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Biyografi

Efe C.Cagli is an Associate Professor of Finance in the Department of Business Administration at Dokuz Eyliil University
(DEU), izmir, where he has been on the faculty since 2016. He teaches a broad portfolio of undergraduate and graduate
courses—including Investment Analysis, Managerial Finance, Financial Derivatives and Risk Management, and Applied
Financial Econometrics—integrating theoretical foundations with hands-on data analysis in Python, R, and MATLAB. As
the CFA Coordinator for the department, he oversees CFA affiliation processes and scholarship allocations, and as

Deputy Head of Department, he contributes to strategic planning and curriculum development .

Dr. Cagh completed his PhD in Finance (English) at DEU in June 2014, with a dissertation titled “Forecasting the Equity
Risk Premium with Macroeconomic and Technical Indicators: International Evidence,” under the supervision of

Prof. Pinar Evrim Mandaci. He previously earned an MSF in Finance (2010) with a thesis on volatility forecasting in the
Istanbul Stock Exchange, and a BA in Econometrics (2008), all from DEU. His early work on regime-shifts in futures and
spot markets, and on bubble detection in international stock markets, laid the groundwork for his subsequent

investigations into market efficiency and dynamic connectedness .
A prolific researcher, Dr. Cagh has published over 40 journal articles in high-impact outlets. Highlights include:

I. Energy Economics (2019): “The short- and long-run efficiency of energy, precious metals, and base metals

markets,” examining nonlinear autoregressive models to detect market inefficiencies.

II. Finance Research Letters (2023): “The volatility connectedness between agricultural commodity and agri
businesses,” employing a time-varying extended joint approach to map risk transmission.

III. Resources Policy (2023): “The volatility spillover between battery metals and future mobility stocks,” using

frequency-domain connectedness metrics to inform investment strategies.



IV. Emerging Markets Review (2023): “Time and frequency connectedness of uncertainties in cryptocurrency,
stock, currency, energy, and precious metals markets,” which integrates macroeconomic uncertainty indices into

network analyses.

V. Research in International Business and Finance (2025): “Do past ESG scores efficiently predict future ESG
performance?,” offering new insights into the predictive power of environmental, social, and governance metrics

for asset managers .

He has attracted competitive grants and awards, including a TUBITAK postdoctoral scholarship (2015-16) to conduct
research at Bentley University under Dr.Jahangir Sultan, and multiple TUBITAK Scientific Publication Encouragement
Awards for SCI-indexed publications. As lead or co-investigator, he has driven projects on investor behavior in
cryptocurrency markets (TUBITAK, 2021-23), return and volatility connectedness between green and fossil energy
markets (Presidency of Tiirkiye, 2022-23), and EU-funded initiatives to develop accessible financial literacy curricula for
the deaf community across Tiirkiye, Italy, Romania, and Greece (Erasmus, 2022-24). He also undertook an Erasmus
research visit at the University of Hohenheim in late 2024 to study the impact of monetary tightness on energy markets .

Beyond research and teaching, Dr. Cagl is an active peer reviewer for more than twenty journals—such as Energy
Economics, Resources Policy, and Finance Research Letters—and a member of the Financial Management Association.
Fluent in Turkish and English, he combines rigorous empirical methods with real-world applications to advance

understanding of market dynamics, risk management, and sustainable finance.
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Ingilizce, C1 Ileri

Yaptig1 Tezler

Doktora, Forecasting the equity risk premium with macroeconomic and technical indicators: International evidence,
Dokuz Eyliil Universitesi, Sosyal Bilimler Enstitiisii, Ingilizce Isletme Yénetimi (Dr), 2014

Yiiksek Lisans, Forecasting volatility in the presence of structural breaks: Evidence from Istanbul Stock Exchange (ISE)
sector ndices, Dokuz Eyliil Universitesi, Sosyal Bilimler Enstitiisii, Muhasebe-Finansman (YI) (Tezli), 2010
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Finans Ekonomisi, Para- Sermaye ve Finansal Kurumlar, Finansal Piyasalar ve Yatirim Yonetimi

Akademik Unvanlar / Gorevler

Dog. Dr., Dokuz Eyliil Universitesi, isletme Fakiiltesi, Ingilizce isletme Béliimii, 2020 - Devam Ediyor
Dr. Ogr. Uyesi, Dokuz Eyliil Universitesi, isletme Fakiiltesi, Ingilizce Isletme Béliimii, 2016 - 2023
Arastirma Gorevlisi, Bentley College, Adamian Academic Center, Department Of Finance, 2015 - 2016
Aragtirma Gérevlisi, Dokuz Eyliil Universitesi, isletme Fakiiltesi, ingilizce isletme Béliimii, 2009 - 2015

Akademik idari Deneyim

Béliim Baskan Yardimasi, Dokuz Eyliil Universitesi, isletme Fakiiltesi, ingilizce isletme Béliimii, 2023 - Devam Ediyor
Fakiilte Yonetim Kurulu Uyesi, Dokuz Eyliil Universitesi, isletme Fakiiltesi, 2023 - Devam Ediyor
Béliim Akademik Tesvik Degerlendirme Komisyonu Uyesi, Dokuz Eyliil Universitesi, isletme Fakiiltesi, ingilizce isletme



Bo6liimii, 2022 - Devam Ediyor
Erasmus Programi Kurum Koordinatdrii, Dokuz Eyliil Universitesi, Isletme Fakiiltesi, ingilizce isletme Béliimii, 2020 -
2023

