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ONSOZ

ODTU’de Uygulamali Matematik Enstitiisti kurulmasiatdmatik Boliminin 1999 yili gh
degerlendirmesi sonucu ortaya cikgmr. Fen Edebiyat Fakultesi Dekafihca Matematik
Ogretim Uyelerinden okturulan bir komisyonun yak$gk 2 yil stiren ¢cadimalari sonucunda,
Kriptografi, Bilimsel Hesaplama, Finansal Matematik Finansal Matematik Hayat Sigortasi
Opsiyonu anabilim dallarindan gan Uygulamali Matematik Enstitisi’nin kurulmasi
Universite Senatosuna Oneriktii. Orta Dgu Teknik Universitesinde Uygulamali
Matematik Enstitist kurulmasi; Milliggim Bakanlgi'nin 8/5/2002 tarihli ve 12293, 12296
sayili yazilari, 28/3/1983 tarihli ve 2809 sayinkinun dgisik ek 30’'uncu maddesine gore,
Bakanlar Kurulu'nca 16/5/2002 tarihinde karatlalmistir ve bu karar 21 Haziran 2002
tarihinde resmi gazetede yayinlagti

Uygulamali Matematik Enstitiisti Misyonunui;

l. Orta Dggu Teknik Universitesi'nin agdirma potansiyeli ve tlkemizin ihtiyaclari
g6z 6nune alinarak, disiplinler arasi matematikibaazstirma/uygulama alanlari
belirlemek ve bu cercevede lisansistigitien programlarini geftirmek.
Universitemizde yapilmakta olan matematgkrhkl arastirmalari koordine ederek
Enstiti buinyesinde disiplinler-arasi bir gaia ortami olgturmak, bu alanlarda
aragtirmaya yonelik konferanslar/yaz okullari diizenl&mwe uluslararasisbirli gi
olanaklarini argtirmak/hayata gecirmek.

Il. Matematgin; dogayi, teknolojik ve ekonomik surecleri daha iyi ank yolunda
bilim adamlarinin ortak dili olddundan hareketle, lisans/lisansustgiitisnde ve
arsgtirmalarda matematik kullaniminin hem nicelik hera ditelik agisindan
arttinlmasi yolunda calmalarda bulunmak, bu cercevede yeni, uygulanabilir
matematik konularinda agamacilari bilgilendirmek ve bu amaca yodnelik yayi
yapmak.

[l Uygulamali matematik alaninda ODTU-Sanayi/Kamu kuglar! isbirli gini, gerek
proje ve urin gejtirerek gerekse kisa sureligism/arastirma toplantilar
duzenleyerek hayata gecirmek

olarak belirlemgtir.

Bu rapor Uygulamali Matematik Enstitisi’'nin misygaicevesinde 01.01.2006-31.12.2006 tarihleri
arasindaki faaliyetleri icermektedir.
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OZET BILGILER

Enstitiiniin 2006 yili faaliyetlerinde 5 UME, 30 ODT¢J, 13 ODTU dsi baglantili ¢gretim
tyesi katkida bulunngtardir.

DOSAP programinda Giresun Universitesi'nden Ilgiretim tiyesi aramiza katilgtir.
Enstitimizde toplam 14 atama gorevlisi goreve devam etmekte olup, bunlar@i
Ogretim Uyesi Yetitirme Programi (OYP) ve biri de 35. madde kapsasaund Bir
asistanimiz ise Amerika Bigik Devletleri Florida State Universitesinde YOK dsiusu
olarak bulunmaktadir.

Enstitimuzde toplam 13%enci eitimini strdirmektedir. Bilimsel Hesaplama'da 13kgék
lisans ve 8 doktora, Finansal Matematik’de 44 ylkgans ve 15 doktora, Kriptografi'de 26
yuksek lisans ve 33 doktorgréncisi bulunmaktadir.

Enstitimiz anabilim dallarinin 10 anama grubu bulunmaktadir.

Enstiti bglantisi belirtiimi olarak 14 yurtda 4 yurtici yayin, 6 yurtdi 24 yurtici teblg, 26
yurtdisi ve 15 yurtici sunum yapilrgtir.

Enstitimuz tarafindan duzenlenen bilimsel toplartil

- “II. Ulusal Kriptoloji Sempozyumu” (ODTU)

- “First Conferans of Advanced Mathematical MethaatsHinance (AMAMEF)” (Antalya)

- “Workshop on Advances in Continuous Optimizatiolte{and)

- "EURO Summer Institute, "Optimization Challenge<imgineering” (Germany)

- “Turkish-German Summer Academy in Advanced EngimgérKusadasi)

- “Workshop on Networks in Computational Biology” (JD)

Yiriticiligiinu enstitimizin yapagaTelekomiinikasyon Kurumu ile ODTU arasinda bir
protokol imzalanmytir.

Enstitimiz @retim Uyeleri tarafindan yuratuc@ia yapilan 10, agiirmaci olarak katildiklar
ise 5 proje bulunmaktadir.

Bu donemde iki Aselsan ve bir TUBAK-Kamu (Telekomiinikasyon Kurumu) projesi
baslatiimistir.

Daha o6nce U¢ yil olarak onaylarsmolan DPT projesi 250.000-YTL'lik ek butceyle birly
daha uzatilngtir.

Universitemizin kurulgunun 50. yili kapsaminda;

- Tilburg Universitesi @retim tiyelerinden Prof. Dr. Stef Tijss, “Cooperati@ame Theory”
baslikli bir dizi seminer vermtir.

- The University of British Colombia getim Uyelerinden Prof. Dr. James B. Carrell ve
Universiteit Utrecht gretim tyelerinden Prof. Dr. Tonny A. Springer “Gestny and Flag
Varieties” balikl bir dizi seminer vermlerdir.

- “Sifrelerin Matematgi Kriptografi” isimli bir kitap yazilmstir.

Kirikkale Universitesi gretim uyelerinden Y. Dog. Dr. Fatih Tank, Hayat @igsi
Opsiyonunda yari zamanli olarak gorevlendirglini

University of lllinois at Urabana-Champaiggirétim tyelerinden Prof. Dr. Hayri Onal, 7. yil
izni cercevesinde enstitimize gelerek bir ders igirm

Brown Universitesinden Dr. Ali Devin Sezer, yarnmnl olarak bir ders verstir.
Enstitimize yurtdindan 16 misafir gretim Oyesi gelmi, 5 @&retim elemani/ardirma
gorevlisi de enstitimuiz tarafindan desteklenerekgmwinda géreviendirilnitir.

Matematik BolumU’'nin  dizenlemi oldugu Arf  Konferansi ve bu konferansin
konwmacilarindan Prof. Dr. Jean-Pierre Serre enstitifitalan desteklenstir.

Enstitt Madur Yardimcimiz Dog. Dr. Tanil Ergeng énelmustur.

Madidr Yardimcilgl gorevilerine Y. Dog. Dr.sll Erol ve Y. Dog¢. Dr. Yusuf Uluda
atanmglardir.

Kriptoloji Laboratuar binasi gaati bitirilmis ve kullaniimaya bdanmstir.



ENSTITUNUN PROGRAMLARI

Bilimsel Hesaplama Finansal Matematik Kriptografi
Tezli YUksek Lisans Tezli YUksek Lisans Tezli YUksek Lisans
Doktora Tezsiz Yuksek Lisans Tezsiz Yuksek Lisans
Doktora Doktora

Finansal Matematik Hayat Sigortasi Opsiyonu
Tezsiz Yuksek Lisans

INSAN KAYNAKLARI

Ogretim Elemanlari DOSAP Arastirma Gorevlileri
Prof. Dr. Hayri Korezliglu Y. Dog. Dr. Pakize Taylan Sedat Akleylek (OYP, Samsun)
Prof. Dr. Gerhard- Wilhelm Weber (Dicle Universitesi) Zeynep Sirma Alparslan (OYP, Isparta)
Y. Dog. Dr. Hakan Oktem Y. Dog. Dr. Nedim Dikmen Derya Altintan (OYP, Konya)
Y. Dog. Dr. Emrah Cakcak (Giresun Universitesi) Dervis Bayazit (YOK Bursu ile yurtdinda)
Dr. Omur Wur Canan Cimen

Zehra Eki

Ritaismailova (OYP, Kirgizistan)
Aysegiiliscanglu (OYP, Konya)
Turgut Hanoymak (OYP, Van)
Baris Biilent Kirlar (OYP, Isparta)
Siireyya Ozgir

Zilfukar Saygi

Oktay Suricu*

Mesut Tatan (OYP, Van)*
Nurbek Baryk Ulu (OYP, Kirgizistan)
Cekdar Vakifahmetgu*

Enes Yilmaz (35. madde)

Yeliz Yolcu*

*2006 yili icinde arstirma gorevlilginden ayrilmglardir.



BAGLANTILI © GRETIM UYELER i

ORTA DOGU TEKNIK UNiVERSITESI

Marat U. Akhmet
Ersan Akyildiz
Muhammed Dabbagh
Ali Do ganaksoy
Bilent Karas6zen
Ferruh Ozbudak
Munevver Tezer
Muhiddin Uguz

Matematik Bolumu

Elektrik-Elektronik
Muhendisligi Bolumi

Yesim Seringaoslu Dogrusoz
F. Riyal Ergal

Nevzat G. Genger

Kemal Leblebiciglu

Osman Sevaigu

Mete Severcan

Melek Yucel

isletme Bélumi  Nuray Giiner

Adil Oran

Seza Danpglu Rhoades
iktisat Bolimi Isil Erol
Esma Gaygisiz

UNIVERSITELER

ANKARA UNiv.
istatistik Boliimii  Omer Gebizliglu
ATILIM UN 1v.

Matematik Bélumu  Tanil Ergeng

HACETTEPE UNiV.
Istatistik Bolumi  Gul Ergiin

ALBERT-LUDWIGS
UNIVERSITY FREIBURG
Department of Economics Sevtap Selcuk Kestel

iZM iR YUKSEK TEKNOLOJ i
ENSTITUSU

Matematik Bolimi  Ali ihsan Neslitiirk

Biyoloji Bolumu

Gida Mih.BlI.
Kimya Bolumu
Kimya Muh. BI.

Beden Egitimi ve Spor BI.

Enformatik Enstitlist

istatistik Bolimii

Makine Mih. BI.

KOC UNiV.
Mihendislik Fakiltesi

KIRIKKALE UN 1iV.
istatistik Bolimii

TRAKYA UN iV.
iktisat Bolumii

KURUMLAR
TCMB

TUBITAK-UEKAE

DIGER

IDARI PERSONEL

Sekreter Nejla Erdgdu

Rukiye Ekinci
Memur M. Kemal Yagar
TUBITAK-KAMU Proje Elemani  Burgin Ak

idari Amir

Gorevli

Meryem Bekliglu
Semra Kocabiyik
Inci Togan

Zumrit Begiim Ogel
Ali Gokmen
Yusuf Uludg

Feza Korkusuz

Erkan Mumcuglu

Inci Batmaz

Haluk Aksel

Metin Turkay
Fatih Tank

Kasirga Yildirak

C.Cakun Kugikdzmen
Orhun Kara

Azize Hayfavi
A.Devin Sezer
Hayri Onall

Saffet Aykin

Muharrem Kayabel
Serkan Demir6z



PROTOKOLLER

Universitat Kaiserslautern and Middle East Technical
University Instute of Applied Mathematics

- The Institute of Mathematics “Siroion Stoiow” of the
Romainan, Academy (IMAR)-Romania

- The Institute of Mathematical Statistics and Appled
Mathematics “Gheorghe Mihoc-Caius lacob (ISMMA)-
Romania

- The Institute of Applied Mathematics and of the
Middle East Technical University (IAM-METU)

University of the Aegean, Greece (Department of
Statistics and Actuarial Science), Middle East Techoal
University (Institute of Applied Mathematics)

General Memorandum of Agreement on Cooperation
Between Institute of Mathematics of The Polish
Academy of Sciences and The Institute of Applied
Mathematics and Department Mathematics and Middle
East Technical University

Turkish-French University and Scientific Cooperation
Projects, Laboratoire de Mathématiques et Applicatims

Université de La Rochelle and Institute of Applied
Mathematics, Middle East Technical University, Ankara

Telekomiinikasyon Kurumu- ODTU

Cooperation in the Field of Financial and Insurance
Mathematics

Cooperation in the fields of Financial Mathematisd
Cryptography

Cooperation in the fields of Financial Mathematics,
Actuarial Sciences and Establishment of a Joint
Doctoral Program

Memorandum on Extending and Strengthening Links
Beetween Polish Academy of Sciences and the
Department of Mathematics and Institute of Applied
Mathematics

Exchange of know-how in Financial Mathematics,
Development of common teaching and research
programs, Joint participation to European research
projects.

Bilgi ve Iletisim Teknolojileri Konularinda Eitim,
Arastirma, Gelgtirme Calsmalari ve Uygulamalarinda
Isbirligi Yapilmasi

OGRENCI BILGILERIi

SIAM-IAM ODTU O GRENCIi TOPLULU GU

SIAM (Society of Industrial and Applied Mathemadi¢dM (ODTU) Ogrenci Toplulgu; Uygulamali
Matematik Enstitisi'nun ¢ainalari sonucu Amerika ve Kanadsgidda kurulan ilk SIAM @renci
grubudur. Grubun amaglari, SIAM'I ve SIAM'In fa&lilerini Universite’de ve Tirkiye’de tanitmaktir.
Bu topluluk tarafindan 2006 yili icinde Mathawaremné/onth etkinlikleri ¢cercevesinde 27-28 Nisan
2006 tarihleri arasinda “Internet Security and @ugpaphy” konulu seminerler diizenlertini.

