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Education Information

Post Doctorate, Valdosta State University, College of Business Administration, Department of Economics and Finance,
United States Of America 2009 - 2010

Doctorate, Gazi University, Sosyal Bilimler Enstitiisii, Ekonometri (Dr), Turkey 2003 - 2008

Postgraduate, Gazi University, Sosyal Bilimler Enstitiisii, Ekonometri (YI) (Tezli), Turkey 2000 - 2003

Postgraduate, Ankara University, Fen Bilimleri Enstitiisii, Istatistik (YI) (Tezli), Turkey 1999 - 2001

Undergraduate, Gazi University, Fen-Edebiyat Fakiiltesi, Istatistik Pr., Turkey 1994 - 1998

Foreign Languages

English, C1 Advanced

Dissertations

Doctorate, The Volatility Structure of Financial Time Series in Turkey, Gazi University, Sosyal Bilimler Enstitiisii,
Ekonometri (Dr), 2008

Postgraduate, An Investigation on Stochastic Unit Root Process: Theory and Application, Gazi University, Sosyal Bilimler
Enstitiisii, Ekonometri (Y1) (Tezli), 2003

Postgraduate, A study of Unit Roots in Time Series, Ankara University, Fen Bilimleri Enstitiisii, Istatistik (YI) (Tezli), 2001

Research Areas

Econometrics, Statistics, Statistical Analysis and Applications

Academic Titles / Tasks

Professor, Ankara Haci Bayram Veli University, Faculty Of Economics And Administrative Sciences, Department Of
Econometrics, 2018 - Continues

Professor, Valdosta State University, College Of Business, Department Of Marketing And Economics, 2019 - 2020
Associate Professor, Gazi University, iktisadi Ve Idari Bilimler Fakiiltesi, Ekonometri Boliimii, 2012 - 2018

Associate Professor, Faculty Of Law, Economics And Management, Economics, 2017 - 2017



Assistant Professor, Faculty Of Economics, Economics, 2012 - 2012
Assistant Professor, Gazi University, Iktisadi Ve Idari Bilimler Fakiiltesi, Ekonometri Béliimii, 2009 - 2012
Research Assistant, Gazi University, Iktisadi Ve Idari Bilimler Fakiiltesi, Ekonometri Béliimii, 2000 - 2009

Academic and Administrative Experience

Board Member Council of Higher Edutaion Department of Recognition and Equivalence, Ankara Haci Bayram Veli
University, Faculty of Economics and Administrative Sciences, Department of Econometrics, 2022 - Continues
Deputy Head of Department, Gazi University, iktisadi Ve idari Bilimler Fakiiltesi, Ekonometri, 2016 - 2018

Courses

Research and Analytical Methods in Economics , Undergraduate, 2019 - 2020, 2009 - 2010

ZAMAN SERILERI ANALIZI, Undergraduate, 2016 - 2017, 2015 - 2016, 2014 - 2015, 2013 - 2014, 2012 - 2013
UYGULAMALI ZAMAN SERILERI ANALiZI, Undergraduate, 2016 - 2017, 2015 - 2016, 2014 - 2015

ISTATISTIKSEL ARASTIRMA TEKNIKLERI, Postgraduate, 2016 - 2017

DOGRUSAL CEBIR, Undergraduate, 2016 - 2017, 2015 - 2016, 2014 - 2015, 2013 - 2014, 2012 - 2013, 2011 - 2012, 2010
-2011

ISTATISTIKSEL ARASTIRMA TEKNIKLERI, Doctorate, 2016 - 2017, 2015 - 2016, 2014 - 2015

ISTATISTIK, Undergraduate, 2016 - 2017, 2015 - 2016, 2014 - 2015, 2013 - 2014, 2012 - 2013,2011 - 2012, 2010 - 2011
Cok Degiskenli Zaman Serileri Analizi, Postgraduate, 2014 - 2015, 2013 - 2014

Cok Degiskenli Zaman Serileri Analizi, Doctorate, 2014 - 2015, 2013 - 2014

ARASTIRMA TEKNIKLERI, Postgraduate, 2014 - 2015, 2013 - 2014, 2012 - 2013

ISTATISTIK VE OLASILIGA GIRIiS$ -I, Undergraduate, 2014 - 2015, 2013 - 2014, 2012 - 2013, 2011 - 2012, 2010 - 2011
[statistik ve Olasihiga Girig-1I, Undergraduate, 2012 - 2013

