa Istanbul Vadeli islem ve Opsiyon Piyasasi'nda islem Géren
Opsiyon Sézlesmeleri ve Ozellikleri
Options Contracts Traded on Borsa Istanbul Futures and Options
Market and Their Features
gretim YO .
Teorik Dersler / Theoretical Uygulama Lab '?glzﬁ;LT;ri/%Zt:g;li\éz Methods On Hazirlik / Preliminary
Technigues
13 Opsiyon Sozlesmeleri ile ilgili Ornek Uygulamalar
Trading with Option Contracts
. . Ogretim Yont: - .
Teorik Dersler / Theoretical Uygulama Lab Tgl:ﬁill(rlrt\eri/s)l'r;sgiﬁge; Methods On Hazirlik / Preliminary
Techniques
14 Swap (Takas) Islemleri: Para ve Faiz Swapi Uygulamalari

Swap Transactions: Money and Interest Rate Swap Applications
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DEGERLENDIRME / EVALUATION

. Savi/ Katki Yuzdesi /
Yanyil (Yil) Ii Etkinlikleri / Term (or Year) Learning Activities Nun}llber Percentage of
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
SR Er e e Number | Duration Work Load
(Hours) (Hour)
Ara Sinav / Midterm Examination 1 1.00 1.00
Ara Sinav igin Bireysel Calisma / Individual Study for Mid term Examination 6 6.00 36.00
Derse Katilim / Attending Lectures 13 2.00 26.00
Final Sinavi / Final Examination 1 1.00 1.00
Final Sinavi igiin Bireysel Calisma / Individual Study for Final Examination 6 6.00 36.00
Okuma / Reading 5 5.00 25.00
Toplam / Total: 32 21.00 125.00

Dersin AKTS Kredisi = Toplam Is Yiikii (Saat) / 25.00 (Saat/AKTS) = 125.00/25.00 = 5.00 ~ 5.00 / Course ECTS Credit = Total Workload (Hour) / 25.00 (Hour / ECTS) = 125.00 / 25.00 = 5.00 ~ 5.00
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PROGRAM VE OGRENME CIKTISI / PROGRAM LEARNING OUTCOMES

Ogrenme Ciktllan / Program Ciktilari / Program Outcomes
Hzailifg QUERES 111112113 | 114 [115 [ 116 [1.1.7 | 1.1.8 | 1.1.9 [1.1.10

1.Vadeli iglem piyasalarinin
gelisimini ve vadeli islem
sozlesmelerinin kullanim
amaglarini kavrar. /

Understands the development 4 3 1 2 2 2 1 1 2
of futures markets and the
usage purposes of futures
contracts.

2.Vadeli islem s6zlegmelerinin
riskten korunma amacl
kullanimini agiklar. / Explain the 4 2 3 2 1 1
use of futures contracts for
hedging purposes.

3.Borsa Istanbul Vadeli
islemler ve opsiyon piyasasinin
isleyisi hakkinda bilgi edinir. /
Getting information about
Borsa Istanbul Futures and
Options Market.

4. Vadeli islem Sézlesmesi ve
Opsiyon S6zlesmesi alim
satimi yapabilecek bilgi
seviyesine ulasir. / Reaches 2 4 3 4 3 1 3
the level of knowledge to trade
on Futures Contracts and
Option Contracts.

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

717