Grup hakkinda ayrintili bilgiyeww.siam.metu.edu.@dresinden ukglabilinir.

Enstitimizin Toplam Ogrenci Sayist:

139

2006 yilinda Kayit Yaptiran Ogrenci Sayist:

48

2006 Yilinda Mezun Olan (grenci Sayisi*:

21

*  Bu @grencilerin listesEk 4'de verilmistir.



Enstitumiiz Ogrencilerinin Programlara gére Dagilimi

Anabilim Dali Yuksek Lisans Doktora Bilimsel ingilizce
Hazirlik Hazirlik
Bilimsel Hesaplam#21) 13 8 - -
Finansal Matematik50) 34 12 3 1
Finansal Matematik9) 9 - - -
Hayat Sigortasi Opsiyonu
Kriptografi (59) 26 31 2 -
Toplam:(139) 82 51 5 1

2006 yilinda Kayit Yaptiran Ogrencilerin B.S. Derecelerini Aldiklari

Bolumlere Gore Dagsilimlari*

MATH | STAT

CENG

ECON

EE CE

CHE

ME

PHY

[92)

28 5

5

3

2 1

1

UME Derslerini Alan O grencilerin Boltimlere Gore Dagilimi**

Dénem — ol 2 | w!| w w| un -
W Tl wl 2 wlw| 2| E o T El S| = 2 E|lz| 0 <
S | N 0 T w o) %) Z w — < O =
S[88) Y| 5|58 |88 T % 6| & & T8 88 0
2005200611115, 7 | 7 | 2| 2| 2| 2| 2| 2| 1| 4 4 1 19
2006-20071 1 535| 17 | g | 3| 3| 2 4| 1] 1/ 5 6 5§ 3 3 1 1L 1 3
Dénemsel Derdstatistikleri:
Verilen Ders Sayisi| Toplam @renci Sayisi Ders Baina Verilen Not

Sayisi

2005-2006 II.D6nem 16 182 11

2006-2007 I.D6nem 24 302 13

*Bolim isimlerinde ODTU Katalogunda ki kisaltmaleullaniimistir.

** Enstitimizde 2005-2006 1l ve 2006-2007 |. Donede verilen derslerin listefk 6’da verilmektedir.
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Ogrenci Basari Durumlari

2005-2006 11.D6nem 2006-2007 1.D6nem
ilisigi . ilisigi .

Basarili | Basarisiz| Kesilen| Izinli Basarili | Basarisiz| Kesilen| 1zinli
Kriptografi (Bil.Haz.) - - - - 2 - - -
Kriptografi (M.Sc.) 13 3 3 1 16 7 2 1
Kriptografi (Ph.D.) 22 5 - - 23 4 - 4
Bilimsel Hesaplama (M.Sc.) 9 - 2 2 10 2 - 1
Bilimsel Hesaplama (Ph.D.) 5 - 1 - 8 - - -
Finansal Matematik (Bil. Haz.) 1 2 3 - - 2 1 -
Finansal Matematik (ing. Haz.) . - - . 1 - . R
Finansal Matematik (M.Sc.) 18 3 3 5 23 8 1 2
Finansal Matematik (Ph.D.) 6 2 1 ) 8 1 ) 3
Hayat Sigortasi (Bil. Haz.) - - - - 1 - - -
Hayat Sigortasi (M.Sc.) 8 - 4 - 6 2 - -
TOPLAM 82 15 17 8 98 26 4 11

OYP Ogrencileri Basari Durumlari
Bilimsel Hesaplama Finansal Matematik Kriptografi

Universitesi YL Doktora| LSD | YL Doktora| LSD| YL Doktorg LSD Barili Basarisi: | Mezun
Selguk Universitesi KONYA | - 1 1 - 2
Stleyman Demirel i 1 i 1 )
Universitesi ISPARTA
Yizunci Yil Universitesi VAN 1 - - 1 1 1
Ondokuz Mayis Universitesi | ] 1 ] ] 1
SAMSUN
Kirgiz Milli Universitesi - - 1 - - 1
Kirgiz Turkiye Manas
Universitesi i i ! i !




ARASTIRMA FAAL IYETLERI

YAYINLAR/TEBL IGLER*

Yurtdisl Yayin Yurtdis! Teblig Yurtdisi Sunum

14 6 26

YURTDI SI YAYINLAR

S. Ling, C. Xing, F. Ozbudak “An Explicit Class of Codes with Good Parametarsl Their
Duals” , Discrete Applied Mathematics, Vol. 154,.K0 pp. 346-356, 2006.

F. Ozbudak, Z. Sayg) “Some constructions of systematic authenticatiodes using galois
rings” Designs, Codes and Cryptography, vol 41, 3yqp. 343-357, 2006.

V.G. Tsybulin, B. Karastzen, T. Ergeng, “Selection of steady states in planar Darcy
convection”, Physics Letters A, 356, 189-194, 2006.

T. Ergeng, B. KarasOzen“Poisson integrators for Volterra lattice equasg Applied Numerical
Mathematics, 56, 879-887, 2006.

M.Tezer-Sezgin, S.Han Aydin “Solution of magnetohydrodynamic flow problemsngsthe
boundary element method”, Engin. Analy. with Bourydalements, 30, 411-418, 2006.

O. Ugur, M. U. Akhmet, “The Sturm-Liouville operator on the space of flimies with
discontinuity conditions”, Comput. Math. Appl., 519. 6-7,889-896, 2006.

O. Ugur, M. U. Akhmet, “Boundary value problems for higher order lingapulsive differential
equatins”, J. Math. Anal. Appl., 319, no. 1, 13%,13006.

Akhmet M.U., M. Turan, “The differential equations on time scales thitougpulsive
differential equations”, Nonlinear Analysis, 654332060, 2006.

Akhmet M.U., Beklioglu M., Ergenc T., Tkachenko V., “On impulsive ratio-dependent
predator-prey system with duffusion”, Nonlinear Arsés: Real World Applications, 7, 1255-
1267, 2006.

Akhmet M.U., Kirane M., Tleubergenova M.A., Weber G.W., “Control and optimal response
problems for quasi-linear impulsive integro-diffieti@l equations”, European Journal of
Operational Research, 169, 1128-1147, 2006.

M.U. Akhmet, “On the integral manifolds of the differentialusdions with piecewise constant
argument of generalized type”, Proceedings of @enference on Differential and Difference
Equations at the Florida Instituite of Technolotelbourne, Florida, Editors: R.P. Agarval and
K. Perera, Hindawi Publishing Corporation, 11-2006.

M.U. Akhmet, D. Arugaslan, M. Beklioglu, “Impulsive control of the population dynamics”,
Proceedings of the Conference on Differential Bifterence Equations at the Florida Instituite
of Technology, Melbourne, Florida, Editors: R.P.afpl and K. Perera, Hindawi Publishing
Corporation, 21-30, 2006.

G.-W. Weber, A. Tezel,“New views: Generalized semi-infinite optimizatioof genetic
networks, TOP”, the Operational Research journaBBIO (Spanish Statistics and Operations
Research Society), 14, 1, 48-55, June 2006.

J. Gebert, M. Latsch, S.W. Pickl, G.-W. Weber, R. Winschiers, An algorithm to analyze
stability of gene-expression pattern, to appearspecial issue Discrete Mathematics and Data
Mining Il of Discrete Applied Mathematics 154,guesiitors: M. Anthony, E.Boros, P.L. Hammer
and A. Kogan, 1140-1156, 2006.

* Tim argtirma faaliyetlerinde sadece UME ghantilarini belirtmg 6gretim Gyelerimizin faaliyetleri dikkate
alinmstir.
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YURTDI S| TEBL iGLER

S. B. G. Dundar, F. Golglu, A. Doganaksoy, Z. Saygl “A method of constructing highly
nonlinear balanced Boolean functions, BFCA'06, dsan Functions Cryptography and
Applications”, Rouen, Fransa, 13-15 Mart 2006.

A. Doganaksoy, S. Sgdicoglu, Z. Saygi, M. Wuz, “A note on linearity and homomorphicity”,
BFCA’'06, “Boolean Functions Cryptography and Apptions”, Rouen, Fransa, 13-15 Mart
2006.

F. Gologlu, M. D. Ylcel, “Necessary conditions on balanced Boolean funstiwith maximum
nonlinearity“, BFCA'06, “Boolean Functions Cryptaghy and Applications”, Rouen, Fransa,
13-15 Mart 2006.

M. Sénmez Turan, A. D@anaksoy, C. Calik "Statistical Analysis of Synchronous Stream
Ciphers", SASCO06 Stream Ciphers Revisited, LeuBetgium 2006.

S. Altay, C. C. Kucukoézmen Efficient Market Hypothesis and Identification ofnear and Non-
linear Dependence in Stock Market Returns, Papesgmted at the 13th Annual Conference of the
Multinational Finance Society, 25-27 June 2006,nBdirgh, UK, Organized by University of
Edinburgh, U.K. and Rutgers University, U.S.A..

C. C. Kugukdzmen, A. Yuksel,(2006). A Macro-econometric Credit Risk Model fStress
Testing the Turkish Credit Portfolio, Paper presdnat the 13th Annual Conference of the
Multinational Finance Society, 25-27 June 2006,nBdirgh, UK, Organized by University of
Edinburgh, U.K. and Rutgers University, U.S.A..

YURTDI S| SUNUMLAR

B. Karastzen, A. Bagirov, M. Sezer“A derivative free discrete gradient method fonamooth
optimization”, 21st European Conference on Openati®esearch, 2-5 July, Iceland, 2006.

B. KarasOzen “Interpolatory Derivative Free Optimization Prebis”, The 5th Ballarat
Workshop on Global and Nonsmooth Optimization, Aali&, 28-30 November 2006.

U. Kaplan, M. Tirkay, B. Karastzen, L. T. Biegler, “Hybrid Systems Approach to Modeling
and Simulation of Metabolic Networks”, Networks@ompt. Biology, 10-12 September, 2006.

S. Han Aydin, Dual reciprocity BEM solution of Grad-Sahfranayuation for the distribution of
magnetic flux in nuclear fusion devices, IABEM 200®nference, Graz, Austria, July 10-12,
2006.

M. Tezer-Sezgin, C. BozkayaBEM solution of MHD duct flow in a rectangular auwith
conducting walls parallel to applied magnetic fildidlBEM 2006 Conference, Graz, Austria, July
10-12, 2006.

H. Oktem, Dynamic Information Handling in Continuous Timedean Network Model of Gene
Interactions. “International Conference of Hybrigls&ms and Applications”, La Fayette,
Louisiana, ABD, 22-26 Mayis 2006.

G. W. Weber, O. Ugur, “Generalized Semi-Infinite Optimization for Modagdj, Dynamics and
Prediction of Gene-Environment Networks”, 5th BeadlaWworkshop on Global and Non-Smooth
Optimization Theory, Methods and Applications, Badit, Victoria, Australia, November 28-30,
2006.

G. W .Weber, O. Ugur, A. Tezel , T. Ergenc“On Discrete-Continuous and Generalized Semi-
Infinite Optimization of Genetic Networks”, GO V,r&hs and Optimisation V, Leukerbad,
Switzerland, August 20-24, 2006.

G. W. Weber, O. Ugur, A. Tezel, T. Ergenc“On Discrete-Continuous and Generalized Semi-
Infinite Optimization of Genetic Networks, The 1Summer School “Achievements and
Applications of Contemporary Informatics, Matheroatand Physics', Kiev, Ukraine, August 6-
20, 2006.
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G.-W. Weber, A. Teze] On generalized semi-infinite optimization of geoeetworks, at: <]
EUROPT Workshop “Advances in Continuous OptimizatjdReykjavik, Iceland, June 30 - July
1, 2006.

G.-W. Weber, A dynamical, optimization and algorithmic approactanalyze gene- environment
networks, at: EURO XXI 2006, Reykjavik, Icelandjlyd2-5, 2006.

P. Taylan, G.-W. Weber New approaches to regression in financial mathiemay generalized
additive models (Conic Quadratic Programming) B[RO XXI 2006, Reykjavik, Iceland, July
2-5, 2006.

S. Oz@ur, G.-W. Weber, J. Shawe-Taylor Biological Data Mining by using SVM and Pattern
Analysis, at: EURO XXI 2006, Reykjavik, Iceland,lyl 2-5, 2006.

A. Gokmen, G.-W. Weber, D. DeTombe, I. G6kmenimproving Sustainable Living in Rural
Areas in Turkey, at: EURO XXI 2006, Reykjavik, laad, July 2-5, 2006.

B. Akteke-Oztiirk, G.-W. Weber, Semidefinite programming approach for supporttoec
clustering, at: EURO XXI 2006, Reykjavik, Icelandily 2-5, 2006.

R. Ak, G.-W. Weber, A new approach credit rating with Hidden Markowdé! about Turkish
economy, at: EURO XXI 2006, Reykjavik, Iceland,lyJ2+5, 2006.

M. Turkay, G.-W. Weber, Foundation Meeting of EURO WG "OR in ComputatioB&logy
and Bioinformatics", at: EURO XXI 2006, Reykjavikeland, July 2-5, 2006.

