Prof. SAHAP KASIRGA YILDIRAK

Personal Information

Office Phone: +90 312 297 6160

Fax Phone: +90 312 297 6160

Email: kasirga@hacettepe.edu.tr

Web: https://avesis.hacettepe.edu.tr /kasirga

International Researcher IDs
ORCID: 0000-0002-0797-3505
ScopusID: 37058225600

Yoksis Researcher ID: 60797

Education Information

Doctorate, Middle East Technical University, Ekonomi, Turkey 2000 - 2004
Postgraduate, North Carolina State University, Economics, United States Of America 1996 - 1999
Undergraduate, Ankara University, Sbf, iktisat, Turkey 1985 - 1992

Foreign Languages

English, C2 Mastery

Research Areas

Econometrics, Financial Economics, Actuarial Studies, Statistical Analysis and Applications

Academic Titles / Tasks

Professor, Hacettepe University, Fen Fakiiltesi, Aktiierya Bilimleri B6liimii, 2019 - Continues

Academic and Administrative Experience

Hacettepe Universitesi, Fen Fakiiltesi, Aktiierya Bilimleri B6liimii, 2014 - Continues
Hacettepe Universitesi, Fen Fakiiltesi, Aktiierya Bilimleri B6liimii, 2014 - Continues
Trakya Universitesi, Iktisadi Ve idari Bilimler Fakiiltesi, iktisat Béliimii, 2005 - 2012

Advising Theses

Yildirak S. K, Cetin M,, Tiirkiye'de giin 6ncesi piyasasi i¢in elektrik fiyatlarinin tahmini, Postgraduate,

S.DEMIREZEN (Student), 2020

Yildirak S. K., Impacts of spatiotemporal dependency and asymmetric information on the analysis of optimal crop yield
insurance, Doctorate, G.S$IMSEK(Student), 2020


tel:+90 312 297 6160
tel:+90 312 297 6160

Yildirak S. K., Kasko sigortasinda makine 6grenmesi yontemleri ilehasarli/hasarsiz durum tahmini, Postgraduate,
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Hagens A., Inkaya A. C, Yildirak K., Sancar M., van der Schans ., Acar Sancar A., Unal S., Postma M., Yegenoglu S.
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JOURNAL OF COMPUTATIONAL AND APPLIED MATHEMATICS, vol.352, pp.278-292, 2019 (SCI-Expanded)
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HIGH-FREQUENCY PERFORMANCE OF VALUE AT RISK AND EXPECTED SHORTFALL: EVIDENCE FROM
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Ekinci C. E,, Yildirak K., Taylan A. S.

RETHINKING VALUATION AND PRICING MODELS: LESSONS LEARNED FROM THE CRISIS AND FUTURE
CHALLENGES, pp.303-315, 2013 (SSCI)

A classification problem of credit risk rating investigated and solved by optimisation of the ROC
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Kurum E, Yildirak K., Weber G.

CENTRAL EUROPEAN JOURNAL OF OPERATIONS RESEARCH, vol.20, no.3, pp.529-557, 2012 (SCI-Expanded)
INDEMNITY PAYMENTS IN AGRICULTURAL INSURANCE: RISK EXPOSURE OF EU STATES
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CREDIT SCORING BY USING GENERALIZED MODELS: AN IMPLEMENTATION ON TURKEY’S SMEs
ISCANOGLU GEKIC A, YILDIRAK S. K.

Journal of Economics, Finance and Accounting, vol.4, no.2, pp.98-105, 2017 (Peer-Reviewed Journal)
Assessment of Index-based Drought Insurance

EVKAYA 0. 0., YILDIRAK §. K., KESTEL A. S.

Ekonomik Yaklasim, vol.28, no.105, pp.1-18, 2017 (Peer-Reviewed Journal)

Credit scoring by using generalized models: an implementation on Turkey s SMSs

iSCANOGLU GEKIC A, YILDIRAK S. K.

JOURNAL OF ECONOMICS,FINANCE AND ACCOUNTING, vol.4, no.2, pp.98-105, 2017 (Peer-Reviewed Journal)
Tiirkiye de Bugday Bitkisel Uriin Sigortasi i¢in Aktiieryal Prim Hesabi

SAHIN S, KARABEY U, BULUT KARAGEYIK B, NEVRUZ E,, YILDIRAK §. K.

Tarim Ekonomisi Dergisi, vol.22, pp.37-47, 2016 (Peer-Reviewed Journal)

Choosing the Appropriate Amount of Mortgage Loan Risk Based Decision Making

GUNAY S. G., YILDIRAK S. K.

