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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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BITCOIN
KOY A, YAMAN M, METE S.
Finansal Arastirmalar ve Calismalar Dergisi, vol.13, no.24, pp.159-170, 2021 (Peer-Reviewed Journal)
XX. 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)



XXIIL.

XXIIIL.

XXIV.

XXV.

XXVL

XXVIL

XXVIIL

XXIX.

XXXI.

XXXIL

XXXIIL

XXXIV.

XXXV.

XXXVI.

The Relationship between Exchange Rates and Stock Markets for the Fragile Five Countries
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Approach
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Koy A, Cetin G.
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XLIII. Euro ve ABD Dolar1 Kurlari ile Pay Senedi Endeksleri Arasindaki iliskinin incelenmesi Borsa istanbul
Verileri Uzerine Ampirik Bir Caligma
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Internatonal Journal of Finance and Banking Studies, vol.5, no.2, pp.21-36, 2016 (Peer-Reviewed Journal)
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ERSOY H,, KOY A.
Journal of Finance Banking Studies, vol.5, no.2, pp.21-36, 2016 (Peer-Reviewed Journal)

XLV. 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)

XLVI. Kredi Temerriit Swaplari 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)

XLVIL. Are the size premium and value premium of Fama and Frenc’s valid in Istanbul stock exchange?
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(Peer-Reviewed Journal)
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The Role of the Covid-19 Pandemic and Oil Prices on the US Stock Market in Different Volatility
Regimes: An MS ARMA GARCH Approach
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A Comparative Analysis onInternational Portfolio Flowsto Asian Stock Markets Witha Nonlinear
Perspective
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Defense Expenditures and Economic Growth Relationship: A Panel Data Approach for NATO
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in: Global Approaches in Financial Economics, Banking, and Finance, Dinger Hasan, Hacioglu Umit, Yiiksel Serhat,
Editor, Springer International Publishing AG, pp.131-149, 2018

Vadeli islem Piyasalari: BIST30 Endeks Vadeli iSlem Sézlesmesinin Markov Rejim Degisim Modelleri
ile Analizi

KOY A.
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International Credit Default Swaps Market During European Crisis: A Markov Switching Approach
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in: Global Financial Crisis and Its Ramifications on Capital Markets, Umit Hacioglu,Hasan Dinger, Editor, Springer,
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Kriptopara Piyasasinda Yapay Sinir Aglari ile Tahminleme

Ulucan E,, Koy A.

2. Ekonomi ve Finans Kongresi, istanbul, Turkey, 06 November 2024, (Unpublished)
Borsa Yatirim Fonlari ile Optimum Portféyler Olusturulabilir mi?

Sobati P., Koy A.

2. Ekonomi ve Finans Kongresi, Istanbul, Turkey, 06 November 2024, (Unpublished)

Public Interest and Market Behavior: Investigating the Impact of Google Trends on Stock Price
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Movements in the Automotive Sector
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Intraday Regime Switching Volatility and Wavelet Dynamics of BIST100 Liquidity and Returns
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The 25th Annual Conference on Finance and Accounting, Praha, Czech Republic, 30 - 31 May 2024, (Unpublished)
Intraday Regime Switching Volatility Dynamics of Bitcoin Liquidity

KOY A.

26. FINANS SEMPOZYUMU, Sivas, Turkey, 18 - 21 October 2023, (Full Text)

The Impact Of New Energy Reserve News On Energy Stock Price: Empirical Evidence on Turkey
KOY A, ARZOVA S. B, SAHIN B. S.

25. Finans Sempozyumu, Turkey, 19 October 2022, (Full Text)

WTI VOLATILITY DURING COVID19 PANDEMIC: INTRADAY REGIME SWITCHING FRAMEWORK
KOY A.

10th UECE Conference on Economic and Financial Adjustments, Portugal, 21 July 2022, (Summary Text)

Abd Borsalarinda Giin i¢i Dogrusal Olmayan Asimetrik iliskinin Momentum Esik Degerli Modellerle
Analizi

KOY A, SIMSEK 0., GONGOR M. Y.

24. Finans Sempozyumu, Sakarya, Turkey, 20 October 2021, pp.69-79, (Full Text)

Yiiksek Frekanslh Ticaret ve Pay Endeksinin Farkh Veri Araliklariyla Ongériilebilirligi

KOY A, COLAK A. B.

24. Finans Sempozyumu, Sakarya, Turkey, 20 - 22 October 2021, (Full Text)

Does ESG Valued Stocks Perform better? Evidence from Borsa Istanbul Sustainability Index

KOY A, SIMSEK 0.

3rd International Conference CGRM, Roma, Italy, 24 September 2021, (Summary Text)

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, (Full Text)

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, (Full Text)

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, (Full Text)

Kripto Para Piyasalarinin Gelecegi ve Tiirkiye

KOY A.

Uluslararasi Kripto Para Konferansi, Istanbul, Turkey, 02 May 2021, (Summary Text)

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

ALAKUSU B., KOY A.

istanbul Finans Kongresi, 5 - 06 November 2020, (Summary Text)

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

OZGUR S. B, KOY A.

Istanbul Finans Kongresi, 5 - 06 November 2020, (Summary Text)

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

GUNGOR M. Y., KOY A.
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EKiZ 0., KOY A.

istanbul Finans KOngresi, Turkey, 01 November 2019

Platin Grubu Kiymetli Metaller icin Dow Jones Sanayi Endeksi Etkilesiminin Rejimlere Dayali Analizi
EKIM DERTLI S., KOY A.

23. Finans Sempozyumu, Turkey, 9 - 12 October 2019, (Full Text)

Kriptoparalarin Volatilite Modelinde ABD Borsa Endekslerinin Yeri

KOY A, METE S., YAMAN M.

23. Finans Sempozyumu, Turkey, 9 - 12 October 2019, (Full Text)

Pay Endekslerinde Yiiksek Fiyat Olusumu ile Islem Hacmi Arasinda Frekans Dagilimi Nedensellik
Analizi

ERDEM K, KOY A, AKDAG S.
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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.

23. Finans Sempozyumu, Turkey, 9 - 12 October 2019, (Full Text)

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, (Full Text)
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KOY A, HEPSEN A.

Gayrimenkul Arastirmalar1 Ulusal Konferansi, Turkey, 4 - 05 October 2019

An Analysis on The Relationship between FDI and Economic Growth for The Afrcian Countries
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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
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Kurumsal Yonetim ve Siirdiiriilebilir Finans
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Kurumsal Yénetim ve Siirdiiriilebilirlik Sempozyumu 2019 netimde Inovatif Yaklasimlar” / istanbul Aydin
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Universitesi, Turkey, 08 May 2019

Blockchain Systems and Cryptocurrencies
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IBEM - 2019 4th International conference on Innovation in Business, Economics Marketing Research, Tunisia, 27
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ABD DOLARI / TURK LIRASI DOVIZ KURU VOLATILITESININ MODELLENMESI: 2001-2018 DONEMI
YAMAN M, KOY A.

2. Uluslararasi Bankacilik Kongerisi, Turkey, 19 - 20 April 2019, (Summary Text)

ULUSLARARASI PORTFOY YATIRIMLARININ DARALMA VE GENiSLEMEREJIMLERI ANALIZi: TORKIYE
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Are The International PortfolioFlows to Asian Stock MarketsAffected from the EUR/USDparity?
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Chicken-Egg Dilemma for the Relationship between Price and Volume in BIST-100

CELIK S, KOY A.
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Regime Dynamics of Capital Markets in the Fragile Five
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