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Education Information

Postgraduate, Uskudar University, Institute Of Health Sciences, Department Of Neuroscience, Turkey 2019 - Continues
Doctorate, Marmara University, Institute of Social Sciences, Ekonometri (Dr), Turkey 2005 - 2011
Postgraduate, Marmara University, Institute of Social Sciences, Ekonometri (Y1) (Tezli), Turkey 2002 - 2005

Undergraduate, Marmara University, Faculty of Economic and Administrative Sciences, Econometry, Turkey 1996 - 2002

Dissertations

Doctorate, Kaotik zaman serileri ve Lyapunov kararlilik teorisi ile dogrusal olmayan estiimlesme analizi, Marmara
Universitesi, Institute of Social Sciences, Ekonometri (Dr), 2011

Postgraduate, Dogrusal Olmayan Modeller TAR STAR ve Oncii Géstergeler Endeksi Uygulamasi, Marmara Universitesi,
Institute of Social Sciences, Ekonometri (YI) (Tezli), 2005

Research Areas

Econometrics

Academic Titles / Tasks

Associate Professor, Marmara University, Faculty of Economics, Econometrics, 2017 - Continues
Assistant Professor, Marmara University, Faculty of Economics, Econometrics, 2013 - 2017
Lecturer PhD, Marmara University, Faculty of Economics, Econometrics, 2011 - 2013

Research Assistant, Marmara University, Faculty of Economics, Econometrics, 2006 - 2011

Academic and Administrative Experience

Marmara University, Faculty of Economics, Econometrics, 2015 - 2017

Courses

Zaman Serisi Ekonometrisi, Postgraduate, 2021 - 2022



Finansal Ekonometri, Postgraduate, 2021 - 2022

Finansal Ekonometri, Postgraduate, 2021 - 2022
Ekonometri, Postgraduate, 2021 - 2022

Zaman Serisi Ekonometrisi I, Undergraduate, 2021 - 2022
Finansal Ekonometriye Giris, Postgraduate, 2021 - 2022
iktisadi Konjonktiir Modelleri, Postgraduate, 2021 - 2022
Finansal Ekonometriye Giris, Postgraduate, 2021 - 2022
Ekonometri, Undergraduate, 2021 - 2022

Ongorii Teknikleri, Undergraduate, 2021 - 2022
Ekonometriye Giris, Undergraduate, 2021 - 2022

Advising Theses

OZDEMIR YAZGAN S. D., Yazgar S., Fraktal market hipotezi : kripto para uygulamasi, Postgraduate, B.Giiler(Student),
2019
OZDEMIR YAZGAN S. D., Finansal piyasalardaki oynaklik yayilumi : BRICS iilkeleri, Postgraduate, Z.Pelin(Student), 2019

Published journal articles indexed by SCI, SSCI, and AHCI

I. Hisse Senedi Piyasalarinin Kaotik Yapisi ve Yapay Sinir Aglari ile Ongoériisii IMKB 100 Ornegi

Ozdemir Yazgan S. D., Akgiil $. L.
iktisat isletme Ve Finans, vol.29, pp.31-58, 2014 (SSCI)

II. Inflation threshold and the effects on economic growth
Akgul I, Ozdemir S. D.
IKTISAT ISLETME VE FINANS, vol.27, no.313, pp.85-106, 2012 (SSCI)

III. Enflasyon Esigi ve Ekonomik Biiyiimeye Etkisi
Akgiil S. I, Ozdemir Yazgan S. D.
iktisat isletme Ve Finans, vol.27, pp.85-106, 2012 (SSCI)

Articles Published in Other Journals

I. Inflation - Interest Rate - Exchange Rate Dilemma: Turkish Reality During The GEG Program

Akgul I, Ozdemir S. D.
EGE ACADEMIC REVIEW, vol.18, pp.153-165, 2018 (ESCI)

II. Ham Petrol ve Benzin Fiyatlarinin Sanayi Uretimine Etkisi MS VAR modelleri ile Analizi
Ozdemir Yazgan S. D., Akgiil S. I.
EGE ACADEMIC REVIEW, vol.15, pp.367-378, 2015 (Peer-Reviewed Journal)

IIl. Tiirkiye Cumhuriyeti Tarihinde Egitim ve Biiyiime iliskisi Esik Otoregresif Yaklagim
Akgiil §. I, Ozdemir Yazgan S. D.
Trakya Universitesi Sosyal Bilimler Dergisi, vol.13, pp.1-36, 2011 (Peer-Reviewed Journal)

IV. Tiirkiye cumhuriyet Tarihinde Egitim ve Biiyiime iliskisi Esik Otoregresif Yaklasimi
AKGUL S.1, OZDEMIR YAZGAN S.D.
Trakya Universitesi Sosyal Bilimler Dergisi, vol.13, pp.1-36, 2011 (Peer-Reviewed Journal)

Books & Book Chapters

I. Phyton ile Derin Ogrenme Teknikleri
Ozdemir Yazgan S. D., Risngits M.



IL

IIL

Iv.

