Prof. AYBEN KOY

Personal Information

Email: akoy@ticaret.edu.tr
Web: https://avesis.ticaret.edu.tr/akoy
Address: Ornektepe Mah. imrahor Cad. No: 88/2, Beyoglu 34445 / istanbul

International Researcher IDs

ORCID: 0000-0002-2506-6634

Publons / Web Of Science ResearcherID: AAE-3565-2019
Yoksis Researcher ID: 25586

Biography

Ayben Koy, born in 1980, graduated from Istanbul University's Faculty of Economics in 2004. Her professional
trajectory began in the finance sector, and she gained extensive experience across diverse sectors over eight years

before assuming a role at Istanbul Ticaret University in 2012.

Dr. Koy's she earned her Master's degree in Business Administration from Yildiz Technical University and later secured
her Ph.D. in Finance from Istanbul University in 2016. Her doctoral research delved into the intricate realm of Derivative
Markets, a topic of profound significance within finance. She became an Associate Professor in 2018, and a full Professor
in 2024.

Dr. Koy is the author of three seminal books on derivative markets and has co-authored a significant work in financial
econometrics. Her scholarly endeavors are particularly concentrated in the domains of finance, including derivative

markets and capital markets.
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Energy-related uncertainty shocks and inflation dynamics in the U.S: A multivariate quantile-on-
quantile regression approach

USMAN 0., Ozkan 0., KOY A, Adebayo T.S.

Structural Change and Economic Dynamics, vol.71, pp.235-247, 2024 (SSCI)

Is sustainable energy consumption, technological advancement and urbanization fast addressing
south Asia’s green energy expansion deficits?
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Predicting Bitcoin Price with the LSTM Model

POLAT 0. G., KOY A.

Journal of International Trade, Logistics and Law, vol.10, no.1, 2024 (Peer-Reviewed Journal)

The Regional Economic Determinants Effects on Stock Market Volatility: Case of la Bourse Régionale
des Valeurs Mobiliéres (Brvm) Stock Exchange

Quattara Z., KOY A.

Journal of International Trade, Logistics and Law, 2024 (Peer-Reviewed Journal)

The impact of unproved reserve news on the energy stock volatility: an empirical investigation on
Turkey

ARZOVA S. B, KOY A, SAHIN B. §.

Review of Behavioral Finance, vol.16, no.1, pp.112-129, 2024 (Scopus)

The impact of the day of the week on the financial market: an empirical investigation on
cryptocurrencies

ARZOVA S. B, KOY A, SAHIN B.S.

International Journal of Quality and Reliability Management, 2024 (ESCI)

Intraday regime switching volatility dynamics of bitcoin liquidity

KOY A.

MULTIDISCIPLINARY BUSINESS REVIEW, pp.98-108, 2024 (Peer-Reviewed Journal)

The Effect of FDI and Financial development markets on Sub-Saharan African Economy: An Empirical
Study Based on VAR model,, Journal of International Trade, Logistics and Law

Abdi F. A, KOY A.
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Journal of International Trade, Logistics and Law, 2023 (Peer-Reviewed Journal)

Initial Public Offering Effects on Volatility in US Stock Market

Ahmed A. N. 0, KOY A.

Journal of International Trade, Logistics and Law, 2023 (Peer-Reviewed Journal)

Predicting Stock Market Index and Credit Default Swap Spreads Using Artificial Intelligence and
Determining Non-Linear Relations

KOY A, COLAK A. B.

Archives of Advanced Engineering Science, 2023 (Peer-Reviewed Journal)

DAVRANISSAL FINANS EGIiLIMLERI iLE KiTLE FONLAMA YATIRIM KARARLARI VE TEKRAR YATIRIM
YAPMA NIYETi ARASINDAKI ILISKIiNIN INCELENMESI: AMPiRiK BiR UYGULAMA

TiRYAKIOGLU M. A, KOY A.