Nitel ve Nicel Karar verme Yontemleri, Doctorate, 2011 - 2012

Ekonometride Bilgisayar Uygulamalari, Undergraduate, 2011 - 2012

Veri Analizi , Postgraduate, 2010 - 2011

Ekonometrik Modellerin Finansal Uygulamalar1, Postgraduate, 2010 - 2011

Advising Theses

YALCIN Y, Tiirkiye'de para politikasinin etkisinin incelenmesi: Stokastik oynakliga sahip TVP-VAR Modeli, Doctorate,
S.GAYAKER(Student), 2021

YALCIN Y, Tiirkiye'de kadin hiikiimlii oranlarinin mekansal ekonometrik analizi, Postgraduate, E.KAYA(Student), 2020
YALCIN Y., Avrupa Birligi'nde ihracat Sektérii Uzerine U¢ Makale, Doctorate, M.AKYUZ(Student), 2019

YALCIN Y, Para arzinin mekansal ekonometrik modellenmesi, Doctorate, C.ARIKAN(Student), 2019

YALCIN Y., Ankara devlet hastanelerindeki kalite ve memnuniyet ¢alismalar1 konusunda hasta ve hemsire goriisleri: Gazi
Mustafa Kemal Devlet Hastanesi 6rnegi, Postgraduate, 0.KURUDAL(Student), 2015

YALCIN Y., Duragan olmayan VAR sistemlerinde Bootstrap yontemi ile Granger nedensellik sinamasi, Postgraduate,
S.GAYAKER(Student), 2015

YALCIN Y., Petrol fiyatlarinin makroekonomik géstergeler iizerindeki asimetrik etkisi: Tiirkiye 6rnegi, Postgraduate,
C.ARIKAN(Student), 2013

Published journal articles indexed by SCI, SSCI, and AHCI

I.  Turkish Straits and an Important Oil Price Benchmark: Urals
Ayasli D. E,, Yalcin Y., Sahin S., Berument M. H.
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VIIL
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XL

Energy Journal, vol.44, no.4, pp.277-300, 2023 (SCI-Expanded)

The usage of bridge estimator to determine the order of integration for possibly integrated series as
an alternative to Dickey-Pantula unit root test

KOSAR TAS C., GULER H,, Yalcin Y.

Communications in Statistics: Simulation and Computation, 2022 (SCI-Expanded)

The day of the week effect and interest rates

Gayaker S., Yalcin Y., Berument M. H.

Borsa Istanbul Review, vol.20, no.1, pp.55-63, 2020 (SSCI)

Performance of inflation targeting in retrospect

Kose N, Yalcin Y, Yucel E.

Empirica, vol.45, no.1, pp.197-213, 2018 (SSCI)

Determining the asymmetric effects of oil price changes on macroeconomic variables: a case study
of Turkey

YALCIN Y., Arikan C,, Emirmahmutoglu F.

Empirica, vol.42, no.4, pp.737-746, 2015 (SSCI)

Turkish monetary policy and components of aggregate demand: A VAR analysis with sign
restrictions model

Hakan Berument M,, Denaux Z., Yalcin Y.

Applied Economics, vol.44, no.36, pp.4787-4798, 2012 (SSCI)

Inflation and inflation uncertainty: A dynamic framework

Berument M. H,, Yalcin Y,, Yildirim J.

Physica A: Statistical Mechanics and its Applications, vol.391, no.20, pp.4816-4826, 2012 (SCI-Expanded)

The inflation and inflation uncertainty relationship for Turkey: A dynamic framework

Berument M. H,, Yalcin Y., Yildirim J. O.

Empirical Economics, vol.41, no.2, pp.293-309, 2011 (SSCI)

The effect of inflation uncertainty on inflation: Stochastic volatility in mean model within a dynamic
framework

Berument H,, Yalcin Y., Yildirim J.

Economic Modelling, vol.26, no.6, pp.1201-1207, 2009 (SSCI)

The Kalman filter method for break point estimation in unit root tests

Emirmahmutoglu F., Kése N., Yal¢cin Y.

