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Education Information

Doctorate, University of Glasgow, School of Mathematics and Statistics , Statistics, United Kingdom 2011 - 2014
Postgraduate, Washington State University, College of Arts and Sciences , Department of Mathematics and Statistics,
United States Of America 2009 - 2010

Undergraduate, Hacettepe University, Fen Fakiiltesi, Istatistik Béliimii, Turkey 2003 - 2006

Dissertations

Doctorate, Validating and Extending the Two-Moment Capital Asset Pricing Model for Financial Time Series, University of
Glasgow, School of Mathematics and Statistics, Statistics, 2014

Research Areas

Statistics, Statistical Analysis and Applications

Academic Titles / Tasks

Associate Professor, Eskisehir Osmangazi University, FEN FAKULTESI, ISTATISTIK BOLUMU, 2022 - Continues

Assistant Professor, Eskisehir Osmangazi University, FEN FAKULTESI, ISTATISTIK BOLUMU, 2016 - 2022

Research Assistant, Eskisehir Osmangazi University, FEN FAKULTESI, ISTATISTiK BOLUMU, 2015 - 2016

Research Assistant, Middle East Technical University, Faculty Of Arts And Sciences, Department Of Statistics, 2007 - 2008

Academic and Administrative Experience

Assistant Manager of Research and Application Center, Eskisehir Osmangazi University, Istatistik Danismanlik Uygulama
ve Aragtirma Merkezi, 2020 - Continues

Uygulama ve Arastirma Merkezi Yonetim Kurulu Uyesi, Eskisehir Osmangazi University, Istatistik Danismanhk Uygulama
ve Aragtirma Merkezi, 2018 - Continues

Eskisehir Osmangazi University, Fen-Edebiyat Fakiiltesi, Istatistik B6liimii, 2016 - Continues

Eskisehir Osmangazi University, Fen-Edebiyat Fakiiltesi, Istatistik B6liimii, 2017 - 2018



Courses

GENEL ISTATISTIK, Undergraduate, 2017 - 2018

PROBABILITY, Undergraduate, 2017 - 2018, 2016 - 2017

FINANSAL PIYASA RiSKI VE YONETIMI, Postgraduate, 2017 - 2018
SIGORTA ISTATISTIGI VE AKTUERYA, Undergraduate, 2017 - 2018, 2016 - 2017
FINANSAL PIYASA ANALIZLERI, Undergraduate, 2017 - 2018

FINANSAL PORTFOY YONETIMI, Postgraduate, 2017 - 2018

FINANSAL PIYASA ANALIZLER II, Undergraduate, 2017 - 2018

KESIFSEL VERI ANALIiZi VE GORSELLESTIRME, Postgraduate, 2017 - 2018
TEKNIK INGILIZCE II, Undergraduate, 2017 - 2018, 2016 - 2017

RISK ANALIZ VE SIGORTA, Undergraduate, 2017 - 2018, 2016 - 2017
FINANSAL EKONOMI, Undergraduate, 2017 - 2018, 2016 - 2017

PARA VE SERMAYE PIYASALARI, Undergraduate, 2017 - 2018, 2016 - 2017
ISTATISTIKSEL COZUMLEME TEKNIKLERI II, Undergraduate, 2016 - 2017
FINANSAL TABLOLAR ANALIZI II, Undergraduate, 2016 - 2017
ISTATISTIKSEL COZUMLEME TEKNIKLERI I, Undergraduate, 2016 - 2017

Advising Theses

Neslihanoglu S., Tiirkiye'deki doviz piyasalarinda beta riskinin tek ve ¢ok degiskenli GARCH modelleri ile modellenmesi,
Postgraduate, M.PAKER(Student), 2021

Neslihanoglu S., R programlama dili ile tiirkiye finansal risk verilerinin animasyonlari, Postgraduate, .LEDIBALi(Student),
2020

Neslihanoglu S., BIST'deki ulastrma sektorii firmalarinin verilerinin modellenmesi ve tahmini i¢in kosullu ve kosulsuz
sermaye varliklari fiyatlandirma modelinin performans karsilagtirmasi, Postgraduate, T.AKSOY(Student), 2020
Neslihanoglu S., Yozgathgil C., Performance comparison of filtering methods on modelling and forecasting total
precipitation amount, Postgraduate, E.UNAL(Student), 2019

Published journal articles indexed by SCI, SSCI, and AHCI

I. Analyzing the market performance of Romanian firms: do the COVID-19 crisis and classification type

matter?
Nuta A. C.,, Habib A. M., NESLIHANOGLU S., Dalwai T,, Rangu C. M.
International Journal of Emerging Markets, 2024 (SSCI)

II. Linearity extensions of the market model: a case of the top 10 cryptocurrency prices during the pre-
COVID-19 and COVID-19 periods
Neslihanoglu S.
Financial Innovation, vol.7, no.1, 2021 (SSCI)

III. Nonlinear models: a case of the COVID-19 confirmed rates in top 8 worst affected countries
Neslihanoglu S.
Nonlinear Dynamics, vol.106, pp.1267-1277, 2021 (SCI-Expanded)