Finansal Arastirmalar ve Calismalar Dergisi, 2023 (Peer-Reviewed Journal)

The Intraday High-Frequency Trading with Different Data Ranges: A Comparative Study with
Artificial Neural Network and Vector Autoregressive Models

KOY A, COLAK A. B.

Archives of Advanced Engineering Science, 2023 (Peer-Reviewed Journal)

Initial Public Offerings Effect on BIST100 Index: Covid-19 Period

Bayraktar Yetim S., KOY A.

Ekonomi, Politika & Finans Arastirmalari Dergisi, vol.7, no.4, pp.944-965, 2022 (Peer-Reviewed Journal)
Analysis of Intraday Non-Linear Asymmetrical Relationship in US Stock Exchanges with Momentum
Threshold Models

KOY A, GUNGOR M. Y., SIMSEK O.

MALIYE FINANS YAZILARI, vol.1, no.117, pp.63-76, 2022 (Peer-Reviewed Journal)

Regime Switching Mechanism during Energy Futures’ Price Bubbles

KOY A.

International Journal of Energy Economics and Policy, vol.12, no.1, pp.373-382, 2022 (Scopus)

The Nonlinearity in The Stock Price and The Volume Relationship for the Selected MENA Stock
Markets

CELIK S, KOY A.

Turk Finance and Economics Research, vol.1, no.1, pp.45-80, 2021 (Peer-Reviewed Journal)

Kripto Paralarin Volatilite Modelinde ABD Borsa Endekslerinin Yeri: Bitcoin Uzerine Bir Uygulama
KOY A, YAMAN M,, METE S.

Finansal Arastirmalar ve Calismalar Dergisi, vol.13, no.24, pp.159-170, 2021 (Peer-Reviewed Journal)

THE PLACE OF US STOCK INDEX IN VOLATILITY MODEL OF CRYPTO MONEY: AN APPLICATION ON
BITCOIN

KOY A, YAMAN M,, METE S.

Finansal Arastirmalar ve Calismalar Dergisi, vol.13, no.24, pp.159-170, 2021 (Peer-Reviewed Journal)
Highest Price and Trading Volume Relationship in Stock Indices: A Comparative Approach with
Linear Analysis and Frequency Domain Causality Analysis

ERDEM K, KOY A, AKDAG S.

Uluslararasi Ekonomi ve Yenilik Dergisi, vol.6, no.2, pp.157-173, 2020 (Peer-Reviewed Journal)

The Relationship between Exchange Rates and Stock Markets for the Fragile Five Countries
HERSI K. Y, KOY A.

Journal of International Trade, Logistics and Law, vol.6, no.1, pp.1-13, 2020 (Peer-Reviewed Journal)

Platin Grubu Kiymetli Metaller icin Dow Jones Sanayi Endeksi Etkilesiminin Rejimlere Dayali Analizi
(iligkili Calisma: 23. Finans Sempozyumu’xxnda s6zlii sunulan ¢aligmadan revize edilmistir.)
EKIM DERTLI S, KOY A.

Gaziantep Universitesi Iktisadi ve Idari Bilimler Fakiiltesi Dergisi, vol.2, no.1, pp.15-37, 2020 (Peer-Reviewed
Journal)

Tiirkiye’de Konut Uretiminin Belirleyicileri: Ekonomik Biiyiime ve Konut Faiz Orani

GOZUBUYUK S., KOY A.
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Bankacilik ve Sermaye Piyasasi Arastirmalar1 Dergisi, vol.4, no.9, pp.1-10, 2020 (Peer-Reviewed Journal)
Are carbon leader indexes related with carbon prices under different regimes?

KOY A, Okay G.

International Journal of Energy Economics and Policy, vol.10, no.4, pp.115-121, 2020 (Scopus)
Investigating Price Bubbles in Cryptocurrencies

METE S., KOY A, ERSOY H.

BDDK Bankacilik ve Finansal Piyasalar Dergisi, vol.13, no.1, pp.105-120, 2019 (Peer-Reviewed Journal)
Relationship between Stock Markets in Africa: A Case of Five Selected Countries

DEER A. M. ], KOY A.

