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Economic policy responses to the COVID-19 pandemic: The role of central bank independence
Elgin C., YALAMAN A, Yasar S., Basbug G.
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Ergun H. O, YALAMAN A, Manahov V., Zhang H.
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Forecasting Emerging Market Volatility in Crisis Period: Comparing Traditional GARCH with High-
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YALAMAN A, Saleem S. A. A.

GLOBAL FINANCIAL CRISIS AND ITS RAMIFICATIONS ON CAPITAL MARKETS: OPPORTUNITIES AND THREATS IN
VOLATILE ECONOMIC CONDITIONS, ss.475-492, 2017 (SSCI)
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Saleem S. A. A, Yalaman A.
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PROACTIVE APPROACH TO STRATEGIC THINKING, ss.211-223, 2017 (SSCI)

Volatility Spillover Effects in Interregional Equity Markets: Empirical Evidence from Brazil and
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TASDEMIR M., Yalama A.
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Argan M, Sevil G., Yalama A.

JOURNAL OF BEHAVIORAL FINANCE, cilt.15, sa.2, ss5.89-98, 2014 (SSCI)

The cross market effects of short sale restrictions

Dungey M., McKenzie M. D., Yalama A.

NORTH AMERICAN JOURNAL OF ECONOMICS AND FINANCE, cilt.26, ss.53-71, 2013 (SSCI)

Real or spurious long memory characteristics of volatility: Empirical evidence from an emerging
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Yalama A., CELIK S.

ECONOMIC MODELLING, cilt.30, ss.67-72, 2013 (SSCI)

The calendar anomalies in IPO returns: Evidence from Turkey

Yalaman A., Unlii U.

Iktisat Isletme Ve Finans, cilt.25, 2010 (SSCI)

Testing capital structure theory using panel data regression analysis: An empirical evidence from
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Stock market investment and different behavioural patterns: an exploratory study

Argan M, Sevil G.,, YALAMAN A, Manahov V.

Review of Behavioral Finance, cilt.15, sa.2, ss.138-161, 2023 (ESCI)

Economic Policy Responses to a Pandemic: Developing the COVID-19 Economic Stimulus Index
Elgin C, Basbug G., Yalaman A.

Covid Economics, cilt.3, ss.40-54, 2020 (Hakemli Dergi)

The Relationship between Intellectual Capital and Banking Performance Evidence from Panel Data
YALAMA A.

International Journal of Learning and Intellectual Capital, cilt.10, sa.1, ss.71-87, 2013 (Scopus)

The relationship between intellectual capital and banking performance in Turkey: Evidence from
panel data

Yalama A.

International Journal of Learning and Intellectual Capital, cilt.10, sa.1, ss.71-87, 2013 (Scopus)
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Yalama A.

Bogazici Journal, cilt.26, sa.2, 2012 (Scopus)
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Dungey M., Yalama A.

International Journal of Applied Business and Economic Research, cilt.10, sa.1, ss5.85-95, 2012 (Scopus)
Banking efficiency in developing economy: Empirical evidence from Turkey

AYDIN N, YALAMA A, mustafa s.

Journal of Money, Investment and Banking, 2009 (Hakemli Dergi)

Financial development and investment: cointegration and causality analysis for the case of Turkey
NAZLIOGLU S., YALAMAN A, ASLAN M.

International Journal of Economic Perspectives, 2009 (Hakemli Dergi)

The dynamics of real wages and productivity in public and private sectors: An empirical
investigation for 1963-2007 period in Turkey

Asian M,, Asian H. K, Yalama A.

Investment Management and Financial Innovations, cilt.6, sa.3, ss.179-185, 2009 (Scopus)

ilk Halka Arzlarda Uzun Dénem Getirilerinin Tahmini: Yapay Sinir Aglar: ile IMKB i¢cin Ampirik Bir
Calisma

UNLU U, YILDIZ B., YALAMAN A.

Ekonometri ve Istatistik, sa.10, s5.29-47, 2009 (Hakemli Dergi)

Stock Market Linkages in Emerging Markets Evidence from Turkey and Brazil

YALAMA A.