Verdigi Dersler

Doktora

Finansal Ekonometri, Doktora, 2023 - 2024, 2019 - 2020

Advances In Investment Analysis And Portfolio Management, Doktora, 2018 - 2019

Yiiksek Lisans

Finansin Temelleri, Yiiksek Lisans, 2024 - 2025, 2023 - 2024, 2022 - 2023

Isletmelerde Finansal Yénetim, Yiiksek Lisans, 2024 - 2025, 2022 - 2023

Bilimsel Arastirma Teknikleri ve Yaymn Etigi, Yiiksek Lisans, 2019 - 2020

Corporate Finance, Yiiksek Lisans, 2018 - 2019

Lisans

Yatirim Analizi, Lisans, 2023 - 2024, 2022 - 2023, 2021 - 2022, 2020 - 2021, 2019 - 2020, 2018 - 2019, 2016 - 2017
Isletme Finansi, Lisans, 2023 - 2024, 2022 - 2023, 2021 - 2022, 2019 - 2020, 2018 - 2019, 2017 - 2018, 2016 - 2017
FINANSAL YONETIM, Lisans, 2024 - 2025, 2023 - 2024, 2022 - 2023, 2021 - 2022, 2020 - 2021, 2019 - 2020, 2018 -
2019,2017 - 2018

FINANSTA GUNCEL KONULAR, Lisans, 2023 - 2024, 2022 - 2023

Financial Accounting, Lisans, 2019 - 2020, 2017 - 2018, 2016 - 2017

Yonetilen Tezler

Cagli E. C,, Examining the relationship between volatilities of cryptocurrencies and emerging stock markets, Yiiksek
Lisans, M.KILINCLI(Ogrenci), 2023

CAGLI E. ., Kripto para birimleri ile gelismekte olan hisse senedi piyasalari volatiliteleri arasindaki iliskinin incelenmesi,
Yiiksek Lisans, M.KILINCLI(Ogrenci), 2023

CAGLI E. ., Predicting financial crises: Evidence from Turkey using the signal approach, Yiiksek Lisans,
AYASIN(Ogrenci), 2021

Tezsiz Lisansiistii Danigmanliklar:

Cagli E. C., Bulutlarn Alunda Ticaret: istanbul Borsasi'nin Iklim Politikas: Belirsizligine Tepkileri, Yiiksek Lisans-Tezsiz,
B.Day(Ogrenci), 2024

Jiiri Uyelikleri

Tez Savunma (Yiiksek Lisans), Tez Savunma (Yiiksek Lisans), Yasar Universitesi, Ocak, 2024
Doktora Yeterlik Smavi, Doktora Yeterlik Smavi, Dokuz Eyliil Universitesi, Ocak, 2023
Doktora Yeterlik Smavi, Doktora Yeterlik Smavi, Dokuz Eyliil Universitesi, Ocak, 2023
Doktora Yeterlik Smavi, Doktora Yeterlik Sinavi, Dokuz Eyliil Universitesi, Mayis, 2022

Tez Savunma (Yiiksek Lisans), Tez Savunma (Yiiksek Lisans), Yasar Universitesi, Ocak, 2018
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Taskin Yesilova F. D., Sariyer G., Acar 0. E., Cagli E. C.

RESEARCH IN INTERNATIONAL BUSINESS AND FINANCE, cilt.74, ss.1-13, 2025 (SSCI)

The volatility spillover between battery metals and future mobility stocks: Evidence from the time-
varying frequency connectedness approach

CAGLIE. C.

RESOURCES POLICY, cilt.86, 2023 (SSCI)

Environmental, social, and governance (ESG) investing and commodities: dynamic connectedness
and risk management strategies

CAGLI E. C.,, EVRIM MANDACI P., Taskin D.

SUSTAINABILITY ACCOUNTING MANAGEMENT AND POLICY JOURNAL, cilt.14, sa.5, ss.1052-1074, 2023 (SSCI)
Time and frequency connectedness of uncertainties in cryptocurrency, stock, currency, energy, and
precious metals markets

CAGLI E. C., EVRIM MANDACI P.

EMERGING MARKETS REVIEW, cilt.55, 2023 (SSCI)

The volatility connectedness between agricultural commodity and agri businesses: Evidence from
time-varying extended joint approach

CACLI E. C.,, EVRIM MANDACI P., Taskin D.

FINANCE RESEARCH LETTERS, cilt.52, 2023 (SSCI)

Herding intensity and volatility in cryptocurrency markets during the COVID-19

Evrim Mandac P, Cagh E. C.

FINANCE RESEARCH LETTERS, cilt.46, 2022 (SSCI)

The impact of temperature anomalies on commodity futures

Taskin D., CAGLI E. ¢, EVRIM MANDACI P.

ENERGY SOURCES PART B-ECONOMICS PLANNING AND POLICY, cilt.16, sa.4, ss.357-370, 2021 (SCI-Expanded)
Dynamic connectedness and portfolio strategies: Energy and metal markets

EVRIM MANDACI P., CAGLI E. C., Taskin D.

RESOURCES POLICY, cilt.68, 2020 (SSCI)

The causal linkages between investor sentiment and excess returns on Borsa Istanbul

CAGLIE. ¢, ERGUN Z. C,, DURUKAN SALI M. B.

BORSA ISTANBUL REVIEW, cilt.20, sa.3, ss.214-223, 2020 (SSCI)

The short- and long-run efficiency of energy, precious metals, and base metals markets: Evidence
from the exponential smooth transition autoregressive models

CAGLIE. ., Taskin D., EVRIM MANDACI P.

ENERGY ECONOMICS, cilt.84, 2019 (SSCI)

Explosive behavior in the real estate market of Turkey

CAGLIE. C.