International Journal of Economics and Finance, vol.8, no.11, pp.12-29, 2016 (Peer-Reviewed Journal)

AN ALTERNATIVE APPROACH TO ANALYZE THE MONETARY TRANSMISSION IN TURKEY: AN
EMPIRICAL ANALYSIS ON SPEED OF ADJUSTMENT

UCAK A, YILDIRAK S. K.

Finansal Arastirmalar ve Calismalar Dergisi, vol.3, no.7, 2012 (Peer-Reviewed Journal)

Do we adequately respect the potential of routine primary health care services in reducing neonatal
mortality in developing countries? The example of the Denizli cohort.

UNER S., Cakir B,, Yildirak K.

Cahiers de sociologie et de demographie medicales, vol.50, no.4, pp.477-99, 2010 (Scopus)

Financial Regression and Organization, in the Special Issue on Optimization in Finance
YILDIRAK $. K, taylan p., weber g. w.

Dynamics of Continuous, Discrete and Impulsive Systems (Series B)), vol.17, pp.149-174, 2010 (Scopus)
Time varying Beta Risk of Turkish Real Estate Investment Trusts

gbzde a., EROL I, YILDIRAK S. K.

Metu Studies in Development, no.37, pp.83-114, 2010 (Peer-Reviewed Journal)
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Wind Speed and Wind Direction Prediction: An Implementation of a Deep Learning Algorithm



IL

1L

Iv.

Enriched by SWT and Circular PCA

Yildirak S. K.

in: Directional Statistics for Innovative Applications A Bicentennial Tribute to Florence Nightingale, Ashis
Sengupta,Barry C. Arnold, Editor, Springer Nature, Singapore, pp.475-488, 2022

Review of Market Risk Computation Techniques

YILDIRAK . K, EKINCi C. E.

in: Review of Market Risk Computation Techniques Rethinking Valuation and Pricing Models Lessons Learned
from the Crisis and Future Challenges Elsevier 2013, Carsten Wehn, Christian Hoppe and Greg N. Gregoriou,
Editor, elsevier, pp.283-302, 2013

High-Frequency Performance of Value at Risk and Expected Shortfall: Evidence from ISE30 Index
Futures

EKINCI C. E,, YILDIRAK §$. K., Ali Sabri T.

in: Rethinking Valuation and Pricing Models, Carsten Wehn, Christian Hoppe and Greg N. Gregoriou , Editor,
elsevier, pp.303-3015, 2013
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YILDIRAK §. K, ¢etinkaya s., caliskan n.
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Kopulalar Araciligiyla Kiimeleme Yontemi: Mortalite Riski Tahmininde Kullanilacak Degiskenlerin
Sec¢imi

ILHAN Z., YILMAZ V., YILDIRAK . K.

20. Uluslararas1 Ekonometri, Yéneylem Arastirmasi ve Istatistik Sempozyumu, 12 - 14 February 2020

Akut gastroenterit salginlarina yonelik giinliik yagis miktarina gore erken uyari sistemi modellemesi
TELATAR T. G., YILDIRAK $. K., UNER S.

3. Uluslararasi 21. Ulusal Halk Saghg), Antalya, Turkey, 26 - 30 November 2019, pp.334-335

Risk Classification with Artificial Neural Networks Models in Motor Third Party Liability

YILDIRAK §. K., KESTEL A. S, GUR 1.

International Conference on Data Science, Machine Learning and Statistics - 2019(DMS-2019), Van, Turkey, 26 - 29
June 2019

Toplam Hasar Fazlasi Siralandirma Bagintis1 Altinda Beklenen Fayda Kurami ile Kiimiilatif Beklenti
Teorisinin Karsilastirilmasi

NEVRUZ E,, YILDIRAK §. K, SENGUPTA A.

Ulusal Sigorta ve Aktiierya Kongresi (USAK) 2019, Turkey, 24 - 25 June 2019

Actuarial Premium Calculation by Using Multi-Stage Clustering in Agricultural Insurance

YILDIRAK §$. K., GUR 1., SENGUPTA A.

19. Uluslararas1 Ekonometri, Yoneylem Arastirmasi ve istatistik (EY 2018) Sempozyumu, Antalya, Turkey, 17 - 20
October 2018

Cluster-Based Multivariate Stochastic Prioritization of Dependent Actuarial Risks in Crop-Hail
Insurance

Nevruz E,, Yildirak S. K,, Sengupta A.

EAJ 2018: 4 th European Actuarial Journal Conference, Leuven, Belgium, 10 - 11 September 2018

Multivariate Stochastic Prioritization of Dependent Actuarial Risks in Agricultural Insurance
NEVRUZ E, YILDIRAK S. K, SENGUPTA A.

ASTIN and AFIR/ERM Colloquia 2017, PANAMA CITY, Panama, 20 - 24 August 2017

Optimal Investment and Insurance Policy for an Insurer with Random Size Jump-Diffusion Risk
process

Ozalp M. A, Yildirak S. K, Yolcu Okur Y.