Banks and Bank Systems, cilt.4, sa.3, ss.73-80, 2009 (Scopus)

Financial market efficiency in Turkey: Empirical evidence from Toda Yamamoto Causality Test
Yalama A, Celik S.

European Journal of Economics, Finance and Administrative Sciences, sa.13, ss.88-93, 2008 (Scopus)

VERI ZARFLAMA ANALIZI ILE IMALAT SEKTORUNUN PERFORMANS DEGERLENDIRMESI
YALAMA A, mustafa s.

DOKUZ EYLUL UNIVERSITESI IIBF DERGIS], cilt.23, sa.1, s5.89-107, 2008 (Hakemli Dergi)

Forecasting world stock markets volatility

YALAMAN A, SEVIL G.



InternationalResearch Journal of Finance and Economics, sa.15, ss.159-174, 2008 (Hakemli Dergi)
XV. Intellectual capital performance of quoted banks on the Istanbul stock exchange market

Yalama A., COSKUN M.

Journal of Intellectual Capital, cilt.8, sa.2, ss.256-271, 2007 (Scopus)

Kitap & Kitap Boliimleri

I. Derivative Markets
Yalaman A.
Financial Markets & Institutions, Ozlem Sayilir, Editér, Anadolu Universitesi AOF Yayinlar, Eskisehir, ss.87-102,
2020
II. Bitcoin Jumps and Speculations: Empirical Evidence from High Frequency Data
Yalaman A.
Digital Business Strategies in Blockchain Ecosystems, Umit Hacioglu, Editor, Springer, London/Berlin, Zug, ss.617-
629, 2020
III. Dayanak Varliklar ve Piyasa Yapicilig1
Yalaman A.
Tiirev Uriinler, Prof. Dr. Giiven Sevil, Editér, Anadolu Universitesi AOF Yayinlari, Eskisehir, ss.136-167, 2019
IV. Vadeli islem ve Opsiyon Piyasasi
Yalaman A.
Tiirev Uriinler, Prof. Dr. Giiven Sevil, Editér, Anadolu Universitesi AOF Yayinlar, Eskisehir, ss.168-207, 2019
V. Opsiyon Sozlesmeleri I
Yalaman A.
Tiirev Uriinler, Prof. Dr. Giiven Sevil, Editér, Anadolu Universitesi AOF Yayinlari, Eskisehir, ss.68-87, 2019
VI. Futures (Gelecek) Sozlesmeler
Yalaman A.
Tiirev Uriinler, Prof. Dr. Giiven Sevil, Editér, Anadolu Universitesi AOF Yayinlari, Eskisehir, ss.44-66, 2019
VII. Forward Sozlesmeler
Yalaman A.
Tiirev Araglar, Prof. Dr. Giiven Sevil, Editér, Anadolu Universitesi AOF Yayinlari, Eskisehir, ss.26-43, 2019
VIII. Swap Sozlesmeleri
Yalaman A.
Tiirev Uriinler, Prof. Dr. Giiven Sevil, Editér, Anadolu Universitesi AOF Yayinlar, Eskisehir, ss.110-134, 2019
IX. Vadeli islem So6zlesmeleri ve Tiirev Uriinler
Yalaman A.
Tiirev Uriinler, Prof. Dr. Giiven Sevil, Editér, Anadolu Universitesi AOF Yayinlari, Eskisehir, ss.2-24, 2019
X. Jumps and Earnings Announcement: Empirical Evidence from Emerging Markets Using High
Frequency Data
Yalaman A.
Risk Management, Strategic Thinking and Leadership in the Financial Services Industry, Hasan Dincer,Umit
Hacioglu, Editor, Springer, London/Berlin , Zug, ss.211-223, 2017
XI. Spor Orgiitlerinde Sermaye Maliyeti ve Yatirim Kararlari
YALAMAN A.
Spor Finasmani, Do¢.Dr.Kerem Yildirim Simgek, Editér, Anadolu Universitesi AOF Yayinlar, Eskisehir, ss.64-89,
2016
XII. Ticaret ve Sanayi Odalari ile Belediyelerle iligkiler
YALAMAN A.
Belge Yonetimi ve Ofis Uygulamalari, Dog¢.Dr. Hiiseyin POLAT; Dr. Bugra KARABEY, Editér, Anadolu Universitesi
AOF Yayinlar, Eskisehir, ss.126-151, 2016

XIII. Borglanma Araglari Piyasasi
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XV.

XVIL
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XIX.