International Journal of Commerce and Finance, 2019 (Peer-Reviewed Journal)

ABD DOLARI / TORK LiRASI DOViZ KURU VOLATILITESININ MODELLENMESI: 2001-2018 DONEMi
YAMAN M,, KOY A.

Muhasebe ve Finans Incelemeleri Dergisi, 2019 (Peer-Reviewed Journal)

Testing Multi Bubbles for Commodity Derivative Markets: A Study on MCX

KOY A.

Business and Economics Research Journal, vol.9, no.2, pp.291-299, 2018 (Peer-Reviewed Journal)

HOW THE INTERNATIONAL PORTFOLIO INVESTMENTS AFFECTED IN THE RECESSION AND GROWTH
PERIODS? TURKEY EXAMPLE

KOY A, KARACAS. S.

ONERI, vol.13, no.50, pp.90-105, 2018 (Peer-Reviewed Journal)

Mutual Switching Behavior between High Growth and Low Growth Economies’ Stock Markets
AKKAYA M, KOY A.

Isletme Arastirmalar1 Dergisi, vol.10, no.1, pp.45-60, 2018 (Peer-Reviewed Journal)

Regime Related Volatility in Oil Futures Prices

KOY A.

Mustafa Kemal Universitesi Sosyal Bilimler Enstitiisii Dergisi, vol.15, no.41, pp.175-184, 2018 (Peer-Reviewed
Journal)

Multibubbles in Emerging Stock Markets

KOY A.

Finans Politik ve Ekonomik Yorumlar Dergisi, vol.55, n0.637, pp.95-109, 2018 (Peer-Reviewed Journal)
Defense Expenditures and Economic Growth Relationship: A Panel Data Approach for NATO
Cetin G, Yildirim H. H,, Koy A,, Koksal C.

GLOBAL APPROACHES IN FINANCIAL ECONOMICS, BANKING, AND FINANCE, pp.131-149, 2018 (Peer-Reviewed
Journal)

A Markov Regime Switching Approach to the Relationships Between Spot and Futures Markets
KOY A.

Bankacilar, vol.28, n0.101, pp.70-87, 2017 (Peer-Reviewed Journal)

Regime Dynamics of Stock Markets in the Fragile Five

KOY A.

International Journal of Economic Perspectives, vol.11, no.2, pp.950-958, 2017 (Peer-Reviewed Journal)
The Role of Consumer Confidence as a Leading Indicatoron Stock Returns: A Markov Switching
Approach

KOY A, AKKAYA M.

Economics and Applied Informatics, no.1, pp.36-47, 2017 (Peer-Reviewed Journal)

Uluslararasi Kiymetli Metal Piyasalarinda Rejim Dinamikleri

Koy A., Cetin G., Ersan I.

MALIYE FINANS YAZILARI, no.107, pp.26-40, 2017 (Peer-Reviewed Journal)

Modelling Nonlinear Dynamics of Oil Futures Market

KOY A.

ECONOMETRIC RESEARCH IN FINANCE, vol.2, no.1, pp.23-42, 2017 (Peer-Reviewed Journal)

International credit default swaps market during european crisis: A markov switching approach
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KOY A.

Contributions to Economics, vol.2018, pp.431-458, 2017 (Scopus)

Exchange Rates Effect on Spot and Futures Equity Index Markets A Study on Borsa Istanbul

KOY A, ERSAN 1.

International Journal of Commerce and Finance, vol.2, no.2, pp.13-25, 2016 (Peer-Reviewed Journal)

Metal Vadeli islem Piyasalari1 ve Dogrusal Olmayan Dinamikleri

Koy A., Cetin G.

isletme ve iktisat Calismalar1 Dergisi, vol.4, no.4, pp.165-176, 2016 (Peer-Reviewed Journal)

Borsa istanbul Sektér Endekslerinin Volatilite Modellemesi

KOY A, EKIM S.