L. White, G.-W. Weber, M. Shutler, Foundation Meeting of EURO WG "OR for Developnient
at: EURO XXI 2006, Reykjavik, Iceland, July 2-5)J56.

A. Gokmen, |. Goékmen, G.-W. Weber, D. DeTombge Discussion Presentation: Improving
sustainable living in rural areas in Turkey, at: FEDJ XXI 2006, Reykjavik, Iceland, July 2-5,
2006.

G.-W. Weber, A. Kuba, O. Yaar, O. Ozgur, Discrete tomography: a joint contribution by
optimization theory, equivariance analysis and igttedl learning, at: 1st Summer School
“Achiements and Applications of Contemporay Infotite, Mathematics and Physics”, Kiev,
Ukraine, August 4-20, 2006.

G.-W. Weber, O. Usur, A. Tezel, T. Ergeng On generalized semi-infinite  optimization of
genetic networks, at: 1st Summer School “Achiemeasl Applications of Contemporay
Informatics, Mathematics and Physics”, Kiev, UkeiAugust 4-20, 2006.

S.Z. Alparslan, B. Karastzen, H. Kérezliglu, O. Ugur, G.-W. Weber, S.W. Pickl, On energy
management and sustainable development, at: 1sm8ufchool “Achiements and Applications
of Contemporay Informatics, Mathematics and PhysK®v, Ukraine, August 4-20, 2006.

M.U. Ahkmet, H. Oktem, G.-W. Weber, S.W. Pick|] An anticipatory extension of Malthusian
model, at: 1st Summer School “Achiements and Applns of Contemporay Informatics,
Mathematics and Physics”, Kiev, Ukraine, August04-2006.

G.-W. Weber, 6 years EUROPT - foundation EURO ORD - foundaB®RO CBBM, at: 1st
Summer School “Achiements and Applications of Comeray Informatics, Mathematics and
Physics”, Kiev, Ukraine, August 4-20, 2006.

G.-W. Weber, O. Wsur, A. Tezel, T. Ergeng,On Discrete-Continuous and Generalized Semi-
Infinite Optimization of Genetic Networks, GO V Méawy, Leukerbad, Switzerland, August 20-
24, 2006.

G.-W. Weber, O. Wsur, B. Akteke-Oztiirk, S.Z. Alparslan-Gok, S. Ozur, P. Taylan, A.
Tezel Generalized semi-infinite optimization for moawj dynamics and prediction of gene-
environment networks, at: 5th Ballarat Workshop @Global and Nonsmooth Optimization:
Theory, Methods and Applications Ballarat, Ausarallovember 28-30, 2006.

S. Altay, C. C. Kucukézmen Efficient Market Hypothesis and Identification oinkear and Non-
linear Dependence in Stock Market Returns, Papmsmemted at the 13th Annual Conference of the
Multinational Finance Society, Edinburgh, UK, Orgaad by University of Edinburgh, U.K. and
Rutgers University, U.S.A., 25-27 June 2006.

C. C. Kicukoézmen, A. Yuksel, A Macro-econometric Credit Risk Model for Stresssiing the
Turkish Credit Portfolio, Paper presented at théh 18nnual Conference of the Multinational
Finance Society, Edinburgh, UK, Organized by Umsitgr of Edinburgh, U.K. and Rutgers
University, U.S.A., 25-27 June 2006.
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YURTICI YAYINLAR

M. Tastan, O. Celik, G. W. Weber, B. Karasdzen, F. Korkusz, “Mathematical Modeling of
Proximal Femur Geometry and Bone Mineral Densifigint Dis Rel Surg, 17(3): 128-136, 2006.
C.C. Kugukdzmen, Basel-1l is an Opportunity, [in Turkish], Finansukip Web Site — Turkiye
Finans Yoneticileri Vakfi (Finance Managers TrusfTarkey), 21.08.2006.

C.C. Kuciukoézmen, Address a Basel-2, Block-3: Enhancing Market pitscé and Transparency
Through Disclosure, Finans Kulup Web Site — Turkiymans Yoneticileri Vakfi (Finance
Managers Trust of Turkey), 01.05.2006.

C.C. Kucukdzmen,Mathematics of Banking and Risk Measurement MqdeilsT urkish], Finans
Kulup Web Site — Turkiye Finans Yoneticileri VakfFinance Managers Trust of Turkey),
25.04.2006.

YURTICI TEBLIGLER:

A. Doganaksoy, C. Calik, F. Sulak, M. S6nmez Turan‘Rassal Gezinti Testi", IGSOBtatistik
Gunleri Sempozyumuintalya, 2006.

A. Doganaksoy, B. G. Dundar, F. GOlglu, Z. Saygi, F. Sulak, M. @uz, “A Survey on Bent
Functions and Normality”, 2. Ulusal Kriptoloji Sewmgyumu, pp. 19-26, 2006.

I. Sertkaya, A. Dganaksoy, “On Nonlinearity Preserving Bijective Transfornaeis”, 2. Ulusal
Kriptoloji Sempozyumu, pp. 27-36, 2006.

M. Cenk, F. Ozbudak, “Isomorphism Classes of Elliptic Curves Over FeniFields of
Characteristic 3", 2. Ulusal Kriptoloji Sempozyunpp. 62-69, 2006.

A. Doganaksoy, C. Calik F. Sulak, “Observations on Hellman's Cryptanalytic Time-Me&yno
Trade-off”, 2. Ulusal Kriptoloji Sempozyumu, pp.-88, 2006.

B. G. Dindar, S. Kalkan, K. Kaya, A. A. Selcuk “Threshold Paillier and Naccache-Stern
Cryptosystems Based on Asmuth-Bloom Secret SharihgUlusal Kriptoloji Sempozyumu, pp.
91- 100, 2006.

O. Cetinkaya, A. Dganaksoy, “A Practical Privacy Preserving E-Voting Protocolkibg
Dynamic Ballots”, 2. Ulusal Kriptoloji Sempozyumpp. 101-113, 2006.

E. Akyildiz, O. Yayla, “Scalar Multiplication on Elliptic Curves”, 2. Usal Kriptoloji
Sempozyumu, pp. 114-124, 2006.

A. Doganaksoy, E. Saygl “Quadratic Feedback Shift Registers GeneratingiMam Length
Sequences”, 2. Ulusal Kriptoloji Sempozyumu, ppl-145, 2006.

M. S. Turan, O. Kara, “Finding Linear Approximations for the Stream @Ggv Trivium”, 2.
Ulusal Kriptoloji Sempozyumu, pp. 146-153, 2006.

A. Doganaksoy, C. Calik, F. Sulak, M. S. Turan “New Randomness Tests Using Random
Walk”, 2. Ulusal Kriptoloji Sempozyumu, pp. 166-172006.

M. S. Turan, A. Doganaksoy, C. Calik “Detailed Statistical Analysis of Synchronouseain
Ciphers”, 2. Ulusal Kriptoloji Sempozyumu, pp. 1786, 2006.

Z. Saygl, S. Yail, "Bir TUBITAK Kamu Projesi: Acik Anahtar Altyapisi Konusundaastirma,
Gelistirme ve Uygulamalar”, 1. Ulusal Elektronitnza Sempozyumu, pp.35, 2006.

C. Calik, M. S6nmez Turan, Z. Yice "E-Imzada SHA-1 Ozetleme Algoritmasinin Kullanimi”,
1. Ulusal Elektronikmza Sempozyumu, pp. 167, 2006.

M. Cenk, O. Yayla, "Ayrik Logaritma Problemini Kullanan Emnza", 1. Ulusal Elektronikmza
Sempozyumu, pp.236, 2006.
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M. Schaefer, B. Karasdzen, O. Bur, Y. Yapici, “Derivative Free Optimization of Stirrer
Configuration”, ENUMATH 2005 the 6th European Caeigce on Numerical Mathematics and
Advanced Applications, Springer, 1031-1039, 2006.

M. Schaefer, B. Karasozen, O. pur, K. Yapici, “Derivative Free Optimization of Stirrer
Configurations”, in: Proceedings of The Sixth Ewgap Conference on Numerical Mathematics
and Advanced Applications, ENUMATH 2005, USC, Sagti de Compostela, Spain, 2005,
Springer-Verlag, 2006, pp.~1031--1039.

K. Yildirak , “A Statistical Credit Rating Model for Large Tisk Manufacturing Companies”, 2.
International Conference on Business, ManagemahEannomics, Gene,15-18 Haziran 2006.

K. Yildirak , H. Artam, “A Macro-Finance Model for Turkish Governmentri8bYields”, 2.
International Conference on Business, ManagemahEaonomics, Gene,15-18 Haziran 2006.
H. Korezlioglu, Representation of Zero Coupon Bond Prices in $ewnh Two-Parameter
Brownian Martingales, AMAMEF 2006, Side, Nisan 2006

H. Koérezlioglu, Representation of Zero Coupon Bond Prices in TeahsTwo-Parameter
Brownian Martingales (working paper) 2006.

YURTICI SUNUMLAR

Z. Alparslan, B. Karasozen, H. Korezlioglu, S.W. Rikl, O.Ugur, G.W. Weber, “On Energy
Management and Sustainable Development”, First €ente of Advanced Mathematical
Methods for Finance, AMAMEF 2006, Side/Antalya, Key, pp.~107-108, 2006.

A. Aydin, B. Karasodzen “Soliton ¢ozimli lineer olmayan ikili Schrodingdenkleminin ¢oklu
simplektik yontemlerle ¢ozimi”, 19. Ulusal MaterkaBempozyumu, Dumlupinar Universitesi,
22-25 Agustos 2006.

G.-W. Weber, O. Wsur, A. Tezel, A. Soyler, M. Cetin On discrete-continuous modeling and
generalized semi-infinite optimization of gene-eamment networks, at: Workshop on Networks
in Computational Biology, IAM, METU, Ankara, Turkepugust 20-24, 2006.

B. Karas6zen “Interpolatory Derivative Free Optimization Metts3, Turkish-German Summer
Academy on Advanced Engineering,gddasi, 26 August-3 September 2006.

Z. Alparslan, B. Karasdzen, H. Korezliglu, S.W. Pickl, O. Usur, G.-W. Weber, “On Energy
Management and Sustainable Development”, The Etference of Advanced Mathematical
Methods for Finance, Side, Antalya, April 26-29 800

P. Taylan and G.-W. Weber, New approaches to regression in financial mathiemay
generalized additive models, at: First ConferenteAdvanced Mathematical Methods for
Finance, Side, Antalya, Turkey, April 29, 2006.

K. Yildirak , “A Statistical Credit Rating Model for Large Tisk Manufacturing Companies”, 2.
International Conference on Business, ManagemeahEannomics, Gegne,15-18 Haziran 2006.

K. Yildirak , H. Artam, “A Macro-Finance Model for Turkish Governmentri8bYields”, 2.
International Conference on Business, ManagemahEannomics, Gene,15-18 Haziran 2006.
H. Koérezlioglu, Representation of Zero Coupon Bond Prices in $ewoh Two-Parameter
Brownian Martingales, AMAMEF 2006, Side, Nisan 2006

H. Korezlioglu, Representation of Zero Coupon Bond Prices in TeahsTwo-Parameter
Brownian Martingales (working paper) 2006.

S. Altay, C. C. Kugukdzmen,An Assessment of Value-at-Risk (VaR) and Expectad Doss
(ETL) Under a Stress Testing Framework for Turkgtbck Market, Paper presented at the 2nd
International Conference on Business, Managememt Boonomics, Organized by ¥a&
University, Came,izmir, 15-18 June 2006

T. Akturk, C. C. Kigtkdzmen, An Econometric Approach to Tourism Demand: Arsvaom
UK and Australia to Turkey, Paper presented at Thed Graduate Research in Tourism
Conference, Anatolia: Turizm Agarmalari Dergisi, Canakkale Onsekiz Mart Univegsif
Canakkale, 25-28 May 2006.
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e T. Akturk, C. C. Kigukézmen, Tourism Demand for Turkey: Models, Analysis andsies,
Paper presented at The Third Graduate Researchoumisin Conference, Anatolia: Turizm
Arastirmalari Dergisi, Canakkale Onsekiz Mart Universit Canakkale, 25-28 May 2006.

Yurtdisi Kitapta Makale
1

* M. Cenk, F. Ozbudak, “Isomorphism Classes of Ordinary Elliptic Curvese® Fields of
Characteristic 3”, Mathematical Methods in Engiiveger Springer Publications, 151-158, KsTa
J.A. Tenreiro Machado, D. Baleanu.

UME Preprint Serisi (IAM Preprint Series)*: 18 (No: 48-65
(www.iam.metu.edu.tr/researchPreprint Series)

*Bu Preprintlerin listesEk 1'de verilmektedir.
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CALI STAY/ SEMPOZYUM/ KONFERANS/ YAZOKULU

[I. Ulusal Kriptoloji Sempozyumu (15-17 Aralik 2006, Ankara)

Uygulamali Matematik Enstittisii tarafindan Il. Ulukaiptoloji Sempozyumu diizenlengtir. 5
davetli kongmaci (stanbul Dgus Universitesi'den ismail GULGGLU, istanbul Ticaret
Universitesi 'nden Cetin Kaya KOC, TUBAK UEKAE'den Murat APOHAN, Worcester
Polytechnic Enstitisi’'nden Berk SUNAR ve ASELSANidali YAZICI) 6 konusma yapmgtir.
19 s6zIi sunum yapilgtir. 1 davetli kongma ve 17 makale bildiriler kitabinda yer agtm.
Toplam 120 civari katilim olngtur. Sempozyum TUHRAK ve ODTU'niin destekleriyle
duzenlenmgtir. Detayl bilgilerhttp://www.iam.metu.edu.tr/sempozywdresinde bulunabilir.

