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OZET

HISSE SENEDI BAZLI VADELI iSLEMLER VE IMKB UYGULANABILIRLIGI
Ozan Daghan TANIK

Bu calismada, vadeli islemler piyasasi icinde onmemli bir yer tutan hisse senedi bazh
vadeli islemler incelenmistir, Hisse senedi bazh islemler, heniiz Istanbul Menkul
Kiymetler Borsasi’nda islem gormemektedir. Fakat yurt disindaki organize borsalarm
bircogunda, hisse senedi bazh vadeli islemlere olan talep giderek artmakta ve pek ¢ok
iilke artan talebi karsilamak amaciyla vadeli islem piyasasi iiriinlerini
cesitlendirmektedir. Bu dogrultuda, ¢alismada ilk once vadeli islemler genel olarak
orneklerle beraber incelenmekte daha sonra hisse senedi bazh vadeli islemlerin isleyis
mekanizmasi, ¢esitleri, yurt dismmdaki performans: ve fiyatlandirilmasinda kullanilan
teknikler detaylaryla ele ahnmaktadir. Son olarak ise, s6z konusu vadeli islem tiiriiniin
istanbul Menkul Kiymetler Borsasr’nda uygulanabilmesi icin yapilan ve yapilmas:
gereken cahsmalara yer verilmektedir. Cahismanm sonunda anlagilmistir ki, hisse senedi
bazh vadeli islemlerin Istanbul Menkul Kiymetler Borsasrnda isleme girmesi, fiyat

istikrari, daha likit ve bilingli bir piyasa gibi faydalari beraberinde getirmektedir.
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SUMMARY

FUTURES, STOCK OPTIONS & THEIR APPLICABILITY IN ISTANBUL STOCK
EXCHANGE

Ozan Daghan TANIK

In this study, futures and stock options were examined, which have got great importance
in derivative markets. Futures and stock options transactions are not carried out in
Istanbul Stock Exchage. But in many other exchanges such as, LIFFE and CME, there
is a great demand for futures and stock options. Because of this demand, these
organizations are trying to increase the variety of futures and options. In this study,
general information on derivative markets were given with its examples at the
beginning. Later on, specifications and pricing of futures and stock options were
explained in details with their performance in foreign countries. Finally, the required
studies for the application of futures and stock options in Istanbul Stock Exchange were
explained. At the end of the study it is realized that, the applications of futures and stock
options, are going to bring a pick-up for the Turkish economy and an increase in the

acceleration of economic growth.
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