Trakya Universitesi Iktisadi ve idari Bilimler Fakiiltesi Dergisi, vol.5, no.2, pp.1-23, 2016 (Peer-Reviewed Journal)
Euro ve ABD Dolari Kurlari ile Pay Senedi Endeksleri Arasindaki iligkinin incelenmesi Borsa Istanbul
Verileri Uzerine Ampirik Bir Caligma

ERSOY H., KOY A.

Internatonal Journal of Finance and Banking Studies, vol.5, no.2, pp.21-36, 2016 (Peer-Reviewed Journal)

Euro ve ABD Dolari Kurlari ile Pay Senedi Endeksleri Arasindaki iliskinin incelenmesi Borsa Istanbul
Verileri Uzerine Ampirik Bir Calisma Examining the Relationship between Euro TL USD TL and
Equity Indexes An Empirical Study on Borsa Istanbul

ERSOY H., KOY A.

Journal of Finance Banking Studies, vol.5, no.2, pp.21-36, 2016 (Peer-Reviewed Journal)

The Relationship between Corporate Performance and Ownership Structure Evidence from Turkey
ERSOY H., KOY A.

Emerging Markets Journal, vol.5, no.2, pp.9-18, 2015 (Peer-Reviewed Journal)

Kredi Temerriit Swaplar1 ve Tahvil Primleri Uzerine Ampirik Bir Calisma

KOY A.

International Review of Economics and Management, vol.2, no.2, pp.63-79, 2014 (Peer-Reviewed Journal)

Are the size premium and value premium of Fama and Frenc’s valid in Istanbul stock exchange?
KOY A.

Yénetim Dergisi:istanbul Universitesi Isletme Fakiiltesi isletme iktisad1 Enstitiisii, vol.24, no.74, pp.102-118, 2013

(Peer-Reviewed Journal)

Books & Book Chapters

L

IL

1L

V.

Derivatives Markets

Koy A.

Seckin Yayincilik, Ankara, 2023

Pandemi ve Varlik Balonlari: Tiirkiye Ornegi 2022

Koy A.

in: Pandemi ve Tiirkiye Ekonomisi, Harun Yakisik,Hiilya Unlii, Editor, Adres Yaymlar, istanbul, pp.1-50, 2022
Finans Biliminde Ekonometri Uygulamalari

SARIKOVANLIK V., KOY A,, AKKAYA M,, YILDIRIM H. H,, KANTAR L.

Seckin, Ankara, 2020

Blok Zincir ve Kripto Paralar

Koy A.

in: ISLETMELERDE GUNCEL YAKLASIMLAR: Pandemi Sonrasi Orgiitlerin Geleceg, Melisa Erdilek Karabay,irge
Sener, Editor, Nobel Yaymn Dagitim, Istanbul, pp.1-50, 2020

The Role of the Covid-19 Pandemic and Oil Prices on the US Stock Market in Different Volatility
Regimes: An MS ARMA GARCH Approach

KOY A., SIMSEK 0.

in: COVID19: The New Economics for Economies, , Editor, Kabod Limited, pp.1-15, 2020