First Conferans of Advanced Mathematical Methods fo Finance (AMAMEF) (26-29 Nisan
2006, Antalya)

Advanced Mathematical Methods for Finance (AMAMEMB)r Avrupa Bilim Fonu (ESF)
projesidir. S6z konusu projenin 6ncelikli amaci éva’'da stokastik analiz, kontrol teorisi,
diferansiyel denklemler gibi finans uygulamalarinddlanimi giin gectikce artan disiplinlerde
calisan farkli gruplari bir araya getirmektiikinci amaci ise matematiksel gamalarin finans
endistrisine aktarilmasi ve bu endustrideki sgedlere katki sgamasidir. Tuarkiye dahil 15
Ulkeden seckin akademisyenlerin lidgitide bircok argtirma grubu tarafindan ydritilen
calismalar, bu proje sayesinde, Avrupa finansal sisterkatki sglamaktadir.

Yukaridaki amaclar dgultusunda ESF her yil Gye ulkelerin birinde ildidbnulari kapsayan ve
arggtirmacilari bir araya getirecek olan bir konferdiigenleme karari algtir. Bu konuda ESF ile
isbirligine gidilmis ve kurulgun yorattgd AMAMEF projesinin ilk konferansi, bu vyil,
bolimumuiz tarafindan duzenlentit. Konferansin yerel organizasyon komitesindetigimaiiz
ogretim elemanlarindan Prof. Dr. Hayri Kéregio, Doc.Dr Azize Hayfavi, Dr. Omiir gur, Yrd.
Doc. Dr. Kasirga Yildirak ve Prof. Dr. Gerhard Weldér yer alngiardir. Bilim komitesini Ole
Barndorf-Nielsen(DK), Mark Davis(UK), Giulia Di Numo(NO), Claudia Kluppelberg(DE),
Roberto Natalini(IT), Bernt @ksendal(NO), ve Damieamberton(FR)'nin olgturmus oldugu
AMAMEF konferanslarinin ilki 26-29 Nisan 2006 tdeh arasinda Side-Antalya’da yapiktr.
Konferans kapsaminda ¢ha@a finansal Urtn fiyatlamasi, riskten korunmaz faaddi modelleri,
piyasa riski, kredi riski, ve kredi derecelendirinenak tzere bir cok konu finansal matematik
alanindaki en yeni gelineler ¢cercevesinde ele alitm. Bu konferansla ilgili daha detayli bilgi
Amamef Konferans Dgerlendirme Raporu'nda bulunmaktadir.

O. Akin, B. Karastzen, B. Kristjansson, S. OlafssqgnJ. Pinter, O. Stein, G. Still, G. W.
Weber, Workshop on Advances in Continuous Optimizati@0,June-1 July, Iceland, 2006.

T. Kinnunen, S. Olafsson, B. Kristjansson, G.-W. Wker, et al., EURO XXI 2006, 21st
International Conference on Operational Researelikjgvik, 2-5 July, 2006.

M. Dur, P. Huhn, K. Klammroth, C. Tammer, U. Wildburger, B. Karastzen, G.
Leugering, G. W. Weber,EURO Summer Institute, "Optimization Challenge&ngineering,
Wittenberg Germany, August 2006.

B. Karastzen, M. Schaefer Turkish-German Summer Academy in Advanced Engingge
Kusadasi, August 2006.

W. M. Dress, B. Karastzen, P. Stadler, G.W.WebekVorkshop on Networks in Computational
Biology, METU-Institute of Applied Mathematics, & Beptember, 2006.

D. DeTombe, A. Gokmen, |. Gékmen, B. Karasozen, Kayaligil, H. Korezlioglu,G.-W.
Weber, Workshop on “Complex Societal Problems, Sustaindbiéeng and Development”,
Ankara, 15-21 April, 2006.

A. Kence, G.-W. Weber et al. Workshop of Geometric Morphometry, Ankara, 12-1®elu
2006.
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ARASTIRMA GRUPLARI/ DOSAP PROGRAMI

ACIK ANAHTAR ALTYAPISI (AAA) ARA  STIRMA GRUBU

Grup uyeleri

Muhiddin UGUZ (MATH) Faruk GOLGSLU Elif SAYGI

Ersan AKYILDIZ (Koordinatdr) (MATH) H. Murat YILDIRM Meltem Sénmez TURAN
Rilyal ERGUL (EE) Kadir ERDGAN Ayse Nurdan SARAN
Ali DOGANAKSOY (MATH) Murat CENK Fatih SULAK

Zulfukar SAYGI (Koordinator Yrd.) (UME) Atilla BEKAS (Webmaster) Cadas CALIK
Feyza Tgkazan ERYOL (TUBTAK Bilten) Oguz YAYLA

Grup Web Sayfasiwww.pki.iam.metu.edu.tr

AKAN SIiFRE SISTEMLER{ CALI SMA GRUBU

Grup Uyeleri

Ali DOGANAKSOY (Koordinatér) (MATH) Orhun KARA (TUBTAK-UEKAE) Meltem Sénmez TURAN
ismailSuayip GULGGLU (Dogus Univ.) Elif SAYGI Ayse Nurdan SARAN
Muhiddin UGUZ (MATH) Ziilfukar SAYGI Cadas CALIK

BOOLE FONKSIYONLARI CALI SMA GRUBU

Grup Uyeleri

Ali DOGANAKSOY (Koordinattr)(MATH) Zilfukar SAYGI isa Sertkaya (TUBAK-UEKAE)
ismailSuayip GULGGLU (Dogus Univ.) Faruk GOL@LU Kayhan Uluer (TUBTAK-UEKAE)
Muhiddin UGUZ (MATH) Fatih SULAK M. Ridvan Bakkal (TUBTAK-UEKAE)
Baha Giiglil DUNDAR H. Murat YILDIRIM Serhat gadigoslu (TUBITAK-UEKAE)
Elif SAYGI

Grup Web Sayfasi http://www.math.metu.edu.tr/bfwg

DINAM IK SISTEMLER ARA STIRMA GRUBU

Grup Uyeleri:
Marat U. AKHMET (MATH) Meryem BEKHOGLU (BIO) Tanil ERGENC (Atihm Univ.)
Yesim SERNAGAOGLU (EE) Mehmet TURAN (MATH) Duygu ARUGASLAN (MTH)
Enes YILMAZ Cemil BUYUKADALI (MATH) Derya ALTINTAN
S. BERKINBAEV (Aktobe State G. BEKMUKHAMBETOVA (Aktobe State Viktor TKACHENKO (Inst.of
Medical Academy, Kazakhstan) Medical Academy, Kazakhstan) Math., Kiev, Ukraine)

Grup Web Sayfasi http://www.iam.metu.edu.tr/research

EUROPT OPTiMiZASYON ARASTIRMA GRUBU

2003 yilindan itibaren Uygulamali Matematik Engtiifi EUROPT ve EURO Surekli Optimizasyon
calisma grubuna ev sahigli yapmaktadir. Bu agarma grubunun amaci, uluslararaslevsel
arastirma ve uygulamali matematik gahalarini 6zellikle avrupa bigindeki aratirmacilarla birlikte
uluslararasi dizeyde canh tutmaktir., EUROPT Omasyon Argtirma Gurubu olarak populer
dergilerin 0zel sayilarina yayinlar hazirlagmbirgok calstay dizenlenngi her duzeyde gdli
bilimsel aktiviteler gercekigirilmistir. Bunlarin dginda iki yeni EURO c¢ajma grubu ile cajmalar
devam etmektedir.

Grup Uyeleri
G. Wilhelm Weber Kaisa Miettinen (Helsinki School of Economics, faind)
Marco A. Lopez-Cerda (Alicante University, Spain) ednidas Sakalauskas (Institute of Mathematics afwirhatics, Lithuania)

Mirjam Dur (Technische Universitat Darmstadt, Geny)a

Grup Web Sayfasihttp://www.iam.metu.edu.tr/EUROPT/
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FINANSAL RiSK ARASTIRMA GRUBU

Grup Uyeleri:
Hayri KOREZLIOGLU (Koordinator)
Omer GEBZLIOGLU (STAT/Ankara Univ.)
Gerhard-Wilhelm WEBER
Azize HAYFAVI
Esma GAYGISIZ (ECON)
Isil EROL (ECON)
Kasirga YILDIRAK (ECON/Trakya Univ.)

Dr. StefaniBKL (Uni. of Cologne, IMCACS)

Muhammed DABBAGH (MATH)
AyegiiliISCANOGLU

Zehra EKI

ibrahim Ethem GUNEY

irem YILDIRIM
Yeliz YOLCU OKR

Siihan ALTAY (BA)
KKorhan NAZLIBEN
Hatice ANAR
Nilifer CALISKAN
Sibel KORKMAZ
Serkan ZEYTUN

Grup Web Sayfasihttp://www.iam.metu.edu.tr/research/groups/riskrtml

HESAPLAMALI B iYOLOJI VE TIP ARASTIRMA GRUBU

Grup Uyeleri:
Marat AKHMET (MATH)
Mahinur AKKAYA (CHEM)
Taylan BALI (ECON)
Nazife BAYKAL (Inf. Inst.)
Meryem BEKLIOGLU (BIO)
Pinar CALIK (FDE)
Tanil ERGENGC (Atihm Univ.)
Hayri ERTAN (PES)
Murat EYUBOGLU (EE)
Nevzat G. Gencer (EE)
A.Giilgin SAGDICOGLU (Gazi Univ.)
Burcu BAREN (Medicine-HU)
Alp BASSA (Essen-Germany)
Biter BILEN (BI-METU)
Ceren BERKMAN (BIO)
Mehmet Ulg CINAR (MATH-EGE)
Mehmet CEIN (BiO)
Aslihan DEMIRKAYA (Cansas-USA)
Jutta GEBERT (Cologme-Germany)
Yusuf GUL (PHYS)

Ali GOKMEN (CHEM)
MesudelSCAN (BiO)
Bilent KARASOZEN (MATH)
Feza KORKUSUZ (Phys.Edgports)
Erkan MUMCUGGLU (Inf. Inst.)
Ygim SERNAGAOGLU (EE)
Q@uz TANRISEVER
Metin TURKAY (EE-KOG)
Omir WGUR
BatcheWHREN (Unv of Athens)
Volkan ATALAY (CE)
Martin LAETSCH (Cologm@ermany)
Alp MARANGOZ (AEO)
Mert OZARAR (CE)
Sureyya OZGUR
Betiil SOYLER (FDE)
Nicole RADDE (Cologme-Germany)
Ahmet SACAN (CE)
Mehmet SOMEL (MaraBt-Ins-USA)
Sinan SARAC (CE)

Gerhard Willelm WEBER (Coordinator)
Tolga CAN (CE)
R. WUNSCHERS (Cologme-Germany)
Ozlem YILMAZ (Company)
zumrit OGEL (FDE)
Hakan OKTEM
Stefan W.IEKL (Math-KOLN)
J.A.A.QITZAU (Scylla Bioinf-Portekiz)
Andrea Schulte-THOMAS
inci TOGAN (BIO)
Aysun TEZEL (MAH)
Can Ozan TAN (Boston-USA)
ZeynAhPARSLAN
Mesut TATAN (Texas-USA)
Ozgir CEIKK (FES)
@dem GOKCEK (BO)
Huseyin MERDAN £M-TOBB)
Bilge YILMAZ (@npany)
Alper SOYLER (FDE)
Pakize TAYLAN @& Univ.)

Grup Web Sayfasihttp://www.iam.metu.edu.tr/research/groups/compid®x.html

HiBRID SISTEMLER ARA STIRMA GRUBU

Grup Uyeleri:
Marat U, AKHMET (MATH)

Larry BIEGLER (Carnegie Mellon Univ.)

Biilen KARASOZEN (MATH)
Mustafa KAHRAMAN

Hakan OKTEM

Gerhard Wilhelm WEBER
Aysun TEZEL (MATH)

Metin TURKAY (Koc Uwersity)

Ahmet Melih SELUK

Niltfer CALISKAN
Nurg@OKGOZz

Migerref TURKMEN

Grup Web Sayfasi http://www.iam.metu.edu.tr/research/groups/hybigihtml

KODLAMA TEOR iSi ARASTIRMA GRUBU

Grup Uyeleri

Ferruh OZBUDAK (Koordinatér) (MATH)

Ersan AKYILDIZ (MATH)

Emrah CAKCAK
Murat CENK
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OPTiMiZASYON TEORiSi ARASTIRMA GRUBU

Grup Uyeleri:

Haluk AKSEL (ME)

Yusuf ULUDAG (CHE)

Omir USUR
Gerhard-W. WEBER
Kerim YAPICI (CHE)

Ronald HOPPE (Univ. of Augsburg)

Bilent KARASOZEN (MATH)
M. SCHAEFER (Tech. Univ. Darmstadt)
Tamas TERLAKY (Mc Masters University)
Katya SCHEBERG (IBM Thomas Watson Center)
Baak AKTEKE OZTURK
Zeynep ALPARSLAKDK

Georg 9IL (TU Twente)
MiriantyBRR (TU Darmstadt)
Oliver BIN (RWTH Aachen, Germany)
Aysun TEZEL (MATH)

Sireyya OZGUR

Grup Web Sayfasihttp://www.iam.metu.edu.t/EUROPT

TERS PROBLEMLER ARA STIRMA GRUBU

Grup Uyeleri:
Nevzat U. GENCER (EE)
Gerhard-Wilhelm WEBER
Bilent KARASOZEN (MATH)
Hakan OKTEM
Osman OZGUR (TUBTAK)

Andreas TIEFENBACH (MATH)
Yesim SHRAGAOGLU (EE)
Attila KULA (Univ. of Seged, Hungary)
Sedat SARIKAYA
Cagri DINER (Memorial Univ.)