YALAMAN A.

Borsalarin Yapisi ve Isleyisi, Do¢.Dr. Murat Ertugrul, Editér, Anadolu Universitesi AOF Yaynlari, Eskisehir, ss.64-97,
2016

Sporda Finansal Yonetimin Fonksiyonlar:

YALAMAN A.

Spor Finansmani, Do¢.Dr. Kerem YIldirim Simsek, Editér, Anadolu Universitesi AOF Yayinlari, Eskisehir, s5.38-63,
2016

Bankalarla Iligkiler

YALAMAN A.

Belge Yonetimi ve Ofis Uygulamalar, Do¢.Dr. Hiiseyin POLAT; Dr. Bugra KARABEY, Editér, Anadolu Universitesi
AOF Yayinlari, Eskigehir, ss.100-124, 2016

Opsiyon Fiyatlamasi ve ileri Opsiyon Stratejileri

Yalaman A.

Vadeli islemler Piyasasi, Prof. Dr. Abdullah Yalaman, Editér, Anadolu Universitesi AOF Yayinlar, Eskisehir, ss.1-30,
2012

Risk ve Risk Yonetimi

Yalaman A.

Vadeli islemler Piyasasi, Prof. Dr. Giiven Sevil, Editér, Anadolu Universitesi AOF Yayinlar, Eskisehir, ss.1-30, 2012
ileri Tarev Uriinler

Yalaman A.

Vadeli islemler Piyasasi, Prof. Dr. Giiven Sevil, Editér, Anadolu Universitesi AOF Yayinlar, Eskisehir, ss.1-30, 2012
Dayanak Varliklar

Yalaman A.

Vadeli islemler Piyasasi, Prof. Dr. Giiven Sevil, Editér, Anadolu Universitesi AOF Yayinlar, Eskisehir, ss.1-30, 2012

Hakemli Kongre / Sempozyum Bildiri Kitaplarinda Yer Alan Yayinlar
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Analysis of Sytematic Risk around Firm-specific News in Emerging Market using High Frequecy Data
Yalaman A.

IceTea2022, Nevsehir, Tiirkiye, 1 - 04 Eylil 2022, ss.1

A Market Microstructure Analysis of Turkish Stock Market during the crisis Period

YALAMAN A.

Uluslararasi Katilimh 22. Finans Sempozyumu, 10 - 18 Ekim 2018

Analysis of Systematic Risk around Firm-specific News Using High Frequecy Data

YALAMAN A, Saleem S. A.

V. Anadolu International Conference in Economics, 11 - 13 Mayis 2017

Analyzing emerging market returns with high-frequency data during crisis and non-crisis periods
Yalaman A.

V. Anadolu International Conference in Economics (EconAnadolu), Eskisehir, Tiirkiye, 11 - 13 Mayis 2017, ss.1-13
Forecasting stock return volatility in emerging markets Comparing traditional GARCH to high
frequency based models

YALAMA A.

6th International Research Meeting in Business and Management, Eskisehir, Tiirkiye, 2 - 03 Temmuz 2015
Analyzing emerging market returns with high frequency data during crisis and non crisis periods
YALAMA A.

Anadolu International Conference in Economy (EconAnadolu), 10 - 12 Haziran 2015

Characterizing financial crises through the spectrum of high frequency data

Dungey M., Yalaman A.