VI. Finans Biliminde Ekonometri Uygulamalari
Sarikovanlik V., Koy A., Akkaya M., Yildirim H. H., Kantar L.
SECKIN YAYINCILIK, Ankara, 2019
VII. Chicken-Egg Dilemma for the Relationship Between Price and Volume in Borsa Istanbul 2019
Koy A.
in: Behavioral Finance and Decision-Making Models, Tripti TripathiManoj Kumar Dash,Gaurav Agrawal, Editor, IGI
Global yaynevi, Pennsylvania, pp.1-50, 2019
VIII. Tiirev Piyasalar: Emtia Tiirevleri, Opsiyonlar, Vadeli islem Sézlesmeleri
KOY A.
SECKIN, Ankara, 2018
IX. Defense Expenditures and Economic Growth Relationship: A Panel Data Approach for NATO
CETIN G., YILDIRIM H. H., KOY A, KOKSAL C.
in: Global Approaches in Financial Economics, Banking, and Finance, Dinger Hasan, Hacioglu Umit, Yiiksel Serhat,
Editor, Springer International Publishing AG, pp.131-149, 2018
X. A Comparative Analysis onInternational Portfolio Flowsto Asian Stock Markets Witha Nonlinear
Perspective
Koy A.
in: Perspectives, Trends, and Applications in Corporate Finance and Accounting, Constantin Zopounidis Apostolos
G. Christopoulos Petros Kalantonis, Editor, IGI Global yaynevi, Pennsylvania, pp.108-128, 2018
XI. Vadeli islem Piyasalari: BIST30 Endeks Vadeli iSlem Sézlesmesinin Markov Rejim Degisim Modelleri
ile Analizi
KOY A.
DERIN, istanbul, 2017
XII. Tahvil, Hazine Bonosu ve Pay Degerlemesi
Koy A.
in: Finansal Yonetim, Aysel Giindogdu, Editor, Seckin Yayncilik, Ankara, pp.1-50, 2017
XIII. International Credit Default Swaps Market During European Crisis: A Markov Switching Approach
Koy A.
in: Global Financial Crisis and Its Ramifications on Capital Markets, Umit Hacioglu,Hasan Dinger, Editor, Springer,
London/Berlin , Berlin, pp.1-50, 2017

Refereed Congress / Symposium Publications in Proceedings

I. Intraday Regime Switching Volatility Dynamics of Bitcoin Liquidity

KOY A.
26. FINANS SEMPOZYUMU, Sivas, Turkey, 18 - 21 October 2023

II. The Impact Of New Energy Reserve News On Energy Stock Price: Empirical Evidence on Turkey
KOY A, ARZOVA S. B, SAHIN B.§.
25. Finans Sempozyumu, Turkey, 19 October 2022

III. WTI VOLATILITY DURING COVID19 PANDEMIC: INTRADAY REGIME SWITCHING FRAMEWORK
KOY A.
10th UECE Conference on Economic and Financial Adjustments, Portugal, 21 July 2022

IV. Abd Borsalarinda Giin i¢i Dogrusal Olmayan Asimetrik iligkinin Momentum Esik Degerli Modellerle
Analizi
KOY A., SIMSEK 0., GUNGOR M. Y.
24. Finans Sempozyumu, Sakarya, Turkey, 20 October 2021, pp.69-79

V. Yiiksek Frekansh Ticaret ve Pay Endeksinin Farkl Veri Araliklariyla Ongériilebilirligi
KOY A, COLAK A. B.
24. Finans Sempozyumu, Sakarya, Turkey, 20 - 22 October 2021

VI. Does ESG Valued Stocks Perform better? Evidence from Borsa Istanbul Sustainability Index
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KOY A., SIMSEK O.

3rd International Conference CGRM, Roma, Italy, 24 September 2021

Predicting Stock Index and CDS Spreads with Artificial Neural Network Models

KOY A, COLAK A. B.

5 th International Conference on Innovation in Business, Economics &amp; Marketing Research, Tunisia, 27 May
2021

The Impact of Covid-19 on African Stock Markets: A Case of Four Selected Countries (KENYA,
NIGERIA, EGYPT, AND SOUTH AFRICA)

HASSAN F. A, KOY A.

5th International Conference on Economics and Finance, Istanbul, Turkey, 25 May 2021

The Prediction of Borsa Istanbul Stock Market: Artificial Neural Network Models with Intraday Data
COLAK A. B, KOY A.

5th International Conference on Economics and Finance, istanbul, Turkey, 25 May 2021

Kripto Para Piyasalarinin Gelecegi ve Tiirkiye

KOY A.

Uluslararasi Kripto Para Konferansi, Istanbul, Turkey, 02 May 2021

ALGORITHM EXAMPLES IN FINANCIAL MARKETS: ASSETS INCOME ANALYZING, BENCHMARK AND
BACKTESTING WITH PYTHON PROGRAMMING

0ZGUR S. B, KOY A.