Géat KOKSAL (IE)
Omiir GUR
Murat EYUBGLU (EE)
Ali GOKMEN (CHEM)
Baak AKTEKE OZTURK

Oznur YASAR (Memorial Univ.)
Grup Web Sayfasihttp://www.iam.metu.edu.tr/research

DOSAP PROGRAMI

« Pakize Taylan (Dicle Universitesi, Matematik Boliimil), Finansalydsalarda Matematiksel
Optimizasyon Tekniklerinin Kullanimi (1 Ekim 2005-Eylul 2007)

¢ Nedim Dikmen (Giresun Universitesi, Ekonometri Bolumu), Faiz@min modellenmesi: Makro
Finans yaklaimi (1 Eylul 2006- 1 Eylil 2008).

Projenin Adi:

Yaratacusa:
Arastirmacilarr:

Sdresi:
Butcesi:

Projenin Adt:

Ydratacasa:
Arastirmacilarr:

Sdresi:
Butcesi:

Projenin Adi:

Yaratacusu:
Arastirmacilarr:

Sduresi:
Butcesi:

YURUTUCULU GU YAPILAN PROJELER

Kriptografi Konusunda Argirma, Geljtirme; Algoritma Tasarimi, Analizi ve
Uygulanmasi (BAP-07-05-DPT.2004K120700 DPT)

Ersan Akyildiz

Ruyal Ergiil, Ali D@anaksoy, Melek Yicel, Ferruh Ozbudak, Muhiddigul,
Emrah Cakcak

1.1.2004-31.12.2007

2.903.000- YTL

Acik Anahtar Altyapi Konusunda Agarma, Gelgtirme Ve Uygulamalar
(TUBITAK Kamu Projesi)

Ruyal Ergul

Ersan AkyildizAli Doganaksoy, Ferruh Ozbudak, Muhiddirgu, Emrah Cakgak,
Mustafa Alkan, K. Sacit Sarikaya, Sezensi¥ezgur Oztiirk, Onur Genger
1.7.2006-1.7.2008

450.000- YTL

Modeling Multistationary Processes by Using Hylfigstem Formulation: A study
with priority on functional genomics (TUBAK 1001 Projesi)

Hakan Oktem

Didem Akcay, Ozgiir Hakagtu

Haziran 2005 —Haziran 2010

162.400- YTL
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Projenin Adi:

Ydaratacusa:
Arastirmacilarr:
Siresi:
Butcesi:

Projenin Adi:
Ydratacasa:
Arastirmacilarr:
Sdresi:
Projenin Adi:
Yaratacusa:
Siresi:
Butcesi:
Projenin Adi:
Yaratacusa:
Sdresi:
Butcesi:
Projenin  Adi:
Ydratacuasa:
Arastirmacilarr:
Sdresi:
Butcesi:
Projenin Adi:
Yaratacusa:
Arastirmacilarr:

Siresi:
Butcesi:

Projenin Adi:

Ydaratacusa:
Arastirmacilarr:

Siresi:
Butcesi:

Nukleer Fuzyon Reaktor Problemlerinin Sinir Eleraanlve Sonlu Elamanlar
Yontemleri ile Coziimil (TUBTAK 1001 Projesi)

M. Tezer

Ali ihsan Neslitiirk, Selcuk Han Aydin, Sevin Giimgiim

1 Kasim 2005 - 1 Kasim 2007

41.100- YTL

Siurekli Optimizasyon Yontemleri ve UygulamalaFUBITAK Biitiinlesik Doktora
Programi projesi)

Bilent Karastzen

Gerhard W. Weber, Tanil Ergeng, Yusuf Ulgda

2005-...

Ozgiin Eliptik Bri Tasarlanmasi ve Eliptikgi Tabanli Algoritma Uygulamalarinin
Gelistirilmesi (ASELSAN)

Ersan Akyildiz, Ruyal Ergil

1.10.2006-30.3.2008

200.000- YTL

Blok Tipi Algoritmalarinistatistiksel ve Yapisal Test Yazilimlarinin Gelilmesi
(ASELSAN)

Ali Doganaksoy

1.12.2006-30.11.2007

100.000- YTL

Dogrulama Kodlarinin Uretilme Metodlariniincelenmesi, Gaiiiriimesi ve
Uygulanmasi (BAP-2006-07-05-02)

Ferruh Ozbudak

Murat Cenk, Zulfikar Saygi, Emrah Cakcak.

1.1.2006-31.12.2007

6.000- YTL

Biyolojik Veri Madenciliginin ve Siniflandiriimasininistatistiksel @renmesi,
Siirekli Optimizasyon, Makina genmesi ve Semi(yari)-Sonsuz Programlama
Kullanilarak Gelgtiriimesi (BAP-2006-07-05-01)

Gerhard W. Weber

Zumrit B. Ogel, Bilent Karasdzen, Volkan AtalayhdoShawe Taylor, Pakize
Taylan, Omiir \gur, Sureyya Ozgir

1 Ocak 2006 — 31 Aralik 2006

4.000- YTL

Turkiye Finans Piyasalarina Uyum gkayacak Risk Modelleri
Gelistirme Ve UygulamalariBAP-2005(R)-07-05-01)

Hayri Korezliglu

Irini Dimitriyadis, Esma Gaygisiz, Adil Oran, Nur&iiner, Cekun Kiigiikézmen,
Azize Hayfavi,S. Kasirga Yildirak, G. W. Weber, Hakan Oktem, Onuigur,

Aysegll Iscanglu, Yeliz Yolcu Okur, Oktay Siriicl, Zehra gkirem Yildirim,

Serkan Zeytun

1 Ocak 2006-31 Aralik 2006

3.000- YTL

Ardirma,
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ENSTITU BAGLANTILI © GRETIM UYELER iNiN ARASTIRMACI

Projenin Adi:

Ydaratacusa:
Arastirmacilarr:

Siresi:
Projenin Adi:

Ydaratacusa:
Arastirmacilarr:
Siresi:

Projenin Adi:

Yaratacusa:
Arastirmacilarr:
Siresi:

Projenin Adi:
Ydrattucasa:
Arastirmacilarr:
Sduresi:

Projenin Adi:
Yuratacusu:
Arastirmacilarr:

Sdresi:

OLARAK KATILDIKLARI PROJELER

Development of Modeling and Optimization Tools felybrid Systems (NSF-
TUBITAK INT projesi)

B. KarasOzen

L. Biegler (Kog Universitesi ve Carnegie Mellon Meisitesi Kimya Muh. Bl.), H.
Oktem, M. Tirkay ve U. Yilmaz (Kog¢ Universitesi, d&rstri Miih. Bl.)

2005-2007

Kalite lyilestirmede Veri Madenciffi Kullanimi ve Gelgtiriimesi (TUBITAK
Arastirma projesi)

G. Koksal (Endustri MUhendigi)

B. Karastzen, G. W. Weber

2005-2008

Meteoroloji/Ginografi Mukemmeliyet &1 (MOMA) pilot projesi: Uydu ve yer
g6zlem, veri asimilasyonu, 6ngori, erken uyariesiéri ve kullanici hizmetleri
gelistiriimesi (TUBITAK Kamu projesi)

E. Ozsoy (Deniz Bilimleri Endiistri)

B. Karasozen, O. gur, H. Oktem

2005-2007

Composable Derivative Contracts (ComDeCo Projesi)
Ralf Korn (Univ. of Kaiserslautern), Arnd Poethgdeffter
Stefanie Miiller, Ulrich Nogel, Markus Reitz, Oniigur
2005 - 2007

Balaban Valley Project Sirekli Optimizasyon Yé&mteri ve Uygulamalari

A. Gokmen

S. Kayaligil, G. W. Webei, Gékmen, M. Ecevit, A. Stirmeli, T. Bali, Y. Ece.
Gokmen, D. J. DeTombe

2004-...

OGRETIM UYESI YETISTIRME PROGRAMI (OYP) PROJELER i

Danismant:
Ogrencinin Ad:
Universitesi:
Butcesi:

Danismant:
Ogrencinin Ad:
Universitesi:
Butcesi:

Danismant:
Ogrencinin Ad:
Universitesi:
Butcesi:

Hayri Kérezliglu
Aysegiliscanaglu

Selguk Universitesi, KONYA
2.456

Marat Akhmet

Derya Altintan

Selguk Universitesi, KONYA
2.350

Ersan Akyildiz

Bari Bulent Kirlar

Siuleyman Demirel Universitesi, ISPARTA
4.385
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Danismant:

Ogrencinin Adi:

G. Wilhelm Weber
S. Zeynep Alparslan

Universitesi: Siileyman Demirel Universitesi, ISPARTA
Butcesi: 1.775

Danismani: Melek D. Yicel

Ogrencinin Adi: Sedat Akleylek

Universitesi: Ondokuz Mayis Universitesi, SAMSUN
Butcesi: 6.030

Danismant: Ersan Akyildiz

Ogrencinin Ad:

Turgut Hanoymak

Universitesi: Yiiziincd Y1l Universitesi, VAN
Butcesi: 2.364
Danismant: Melek D. Yicel

Ogrencinin Ad:

Ritaismailova

Universitesi:  Kirgiz Tirkiye Manas Universitesi, KIRGISTAN
Butcesi: 5.524
Danismant: Melek D. Yicel

Ogrencinin Ad:

Universitesi:
Butcesi:

Nurbek Ulu Baryk
Kirgiz Milli Universitesi, KIRGIZSTAN
6.930

DIGER FAALIYETLER

HALKA ACIK KISA SUREL I KURSLAR/SEMINERLER

e Dorien De Tombe(Amsterdam University), “Lectures on Complex Stali€roblems ”, 17-21

Nisan 2006.

+  Stef Tijs ( Tilburg Universitesi), “Lectures on CooperativarGe Theory”, 11-23 Kasim 2006.

+ Slava Tsybulin, (Rostov State Universitesi), “Dynamical systemd aomputer study”, 29 Kasim
- 22 Aralik 2006.

» Ronald H. W. Hoppe “Optimization of partial differential equations(Houston Universitesi),
10-17 Aralik 2006.

e Zeev Volkovich (ORT Braude College), “Lectures on Optimizationl &rata Mining”,26-29

Aralik 2006.
+ Sevtap Kestel(Freiburg Universitesi), “The Model-Based Approaghnsurance Applications”,
4-8 Aralik 2006.

ENSTITUMUZU KISA SUREL i ZIiYARET EDENLER

e Dorien DeTombe University of Amsterdam, Chair of InternationalddEURO Working Group
on Complex Societal Problems, Netherlands, 17-ZaiNR0O6.

* Roger Jwatt Gray, University of Edinburgh, UK, 2$ubat 2006.

« Alan Newell, The University of Arizona, USA, 17-19 Nisan 2006.

e Oliver Ewald, University of Leeds, UK, 4-17 Mayis 2006.

« James B. Carell,The University of British Columbia, Canada, 9-16yva2006.
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T. A. Springer, Universiteit Utrecht, Nedherlands, 9-16 Mayis @00
Nikolai Kolev, University of Sao Paulo, Brazil, 12-16 Haziran 2006
M. Fernandes,University of Sao Paulo, Brazil, 12-16 Haziran 2006
Pooya Farshim,University of Bristol, UK, 9-11 Temmuz 2006.
Andreas DressMax-Planck Institute, Germany, 9-13 Eylul 2006.
Stadler, Max-Planck Institute, Germany, 9-13 Eylul 2006.

George Still, University of Twente, Nedherlands, 1-14 Ekim 2006.
Stef Tijs Tilburg Universitesi, Nedherlands, 11-23 Kasim 2006
Jean Pierre Serre,College de France, 16-22 Kasim 2006.

Z. Volkovich, ORT, Braude College, Israel, 24-29 Aralik 2006.
Slava Tsybulin, Rostov State University, Rusia, 29 Kasim - 22Ikr2006.
Ronald H. W. Hoppe Houston University, USA, 10-17 Aralik 2006.
Zeev Volkovich,ORT Braude Collegdsrael,26-29 Aralik 2006.
Sevtap Kestel Freiburg University, Germany, 4-8 Aralik 2006.

ENSTITU UYELER iNiN KISA SUREL{ YURT DISI ZiYARETLER i

Oktay Suriici, Aysegil Iscanaglu, Kaiserslautern University, Aimanya, 31 Temmuz-1gi#tos
2006.

Yeliz Yolcu Okur, Oslo Universitesi, Norveg, 1§stos-20 Ekim 2006.