6th Cambridge-Princeton Conference, Cambridge, Birlesik Krallik, 10 - 13 Eyliil 2010

Observing the Crisis: Characterising the Spectrum of Markets with High Frequency Data, 2004-2008



Dungey M., Yalaman A.
The Society for Financial Econometrics, Third Annual Conference, Melbourne, Avustralya, 16 - 18 Haziran 2010
IX. Inter-regional volatility spillovers between emerging capital markets: evidence from Turkey and
Brazil
Yalaman A.
The Econometric Society Australasian Meeting, Canberra, Avustralya, 7 - 10 Temmuz 2009, ss.1-20
X. Forecasting the Istanbul Stock Exchange National 100 Index Using An Artificial Neural Network
YILDIZ B.,, YALAMA A, COSKUN M.
World Congress On Science, Engineering and Technolog, 17 - 19 Aralik 2008

Desteklenen Projeler

Yalaman A., TUBITAK Projesi, BUYUK VERI iLE RiSK YONETIMI, 2022 - 2023

Yalaman A., Diger Ulkelerdeki Kamu Kurumlari Tarafindan Desteklenmis Proje, Improving Institutional Capacity and
Economic Literacy in Turkish Agricultural Cooperatives, 2020 - 2021

Yalaman A, Yiiksekégretim Kurumlar1 Destekli Proje, Piyasa Mikroyapisinin Analizi, 2019 - 2020

Yalaman A, Yiiksekdgretim Kurumlari Destekli Proje, Yatirimci Davranisinin Analizi: Pay Piyasasi Yatirimina Katihm,
Borsa Baghlig, Giiven, Memnuniyet ve Sadakat Arasindaki ilikiler, 2018 - 2020

Yalaman A, Yiiksekdgretim Kurumlar1 Destekli Proje, Firmaya Ozgii Haberlerin Sistematik Risk Uzerindeki Etkisi:
Gelismekte Olan Ulke Borsalar1 igin Yiiksek Frekansh Veriye Dayah Bir Uygulama, 2017 - 2018

YALAMAN A, Yiiksekégretim Kurumlar1 Destekli Proje, Hisse Senedi Piyasalarinda islem Bazli Manipiilasyonlarin
Onceden Belirlenmesi: Borsa Istanbul Uzerine ampirik Uygulama, 2015 - 2016

YALAMAN A, Yiiksekogretim Kurumlar: Destekli Proje, Yiiksek Frekansh Veri ile Sistematik Risk Yapisinin Analizi, 2014 -
2015

YALAMAN A, Yiiksekégretim Kurumlar1 Destekli Proje, Hisse Senetlerin Halka Arz Yontemlerinin Volatilite Uzerindeki
Etkisi, 2013 - 2014

YALAMAN A, Yiiksekégretim Kurumlar1 Destekli Proje, Yiiksek Frekansh veri ile Volatilite Modellemesi: IMKB-30’da
Ampirik Bir Uygulama, 2012 - 2013

Yalaman A, Yiiksekégretim Kurumlari Destekli Proje, Kiiresel Kredi Krizinin Avrupa Piyasalarina Bulasicilik Etkisi: Faiz ve

Sermaye Piyasalar1 Uzerine Ampirik Bir Uygulama, 2009 - 2010

Bilimsel Dergilerdeki Faaliyetler

iktisat ve Toplum, Danigsma Kurul Uyesi, 2020 - Devam Ediyor

Anadolu Universitesi Sosyal Bilimler Dergisi, Yaymn Kurul Uyesi, 2020 - Devam Ediyor

Nicel bilimler dergisi (Online), Bilim Kurulu Uyeligi, 2019 - Devam Ediyor

Eskisehir Osmangazi Universitesi iktisadi ve Idari Bilimler Dergisi, Yayin Kurul Uyesi, 2016 - 2017
Eskisehir Osmangazi Universitesi Sosyal Bilimler Dergisi, Yardimci Editér/Béliim Editéri, 2011 - 2012

Bilimsel Kuruluslardaki Uyelikler / Gérevler

Eskisehir Osmangazi Universitesi Bilim ve Aragtirma Politikalar1 Kurulu, Bilim Kurulu Uyesi, 2022 - Devam Ediyor ,
Tiirkiye
Sosyal ve Beseri Bilimler Arastrma Destek Grubu Danisma Kurulu, Danisma Kurulu Uyesi, 2021 - Devam Ediyor ,