Applied Economics Letters, vol.15, no.3, pp.193-198, 2008 (SSCI)

The day-of-the-week effect on stock-market volatility and return: Evidence from emerging markets
Yalcin Y., Yucel E. M.

Finance a Uver - Czech Journal of Economics and Finance, vol.56, no.5-6, pp.258-279, 2006 (SSCI)

Articles Published in Other Journals

L

IL

IIL

V.

Spatial Panel Model and Kernel Estimation: A Case Study of Interactions in Money Growth
Arikan C, Yal¢in Y., Yiicel M. E.

ISTANBUL BUSINESS RESEARCH, vol.24, no.2, pp.777-804, 2022 (Peer-Reviewed Journal)

A Meta Analysis of the Relationship between Organizational Justice and Job Satisfaction: The Case of
Turkey

YALCIN H,, YALCIN Y.

ISTANBUL BUSINESS RESEARCH, vol.0, 2022 (Peer-Reviewed Journal)

The asymmetric impact of real exchange rate ontourism demand

Yal¢in Y., Arikan C., Kése N.

EUROPEAN JOURNAL OF COMPARATIVE ECONOMICS, vol.18, no.2, pp.251-266, 2021 (ESCI)

Spatial Econometric Analysis of Female Convict Rates in Turkey

Cakmakgi E. K, Yal¢in Y., Arikan C.
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JOURNAL OF ECONOMY CULTURE AND SOCIETY, vol.0, no.64, pp.73-90, 2021 (ESCI)

The Position of Interest Rate Corridor on Monetary Transmission Mechanism

Arikan C, Gorgiin S,, Yal¢in Y.

MALIYE DERGISI], no.174, 2018 (Peer-Reviewed Journal)

The Impact of Biology Teaching Based Upon Multiple Intelligence Theory on Academic Achievement:
A Meta-Analysis Study

Cetinkil H,, KATIRCIOGLU H., YALCIN Y.

International Online Journal of Education and Teaching, 2017 (Peer-Reviewed Journal)

The Inconsistent Response of Turkish Export Demand to Real Exchange Rate Shocks
BERUMENT M. H,, ZULAL D., YALCIN Y.

GLOBAL JOURNAL OF BUSINESS RESEARCH, vol.9, no.1, pp.49-56, 2015 (Peer-Reviewed Journal)

Impact Of Oil Price Shocks On Cis Countries Stock Markets: Russia, Kazakhstan, Ukraine
Yalgin Y.

GAZI UNIVERSITESI IiBF DERGISI, vol.17, no.1, pp.64-81, 2015 (Peer-Reviewed Journal)

Determining the Exogeneity of Tax Components with Respect to GDP

ARIKAN C, YALCIN Y.

INTERNATIONAL JOURNAL OF ACADEMIC RESEARCH IN ACCOUNTING, FINANCE AND MANAGEMENT SCIENCES,
vol.3, no.3, pp.241-255, 2013 (Peer-Reviewed Journal)

How Does the Exchange Rate Movement Affect Macroeconomic erformance A VAR Analysis with Sign
Restriction Approach

BERUMENT M. H., DENAUX Z., YALCIN Y.

ECONOMIC BULLETIN, vol.32, no.1, pp.295-305, 2012 (Peer-Reviewed Journal)

The Effects of US Stock Market on the Istanbul Stock Exchange and its Components
BERUMENT M. H,, ZULAL D., YALCIN Y.

JOURNAL OF INTERNATIONAL FINANCE AND ECONOMICS, vol.11, no.2, pp.85-94, 2011 (Peer-Reviewed Journal)
Factors Affecting Attendance of Major League Baseball Revisited

BERUMENT M. H,, DENAUX Z., YALCIN Y.

ATLANTIC ECONOMIC JOURNAL, vol.9, no.2, pp.117-127, 2011 (Scopus)

The Effects of Monetary Policy on Price Components: Turkey Case: 1988-2009

Yalgin Y., Ferhan C.

GAZi UNIVERSITESI iiBF DERGISI, vol.11, no.3, pp.67-123, 2009 (Peer-Reviewed Journal)

Tourism demand analysis for Turkey

Kose N, Yalgin Y., Emirmahmutoglu F.