Sureyya Oz@ur, Southampton Universitedigiltere, 15 Mayis-10 gustos 2006.

Hakan Oktem, TBAG-U/114(1041253) TUBTAK-NSF projesi ile Carnegie Mellon University,
Amerika, 12 Temmuz - 12 @uistos 2006.

Siireyya Oz@iir, University College Londoringiltere, 17 Austos-31 Aralik 2006.

DERGI EDITORLUKLER 1

G. W. Weber, Member of Editorial Board of Journal of Computatl Technologies.

B. Karas6zen, M. Pinar, T. Terlaky and G.-W. Weber Advances in Continuous Optimization,
special issue of European Journal of OperatioeakERrch 169, 3 (2006).

B. Karastzen, A. Rubinov, G.-W. Weber, J. TeghenmOptimization in Data Mining, special
issue of European Journal of Operational Resg206-2006).

M. Dir, B. Karas6zen, T. Terlaky and G.-W. Weber, J Teghem Challenges of Continuous
Optimizatiom in Theory and Applications, speciatue of European Journal of Operational
Research (2005-2006).

ENSTITU DESTEKL i KONFERANS KATILIMLARI

Cagdas Calik ve Meltem S6nmez TuranSASC’06, Belcika, 2-3ubat 2006

Melek D. Yicel, Selcuk Kavut, Baha Gigcli Diundar vd-aruk Goéloglu, BFCA'06, Rouen-
Fransa, 13-15 Mart 2006.

Ersan Akyildiz ve Emrah Cakgak Antalya Algebra Days VIII, Antalya , 17-21 May2606.
Ersan Akyildiz, EUROCRYPT'06, Rusya, 28 Mayis-1 Hazir2006.

Fatih Sulak ve Meltem Sénmez Turan5. istatistik Gunleri SempozyumiGS’06), Antalya,
24-27Mayis 2006.

Zllfukar Sayglr ve Murat Cenk, The 26th Annual International Cryptology Conferenc
Amerika 20-24 Austos 2006.

Ersan Akyildiz, Melek Yicel ve Selguk Kavut,Indocrypt 2006, Kalkuta-Hindistan 11-13
Aralik 2006.
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Ersan Akyildiz, Asiacrypt 2006, Shanghai Cin, 3-7 Aralik 2006.

Riyal Ergiil, Turgut Hanoymak, B. Biilent Kirlar, Canan Cimen, ilksen Acunalp, Pelin
Erdem, Cagdas Calik, Zaliha Ylce, Meltem S6nmaz Turan, Elif Sayg Zilfukar Saygt,
Oguz Yayla, Murat Cenk, Atilla Bektas, A. Kadir Altan, Mert Ozarar, Sedat Akleylek, 1.
Ulusal E-imza Sempozyumu, Sheraton-ANKARA 7-8 A«&006.

Bilent Karasdzen, Gerhard Wilhelm Weber,Pakize Taylan, Rengin Ak, Sireyya Ozﬁjr,
Basak Akteke-Oztiirk, Oktay Sdrtici, 21st European Conference on Operational Research, 2
5 July, Iceland, 2006.

Bllent Karasdzen, The 5th Ballarat Workshop on Global and Nonsmo@ibtimization,
Australia, 28-30 November 2006.

Bilent Karasdzen, Turkish-German Summer Academy on Advanced EngingeKusadasil,
26 August-3 September 2006.

Gerhard-Wilhelm Weber, Discrete tomography: a joint contribution by optzation theory,
equivariance analysis and statistical learning, It Summer School “Achiements and
Applications of Contemporay Informatics, Mathematamd Physics”, Kiev, Ukraine, August 4-
20, 2006.

Gerhard-Wilhelm Weber, “Workshop on Global and Non-Smooth Optimizatiorhe®ry,
Methods and Applications” Avustralya, 28-30 Kasi@08.

Hakan. Oktem, “International Conference of Hybrid Systems angbKcations”, La Fayette,
Louisiana, ABD, 22-26 Mayis 2006.

Bllent Karastzen, Workshop on Advances in Continuous Optimization5 2uly, Iceland,
2006.

Bilent Karasdzen, EURO Summer Institute, "Optimization Challenges Engineering,
Wittenberg Germany, August 2006.

Bllent Karastzen, Gerhard-Wilhelm Weber, Workshop on Networks in Computational
Biology, METU-Institute of Applied Mathematics, 1l September, 2006.

Hayri Korezlio glu, Azize Hayfavi, Giil Ergiin, Kasirga Yildirak, Omir Ugur, Gerhard
Wilhelm Weber, Pakize Taylan, Rengin Ak, Oktay Suriicii,Yeliz YolcuAysegiil iscanaglu,
Zehra Eksi, irem Yildinm, Siihan Altay, Serkan Zeytun, K. Korhan Nazliben, Sirzat
Cetinkaya, Halil Artam, Nilufer Cali skan, Ozge Sezgin,First Conferans of Advanced
Mathematical Methods for Finance (AMAMER)Norkshop On Risk Analysis & Management,
Antalya, 23-25 Nisan 2006.

Hayri Korezlio glu, Azize Hayfavi, Giil Ergiin, Kasirga Yildirak, Omiir Ugur, Gerhard
Wilhelm Weber, Pakize Taylan, Rengin Ak, Oktay Sirtci,Yeliz YoIcuAysegUIiscanoglu,
Zehra Eksi, irem Yildinm, Siihan Altay, Serkan Zeytun, K. Korhan Nazliben, Sirzat
Cetinkaya, Halil Artam, Niliifer Cali skan, Ozge Sezgin,First Conferans of Advanced
Mathematical Methods for Finance (AMAMERntalya, 26-29 Nisan 2006.

Kasirga Yildirak, “2. International Conference on Business, Managenand Economics”
Cesme, 15-18 Haziran 2006.
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EK: 1
IAM PREPRINT SERISI
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IAM PREPRINT S

ERIES

No Title - Abstract Author Date

48 g:lr:;rlzatlon in Neutrally Stable Circuits InVON'rq—LOktem 01.25 2006
Derivative Free Optimization Methods for Optimizin@.Ugur, B. Karasozen,

49 Stirrer Configurations M. Schafer, K. Yapici 01.25.2006
Operational Research Meets Biology:An Algorithmig Usur. S. W. Pickl

50 | Approach to Analyze Genetic Networks and Biologic V\% Vi/ellaer. R Wﬁnschiers 02.08.2006
Energy Production T T

51 A_Imost_perlodlc solutions of differential _equatlom:h M.U_Akhmet 03.07.2006
piecewise constant argument of generalized type
New Approaches to Regression in Financig|

52 Mathematics by Generalized Additive Models P Taylan, G.W. Weber 04.14.2006

53 On Generalized Semi-Infinite Optimization of GeDEtb.W. Weber, A. Tezel 04.23.2006
Networks

54 Discrete gradient method: a derivative free metfusd A. M. Bagirov, B. Karasdzen, 01.05.2006
nonsmooth optimization M. Sezer T
On Dynamics of Optimization of Gene-Environmer.-W. Weber, A. Tezel,

55 Networks P. Taylan, A. Soyler, M. Cetin 09.01.2006
New Approaches to Regression by Generalized Adjti i

56 | Models and Continuous Optimization for Mode rﬁ' ;:zllfm’ G.-W. Weber, 09.14.2006
Applications in Finance, Science and Techology '

57 Opt|m|zat|orj and Dynamics of Gene-Envnronmela Usur, G.-W. Weber 09.21.2006
Networks with Intervals

58 Survey of Trust-Region Derivative Free Optimizat %8 Karasozen 09.29 2006
Methods

59 Stability of differential equations with piecewi 581 U AKhmet 10.02.2006
constant arguments of generalized type

60 O_n th_e red_uctlon principle for differential ‘equaisc M.U.Akhmet 10.02.2006
with piecewise constant argument of generalized typ
Numerical Investigation of the Effect of the RusrhoK Yapici. B. Karasozen

61 | Type Turbine Design Factors on Agitated Tank Fom' Scﬁafér 'Y Uluda ' 10.02.2006
Characteristics ' T 9

62 | Some Extensions To Creditrisk+: Fit, Fit-Paner And \ nazipen K. vildirak | 12.06.2006
Poisson-Inar Process
Optimizing Gene-Environment Networks:Generalized :

63 Semi-Infinite Programming Approach With Intervals eéj W. Weber, O.igur 12.06.2006
Optimization of Gene-Environment Networks in th&.-W.Weber, P.Taylan,

64 | Presence of Errors and Uncertainty with Chebych&Alparslan-Gok, S.Ozdir, 12.06.2006
Approximation B. Akteke-Oztirk
A Survey and Results on Semidefinite and Nonsmooth )

65 | Optimization for Minimum Sum of Squared Distan¢es.-W. Weber-B. Akteke-Oztlrk 12.06.2006

Problem
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EK: 2
UME SEMINERLERI
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Genel Seminerler

Gusein Sh. Guseinov

The Laplace Transform on Time Scales . ; 19 12 2006
(Atthm University)
Adaptive Finite Element Methods for Control Constesl | Ronald H. W. Hoppe 12 12 2006
Distributed and Boundary Control Problems (Dept. of Math., Univ. of Houston)
A Variational Characterization of the Largest Eigalue of a| Devin Sezer 31 10 2006
Matrix with Positive Entries (UME)
From Biological Reserves to Political Districtingwhat | Hayri Onal 10 10 2006
Mathematicians Can Offer in Spatial Design (Univ. of lllinois at Urabana-Champaign
Lo o . George Stil
Optimization Problems with infinitely many constres (University of Twente) 03 10 2006
Extensions of hybrid encryption to the identity®dsand| Pooya Farshim 10 07 2006
certificateless settings (University of Bristol / United Kingdom)
I Yesem Kurt
A New Key Exchange Primitive (Dept. of Math., Indiana Uniy. 20 06 2006
. . N. Kolev and M. Fernandes
Bounds for Quantile-Based Measures of DeDendenkSR's(Department of Statistics, University bfl4 06 2006
Functions
Sao Paulo)
N. Kolev and M. Fernandes
Bivariate Density Classification by the GeometryMdrginals | (Department of Statistics, University 0fl3 06 2006
Sao Paulo)
, , Koray Semih
?
What did game theory wait for more than a century? (Bilkent Univ) 16 05 2006
. . . Ali Aydin Selguk
Function Sharing Schemes based on the Chinese ma‘(Department of Computer Engineerirg09 05 2006
Theorem : . ;
Bilkent University)
. . . Gungor Gunduz
Mathematical Analysis of Melodies (Songs) (Department of Chemical Engineering) 02 05 2006
. . : Alan C. Newell
Patterns on Plants, Phyllotaxis and Fibonacci Setpse (The University of Arizona, USA) 18 04 2006
Renormalization Group Methods in Applied Mathem&tidiseyin Merdan 11 04 2006
Problems (TOBB ETU)
An Introduction to Infinite Dimensional Neural Netvks M. Ker_nal Lebleb|C|oqu. . . 04 04 2006
(Electrical and Electronics Engineering)
Necessary Conditions on Balanced Boolean Functieitb | Faruk Gologlu
; . . 28 03 2006
Maximum Nonlinearity (UME)
How much mathematics can be loaded into a Smad €lap I(EUmMraEr)] Gakeak 14 03 2006
. S . Gray, Roger JWatt
Managing solvency risk: ruin and reinsurance (University, Edinburgh, UK) 28 02 2006
Portfolio Management by Artificial Intelligence : feal life | Ali Veysoglu 21 02 2006
application on Istanbul Stock Exchange (Toros Menkul Kiymetlerjstanbul)
An Alternative Proof of the Fritz-John and KarusbHf-Tucker| S.Tlker Birbil 17 02 2006

Conditions in Nonlinear Optimization

(Sabanci Univ.)
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HESAPLAMALI B IYOLOJI VE TIP ARASTIRMA GRUBU
SEMINERLERI

LFM-Pro: A Tool for Detecting Significant Local Sttural

Ahmet Sacan

Sites in Proteins (Computer Engineering) 22.12.2006
Subsequence based feature map for protein funct®inan Sarag 15.12.2006
annotation (Computer Engineering) T
Semidefinite and Nonsmooth Optimization for MinimynBasak Akteke-Oztiirk 08.12.2006
Sum of Squared Distances Problem (UME) T
On cryptographic smart cards in security mechanisms Mert Ozarar 01.12.2006
(UME) T
Level Set Methods for Identifying Solvent Excludedrfaces| Tolga Can 24 11.2006
of Proteins - (Computer Engineering) T
Yield Curve Prediction Kasirga Yildirak 20.11.2006
(Trakya Univ./UME)
Biological Data Mining by Using SVM and Pattern Aysis | Siireyya Oz&ir (UME) with 10.11.2006
— Prediction of Eukoryatic Pro-Peptide CleavagesSit John Shawe-Taylor (College University),
Z. Begiim Oge(Food Engineering),
Volkan Atalay (Computer Engineering
Gerhard-Wilhelm Weber (UME)
Mysteries of Adaptation in Filamentous Monsters Betil Soyler 03.11.2006
(Food Engineering)
Rare event simulation with importance sampling Devin Sezer 27.10.2006
(UME)
New Approaches to Regression by Generalized AdditiPakize Taylan & G.Wilhelm Weber | 20.10.2006
Models and Continuous Optimization for ModerfDicle University&UME)
Applications in Science, Finance and Technology
Small-world Properties of a Probabilistic Functibiidene| Mehmet Cetin 13.10.2006
Network (Biological Sciences) T
Optimum Dewatering of an Excavation Site Halil Onder & A. Burcu Altan Sakarya 06.10.2006
(Civil Engineering) T
Language Replacement Related Admixture in Anatolia Ceren Caner Berkman 29.09.2006
(Biological Sciences) T
Gene-Environment Networks: Discrete-Continuous — ai@& Wilhelm Weber & Omiir U gur 22.09.2006