Tiirkiye

Bilimsel Arastirma / Calisma Grubu Uyelikleri



The Centre For Applied Macroeconomic Analysis (Cama), Australian National University, Avustralya,
https://cama.crawford.anu.edu.au/, 2021 - Devam Ediyor

Center For Economics And Econometrics, Bogazigi Universitesi, Tiirkiye, https://cee.boun.edu.tr/, 2015 - Devam Ediyor
Society For Financial Econometrics, Amerika Birlesik Devletleri, https://sofie.stern.nyu.edu/, 2015 - Devam Ediyor
Tiirkiye Ekonomi Kurumu , Tiirkiye, http://www.tek.org.tr/, 2009 - Devam Ediyor

Econometric Society, Avustralya, https://www.econometricsociety.org/, 2009 - Devam Ediyor

Finans Bilim Platformu, Tiirkiye, http://www.finansbilim.com/, 2006 - Devam Ediyor

Metrikler

Yayimn: 67

Atf (WoS): 164

Atf (Scopus): 225
H-Indeks (WoS): 5
H-Indeks (Scopus): 6

Davetli Konusmalar

Identifying Financial Crises Using High Frequency Data, Macro-Finance Seminar, Seminer, University of York, Birlesik
Krallik, Ekim 2019

Analyzing Emerging Market Returns with High-Frequency Data during Crisis and Non-Crisis Periods, Workshop on
Market Microstructure and Behavioral Finance (WMMBF), Seminer, istanbul Teknik Universitesi, Tiirkiye, Mayis 2019
Observing the Crisis: Characterising the Spectrum of US Treasury Markets with High Frequency Data, Seminer, UTAS,
Financial Econometric Seminar, Avustralya, Aralik 2009

Testing for Correlation Break, Seminer, UTAS, School of Economics and Finance, Avustralya, Ekim 2009

Odiiller

Yalaman A., Top Cited Article 2021-2022, Journal Of International Development, Aralik 2022

Yalaman A., 2022 Yih Bilimsel Arastirma Bagar: Odiilii, Eskisehir Osmangazi Universitesi, Nisan 2022

Yalaman A., TUBITAK-ULAKBIM Uluslararasi Bilimsel Yaymlar1 Tesvik Odiilii, Ulakbim, Subat 2022

Yalaman A, Visiting Professor, University Of York, Eylil 2019

Yalaman A., Sosyal Bilimler Alaninda Uluslararasi Makale Odiilii Tiiriinde Birincilik, Eskisehir Osmangazi Universitesi,
Aralik 2015

Yalaman A., Routledge Behavioral Sciences Journals’da En ¢ok Indirilen Makale Odiilii (2014 Yili icin), Routledge Taylor
& Francis Group, Aralik 2014

Yalaman A., Sosyal Bilimler Alaninda Uluslararasi Makale Atif Odiilii Tiiriinde Birincilik, Eskisehir Osmangazi Universitesi,
Aralik 2014

Yalaman A., Sosyal Bilimler Alaninda Uluslararasi Makale Odiilii Tiiriinde Ugiinciiliik, Eskisehir Osmangazi Universitesi,
Aralik 2013

Yalaman A., Sosyal Bilimler Alaninda Uluslararasi Makale Atf Tiiriinde Birincilik, Eskisehir Osmangazi Universitesi, Arahk
2012

Yalaman A, Visiting Research Associate, University Of Cambridge, Temmuz 2010

Yalaman A, Visiting Scholar, School Of Economics And Finance, Utas, Subat 2009

Yalaman A, Yiiksek Lisans Tez Yarigmasi Unal AYSAL Odiili, Iktisadi Arastirmalar Vakfi, Arahk 2006

Yalaman A.,, isletme Béliim Birincisi (1999-2003 ), Eskisehir Osmangazi Universitesi, Aralik 2003



Akademi Dis1 Deneyim

Eskisehir Osmangazi Universitesi IIBF isletme Béliimii
Eskisehir Osmangazi Universitesi IIBF isletme Béliimii
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