BORSA ISTANBUL REVIEW, cilt.19, sa.3, ss.258-263, 2019 (SSCI)

Explosive behavior in the prices of Bitcoin and altcoins

CAGLIE. C.

FINANCE RESEARCH LETTERS, cilt.29, ss.398-403, 2019 (SSCI)

CO-MOVEMENTS OF REIT INDICES WITH STRUCTURAL CHANGES BEFORE AND DURING THE
SUBPRIME MORTGAGE CRISIS: EVIDENCE FROM EURO-MED MARKETS

EVRIM MANDACI P., Aktan B., CAGLIE. C.

INTERNATIONAL JOURNAL OF STRATEGIC PROPERTY MANAGEMENT, cilt.18, sa.1, ss.1-10, 2014 (SSCI)

The long-run relationship between the spot and futures markets under multiple regime-shifts:
Evidence from Turkish derivatives exchange

CAGLIE. C,, EVRIM MANDACI P.

EXPERT SYSTEMS WITH APPLICATIONS, cilt40, sa.10, ss.4206-4212, 2013 (SCI-Expanded)

The Turkish Stock Market Integration with Oil Prices: Cointegration Analysis with Unknown Regime
Shifts

Halac U, TASKIN F. D., CAGLIE. C.



PANOECONOMICUS, cilt.60, sa.4, ss.499-513, 2013 (SSCI)

Relationships between the US and European stock markets during the recent financial turmoil:
evidence from the VARFIMA model

EVRIM MANDACI P., CAGLI E. C.

APPLIED ECONOMICS LETTERS, cilt.19, sa.17, ss.1697-1701, 2012 (SSCI)

Diger Dergilerde Yayinlanan Makaleler
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XL
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XIIL

Gida Giivenligi, iklim Degisikligi Endiseleri ve Tarim Emtia

Cagli E. C,, Mandaci N., Tedik Kocakaya B., Evrim Mandaci P.

INTERNATIONAL JOURNAL OF HUMANITIES AND SOCIAL DEVELOPMENT RESEARCH (IJHSDR), ss.53-60, 2024
(Hakemli Dergi)

The role of uncertainties on sustainable stocks and green bonds

CAGLIE. C., Taskin D., EVRIM MANDACI P.

QUALITATIVE RESEARCH IN FINANCIAL MARKETS, cilt.15, sa.4, ss.647-671, 2023 (ESCI)

The Interconnectedness across Risk Appetite of Distinct Investor Types in Borsa Istanbul

Cagh E. C, Ergiin Z. C,, Durukan Sali M. B.

STUDIES IN ECONOMICS & FINANCE, cilt.40, sa.3, ss.425-444, 2023 (ESCI)

Transportation Services, Financial Market, and Industrial Production in the US: Evidence from the
Recursive Evolving Causality Test

BEYZATLAR M. A, CAGLIE. .

Afyon Kocatepe Universitesi Sosyal Bilimler Dergisi, cilt.24, sa.1, ss.183-200, 2022 (Hakemli Dergi)
Information Transmission between Bitcoin Derivatives and Spot Markets: High-Frequency Causality
Analysis with Fourier Approximation

Cagh E. ¢, Evrim Mandaci P.

Economics and Business Letters, cilt.10, sa.4, ss.394-402, 2021 (ESCI)

DYNAMIC CONNECTEDNESS BETWEEN ISLAMIC MENA STOCK MARKETS AND GLOBAL FACTORS
EVRIM MANDACI P, CAGLIE. C.

INTERNATIONAL JOURNAL OF ECONOMICS MANAGEMENT AND ACCOUNTING, cilt.29, sa.1, s5.93-127, 2021 (ESCI)
Foreign Exchange Rate Movements of Fragile Five Economies: Do They Follow the U.S. Dollar Index?
CAGLI E. G, TASKIN YESILOVA F. D.

Atatiirk Universitesi Iktisadi ve Idari Bilimler Dergisi, cilt.33, sa.2, s5.479-494, 2019 (Hakemli Dergi)

The Causality Between Consumer Confidence Index and Stock Returns: Evidence from Recursive
Evolving Granger Causality Test

CAGLIE. C.

Journal of Yasar University, cilt.14, ss.164-172, 2019 (Hakemli Dergi)

Does Sentiment Affect Capital Structure Decisions?

Cagh E. C,, Korkmaz E., Durukan Sali M. B.

Journal of Business, Economics and Finance, cilt.7, sa.4, ss.340-345, 2018 (Hakemli Dergi)

Tiirkiye Konut Piyasasinda Balon Var Mi1? istatistiki Bélge Birimleri Uzerine Bir Analiz

EVRIM MANDACI P., CAGLIE. C.

Finans Politik ve Ekonomik Yorumlar Dergisi, cilt.55, sa.646, ss.85-113, 2018 (Hakemli Dergi)

Detecting Multiple Bubbles in International Stock Markets with Recursive Flexible Windows
CAGLIE. C,, EVRIM MANDACI P.

Dokuz Eyliil Universitesi isletme Fakiiltesi Dergisi, cilt.19, sa.2, ss.193-200, 2018 (Hakemli Dergi)

Detecting Bubbles in the US Stock Market: A New Evidence from the Bootstrap Cointegration Test in
ESTAR Error Correction Model

CAGLIE. C,, EVRIM MANDACI P.