Generalized Semi-Infinite Optimization Used for Mtidg
with Intervals

(UME)

Workshop on Networks in Computational Biology

10 -12.09.2006

General Meeting of Balaban Valley Group on imprgv(n 15.06.2006
living conditions on Turkish rural countryside
General Project Meeting of Balaban Valley Groupn |0 25.05.2006
Traffic
General Project Meeting of Balaban Valley Group 17.05.2006
Some Remarks on Energy Management and Sustain@bléNilhelm Weber & Zeynep Alparslan
12.05.2006

Development (UME)
Disaster Traffic Management: Mathematical Modelio§ | Hediye Tlydes 01.05.2006
Evacuation Strategies and Solution Approaches (Civil Engineering) e
Short Tutorial on Support Vector Machines(SVM) witheir | Streyya Oza@&r 28.04.2006
Modern Applications (UME)
A new Methodology for Evaluating Coastal Sceneryz&y | Aysen Ergin 21.04.2006
Logic Systems (Civil Engineering)
Medicinal plants and their antioxidant activities A. Gllgin Sagdicoglu Celep 14.04.2006

(Biochemistry)
Discrete Tomography: A New Research Area in Mod@R | G. Wilhelm Weber 07.04.2006

(UME)
Generative Versus Discriminative Methods for Objeélkay Ulusoy 24.03.2006
Recognition (Electrical and Electronics Engineering)
Analysis of pulsed pump-and-treat remediation usiiysegil Aksoy 20.03.2006

optimization-simulation method

(Environmental Engineering)
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In Silico Analysis for Transcription Factors with@!),Cs

Alper Soyler

Binuclear Cluster DNA-binding Domains in Aspergdlu (Food Engineering) 10. 03. 2006

fumigatus and Aspergillus nidulans

Survey on neuroimaging: Current practices in thalyesis of | Didem Gokcay 03.03.2006

MR and fMR images to unveil the structure and fiorciof | (Informatics Institute)

the brain

Optimization of Metabolic Networks Sureyya Oza@&ur 24.02.2006
(UME)

An Alternative Proof of the Fritz-John and Karushkg- | S.ilker Birbil 17.02.2006

Tucker Conditions in Nonlinear Optimization (Sabanci University)

An Introduction Into Metabolic Networks (SUrey)ya Oza&ur 10.02.2006
UME T

HMM-based Subsequence Feature Map for Protep®i@an Sarac 20. 01. 2006

Classification (Computer Engineering) T

Construction and Analysis of Genome-Wide Proteifolga Can 06. 01. 2006

Networks

(Computer Engineering)
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EK: 3
EGITIM VE OGRENCI
ISTATISTIKLER i
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BASVURULAR

2006-2007 |. D6nem
BASVURU KABUL KAYIT
Bilimsel Hesaplama 14 10 8
Finansal Matematik 49 36 18
Hayat Sigortasi 15 15 7
Kriptografi 46 28 17
Toplam 124 89 50
(72%) (40%)

UME OGRENCILERININ LES VE CGPA ORTALAMALARI

2006-2007 |. DONEM KABUL EDILEN OGRENCILER

LES ORTALAMALARI

70+

68 -

66

64 -

62

60
Finansal Finansal Bilimsel Bilimsel Kriptografi Kriptografi Hayat
Matematik Matematik Hesaplama Hesaplama (Master) (Doktora) Sigortas|
(Master) (Doktora) (Master) (Doktora)

CGPA ORTALAMALARI

Finansal Finansal Bilimsel Bilimsel Kriptografi Kriptografi Hayat

Matematk Matematk HesaplamaHesaplama (Master) (Doktora) Sigortasi
(Master) (Doktora) (Master) (Doktora)
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UME'YE KABUL ED iLEN OGRENCILERIN MEZUN OLDUKLARI
UNIVERSITELERE GORE DAGILIMI
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oDTU HU Bikent Gankaya AU Gazi Bogazigi  Atlim To Baskent Kog Ege NTE Izmir Eko. Hamburg
[§)

UME’YE KABUL ED iLEN OGRENCILERIN LiSANS DERECESQNI
ALDIKLARI UN IVERSITELER

2006-2007 |I. DONEM

BiLiMSEL HESAPLAMA ENANSAL MATEMAT iK

oDTU AU  AulimU. Cankaya EgeU. Gaz U.
0.
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HAYAT SiGORTASI

opTU AU HU Bilkent Cankaya Gazi U.
0.

KIRPTOGRAFI

oDpTU Bikent  Cankaya U. H.U AU Bogazici

UME'YE KAYIT YAPTIRAN O GRENCILERIN MEZUN OLDUKLARI
UNIVERSITELERE GORE DAGILIMI

oDTU HU Bikent Gankaya

Atiim

Ege Gazi Kog izmir Yik. Tek.
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UME'YE KAYIT YAPTIRAN O GRENCILERIN LISANS DERECESINIi
ALDIKLARI UN IVERSITELER

2006-2007 |I. DONEM

BiL iMSEL HESAPLAMA

oDTU AU Ege U. Gazi U.

HAYAT SIGORTASI

OoDTU HU AU Bilkent

36

ENANSAL MATEMAT iK

O R, NW D o N

KIPTOGRAFI

oDbTU Billent  CankayaU. H.U AU




UME'YE KABUL ED iLEN OGRENCILERIN MEZUN OLDUKLARI
BOLUMLERE GORE DA GILIMI
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MATH CENG BA ECON STAT E EE PHYS CHE ME

UME'YE KABUL ED ILEN OGRENCILERIN LIiSANS
DERECELERINI ALDIKLARI BOLUMLER

2006-2007 |I. DONEM

BiLiMSEL HESAPLAMA ANANSAL MATEMAT iK
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HAYAT SiGORTASI KRPTOGRAFI

o P N W A~ OO N

Matematik Bilgisayar Miih.  Elektrik Elektronik
Mih.

UME’'YE KAYIT YAPTIRAN O GRENCILERIN MEZUN OLDUKLARI
BOLUMLERE GORE DA GILIMI
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MATH CENG STAT ECON BA IE PHYS EE CHE ME
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UME'YE KAYIT YAPTIRAN O GRENCILERIN LISANS
DERECELERINI ALDIKLARI BOLUMLER

2006-2007 |I. DONEM

BiLiMSEL HESAPLAMA ENANSAL MATEMAT iK

9

8

7

6

5

4

3

2

1

0
Matemaik BigisayarMh.  EndustiMih. amya Mah, Makine Mih. Matematik istatistik  Fizik Isletme  Ikisat  Endustri
Miih.
HAYATS iGORTASI KRIPTOGRAFI

Matematik Bilgisayar Miih.  Elektrik Elektronik
Matematik Istatistik iktisat Miih.
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UME DERSLERINi ALAN UME DI SI OGRENCILERIN BOLUMLERE
GORE DAGILIMI

2005-2006 I1.D6nem

OIE; 1

O MATH; 1

mECON; 1 ; ..
@ Ozel Ogr.; 7
m CENG; 1
ols; 2
m GGIT; 2
@ CHEM; 2 BEE; 7

BCHE; 2 gCE;2 pBIOL: 2

Toplam Ggrenci Sayisi = 182
UME DisI Ogrenci Sayisi = 30 (17%)

2006-2007 1.DOnem

B ENVE; 1 0CcoGS: 1

mPETE; 3 m Ozel Ogr.; 17

O STAT; 3
0O MATH; 5

mIE; 6
mECON; 5

OCENG; 1

Toplam Ggrenci Sayisi = 302
UME Disi Ogrenci Sayisi = 67 (22%)
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DONEMSEL VERILEN TOPLAM NOT SAYISI

2005-2006 I. Donem 2005-2006 Il. Donem

OAA ;51

mBA; 38
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Kriptografi Programi

*Ozkan Boztas

“Differential Cryptanalysis and Linear
Cryptanalysis of Block Ciphers” (Bitirme Projesi

Ali Do ganaksoy

Recep D@an Ersoz

“Crypxor - A Stream Cipher Based Encryption anélli Do ganaksoy

RSA Based Digital Signature Generation and

Verification Tool” (Bitirme Projesi)

Abdullah Oner

“RSA Key Supplier and Test Application”

(Bitirme Projesi)

Ersan Akyildiz

Burcin Erécal

“Algebraic Cryptanalysis of Stream Ciphers”
(Y. Lisans Tezi)

Ferruh Ozbudak

A Macro-Finance Approach” (Y. Lisans Tezi)

*Oguz Yayla “Scalar Multiplication on Elliptic Curves” Ersan Akyildiz
(Y. Lisans Tezi)
*Cagdas Calik “How To Invert One-Way Functions : Ali Doganaksoy
Time-Memory Trade-Off” (Y. Lisans Tezi)
Finansal Matematik Programi
Halil Artam “Term Structure Of Government Bond Yields:

Kasirga Yildirak

*Ozge Sezgin

“Statictical Methods in Credit Rating”
(Y. Lisans Tezi)

Kasirga Yildirak

*Sibel Korkmaz

“Dynamic Coherent Risk Measures”

(Bitirme Projesi)

Hayri Kérezlio glu

*K. Korhan Nazliben

“Some extensions to creditrisk+: fft,Fft-panjer
and poisson-inar process” (Y. Lisans Tezi)

Hayri Kérezlio glu

*Nilufer Cali skan

“Asset Pricing Models: Stochastic Volatility an
Information-based Approaches” (Y. Lisans Te

d Azize Hayfavi
Zi)

*Sirzat Cetinkaya

“Valuation d Life Insurance Contracts Accordi
To Stochastic Mortality Rate And Risk Proces
Modeling” (Y. Lisans Tezi)

Azize Hayfavi

Seda Ungor

“Mean Variance Model For Gold Price Per Ou
With U.S Dollar,Yen, South African Rand

Currencies” (Bitirme Projesi)

Coskun
Kicukdézmen

* Enstitumuizde doktoraya devam edéneiciler

43




Bilimsel Hesaplama Programi

*Derya Altintan

“Population Dynamics and Impulsive DifferentiaMarad Akhmetov

Equations” (Y. Lisans Tezi)

*Isa Baki “Yield Curve Estimation by Spline-Basedanil Ergeng
Models” (Y. Lisans Tezi)
Hayat Sigortasi Programi
Tolga Aktiirk “Tourism Demand for Turkey: Models, Coskun Kiigikézmen

Analysis and Results” (Bitirme Projesi)

Fatma Gaye Baaran

in Textile Sector” (Bitirme Projesi)

“The Relationship Between Market Beta

and Financial Performances of Companigs

Coskun Kucukdzmen

Basak Cakar

on Stock Returns” (Bitirme Projesi)

“The Impacts of Macroeconomic Variable

5Seza Dargoglu Rhoades

Utku Bora Geyikgi

Stock Markets in Emerging Markets”
(Bitirme Projesi)

“The Effects of Financial Liberalization on

Coskun Kugukdzmen

Ebru Elif Gokgek

“Determinants of Individual Ratings: A
Multivariate Statistical Analysis”

(Bitirme Projesi)

Coskun Kugukdzmen

Ayse Kisaclk

Values in Value At Risk Estimation”

(Bitirme Projesi)

“High Volatility, Heavy Tails And Extreme

Sevtap Kestel

* Enstitimizde doktoraya devam edégneficiler

44




EK: 5
YENI ACILAN DERSLER

45



2005-2006 Guz Donemi

METU INSTITUTE OF APPLIED MATHEMATICS

Course Title: | Implementation Issues in Cryptography

Course Code: | IAM 710

Credit: (3-0)3

Instructor's
Name:

Emrah Cakcakdakcak@metu.edu.frFerruh Ozbudakogbudak@metu.eduyr

Prerequisites: | Consent of the department

Design Criteria and Implementation Issues in Symimefey and Public Key Cryptosystems. K

Content Management, Validation and related issues.

The aim of this course is to introduce to the stisléhe practical side of designing cryptograpkt
Aims: systems and algorithms, their design and implentientassues.It is also aimed to bring together tfije
students and the people from the industry whorapementing these cryptosystems.

Learning How to design and implement a cryptosystem and dificulties encountered during the
Outcomes: implementation processes.