Istanbul Finans Kongresi, 5 - 06 November 2020

SWAP TRANSACTIONS AND PROFITABILITY RELATIONSHIP: AN EMPIRICAL RESEARCH ON THE
TURKISH BANKING SECTOR

ALAKUSU B, KOY A.

Istanbul Finans Kongresi, 5 - 06 November 2020

EFFECT OF GENERAL MANAGER CHANGES ON FINANCIAL PERFORMANCE: A STUDY ON BIST 30
COMPANIES

GUNGOR M. Y., KOY A.

istanbul Finans Kongresi, 5 - 06 November 2020

Stock Markets Impact of The Covid-19 Pandemic,

KOY A.

International Webinar on Current Pandemic and Its Impact on Global Economy, Nigeria, 01 July 2020
Conundrum within the Middle Eastern and North African Stock Markets: An Empirical Analysis of
Price vs. Volume

CELIK S.,, KOY A.

The 40th MEEA Annual Meeting, San Diego, 5 - 06 January 2020

Are Carbon Leader Indexes Related with Carbon Prices under Different Regimes?

KOY A, OKAY G.

istanbul Finance Congress, 01 November 2019

VADELI iSLEM SOZLESMELERININ VOLATILITE MODELINDE VARYANS FAKTORU OLARAK ISLEM
HACMIi VE DOVIZ KURU: BiST30 ENDEKS VADELI iSLEM SOZLESMESI

EKiZ 0. KOY A.

istanbul Finans KOngresi, Turkey, 01 November 2019

Kriptoparalarin Volatilite Modelinde ABD Borsa Endekslerinin Yeri

KOY A, METE S., YAMAN M.

23. Finans Sempozyumu, Turkey, 9 - 12 October 2019

Platin Grubu Kiymetli Metaller i¢cin Dow Jones Sanayi Endeksi Etkilesiminin Rejimlere Dayali1 Analizi
EKIM DERTLI S, KOY A.

23. Finans Sempozyumu, Turkey, 9 - 12 October 2019

The Effect of Mortgage Crisis on The U.S. Stock Market Prices: An Empirical Analysis on SP 500 Stock
Index Prices

MOHAMED H., KOY A, HEPSEN A.
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23. Finans Sempozyumu, Turkey, 9 - 12 October 2019

Pay Endekslerinde Yiiksek Fiyat Olusumu ile islem Hacmi Arasinda Frekans Dagilimi1 Nedensellik
Analizi

ERDEM K, KOY A, AKDAG S.

23. Finans Sempozyumu, Antalya, Turkey, 9 - 12 October 2019, pp.977-991

Relationship between Stock Markets in Africa: A Case of Five Selected Countries

DEER A. M. ], KOY A.

23. Finans Sempozyumu, Turkey, 9 - 12 October 2019

Gayrimenkule Dayali Opsiyon Kontratlari ve Tiirkiye Uygulanabilirligi

KOY A, HEPSEN A.

Gayrimenkul Arastirmalar: Ulusal Konferansi, Turkey, 4 - 05 October 2019

An Analysis on The Relationship between FDI and Economic Growth for The Afrcian Countries
YUSUF Q. A, KOY A.

The 7th International Conference on Business Economics, Marketing Management Research, 02 October 2019
A Comparative Analysis on Bubbles in Energy Prices

CELIK S., KOY A.

6th Annual Conference, The Society for Economic Measurement, 16 - 18 August 2019

Bubbles in International Financial Markets

KOY A.

Arap Network Conference 2019, 25 July 2019

Bitcoin Fiyat Balonu incelemesi

METE S., KOY A, ERSOY H.

2. Uluslararasi Bankacilik Kongresi, Corum, Turkey, 19 - 20 April 2019

Kurumsal Yonetim ve Siirdiirilebilir Finans

KOY A.