The Empirical Economics Letters, cilt.16, sa.9, ss.941-950, 2017 (Hakemli Dergi)

Borsa Istanbul’da Rasyonel Balon Varligi: Sektor Endeksleri Uzerine Bir Analiz



CAGLIE. C,, EVRIM MANDACI P.
Finans Politik ve Ekonomik Yorumlar Dergisi, cilt.54, sa.629, ss.63-76, 2017 (Hakemli Dergi)

XIV. Who Drives Whom? Investigating the Relationship Between the Major Stock Markets
EVRIM MANDACI P., CAGLIE. C.
Financial Studies, cilt.20, sa.2, ss.6-24, 2016 (Hakemli Dergi)

XV. The impact of oil price shocks on the volatility of the Turkish stock market
TASKIN YESILOVA F. D., CAGLI E. ., HALAG U.
International Journal of Accounting and Finance, cilt.6, sa.1, ss.1-23, 2016 (Hakemli Dergi)

XVI. The interactions between oil prices and Borsa Istanbul sector indices
CAGLIE. C., Tagkin F. D., Mandaci P. E.
International Journal of Economic Policy in Emerging Economies, cilt.7, sa.1, ss.55-65, 2014 (Scopus)

XVIL. Petrol Ve Dogalgaz Fiyatlar: ile Imalat Ve Kimya Petrol Plastik Sektérlerinin Endeksleri Arasindaki
iliski
OZTURK M. B., KURT GUMUS G., TASKIN F. D., GAGLIE. C.
Nigde Universitesi iktisadi Ve Idari Bilimler Fakiiltesi Dergisi, cilt.6, sa.2, s5.64-74, 2013 (Hakemli Dergi)
XVIII. Volatility Shifts and Persistence in Variance Evidence from the Sector Indices of Istanbul Stock

Exchange
CACLI E. C.,, EVRIM MANDACI P, KAHYAOGLU H.
International Journal of Economic Sciences and Applied Research, cilt.3, sa.2, ss.119-140, 2011 (Hakemli Dergi)

XIX. Stock and bond market interactions with two regime shifts: Evidence from Turkey
EVRIM MANDACI P., KAHYAOGLU H., CAGLI E.C.
Applied Financial Economics, cilt.21, sa.18, ss.1355-1368, 2011 (Scopus)

XX. Testing long-run relationship between stock market and macroeconomic variables in the presence of

structural breaks: The Turkish case
CAGLIE. ¢, Halag U,, Taskin D.
International Research Journal of Finance and Economics, cilt.48, ss.50-61, 2010 (Scopus)

XXI. An Examination of Risk and Return Trade off in Manufacturing Industry: An Asset Pricing Approach
CELIK S, EVRIM MANDACI P, CAGLIE. C.
Middle Eastern Finance and Economics, cilt4, sa.1, ss.5-27, 2009 (Hakemli Dergi)

Kitaplar

I. The Causal Relationship between Returns and Trading Volume in Cryptocurrency Markets: Recursive

Evolving Approach
CAGLIE. C.
Blockchain Economics and Crypto Markets: Financial Innovations in the Digital Age, Hacioglu, Umit, Editér,
Springer, Cham, ss.167-190, 2019

II. Equity Risk Premium Forecasting the Equity Risk Premium with Macroeconomic and Technical
Indicators: International Evidence
CAGLIE. C.
Kriter Yaymnevi, Istanbul, 2018

IIl. I-i Harfleriyle Baslayan Finansal Kavramlar
CAGLIE. C.
Finansmn Temel Kavramlar:: Giincel Ornekler ve Yaklagimlar ile, Aysel Giindogdu, Editér, Gazi Kitabevi, Ankara,
ss.243-257,2018

Hakemli Bilimsel Toplantilarda Yayimlanmis Bildiriler

I. Dynamic Connectedness between Green Energy and Fossil Energy Markets
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Evrim Mandaci P, Cagh E. C,, Taskin F. D, Tedik Kocakaya B.

7th International Conference on Energy Economics and Energy Policy (ICEEEP 2023), Barcelona, ispanya, 28 - 30
Nisan 2023, ss.1-8

Exploring the Herding Behavior and its Impacts on Cryptocurrency Markets

Evrim Mandaa P, Cagh E. ¢, Taskin F. D.

The International Conference on Modern Research in Management, Economics and Accounting, Berlin, Almanya,
17 - 19 Mart 2023, ss.1-12

KRIPTO PARA PIYASALARINDA ASIRI GUVEN

Evrim Mandac P, Cagh E. ¢, Taskin F. D.

2022 FMA Global Conference in the Middle East, Dubai, Birlesik Arap Emirlikleri, 14 - 16 Kasim 2022, ss.1-16
Time and Frequency Connectedness of Cryptocurrency, Stock, Currency, Energy, and Precious Metals
Markets

CAGLIE. ¢, EVRIM MANDACI P.

CRYPTOCURRENCY RESEARCH CONFERENCE 2021, Southampton, Birlesik Krallik, 16 Eyliil 2021
Environmental, social, and governance (ESG) investing and commodities: dynamic connectedness
and risk management strategies

CAGLIE. ¢, EVRIM MANDACI P., TASKIN YESILOVA F. D.

ICEEE'2021 International Conference on Economics, Energy and Environment, Tiirkiye, 1 - 03 Temmuz 2021
The Impact Of Temperature Anomalies On Energy And Agricultural Commodity Futures

TASKIN YESILOVA F. D., EVRIM MANDACI P., CAGLI E. C.

International Conference on Economics, Energy and Environment, Nevsehir, Tiirkiye, 23 - 25 Nisan 2020
Volatility Spillover Effects in Borsa Istanbul: Dynamic Connectedness Approach Based on VAR
CAGLIE. C.