IV. Multivariate time-varying parameter modelling for stock markets
NESLIHANOGLU S., Bekiros S., McColl J., Lee D.
Empirical Economics, vol.61, no.2, pp.947-972, 2021 (SCI-Expanded)

V. Performance comparison of filtering methods on modelling and forecasting the total precipitation
amount: a case study for Mugla in Turkey
Neslihanoglu S., Unal E., Yozgatligil C.
JOURNAL OF WATER AND CLIMATE CHANGE, vol.12, no.4, pp.1071-1085, 2021 (SCI-Expanded)



VI. A modified sequential Monte Carlo procedure for the efficient recursive estimation of extreme
quantiles
NESLIHANOGLU S., Date P.
JOURNAL OF FORECASTING, vol.38, no.5, pp.390-399, 2019 (SSCI)
VII. Nonlinearities in the CAPM: Evidence from Developed and Emerging Markets
NESLIHANOGLU S., Sogiakas V., McColl J. H,, Lee D.
JOURNAL OF FORECASTING, vol.36, no.8, pp.867-897, 2017 (SSCI)

Articles Published in Other Journals

I. Modeling and Forecasting of Beta Risks: The Case of Foreign Currency Portfolio in Turkey
Neslihanoglu S., Paker M.
Cankir1 Karatekin Universitesi Iktisadi ve Idari Bilimler Fakiiltesi Dergisi, vol.11, no.2, pp.467-491, 2021 (Peer-
Reviewed Journal)
Il. Tiirkiye’deki illerin Partikiil Madde (PM10) Miktarinin Degerlendirilmesi ve R Programlama Dili ile
Gorsellestirilmesi
Atalay I. E,, Neslihanoglu S.
Dogal Afetler ve Cevre Dergisi, vol.7, no.2, pp.354-361, 2021 (Peer-Reviewed Journal)
IIl. BiST'teki ulagtirma sektorii firmalarinin verilerinin modellenmesi ve gelecek tahmini igin dogrusal
piyasa modeli yeterli mi?
Neslihanoglu S., Aksoy T.
Yonetim ve Ekonomi Arastirmalar: Dergisi, vol.18, no.4, 2020 (Peer-Reviewed Journal)
IV. Y Kusaginin Kariyer Algisi ve Gelecek Beklentisi: Kocaeli Organize Sanayi Bélgesi Ornegi
MERT G., NESLIHANOGLU S.
MANAS Sosyal Arastirmalar Dergisi, vol.9, no.2, pp.927-945, 2020 (Peer-Reviewed Journal)

V. Sosyal Medyada Emoji Kullanimi1 ve Anlamlandirilmasi: Anadolu Univeristesi Iletisim Fakiiltesi Ornegi

OZDEMIR G., GOKDAG R, NESLIHANOGLU S.
Journal of Selcuk Communication, vol.12, no.1, pp.425-443, 2019 (Peer-Reviewed Journal)

Books & Book Chapters

I. Veri Analizi i¢in R Projesi Girisimcilik Oykiisii
Neslihanoglu S.
in: Girisimcilik Oykiileri, Dr. G6zde Mert, Editor, Akademi Titiz Yaynlari, istanbul, pp.447-452, 2019

Refereed Congress / Symposium Publications in Proceedings

I. Riske Maruz Deger Tahmini: Tarihi Simiilasyon Uzantilarinin Karsilastirilmasi

Neslihanoglu S.

4th International Conference on Data Science and Applications (ICONDATA’21), 4 - 06 June 2021, vol.2, pp.35
II. OECD Ulkeleri Verilerinin En Kiiciik Kareler Yontemi ve Uzun Kisa-Soluklu Bellek Sinir Aglari ile

Modellenmesi ve Gelecek Tahmininin Performanslarinin Karsilastirilmasi

NESLIHANOGLU S., Altay A.

International Conference on Economics (EconTR2020@Eskisehir), Eskisehir, Turkey, 10 - 12 September 2020
IIl. Y Kusaginin Kariyer Algisi ve Gelecek Beklentisi: Kocaeli Organize Sanayi Bélgesi Ornegi

MERT G., NESLIHANOGLU S.

3rd International Conference on Data Science and Applications, istanbul, Turkey, 25 - 28 June 2020, vol.2, pp.16

IV. Cografi Bilgi Sistemi (CBS) Verilerinin R Programlama Dili ile Gorsellestirilmesi



VL

VIL

VIIL

IX.

XL

XIL.

XIIL

XIV.

XV.

XVIL

Atalay . E., NESLIHANOGLU S.

2nd International Conference on Data Science and Applications (ICONDATA’19), Edremit, Turkey, 3 - 06 October
2019, vol.2, pp.10

Makine Ogrenmesi Algoritmalari ile Ames Konut Fiyat Tahmin Modellemesi

Altay A, NESLIHANOGLU S.

2nd International Conference on Data Science and Applications (ICONDATA’19), Edremit, Turkey, 3 - 06 October
2019, vol.2, pp.26

Zamansal Tiirkiye Verilerinin Gorsellestirilmesi ve Animasyonlari

NESLIHANOGLU S., Ozden O.