Suggested. A number of references and lecture notes will balakle.
Textbooks:
. Applications of Symmetric Key Cryptosystems (1 week)
Designing Stream Cipher Cryptosystems (2 weeks):
i) Statistical Tests, NIST criteria, side channelckisa
ii)  Implementation constraints: time constraints, hamdand software constraints.
Implementations of Block Cipher Algorithms (2 weeks):
a. Software implementations,
b. Hardware implementations, Examples.
. Applications of Public Key Cryptosystems and KeytBimition Methods (2 weeks):
Authentication, Verification and Digital Sigtures,
i) Most popular protocols,
ii)  RSA vs. Elliptic Curve Cryptosystems,
iiiy  Key Distribution Methods.
. Design Criteria and Implementation Issues of RSA B&ggtosystems (2 weeks):
Outline: i) Design Criteria ,
ii)  Random Number Generators and Primality Tests,
iii)  Software implementations, open source libraries,
iv) Hardware implementations,
v)  Side channel attacks.
Design Criteria and Implementation Issues of EliZurve Based Cryptosystems (4 Weeks):
i) Design Criteria,
ii)  Arithmetic on Finite Fields of characteristic 2,
iii)  Arithmetic on Finite Fields of prime order,
iv)  Arithmetic on Elliptic Curves over Finite Fields,
v)  Software Implementations of ECDSA,
vi) Hardware Implementations,
vii)  Side Channel attacks.
7. Validation Issues in Cryptographic Model Validatiand Cryptographic Process Validation (1 week).

Course will be coordinated by the course coordinatectures will be given by the affiliated faculind
Resources: invited lecturers from the industry and other unsvges.
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Course Title:
Course Code:
Credit:

Suggested
Name:

Prerequisites:

Content:

Outline:

Suggested
Textbooks:

Resources:

METU INSTITUTE OF APPLIED MATHEMATICS

Special Topics: Cryptanalysis of Recent Stream Chgers
IAM 708

(3-0)3

Orhun Kara(orhun@uekae.tubitak.govxr

Consent of the instructor

We overview recent stream ciphers, mostly thosengitdd to eSTREAM project. We evaluate tf
security level of these ciphers in terms of conieral cryptanalysis methods such as line
complexity profiles, linear consistency test, pdrianalysis, diffusion/confusion, nonlinearity an
propagation properties of output functions, catieh immunity and divide and conquer tyg
attacks.

The aim of the course is to improve cryptanalyg&iissand the skill of organization cryptanalyti
experiments of the students, to understand therigedenvel of recent stream ciphers and to exerc
well presentation of results.

WEEKS 1 Overview of stream ciphers: Stream ciphBesy Stream Generators, synchronous
self- synchronizing stream ciphers, LFSRs, PN erges

WEEKS 2-3 Overview of generic attacks on streamheip: : Divide and conquer attack:
Correlation type attakcs, guess and determine lattasubkey guessing, linear consinstency tej
resync. attacks, distinguishing attacks, tradeattéfcks

WEEK 4-6 Cryptanalysis of LFSR based stream cipkegs WG, Sobert16/t32, Snow, SFINKS
CSCSG, Sosemanuk, DECIM: Linear complexity profilsear consistency test, period analys
diffusion/confusion, nonlinearity and propagatiorproperties of output functions, correlatio
immunity and divide and conquer type attacks agaiese ciphers.

WEEK 7-8 Cryptanalysis of table look up based ciphe.g. RC4, Polar Bear, Pnitialization r
properties, weak keys, symmetric group structufealdes

WEEK 9-11 Cryptanalysis of block oriented ciphersl astream ciphers derived from block ciph:
primitives: e.g. LEX, Phelix, Salsa20, Dragon: Bifintial/ linear cryptanalysis, square type attac
nonlinearity properties of next state functions

WEEK 12-14 Cryptanalysis of Nonlinear Feedback tSRiégister based ciphers: e.g. Ahterbaf
Trivium, NLS, Grain: Short cycle analysis, weak &eynonlinearity and diffusion properties of ne;
state functions, linear approximations of registers

No Textbook

Auxiliary:

1.R.A. Rueppel;_Stream Ciphelis Contemporary Cryptology: The science of Infation Integrity,
G.J. Simmons, Ed., IEEE Press, 1991.

2. M.J.B.Robshaw; Stream CiphefBechnical Report TR-701, 2.0, RSA Laboratorids)y 1995.
3. Alfred J. Menezes, Paul C. van Oorschot and SéottVanstone: Handbook of Appliec
Cryptography CRC Press, 1996.
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Course Title:

Course Code:

Credit:

Instructor's
Name:

Prerequisites:

Content/Aims:

Learning
Outcomes:

Suggested
Textbooks:

Outline:

METU INSTITUTE OF APPLIED MATHEMATICS

Special Studies: Stochastic and Deterministic Optial Control with Applications to
Finance

IAM 745

(3-0)3

Ali Devin Sezer (levin.sezer@gmail.com

Probability Theory, consent of the instructor

The aim of the course is to introduce the studémtthe field of (stochastic) optimal contro
This field concerns itself with constrained optiatibn problems over function or measuifg
spaces, and which have a natural dynamic interjpyatéo them (for example, what is shorte
path between two points on a manifold?). Thisvast field with innumerable applications. Ot
goal is to cover some of the most salient feated ideas of stochastic optimal contr
problems and their solution methods. Some of theskide: existence and uniqueness

minima, feedback and open loop controls, verifmatiheorems, problems involving finite an
infinite time horizons, optimal stopping problentd,JB equations and viscosity solution:
Almost exclusively we will emphasize dynamic pragraing as the solution method. Numeric
methods to solve optimal control problems will albe emphasized throughout. Regul
programming assignments will be given so that thelents get a chance to implement tl
methods they will have learned. The first half loé tcourse will be more pedagodic and w
emphasize the discrete time and finite state spgsems, which allow one to think about Tt
important concepts without worrying about the teécalities. Gradually the course will cove
systems and problems of increasing technicality.

In the later weeks of the course, we will looklsd pplications of stochastic optimal control

mathematical finance. As time permits we may lob&ther material including: singular contro
and stochastic games.

By the end of the course the student is expectebdate® a basic intuitive understanding ¢
optimal control and dynamic programming. He/shé k&l expected to be able to approach ni
optimization problems and ask himself/herself hisré a stochastic optimal control structure
this problem?’ or “can | approach this problem wille tools of optimal control/dynamic
programming?’ and then know how to start attackirggproblem from this perspective if he/stjg
feels the optimal control approach is a good fithi® problem at hand.

Bellman, Introduction to the Mathematical TheoryGafntrol Processes Vols |, Il
Bertsekas, Dynamic Programming and Stochastic Gbntr

Fleming and Richel, Deterministic and Stochastitii@al Control

Fwu-Rang Chang, Stochastic Optimization in Contiraitme.

Oksendal and Sulem, Applied Stochastic Controuafid Diffusion

Evans, Partial Differential Equations,

Soner and Fleming, Controlled Markov Processesvastbsity Solutions

NogorwhE

A survey of classical stochastic optimal contradl @alculus of variations problems.
Basic Concepts of Control Theory

Discrete Control processes and Dynamic Programming

Numerical methods and applications in the discsetap.

Optimal control in continuous time.

Numerical methods in continuous time.

More applications in finance and other fields.

Introduction to Viscosity solutions to the HIB etioa.

NN E
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Course Title:

Course Code:

Credit:

Instructor's

Name:

Prerequisites:

Content:

Learning

Outcomes:

Suggested

Textbooks:

Outline:

Resources:

METU INSTITUTE OF APPLIED MATHEMATICS

Special Topics: Spatial Optimization
IAM 761

3(3-0)

Hayri Onal, h-onal@uiuc.ed

An introductory course in linear programming

Linear Programming, simplex method, LP duality, formulations of priytoe spatia
optimization problems, transportation and trangsiipt problems ;General

Algebraic Modeling System(GAMS), programming basicdnteger programming,

Branch and bound method, formulations of prototyfe problems in spatial
optimization, modeling land use and land/water eovegion, facility location
problem, traveling salesman problem, vehicle rautproblem, set covering an
maximal covering problems and their applicationspatial optimization, the basi
conservation reserve design probleMpnlinear Programming, Kuhn-Tucker
optimality conditions, market equilibrium analysisth endogenous prices, findin
multi-market multi-region (spatial) equilibria ugimonlinear optimizationsraphs

and Networks, basics of graph theory and network flows, minimspanning trees,
the Steiner tree problem, applications of graphsl aetworks to designing
conservation reserve networks with spatial conatitans, in particular designing
compact reserves and reserves with minimum boundaserve connectivity anc
fragmentation.

The course presents models and modeling techniggeskfor various types of spatic
optimization problems and a state-of-the art algiebmodeling language for solvin
optimization problems.

The students will learn modeling techniques to esslrvarious types spatie
optimization problems faced in practice and hovptogram and solve optimizatiol
problems using an optimization software.

Instructor’s class notes and various articles hield in scientific journals. A
complete list of journal articles will be provided.

Weeks 1-2: Linear Programming and Applicationspat&l Optimization
Week 3: Modeling and programming with GAMS

Weeks 4-6: Integer Programming and ApplicationSpatial Optimization
Weeks 7-8: Nonlinear Programming Applications iratsgd Optimization
Weeks 9-12: Graphs and Networks, Applications iatapOptimization
Weeks 13-14: Term paper presentations and groepsison

MS Bazaraa, JJ Jarvis, and HD Sherali. Linear Programming etivork Flows.
John Wiley & Sons, Chichester, 1990.
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2005—-2006 IlI. Doneminde verilen dersler

Anabilim | Dersin Kodu| Dersin Adi gretim Uyesi Qr. Sayisi
Dali IAM Dig. Top.
IAM 502 Stream Ciphers Emrah Cakcak 0 P 11
IAM 504 Public Key Cryptography Ersan Akyildiz 16 4 19
IAM 512 Block Ciphers Melek Yicel 13 5 18
IAM 708 Special Topics: Cryptoanalysis of Recer®rhun Kara 4 4
Kriptografi Stream Ciphers
IAM 710 Special Topics: Implementation Issues |iBmrah Cakcak/F| 13 13
Systems Ozbudak
Anabilim | Dersin Kodu| Dersin Adi gretim Uyesi Q@r. Sayisi
Dali IAM Dig. Top.
IAM 562 Introduction to Scientific Computing Il Omuwgur 11 3 14
IAM 565 Introduction to Algorithms and Complexity Hakan Oktem 14 14
IAM 566 Numerical Optimization G.W. 8 8 16
Bilimsel _ Weber/B..!(arasc'jzen
Hesaplama IAM 570 Hybrid Systems Hakan Okte_m 3 1 4
IAM 664 Inverse Problems Gerhard-Wilhelm | 5 7 12
Weber
Anabilim | Dersin Kodu| Dersin Adi gretim Uyesi Qr. Sayisi
Dali IAM Dig. Top.
IAM 520 Financial Derivatives Seza Daoglu | 22 1 23
Rhoades
IAM 522 Stochastic Calculus for Finance Azize Hayfa 10 2 12
IAM 524 Financial Economics Esma Gaygisiz 14 4
Finansal | |AM 526 Time Series Applied to Finance ®an 8 8
Matematik Kuglukozmen
IAM 583 Pension Fund Mathematics Omer Gebjllio 4 4
IAM 612 Financial Modeling with Jump Processes H#yrezlioglu 2 1 3
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2006—2007 |. Doneminde verilen dersler

Anabilim | Dersin Kodu| Dersin Adi gretim Uyesi Q@r. Sayisi
Dali IAM Dig. Top.
IAM 501 Introduction to Cryptography Ali Cganaksoy 19 6 25
IAM 503 Applications of Finite Fields Emrah Cakcgak 21 1 22
IAM 505 Elliptic Curves in Cryptography Ersan Aldiz 19 - 19
Kriptografi | JAM 519 Basic Mathematics for Cryptography AbduiratYiimaz | 2 - 2
IAM 530 Elements of Statistics and Probability &igun 34 - 34
IAM 701 Cryptological Characteristics of Boolean Melek Yicel 11 - 11
Function and S-Boxes
IAM 705 Stream Cipher Cryptanalysis Orhun Kara 4 -4
Anabilim | Dersin Kodu| Dersin Adi gretim Uyesi Q@r. Sayisi
Dali IAM Dig. Top.
IAM 529 Applied Nonlinear Dynamics Omirgur 2 4 6
IAM 557 Statistical Learning and Simulation G.W.\¢eb 8 11| 19
IAM 561 Introduction to Scientific Computing | OmUgur 11 7 18
Bilimsel IAM 564 Basic Algorithms and Programming Hakan Okte 2 3 5
Hesaplama | |AM 567 Mathematical Modelling Hakan Oktem 8 9 17
G.W.Weber
IAM 569 Wavelets, Transform Domain and Hakan Oktem 5 1 6
Multiresolution Techniques
IAM 665 Advanced Continuous Optimization G. W. Webe 1 - 1
B. Karasozen
IAM 761 Special Topics: Networks and Graphs HaymaO - 7 7
Anabilim | Dersin Kodu| Dersin Adi gretim Uyesi Qr. Sayisi
Dali IAM Dig. Top.
IAM 521 Financial Management Seza Daglu 22 5 27
IAM 526 Time Series Applied to Finance gkon Kigukdzmen 10 - 10
IAM 530 Elements of Statistics and Probability E&inhin 34 - 34
Finansal IAM 541 P_robab_ility Theory Azize Hayfavi 22 7 29
Matematik IAM 544 Financial Risk Assessment ' Kasirga Yildirak 8 1 9
IAM 556 Simulation Inci Batmaz 5 2 7
IAM 557 Statistical Learning and Simulation G.W.\Web 8 11| 19
IAM 582 Life Insurance Mathematics Muhammed Dabbagh6 - 6
IAM 584 Advanced Actuarial Mathematics Omer Gelogli 2 - 2
IAM 745 Special Topics Stochastic and DeterministA.Devin Sezer 8 2 10
Optimal Control with Applications to Finance
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