ISLETME IKTISAT FINANS DERGISII, vol.23, n0.263, pp.24-40, 2008 (Peer-Reviewed Journal)

The Sectoral Based Effect of Foreign Markets to Istanbul Stock Exchange: An Asymmetric
Cointegration and Error Correction Model

Dogan N,, Yal¢gin Y.

FINANSAL POLITIK VE EKONOMIK YORUMLAR, vol.45, no.525, 2008 (Peer-Reviewed Journal)

Stokastik Oynaklik Modeli fle istanbul Menkul Kiymetler Borsasinda Kaldirag¢ Etkisinin incelenmesi
YALCIN Y.

DOKUZ EYLUL {iBF DERGISI, vol.22, no.2, pp.359-367, 2007 (Peer-Reviewed Journal)

The effects of the exchange rate movements on the Istanbul stock exchange

DOGAN N, YALGIN Y.

FINANCIAL ECONOMICS LETTERS, vol.3, no.1-3, pp.39-46, 2007 (Peer-Reviewed Journal)

Robustness of Unit Root Tests When the Series are I 2

YALGIN Y., AKDI Y., METIN OZCAN K.

METU STUDIES IN DEVELOPMENT, vol.30, no.1, 2003 (Peer-Reviewed Journal)

The Weak Efficiency Test on Istanbul Stock Exchange: Stochastic Unit Root and Kalman Filter
Approaches

Ferhan C., Yal¢in Y.

GAZI UNIVERSITESI [iBF DERGISI, vol.5, no.1, pp.21-36, 2003 (Peer-Reviewed Journal)



Books & Book Chapters

L

IL

Dis Ticaret Fiyatlar: Cercevesinde AB ABD Translatlantik Ticaret ve Yatirim Ortakligi nin Tirkiye
Ekonomisine Etkileri Isaret Kisitli Yapisal VAR Uygulamasi

O0ZCAN M,, YALCIN Y.

iktisadi Arastirmalar Vakfi iktisadi isletmesi, istanbul, 2016

Applied Regression Analysis

Akdi Y., Dogan N., Karamanoglu Y., Koc E. K., Emirmahmutoglu F., Yal¢in Y., Sahin A. (Editor)

Nobel Yayinevi, Ankara, 2016

Refereed Congress / Symposium Publications in Proceedings

L
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IIL

V.

VL

VIL

VIIL

IX.

XL

e Determining the factors of tourism demand of Turkish Tourism with Sign Restriction VAR Model
Yalcin Y., Gayaker S.

18. ULUSLARARASI EKONOMETRI YONEYLEM ARASTIRMASI VE ISTATISTIK SEMPOZ, Trabzon, Turkey, 5 - 07
October 2017

Investigation of Asymmetric Impacts on Turkish Tourism Demand under Terror Incidents in Istanbul
YALCIN Y.

3rd International Conference onTourism: Theory, Current Issues and Research, 27 - 29 April 2017

The impact on academic achievement of biology teaching based on multible intelligence theory: a
meta analysis study

Cetinkil H., KATIRCIOGLU H., YALCIN Y.

26. Uluslararasi Egitim Bilimleri Kongresi, 20 - 23 April 2017

Bridge Estimator As An Alternative To Dickey Pantula Unit Root Test

GULER H., YALCIN Y., KOSAR C.

The 10th International Days of Statistics and Economics, 8 - 10 September 2016

Macroeconomic effects of oil prices in different country groups: Interactive panel VAR analysis
YALCIN Y., KOSE N,, EMIRMAHMUTOGLU F.

17th International Symposium on Econometrics, Operation Research and Statistics, Sivas, Turkey, 2 - 04 June 2016
Macroeconomic Effects of Oil Prices in Different Country Groups: Interactive Panel Analysis

Yal¢in Y., Kése N., Emirmahmutoglu F.

17. ULUSLARARASI EKONOMETRI, iISTATISTIK VE YONEYLEM ARASTIRMASI SEMPOZYUMU, Sivas, Turkey, 2 - 04
June 2016

Some Simulation Results on the Bootstrap Granger Causality Test

Gayaker S., Yal¢in Y.

Uluslararasi 9. Istatistik Kongresi, Antalya, Turkey, 28 October - 01 November 2015

Some Simulation Results on the Bootstrap Granger Causality Test

Gayaker S., Yal¢in Y.