VL. International Conference on Applied Economics and Finance, Balikesir, Tiirkiye, 16 - 17 Kasim 2019, ss.58
The Relationship Between Debt Securities and Bank Stock Returns

CAGLI E. ., KORKMAZ E.

23. Finans Sempozyumu, Antalya, Tiirkiye, 9 - 12 Ekim 2019, s5.297-308

Price-Volume Relation in Borsa Istanbul

CAGLIE. C.

23. Finans Sempozyumu, Antalya, Tiirkiye, 9 - 12 Ekim 2019, s5.982-997

Information Efficiency and the Closed-end Fund Discount Puzzle

Sultan ], GAGLI E. C.

The International Finance and Banking Society (IFABS) Angers 2019 Conference, Angers, Fransa, 27 - 29 Haziran
2019

The Causal Impact of Investor Sentiment on Stock Returns: Evidence from Recursive Evolving
Granger Causality Test

CAGLIE. C.

4th International Conference on Applied Economics and Finance, Aydin, Tiirkiye, 28 - 30 Kasim 2018, ss.89
Re-Visiting the Turkish Stock Market Efficiency: Evidence from Adaptive Wild Bootstrap Testing
Procedures

CAGLIE. C.

Istanbul Finance Congress, Tiirkiye, 1 - 02 Kasim 2018, cilt.8, ss.38-42

Does Sentiment Affect Capital Structure Decisions?

CAGLIE. C,, KORKMAZ E., DURUKAN SALI M. B.

Istanbul Finance Congress (IFC-2018), istanbul, Tiirkiye, 1 - 02 Kasim 2018

Foreign Exchange Rate Movements of Fragile Five Economies: Do They Follow the U.S. Dollar Index?
CAGLIE. C., TASKIN YESILOVA F. D.

22. Finans Sempozyumu, Tiirkiye, 10 - 13 Ekim 2018, ss.531-542

The Effect of Investor Sentiment on Borsa Istanbul in the Presence of Structural Breaks

CAGLIE. G, CAN ERGUN Z., DURUKAN SALI M. B.

22. Finans Sempozyumu, Mersin, Tiirkiye, 10 - 13 Ekim 2018, ss.1085-1096
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The Efficiency of Commodities Markets: Energy, Precious Metals, and Base Metals

CAGLIE. C., TASKIN YESILOVA F. D., EVRIM MANDACI P.

3rd International Conference on Applied Economics and Finance, Girne, Kibris (Kktc), 6 - 07 Aralik 2017, ss.88
Tiirkiye Konut Sektdriinde Rasyonel Balon Arastirmasi

EVRIiM MANDACI P., CAGLIE. C.

21. Finans Sempozyumu, Balikesir, Tiirkiye, 18 - 21 Ekim 2017, ss.789-808

The Performance of Deposit and Islamic Banks in Turkey

TASKIN YESILOVA F. D., CAGLI E. C., EVRIM MANDACI P.

EconAnadolu 2013: Anadolu International Conference on Economics III, Eskisehir, Tiirkiye, 19 - 21 Haziran 2013,
$s.269

Sermaye Yapisi Kararlar1 ve Temettii Politikalarinin Hisse Senedi Getirilerine Etkisi: imalat Sanayi
Uzerine Uygulama

EVRIiM MANDACI P., CELIiK S., CAGLIE. C.

15. Ulusal Finans Sempozyumu, Tiirkiye, 12 - 15 Ekim 2011, ss.92-101

Yapisal Kirilmalar Altinda Oynaklik Ongdriimlemesi: istanbul Menkul Kiymetler Borsasi Finansal
Sektor Endeksleri Ornegi

CAGLIE. ¢, EVRIM MANDACI P.

16. FINANS SEMPOZYUMU, Tiirkiye, 10 - 13 Ekim 2012

Impact of Oil Price and Exchange Rate on Economic Output Level: Evidence from Turkey

TASKIN YESILOVA F. D., CAGLI E. C.

1st International Symposium on Accounting and Finance, Gaziantep, Tiirkiye, 31 Mayis - 02 Haziran 2012
The Linkages Between the U.S. Crude Oil Prices and the Sub-Sector Indices of Istanbul Stock
Exchange: Evidence from the VARFIMA Model

CAGLI E. G, TASKIN YESILOVA F. D., EVRIM MANDACI P.

1.International Symposium on Accounting and Finance, Gaziantep, Tiirkiye, 31 Mayis - 02 Haziran 2012

The Impact of Oil Price Shocks on the Volatility of Turkish Stock Market

TASKIN YESILOVA F. D., HALAG U, CAGLIE. C.

EuroConference 2011:Crises and Recovery in EmergingMarkets, Izmir, Tiirkiye, 27 - 30 Haziran 2011, ss.157
imalat ve Kimya-Petrol-Plastik Sektdrlerinin Endeksleri Arasindaki fligki

OZTURK M. B., KURT GUMUS G., TASKIN YESILOVA F. D., CAGLI E. C.

14. Ulusal Finans Sempozyumu, Tiirkiye, 3 - 06 Kasim 2010, ss.337-346

Volatility Shifts and Persistence in Variance: Evidence from the Sector Indices of Istanbul Stock
Exchange

CAGLIE. ¢, EVRIM MANDACI P, KAHYAOGLU H.

The Society for the Study of Emerging Markets Euro Conference 2010, Mugla, Tiirkiye, 16 - 18 Temmuz 2010
The Turkish Stock Market Integration with Qil Prices: Co-integration analysis with two unknown
regime shifts

HALAC U, TASKIN YESILOVA F. D., CAGLI E. C.

9th International Conference of the Middle East Economic Association, istanbul, Tiirkiye, 24 - 26 Haziran 2010,
ss.27-28

Standartlara Elestirel Bakis: Standart mi1? Kaos mu?

BALSARI C., CAGLIE. C.

13. Tiirkiye Muhasebe Standartlar1 Sempozyumu, Kibris (Kktc), 18 - 22 Kasim 2009, ss.50-60

Diger Yayinlar

L

IL

Likidite Kosullari, Belirsizlik, Iklim Degisikligi Kaygilari ve Enerji Piyasalari
Cagli E. C.
Sunum, ss.1-30, 2024

Blokzincir Teknolojisi ve Kriptoparalar



CagliE. C.
Diger, ss.146-149, 2021

Desteklenen Projeler

Cagli E. C,, TUBITAK Projesi, Geng Yatirimcilarin Pay Piyasalarinda Aldig1 Yatirim Kararlarmin Finansal Okuryazarhk
Diizeyi ile iligkisinin incelenmesi: Dokuz Eyliil Universitesi Isletme Fakiiltesi Ornegi, 2024 - 2025

Korkmaz Orak E., Gokmen H., Durukan Sal M. B., Akgiil Durak¢ay F., Cagh E. C., Giindiiz $., Erasmus Projesi, Financial
Literacy for Accessible and Inclusive Vocational Education, 2022 - 2025

EVRIM MANDACI P., CAGLI E. G., Tedik Kocakaya B., KARA S., TASKIN YESILADA F. D,, Yiiksekogretim Kurumlar1 Destekli
Proje, Yesil ve Fosil Enerji Piyasalar1 Arasindaki Getiri ve Oynaklik Baglantiilig ve Politika Belirsizlikleri, 2022 - 2023
Evrim Mandaci P., Gagh E. C., Tagkin F. D., TUBITAK Projesi, Kripto Para Piyasalarinda Yatirimc1 Davranislarinin Analizi,
2021 -2023

Bilimsel Yayinlarda Hakemlikler

FINANCE RESEARCH LETTERS, SSCI Kapsamindaki Dergi, Nisan 2025

REVIEW OF FINANCIAL ECONOMICS, ESCI Kapsamindaki Dergi, Subat 2025

QUANTITATIVE FINANCE, SSCI Kapsamindaki Dergi, Subat 2025

RESOURCES POLICY, SSCI Kapsamindaki Dergi, Subat 2025

INTERNATIONAL REVIEW OF ECONOMICS & FINANCE, SSCI Kapsamindaki Dergi, Ocak 2025
BUSINESS STRATEGY AND THE ENVIRONMENT, SSCI Kapsamindaki Dergi, Ocak 2025

PLOS ONE, SCI-E Kapsamindaki Dergi, Ocak 2025

Dokuz Eyliil Universitesi Sosyal Bilimler Enstitiisii Dergisi, Hakemli Bilimsel Dergi, Ocak 2025
Ekonomi Politika ve Finans Aragtirmalari Dergisi, ESCI Kapsamindaki Dergi, Ocak 2025
REGIONAL STUDIES IN MARINE SCIENCE, SCI-E Kapsamindaki Dergi, Ocak 2025

JOURNAL OF CHINESE ECONOMIC AND BUSINESS STUDIES, ESCI Kapsamindaki Dergi, Kasim 2024
INTERNATIONAL JOURNAL OF EMERGING MARKETS, SSCI Kapsamindaki Dergi, Kasim 2024
RESEARCH IN INTERNATIONAL BUSINESS AND FINANCE, SSCI Kapsamindaki Dergi, Ekim 2024
RESOURCES POLICY, SSCI Kapsamindaki Dergi, Ekim 2024

INTERNATIONAL REVIEW OF FINANCIAL ANALYSIS, SSCI Kapsamindaki Dergi, Agustos 2024
RESOURCES POLICY, SSCI Kapsamindaki Dergi, Agustos 2024

FINANCE RESEARCH LETTERS, SSCI Kapsamindaki Dergi, Temmuz 2024

FINANCE RESEARCH LETTERS, SSCI Kapsamindaki Dergi, Haziran 2024

FINANCE RESEARCH LETTERS, SSCI Kapsamindaki Dergi, Mayis 2024

RESOURCES POLICY, SSCI Kapsamindaki Dergi, Mayis 2024

HELIYON, SSCI Kapsamindaki Dergi, Mayis 2024

RESEARCH IN INTERNATIONAL BUSINESS AND FINANCE, SSCI Kapsamindaki Dergi, Mayis 2024
INTERNATIONAL REVIEW OF ECONOMICS & FINANCE, SSCI Kapsamindaki Dergi, Nisan 2024
ENERGY ECONOMICS, SSCI Kapsamindaki Dergi, Nisan 2024

APPLIED ENERGY, SCI-E Kapsamindaki Dergi, Mart 2024

FINANCE RESEARCH LETTERS, SSCI Kapsamindaki Dergi, Mart 2024

APPLIED ECONOMICS LETTERS, SSCI Kapsamindaki Dergi, Mart 2024

HELIYON, SSCI Kapsamindaki Dergi, Subat 2024

Sustainable Futures, Diger indekslerce Taranan Dergi, Subat 2024

FINANCE RESEARCH LETTERS, SSCI Kapsamindaki Dergi, Subat 2024

FINANCE RESEARCH LETTERS, SSCI Kapsamindaki Dergi, Aralik 2023

FINANCE RESEARCH LETTERS, SSCI Kapsamindaki Dergi, Aralik 2023

PLOS ONE, SCI Kapsamindaki Dergi, Kasim 2023



ENERGY ECONOMICS, SSCI Kapsamindaki Dergi, Kasim 2023

FINANCE RESEARCH LETTERS, SSCI Kapsamindaki Dergi, Kasim 2023

FINANCE RESEARCH LETTERS, SSCI Kapsamindaki Dergi, Kasim 2023

FINANCE RESEARCH LETTERS, SSCI Kapsamindaki Dergi, Kasim 2023

EGE ACADEMIC REVIEW, ESCI Kapsamindaki Dergi, Kasim 2023

INTERNATIONAL REVIEW OF ECONOMICS & FINANCE, SSCI Kapsamindaki Dergi, Ekim 2023
FINANCE RESEARCH LETTERS, SSCI Kapsamindaki Dergi, Eylil 2023

Dokuz Eyliil Universitesi isletme Fakiiltesi Dergisi, Hakemli Bilimsel Dergi, Temmuz 2023
FINANCE RESEARCH LETTERS, SSCI Kapsamindaki Dergi, Temmuz 2023

ENERGY ECONOMICS, SSCI Kapsamindaki Dergi, Temmuz 2023

EGE ACADEMIC REVIEW, ESCI Kapsamindaki Dergi, Haziran 2023

FINANCE RESEARCH LETTERS, SSCI Kapsamindaki Dergi, Mayis 2023

RESOURCES POLICY, SSCI Kapsamindaki Dergi, Mayis 2023

RESOURCES POLICY, SSCI Kapsamindaki Dergi, Nisan 2023

RESOURCES POLICY, SSCI Kapsamindaki Dergi, Nisan 2023

ENERGY ECONOMICS, SSCI Kapsamindaki Dergi, Mart 2023

ENERGY ECONOMICS, SSCI Kapsamindaki Dergi, Subat 2023

Financial Innovation, SSCI Kapsamindaki Dergi, Aralik 2022

RESEARCH IN INTERNATIONAL BUSINESS AND FINANCE, SSCI Kapsamindaki Dergi, Aralik 2022
NORTH AMERICAN JOURNAL OF ECONOMICS & FINANCE, SSCI Kapsamindaki Dergi, Aralik 2022
RESOURCES POLICY, SSCI Kapsamindaki Dergi, Kasim 2022

RESOURCES POLICY, SSCI Kapsamindaki Dergi, Ekim 2022

HELIYON, SCI Kapsamindaki Dergi, Eyliil 2022

RESOURCES POLICY, SSCI Kapsamindaki Dergi, Agustos 2022

APPLIED ECONOMICS, SSCI Kapsamindaki Dergi, Agustos 2022

RESOURCES POLICY, SSCI Kapsamindaki Dergi, Temmuz 2022

GLOBAL BUSINESS AND ECONOMICS REVIEW, Diger indekslerce Taranan Dergi, Haziran 2022
RESOURCES POLICY, SSCI Kapsamindaki Dergi, Mayis 2022

RESOURCES POLICY, SSCI Kapsamindaki Dergi, Nisan 2022

MANAGERIAL FINANCE, ESCI Kapsamindaki Dergi, Nisan 2022

ENERGY & ENVIRONMENT, SSCI Kapsamindaki Dergi, Aralik 2021

RESOURCES POLICY, SSCI Kapsamindaki Dergi, Aralik 2021

Ekonomi Politika ve Finans Aragtirmalari Dergisi, Hakemli Bilimsel Dergi, Aralik 2021
RESOURCES POLICY, SSCI Kapsamindaki Dergi, Aralik 2021

RESOURCES POLICY, SSCI Kapsamindaki Dergi, Aralik 2021

RESOURCES POLICY, SSCI Kapsamindaki Dergi, Kasim 2021

RESOURCES POLICY, SSCI Kapsamindaki Dergi, Kasim 2021

Kent akademisi (Online), Hakemli Bilimsel Dergi, Kasim 2021

Muhasebe Bilim Diinyasi Dergisi, Hakemli Bilimsel Dergi, Eylil 2021

INTERNATIONAL JOURNAL OF FINANCE & ECONOMICS, SSCI Kapsamindaki Dergi, Eyliil 2021
FINANCE RESEARCH LETTERS, SSCI Kapsamindaki Dergi, Agustos 2021

FINANCE RESEARCH LETTERS, SSCI Kapsamindaki Dergi, Temmuz 2021

Muhasebe Bilim Diinyasi Dergisi, Hakemli Bilimsel Dergi, Temmuz 2021

Journal of Yasar University, Hakemli Bilimsel Dergi, Nisan 2021

Journal of Yasar University, Hakemli Bilimsel Dergi, Mart 2021

Dokuz Eyliil Universitesi Isletme Fakiiltesi Dergisi, Hakemli Bilimsel Dergi, Subat 2021
RESEARCH IN INTERNATIONAL BUSINESS AND FINANCE, SSCI Kapsamindaki Dergi, Ocak 2021
RESEARCH IN INTERNATIONAL BUSINESS AND FINANCE, SSCI Kapsamindaki Dergi, Ocak 2021
Pamukkale Universitesi Sosyal Bilimler Enstitiisii Dergisi, Hakemli Bilimsel Dergi, Ocak 2021
Pamukkale Universitesi Sosyal Bilimler Enstitiisii Dergisi, Hakemli Bilimsel Dergi, Ocak 2021

Journal of Islamic Accounting and Business Research, ESCI Kapsamindaki Dergi, Aralik 2020



