FINANCIAL ENGINEERING

1 |Course Title: FINANCIAL ENGINEERING
2 |Course Code: END4069

3 |Type of Course: Optional

4 |Level of Course: First Cycle

5 |Year of Study: 4

6 |Semester: 7

7 |ECTS Credits Allocated: 3.00

8 |Theoretical (hour/week): 2.00

9 |Practice (hour/week): 0.00

10 |Laboratory (hour/week): 0

11 |Prerequisites: None

12 |Language: Turkish

13 [Mode of Delivery: Face to face

14 |Course Coordinator: Dog. Dr. ASLI AKSOY

15 [|Course Lecturers:

16 |Contact information of the Course

Coordinator:

17 |Website:

18 |Objective of the Course: To give information to students about corporate finance, functions of
corporate finance, financial techniques, financial risk and
measurement, bond and stock valuation, financial markets, portfolio
management and financial derivatives; and to improve students’
ability of interpretation and analysis on these topics.

19 [Contribution of the Course to

Professional Development:
20 |Learning Outcomes:
1 To be able to comprehend functions concerning financial
management in the enterprises
2 To understand financial techniques such as factoring,
forfeiting, leasing to overcome the problem of financing
3 To be able to make mathematical analysis related to
financial decision making
4 To be able to analyze and interpret the developments and
events in the financial markets
5 Understand bonds and stock valuation methods and to be
able to use them in investment decisions
6 To be able to have a knowledge of how derivative products
work and how they are used
9
10
21 |Course Content:
Course Content:
Week | Theoretical Practice
1 |Introduction to Finance and Financial

Engineering




2 |Functions of Corporate Finance and Financial
Goals of the Firms

Time Value of Money

Breakeven Analysis and Leverage

Financial Techniques

Portfolio Management

Financial Markets

3
4
5
6 |Measuring Risk and Return
7
8
9

Financial Assets in Capital Markets

10 |Financial Institutions in Capital Markets

11 |Bond Valuation

12 |Stock Valuation

13 |Financial Derivatives: Swaps and Options

14 |Financial Derivatives: Forwards and Futures

22 |Textbooks, References and/or Other 1. Lale KARABIYIK & Adem ANBAR, Sermaye Piyasasi
Materials: ve Yatinm Analizi, Ekin Yayinevi, Bursa, 2010.
2. Bolak, Mehmet, Finans Muhendisligi, Beta, Istanbul,
1998.

3. Hull, John C., Options, Futures and Other Derivatives,
Pearson Education, New Jersey, 2006.

23 |Assesment

Activites Number Duration (hour)|Total Work
Load (hour)
Quioretical 0 ojoa 2.00 28.00
Practicals/Labs 0 0.00 0.00
BilekkxB™ind preperation 1 60100 2.00 28.00
Homeworks 1 4.00 4.00
Bajtsition of Term (Year) Learning Activities to 40000 0.00 0.00
Field Studies 0 0.00 0.00
REIRLTEgR FNar EXxam t0 SUCCess Grade 6,00 15.00 15.00
Others 0 0.00 0.00
MeakHpeamment and Evaluation Techniques Used in the| |1 15.00 15.00
Total Work Load 90.00
T whrtidan/ s g CUND TADLE 3.00
ECTS Credit of the Course 3.00
25 CONTRIBUTION OF LEARNING OUTCOMES TO PROGRAMME

QUALIFICATIONS

PQ1IPQ2 [PQ3 |PQ4|PQS [PQ6 |PQ7|PQ8|PQY |PQ1 |PQ11 (PQ12 |PQ1 |PQ14 |PQ15 |PQ16

0 3
OK1 4 |4 0 0 0 5 5 0 5 0 0 0 0 0 0 0
OK2 0 0 0 4 |0 5 5 4 0 0 0 0 0 0 0 0
OK3 0 0 0 3 0 5 5 3 0 0 0 0 0 0 0 0

OK4 0O |O 0 0 |0 4 4 0 0 0 0 0 0 0 0 0




OK5 o [0 |o o |o 5 0o |5 |o 0 0 0 0
OK6 o 4 |5 [0 |0 o |o |0 |o 0 0 0 0
LO: Learning Objectives PQ: Program Qualifications
Contrib | 1 very low 2 low 3 Medium 4 High 5 Very High
ution

Level:




