EEKF405 - Risk management / Risk management

GENEL TANIM / GENERAL DESCRIPTION

Ders Adi / Course Name

Risk management / Risk management

Ders Kodu / Course Code

EEKF405

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

Turkish / Turkish

On Kosulu Olan Ders(ler) /
Precondition Courses

On kosul bulunmamaktadir.

There are no prerequisites.

Amaci / Purpose

i denetim ve risk yénetimi konusunda detayl bilgi vermenin yanisira i¢ denetimin
isletmedeki yeri, i¢ denetimin amagclari, I¢ denetim organizasyonun olusturulmasi, i¢
denetim faaliyetlerinin yuritilmesi ve i¢ denetim faaliyet sonuglarinin raporlanmasi
konularinda uygulamali olarak konuya agiklik getirmektedir.

In addition to providing detailed information on internal audit and risk management, it
also clarifies the place of internal audit in the company; the purpose of internal audit,
the establishment of the internal audit organization, the execution of internal audit
activities and internal audit reporting.

igerigi / Content

i¢ denetimin tanimi, kapsam, i¢ kontrol sistemi, kurumsal yénetim, risk ve risk yénetimi, i¢
denetim faaliyetlerinin kurulmasi, planlanmasi, yuritilmesi ve i¢ denetim raporlarinin
hazirlanmasi.

Definition and scope of internal audit, internal control system, corporate governance,
risk and risk management; establishment, planning, and execution of internal audit
activities. It also covers of preparation of internal audit reports.

Onerilen Diger Hususlar /
Recommended Other
Considerations

Staj Durumu / Internship Status

Staj bulunmamaktadir.

There is no internship.

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

Ozbek, Cetin. 2012. i¢ Denetim, Kurumsal Yénetim, Risk Yénetimi, i Kontrol, Cilt 1 ve Cilt
2, Istanbul: I¢ Denetim Enstitlisii Yayinlari

Ozbek, Cetin. 2012. i¢ Denetim, Kurumsal Yénetim, Risk Yonetimi, i¢ Kontrol, Cilt 1 ve
Cilt 2, Istanbul: I¢ Denetim Enstitlisi Yayinlan

Ogretim Uyesi (Uyeleri) / Faculty
Member (Members)

Dog. Dr. Mehmet Masuk Fidan




OGRENME GIKTILARI / LEARNING OUTCOMES

Risk yonetim politikalarinin gelistiriimesi.

Risk planlamasi ve analiz yapmak

Risk yonetim surecini anlamak.

Riskin hesaplanmasinda kullanilan yéntemleri uygulamak ve degerlendirmek.

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 Analitik yontemler
Introduction to Internal Auditing and Historical Development of
Internal Auditing
. . gretim Yont .. _—
Teorik Dersler / Theoretical Uygulama Lab '(I:')gl:ﬁi;(?;ri/(?l'r;:cmi\rgz Methods On Hazirlik / Preliminary
Techniques
2 Kurumsal risk yonetimine dogru evrim
Teorik Dersler / Theoretical Uygulama Lab ?g;ﬁiﬁ:ﬁgtsgig Methods On Hazirlik / Preliminary
Techniques
3 ig Denetimin Kapsami ve Tiirleri
Scope and Types of Internal Auditing
. . Ogretim Yont - _
Teorik Dersler / Theoretical Uygulama Lab Tgl:ﬁill(rlgri/?rgsgig Methods On Hazirlik / Preliminary
Techniques
4 Riske maruz deger kavrami
gretim YO .
Teorik Dersler / Theoretical Uygulama Lab Ogretim Yontem ve On Hazirlik / Preliminary

Teknikleri/Teaching Methods
Technigues

5 Alternatif korunma araglarn

-Futures/Forwards
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Ogretim Yontem ve

Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
6 Risk Y6netimi 1
Risk Management 1
. . Ogretim Yontem ve = .
Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Technigues
7 Risk Yonetimi 2
Risk Management 2
. . Ogretim Yoéntem ve . o
Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
8 Vize sinavi
Exam
Teorik Dersler / Theoretical Uygulama Lab ?g{ﬁh‘:};:{ﬁgggﬂ\r/‘z Methods On Hazirlik / Preliminary
Technigues
9 Risk Yonetimi 3
Risk Management 3
. . Ogretim Yoéntem ve x .
Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
10 Arbitraj prensipleri ve vadeli islem fiyatlama/degerleme
. . gretim Yont .. -
Teorik Dersler / Theoretical Uygulama Lab '?eglzﬁill(r;;ri/(?rr;aeg;i\r/\z Methods On Hazirlik / Preliminary
Techniques
11 Opsiyon piyasalari ve risk yonetiminde kullanimi
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Ogretim Yontem ve

Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
12 Opsiyon sézlesmeleri ve degerleme
gretim YO .
Teorik Dersler / Theoretical Uygulama Lab '?glzﬁ;LT;ri/%Zt:g;li\éz Methods On Hazirlik / Preliminary
Technigues
13 Alternatif korunma araglari-Faktoring, alacak sigortasi
. . Ogretim Yont - .
Teorik Dersler / Theoretical Uygulama Lab Tgl:ﬁill(rlrt\eri/s)l'r;sgiﬁge; Methods On Hazirlik / Preliminary
Techniques
14 Sirket ¢capinda risk stratejisinin formiilasyonu - Vaka Analizi
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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 Nurr¥ber Percentage of
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 1 40.00 40.00
Final Sinavi / Final Examination 1 1.00 1.00
Final Sinavi igiin Bireysel Calisma / Individual Study for Final Examination 1 35.00 35.00
Okuma / Reading 1 35.00 35.00
Problem C6zumu / Problem Solving 1 25.00 25.00
Toplam / Total: 6 137.00 137.00

Dersin AKTS Kredisi = Toplam Is Yiikii (Saat) / 25.00 (Saat/AKTS) = 137.00/25.00 = 5.48 ~ / Course ECTS Credit = Total Workload (Hour) / 25.00 (Hour / ECTS) = 137.00 / 25.00 = 5.48 ~
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PROGRAM VE OGRENME CIKTISI / PROGRAM LEARNING OUTCOMES

Ogrenme Ciktilari /
Learning Outcomes

Program Ciktilari / Program Outcomes

1111112 (113|114 115 (116 [ 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 [1.1.18
1.Ris!<‘y(")ne"[im politikalarinin 3 3 5 4 5 4 3 5 5 4 5 5 5 4 5 2 5 3
gelistirilmesi. / .
2.Risk planlamasi ve analiz
yapmak / . 3 2 3 3 3 3 2 3 3 2 3 4 3 2 4 3 3 3
3.Risk yonetim siirecini 3 3 3 5 3 3 4 3 3 3 4 5 3 3 3 3 5 3
anlamak. /
4.Riskin hesaplanmasinda
kullanilan yéntemleri 5 4 4 9 4 4 P 5 3 5 3 3 4 3 3 3 3 3

uygulamak ve
degerlendirmek. /

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