Journal of Yasar University, Hakemli Bilimsel Dergi, Aralik 2020

FINANCE RESEARCH LETTERS, SSCI Kapsamindaki Dergi, Subat 2020

INTERNATIONAL JOURNAL OF CLIMATE CHANGE STRATEGIES AND MANAGEMENT, SSCI Kapsamindaki Dergi, Ocak
2020

INTERNATIONAL JOURNAL OF CLIMATE CHANGE STRATEGIES AND MANAGEMENT, SCI Kapsamindaki Dergi, Ocak 2020
PLOS ONE, SCI Kapsamindaki Dergi, Ocak 2020

INTERNATIONAL JOURNAL OF CLIMATE CHANGE STRATEGIES AND MANAGEMENT, SSCI Kapsamindaki Dergi, Ocak
2020

PLOS ONE, SCI Kapsamindaki Dergi, Ocak 2020

INTERNATIONAL JOURNAL OF CLIMATE CHANGE STRATEGIES AND MANAGEMENT, SCI Kapsamindaki Dergi, Aralik
2019

INTERNATIONAL JOURNAL OF CLIMATE CHANGE STRATEGIES AND MANAGEMENT, SCI Kapsamindaki Dergi, Aralik
2019

Dokuz Eyliil Universitesi Isletme Fakiiltesi Dergisi, Hakemli Bilimsel Dergi, Aralik 2019

Business and Economics Research Journal, Hakemli Bilimsel Dergi, Haziran 2019

RESEARCH IN INTERNATIONAL BUSINESS AND FINANCE, SSCI Kapsamindaki Dergi, Ocak 2019

PANOECONOMICUS, SSCI Kapsamindaki Dergi, Ocak 2019

BDDK Bankacilik ve Finansal Piyasalar Dergisi, Hakemli Bilimsel Dergi, Aralik 2018

RESEARCH IN INTERNATIONAL BUSINESS AND FINANCE, SSCI Kapsamindaki Dergi, Aralik 2018

ACADEMY OF ACCOUNTING AND FINANCIAL STUDIES JOURNAL, Diger indekslerce Taranan Dergi, Ocak 2018
ACADEMY OF ACCOUNTING AND FINANCIAL STUDIES JOURNAL, Diger indekslerce Taranan Dergi, Aralik 2017
Dokuz Eyliil Universitesi isletme Fakiiltesi Dergisi, Hakemli Bilimsel Dergi, Aralik 2017

Dokuz Eyliil Universitesi isletme Fakiiltesi Dergisi, Hakemli Bilimsel Dergi, Kasim 2017

Bilimsel Projelerde Hakemlikler

TUBITAK Projesi, 2209-A - Universite Ogrencileri Arastirma Projeleri Destekleme Programi, Mart 2025

TUBITAK Projesi, 1002 - Hizh Destek Programi, Subat 2025

TUBITAK Projesi, 2209-A - Universite Ogrencileri Arastirma Projeleri Destekleme Programi, Subat 2025
TUBITAK Projesi, 2209-A - Universite Ogrencileri Arastirma Projeleri Destekleme Programi, Subat 2025
TUBITAK Projesi, 2209-A - Universite Ogrencileri Arastirma Projeleri Destekleme Programi, Subat 2025
TUBITAK Projesi, 2209-A - Universite Ogrencileri Arastirma Projeleri Destekleme Programi, Subat 2025
TUBITAK Projesi, 2209-A - Universite Ogrencileri Arastirma Projeleri Destekleme Programi, Subat 2025
TUBITAK Projesi, 2209-A - Universite Ogrencileri Arastirma Projeleri Destekleme Programi, Subat 2025
TUBITAK Projesi, 2209-A - Universite Ogrencileri Arastirma Projeleri Destekleme Programi, Subat 2025
TUBITAK Projesi, 2209-A - Universite Ogrencileri Arastirma Projeleri Destekleme Programi, Subat 2025
TUBITAK Projesi, 2209-A - Universite Ogrencileri Arastirma Projeleri Destekleme Programi, Subat 2025
TUBITAK Projesi, 2209-A - Universite Ogrencileri Arastirma Projeleri Destekleme Programi, Subat 2025
TUBITAK Projesi, 2209-A - Universite Ogrencileri Arastirma Projeleri Destekleme Programi, Subat 2025
TUBITAK Projesi, 1002 - Hizh Destek Programi, Kasim 2022

TUBITAK Projesi, 2209-A - Universite Ogrencileri Arastirma Projeleri Destekleme Programy, Eyliil 2021

Metrikler

Yayin: 69

Atif (WoS): 341

Atif (Scopus): 411
H-Indeks (WoS): 10
H-Indeks (Scopus): 11



Burslar

2219 - Yurt Dis1 Doktora Sonrasi Arastirma Burs Programi, TUBITAK, 2015 - 2016



	Doç. Dr. EFE ÇAĞLAR ÇAĞLI
	Kişisel Bilgiler
	Eğitim Bilgileri
	Biyografi
	Yabancı Diller
	Yaptığı Tezler
	Araştırma Alanları
	Akademik Unvanlar / Görevler
	Akademik İdari Deneyim
	Verdiği Dersler
	Yönetilen Tezler
	Tezsiz Lisansüstü Danışmanlıkları
	Jüri Üyelikleri
	SCI, SSCI ve AHCI İndekslerine Giren Dergilerde Yayınlanan Makaleler
	Diğer Dergilerde Yayınlanan Makaleler
	Kitaplar
	Hakemli Bilimsel Toplantılarda Yayımlanmış Bildiriler
	Diğer Yayınlar
	Desteklenen Projeler
	Bilimsel Yayınlarda Hakemlikler
	Bilimsel Projelerde Hakemlikler
	Metrikler
	Burslar