2nd International Conference on Data Science and Applications (ICONDATA’19), Edremit, Turkey, 3 - 06 October
2019, vol.2, pp.13

Tirkiye’'deki Go¢ ve Gogce Bagh Verilerin Goérsellestirilmesi

Neslihanoglu S., Paker M.

4. Ulusal Sigorta ve Aktiierya Kongresi, Ankara, Turkey, 24 - 25 June 2019, pp.63

Linear and Nonlinear Market Model Specifications for Stock Markets

NESLIHANOGLU S.

10th International Statistics Congress(ISC2017), Ankara, Turkey, 6 - 08 December 2017

BIST Verilerinin Normal Olmayan Hatal1 Dogrusal Piyasa Modeli ile Analizi

Neslihanoglu S., Serttas F. 0.

18. Uluslararas1 Ekonometri YéneylemArastirmasi ve Istatistik Sempozyumu, Trabzon, Turkey, 5 - 07 October 2017,
pp-66

Mortgage Krizi Doneminde Tiirkiye Finansal Piyasa Risklerinin Modellenmesi

NESLIHANOGLU S.

3. Ulusal Sigorta ve Aktiierya Kongresi, Karabiik, Turkey, 28 - 29 September 2017

Simulations of State Space Model with Alpha-Stable errors in Financial Time Series

NESLIHANOGLU S., SERTTAS F. 0.

8th Economics Finance Conference, London, Londrina, Brazil, 29 - 31 May 2017

Is the Linear Market Model Appropriate for Developed and Emerging Markets Before and After the
October 2008 Financial Crisis

NESLIHANOGLU S.

16th International Symposium on Econometrics,Operations Research and Statistics, Edirne, Turkey, 7 - 12 May
2015, pp.474

Linear and Non Linear Market Model Specifications for Developed and Emerging Markets
Neslihanoglu S.

19th International Academic Conference, Florence, Florence, Italy, 16 - 19 September 2015, pp.585

Time Varying Multivariate Extension of the Linear Market Model for Developed and Emerging
Markets

NESLIHANOGLU S.

19th International Academic Conference, Florence, Floransa, Italy, 16 - 19 September 2015, pp.584

Financial Stock Market Co Movement and Correlation Evidence in the European Union EU Area
Before and After the October 2008 Financial Crisis

Neslihanoglu S.

17th International Academic Conference,Vienna, Vienna, Austria, 21 - 24 June 2015, pp.318

The Performance of Conditional CAPMs Based on Evidence from the European Union s EU Financial
Stock Markets Before and After the Eurozone Financial Crisis

Neslihanoglu S.

17th International Academic Conference,Vienna, Vienna, Austria, 21 - 24 June 2015, pp.319

Do We Really Need to Use a Market Correlation Structure When Modeling and Forecasting Monthly
Returns on Developed and Emerging Markets

NESLIHANOGLU S.

3rd IBESRA Conference, Istanbul, Turkey, 14 June 2015, pp.2



XVIIL

XIX.

XXII.

Testing the Effectiveness of the Two Moment CAPM on Turkish Industry Sector Portfolios Before and
After the October 2008 Financial Crisis

NESLIHANOGLU S.

3rd IBESRA Conference, Istanbul, Turkey, 14 June 2015, pp.1

Nonlinearities in the CAPM Evidence for Developed and Emerging Markets

Neslihanoglu S., Sogiakas V.

1st Symposium on Quantitative Finance and Risk Analysis (QFRA 2015), Athens, Greece, 11 - 12 June 2015
Multivariate State Space Model for Developed and Emerging Markets

Neslihanoglu S., Mccoll J., Lee D.

1st Symposium on Quantitative Finance and Risk Analysis (QFRA 2015), Athens, Greece, 11 - 12 June 2015

Test of the Unconditional Form of the Higher CAPMs in Developed and Emerging Markets
Neslihanoglu S., Mccoll ], Lee D.

European Conference on Data Analysis 2013 (ECDA 2013), Luxembourg, Luxembourg, 10 - 12 July 2013, pp.168
Time Varying Beta Risk of Turkish Industry Portfolios A Comparison of GARCH and Kalman Filter
Modelling Techniques

NESLiHANOGLU S., McCOLL J.

4th International Disaster and Risk Conference (IDRC 2012), Davos, Switzerland, 26 - 30 August 2012

Supported Projects

Neslihanoglu S., Amado C., Project Supported by Public Organizations in Other Countries, Advances in Nonlinear Time

Series Econometric Modelling and Applications, 2020 - 2022

Neslihanoglu S., Project Supported by Higher Education Institutions, Ug kantilleri tahmin etmek i¢in yeni bir ardisik
Monte Carlo yéntemi, 2015 - 2016

Activities in Scientific Journals

Nicel Bilimler Dergisi, First Editor, 2020 - Continues
Nicel Bilimler Dergisi, Assistant Editor/Section Editor, 2019 - 2020

Metrics

Publication: 35
Citation (WoS): 9
Citation (Scopus): 11
H-Index (WoS): 2
H-Index (Scopus): 2

Non Academic Experience

University, University of Minho, School of Economics and Management

University, Brunel University London, Statistics
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