21. International Congress on Insurance: Mathematics and Economics, Vienna, Austria, 3 - 05 July 2017



IX. Risk Classification in Agricultural Insurance under Dependency Assumption
NEVRUZE, YILDIRAK S. K.
3rd International Researchers, Statisticians and Young StatisticiansCongress, Konya, Turkey, 24 - 26 May 2017
X. Frost Risk Premium CalculationUsing Spatial Clustering
GUR i, YILDIRAK §. K., LAZOGLU C.
3ND INTERNATIONAL RESEARCHERS, STATISTICIANS AND YOUNG STATISTICIANS CONGRESS(IRSYSC 2017),
Konya, Turkey, 24 - 26 May 2017
XI. Prioritization of Dependent Actuarial Risks: Stochastic Majorization
NEVRUZ E,, YILDIRAK S. K.
Innovations in Insurance, Risk- and Asset Management Conference, Munich, Germany, 5 - 07 April 2017
XII. Stochastic Prioritisation of Dependent Actuarial Risks Preferences Among Prospects
NEVRUZ E,, YILDIRAK §. K, SENGUPTA A.
ICASQF 2016: 18th International Conference on Actuarial Science and Quantitative Finance, Amsterdam,
Netherlands, 1 - 02 December 2016, pp.240
XIII. How Effective Is Scr When The Association Is Measured With Copulas
HASGUL E., KESTEL A. S, YILDIRAK S. K.
9th International Statistics Congress, 28 October - 01 November 2015
XIV. Bir Sigorta Sirketi i¢in Optimal Yatirim Stratejisinin ve Optimal Yiikiimliilik Oranin Hamilton Jacobi
Bellman Metodu ile Belirlenmesi
ASIM O, YILDIRAK S. K.
2. Ulusal Sigorta ve Aktiierya Kongresi, Turkey, 17 - 18 September 2015
XV. Stochastic Mortality Models Cross Country Comparison
catinkaya s., YILDIRAK S. K.
16th International Symposium on Econometrics, Operations Research and Statistics, 7 - 12 October 2015

Supported Projects

YILDIRAK . K., KARABEY U,, BULUT KARAGEYIK B., SENTURK ACAR A, NEVRUZ E, GUR I, SIMSEK G., Technopark, Tiirk
Eximbank Aktiierya Fonksiyonu, 2022 - 2022

YILDIRAK §. K., Company, SIGORTA POLICESI SIRALAMA VE TASVIiYE GCALISMASI, 2022 - 2022

YILDIRAK §$. K, TUBITAK Project, Aktiieryal Dolu Riski Haritasi, 2019 - 2020

YILDIRAK §S. K., 0ZALP M. A, NEVRUZ E., Project Supported by Higher Education Institutions, Tarim Sigortasi
Portféyiinde Risk Onceliklendirme ve Degerleme Calismasi, 2018 - 2018

YILDIRAK $. K., NEVRUZ E,, Project Supported by Higher Education Institutions, Bagimh Aktiieryal Risklerin
Onceliklendirilmesi: Stokastik Baskilama, 2017 - 2017

YILDIRAK §. K., TATLIDIL H. H., ERDEMIR 0. G., Project Supported by Higher Education Institutions, Hayat-Dis1 Sigorta
Sirketlerinin Performans Ol¢iim Yéntemi Olarak Temel Bilesen Analizi, 2016 - 2017

YILDIRAK $. K, NEVRUZ E., SENGUPTA A, Project Supported by Higher Education Institutions, Bagimli Aktiieryal
Risklerin Stokastik Onceliklendirilmesi Beklentiler Arasindaki Tercihler, 2016 - 2016

YILDIRAK §. K., Project Supported by Higher Education Institutions, Parametrik Olmayan Istatistik Caligtay1, 2016 - 2016
YILDIRAK §. K., KARATAS R., ERDEMIR 0. G., KIRKAGAC M., SENTURK ACAR A, NEVRUZ E., BULUT KARAGEYIK B., ARIK
A, KARAGUL B. Z., SIMSEK G., et al., Project Supported by Higher Education Institutions, II. Ulusal Sigorta ve Aktiierya
Kongresi, 2015 - 2016

YILDIRAK §. K., BULUT KARAGEYIK B., ERDEMIR 0. G., SAHIN S., KARABEY U., NEVRUZ E., Project Supported by Higher
Education Institutions, Tarim Sigortalar1 ve Tarimda Dogal Afet Yonetiminin Etkinliginin Degerlendirilmesi, 2015 - 2016
Yildirak S. K, Project Supported by Other Official Institutions, Tiirkiye Hayat Tablolar1 Yenileme, 2015 - 2016
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