Nobel Yaymevi, istanbul, 2022

Evaluating the Nonlinear Linkage between Gold Prices and Stock Market Index Using Markov
Switching Bayesian VAR models

Akgiil §. I, Bildirici M. E., Ozdemir Yazgan S. D.

in: Istanbul As a Global Financial Center, Bildirici Melike, Zehir, Editor, Cambridge University Press, Cambridge
(MA), USA, London, pp.47-64, 2017

Tiirkiye de Enflasyon Hedeflemesi Doneminde Taylor Kurali Bilmecesi

OZDEMIR YAZGAN S. D.

Dora Yaymcilik LTD. $Ti, Bursa, 2015

iktisat Teorisinde Son Dénem Gelismeler

OZDEMIR YAZGAN S. D.

in: Ekonomik Konjonktiir, , Editor, Ekin Basim Yayin Dagitim, pp.422-460, 2015

Evaluating the nonlinear linkage between gold prices and stock market index using Markov-
Switching Bayesian VAR models

AKGUL . 1, 0ZDEMIR YAZGAN S. D., BIiLDiRiCI M. E.

in: Proceedings of the 4th International Conference on Leadership, Technology, Innovation and Business
Management (ICLTIBM-2014), Cemal Zehir, Esra Erzengin Ozdemir, Editor, Elsevier Ltd, istanbul, pp.408-415,
2015

Refereed Congress / Symposium Publications in Proceedings

L

IL.

11

Iv.

VL

VIL

VIIL

IX.

TURKIYE iGIN GSYIH BUYUMESININ DOGRUSAL MODELLER VE YAPAY SiNiR AGLARI iLE ONGORUSU
AKGUL §. 1, BULBUL §., 0ZDEMIR YAZGAN S. D., BULBUL H.

19. Uluslararas1 Ekonometri, Yoneylem Arastirmasi ve Istatistik Sempozyumu, 17 - 20 October 2018

FOREIGN TRADE BALANCE AND NON-LINEAR COINTEGRATION: THE CASE OF TURKEY

AKGUL $.1, 0ZDEMIR YAZGAN S. D., CEVIK E.

ICOPEC 2018 9. International Conference on Political Economy, ATINA, Greece, 6 - 09 September 2018, pp.161-172
Tiirkiye’de Déviz Kuru ve Petrol Fiyatlarinin Dis Ticaret Dengesi Uzerindeki Etkisi: Dogrusal
Olmayan Granger Nedensellik Analizi ve Dogrusal Olmayan ARDL Yontemine Farkh Bir Yaklasim
AKGUL S.1, OZDEMIR YAZGAN S. D., CEVIK E.

II. “European Congress on Economic IssuesNew Trends in Economics”, 16 - 18 November 2017

Inflationary Effects of Energy Prices in Turkey: A Regime-Switching Approach

OZDEMIR YAZGAN S.D.

International Conference on Advances in Economics and Emerging Global Issues inManagement, Social Sciences
Humanities, Cape-Town, South Africa, 1 - 02 December 2017

Dis Ticaret Dengesi I¢cin Dogrusal Olmayan ARDL Yéntemine Farkli Bir Yaklasim

AKGUL $.1, 0ZDEMIR YAZGAN S. D., CEVIK E.

XVIIL Uluslararasi Ekonometri YéneylemArastirmasi ve Istatistik Sempozyumu, 5 - 07 October 2017

Enflasyon faiz orani doviz kuru iiclemi GEG programi doneminde Tiirkiye gercegi

AKGUL S.1, 0ZDEMIR YAZGAN S.D.

IBAD 2016, 19 May - 22 June 2016

THE RELATIONSHIP AMONG NATURAL GAS PRICE AND ECONOMIC GROWTH FOR RUSSIA TAR MODEL
AKGUL §. 1, 0ZDEMIR YAZGAN S.D.

II: Balkan Sea and Balkans Economic and Political Studies Symposium, St. Petersburg, Russia, 9 - 13 November
2015, pp.54

The relationship among natural gas prices and econometric growth for Russian TAR Model

AKGUL §. 1, OZDEMIR YAZGAN S.D.

II. Black Sea and Balkans Economic and Political Studies Symposium, 9 - 13 October 2015

Faiz Oram Enflasyon iliskisi ikilemi Tiirkiye Gercegi

AKGUL §. 1, 0ZDEMIR YAZGAN S.D.



XVIth INTERNATIONAL SYMPOSIUMON ECONOMETRICS, OPERATIONS RESEARCHAND STATISTICS, 7 - 12 May
2015

X. Evaluating the nonlinear linkage between gold prices and stock market index using Markov-
Switching Bayesian VAR models
Akgul L, Bildirici M., Ozdemir S. D.
4th International Conference on Leadership, Technology, Innovation and Business Management (ICLTIBM),
istanbul, Turkey, 19 - 21 November 2014, vol.210, pp.408-415

XI. Cari islemler Dengesi Rejim Degisim Modelleri ile Modellenebilir mi
AKGUL $. 1, KOG S., 0ZDEMIR YAZGAN S. D.
VIIL Ulusal Ekonometri ve Istatistik Sempozyumu, Turkey, 24 - 25 May 2007

Metrics

Publication: 28
Citation (WoS): 13
H-Index (WoS): 3

Non Academic Experience

PaxFix
University of Essex
PFS Finance

Inter Yatirim
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