Kurumsal Yénetim ve Siirdiiriilebilirlik Sempozyumu 2019 netimde Inovatif Yaklasimlar” / istanbul Aydin
Universitesi, Turkey, 08 May 2019

Blockchain Systems and Cryptocurrencies

KOY A.

IBEM - 2019 4th International conference on Innovation in Business, Economics Marketing Research, Tunisia, 27
April 2019

ABD DOLARI / TURK LiRASI DOViZ KURU VOLATILITESININ MODELLENMESI: 2001-2018 DONEMI
YAMAN M, KOY A.

2. Uluslararasi Bankacilik Kongerisi, Turkey, 19 - 20 April 2019

ULUSLARARASI PORTFOY YATIRIMLARININ DARALMA VE GENiSLEMEREJIMLERI ANALiZi: TURKIYE
ORNEGIH

KOY A, KARACAS.S.

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

Are The International PortfolioFlows to Asian Stock MarketsAffected from the EUR/USDparity?
KOY A.

LINTERNATIONAL SYMPOSIUM ON ECONOMICS, FINANCE AND ECONOMETRICS, istanbul, Turkey, 21 - 23
September 2017

Chicken-Egg Dilemma for the Relationship between Price and Volume in BIST-100

CELIK S, KOY A.

4th Annual International Conference of the Society for Economic Measurement, 26 - 28 July 2017

Regime Dynamics of Capital Markets in the Fragile Five

KOY A.

2nd International Conference on Banking and Finance Perspectives (ICBFP), 21 April 2017

An Analysis of The Relationship Between Consumer Confidence And Stock Returns By Markov
Switching Approach

AKKAYA M, KOY A.
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International Conference on Economics, Finance and Management, istanbul, Turkey, 13 - 15 April 2017
MODELLING NON LINEAR DYNAMICS OF OIL FUTURES MARKET

KOY A.

5th Business and Social Science Conference: Paris 2016, 20 - 21 December 2016

Uluslararasi Kiymetli Metal Piyasasinin Cok Degiskenli Markov Rejim Degisim Vektor Otoregresif
Modeliyle Analiz Edilmesi

KOY A, ADIGUZEL G., ERSAN 1.

20. Ulusal Finans Sempozyumu, Turkey, 19 - 22 October 2016

ULUSLARARASI KIYMETLiI METAL PiYASASININ COK DEGiSKENLI MARKOV REJiM DEGiSiM VEKTOR
OTOREGRESIF MODELIYLE ANALIZ EDILMESI

KOY A, ADIGUZEL G., ERSAN 1.

20. Finans Sempozyumu, Trabzon, Turkey, 19 - 22 October 2016

Defence Expenditures and Economic Growth Relationship: The Case of Turkey

CETIN G., KOKSAL C., KOY A.

5th International Conference on Trade, Business, Economics and Law (ICTBEL OXFORD), Oxford, England, 9 - 11
May 2016

The Relationship between Exchange Rates Equity Index and Equity Index Futures A Study on Borsa
Istanbul

KOY A., ERSAN 1.

23rd International Academic Conference, 27 - 30 April 2016

AN ANALYSIS OF OIL PRICE CHANGES AND FOREIGN TRADE OF TURKEY

KOY A, KOKSAL C., CETIN G.

International Conference for Business and Economics, Paris, France, 11 - 14 April 2016

Borsa Istanbul un Dogrusal Olmayan Dinamiklerinin Markov Rejim Degisim Modelleriyle A¢iklanmasi
KOY A.

1. Lisansiistii Isletme Ogrencileri Sempozyumu, Gaziantep, Turkey, 7 - 09 April 2016

BORSA ISTANBUL SEKTOR ENDEKSLERININ VOLATILITE MODELLEMESi

EKIM S, KOY A.

19. Ulusal Finans Sempozyumu, Turkey, 21 - 24 October 2015

The Relationship between Credit Default Swap Spreads Equity Indexes and Sector Equity Indexes An
Empirical Study on Borsa Istanbul

KOY A.

17. International Academic Conference, 21 - 23 June 2015
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