9. Uluslararasi Istatistik Kongresi, Antalya, Turkey, 28 October - 01 November 2015

Impact of US Macro Data Disclosures on Gold Prices

Sari E, Yalgin Y.

9. Uluslararasi Istatistik Kongresi, Antalya, Turkey, 28 October - 01 November 2015

The Place of the Interest Rate Corridor in the Monetary Transfer Mechanism

Arikan C,, Selen G., Yalcin Y.

15th International Symposium On Econometrics, Operations Research And Statistics, Isparta, Turkey, 22 - 24 May
2015

The Effects of Changes in Oil Price on Ukraine Stock Prices

YALCIN Y.

Second International Scientific and Practical Business Forum "Business, education, and research: vectors for
cooperation”, 21 - 22 May 2015



XII. Testing Granger Causality in NonStationary VAR Systems Using Bootstrap Method
Gayaker S., Yal¢in Y.
16. Uluslararas1 Ekonometri, Yoneylem Arastirmasi ve Istatistik Sempozyumu, Edirne, Turkey, 7 - 12 May 2015
XIII. Testing Granger Causality in NonStationary VAR Systems Using Bootstrap Method
GAYAKER S., YALCIN Y.
16th International Symposium on Econometrics,Operations Research and Statistics, Trakya University, 7 - 12 May
2015
XIV. Tourism Demand Analysis for Turkey
Yal¢in Y., Kése N., Emirmahmutoglu F.
V. Istatistik Kongresi ve Risk Olgiimleri ve Yiikiimliiliikleri Toplantisi, Antalya, Turkey, 20 - 24 May 2007
XV. The Problem of Incorrect Estimation of Break Point in Unit Root Tests: The Performance of
Alternative Methods
Emirmahmutoglu F., Kése N,, Yal¢in Y.
VII. Ulusal Ekonometri ve Istatistik Sempozyumu, istanbul, Turkey, 26 - 27 May 2005

Supported Projects

Emirmahmutoglu F., Yal¢in Y, EU Supported Other Project, Technical Assistance for Programme for New Era for
Statistics (NES): 3.1.5 Flash Estimates, 2022 - 2022

Yal¢in Y., Emirmahmutoglu F., Project Supported by Other Official Institutions, Consultancy Service for Econometric
Modelling: Forecasting Unemployment Rate , 2021 - 2021

Yalgin Y., Aric1 K, TUBITAK Project, YOK Program Ve Kontenjan Yénetim Sistemi YOK PKYS, 2018 - 2020

Yal¢in Y, Project Supported by Higher Education Institutions, Geleneksel Olmayan Para Politikas1 Araglarinin Mekansal
Ekonometrik Analizi, 2015 - 2018

Berument M. H,, Ceylan N. B,, TUBITAK Project, Para Politikasi ve Para Politikasinin Etkinligi Tiirkiye Bilimsel Ve Teknik
Arastirma Kurumu, 2006 - 2008

Berument M. H,, Yildirim Ocal ]., TUBITAK Project, Enflasyon ve Enflasyon Belirsizligi Dinamik Bir Yaklasim Tiirkiye
Bilimsel Ve Teknik Arastirma Kurumu, 2006 - 2007

Activities in Scientific Journals

MALIYE DERGISI, Advisory Committee Member, 2022 - Continues
Ekonomi, Politika & Finans Aragtirmalari Dergisi, Committee Member, 2020 - Continues

International Econometric Review, Advisory Committee Member, 2020 - Continues

Memberships / Tasks in Scientific Organizations

Tiirkiye Ekonomi Kurumu, Member, 2019 - Continues, Turkey
Ekonometrik Arastirmalar Dernegi, Member, 2018 - Continues, Turkey

Scientific Consultations

TCMB, Scientific Consultancy, Gazi University, Iktisadi Ve idari Bilimler Fakiiltesi, Ekonometri Béliimii, Turkey, 2013 -
2014

Metrics



Publication: 48
Citation (WoS): 9
Citation (Scopus): 125
H-Index (WoS): 3
H-Index (Scopus): 7

Scholarships

Brown Visiting International Scholars Awards program, Valdosta State University, University, 2019 - 2020
2219-International Postdoctoral Research Fellowship Program for Turkish Citizens, TUBITAK, 2009 - 2010
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