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ONSOZ

Orta Dggu Teknik Universitesi'nde Uygulamali Matematik Etigtti kurulmasi; Milli Bitim
Bakanlgi'nin 8/5/2002 tarihli ve 12293, 12296 sayili yarn] 28/3/1983 tarihli ve 2809 sayili
kanunun dgisik ek 30. maddesine gore, Bakanlar Kurulu'nca IBIB2 tarihinde
kararlgtinimistir ve bu karar 21 Haziran 2002 tarihinde resmiefiede yayinlanmtir.
Enstiti eitim faaliyetlerini Kriptografi, Bilimsel HesaplamaFinansal Matematik, ve
Finansal Matematik Hayat Sigortasi Opsiyonu prodgamile gagidaki misyonlar
cercevesinde surdiurmektedir:

l. Orta Dgsu Teknik Universitesi'nin agdirma potansiyeli ve tilkemizin ihtiyaclari
g6z 6nune alinarak, disiplinler arasi matematikib@zstirma/uygulama alanlari
belirlemek ve bu cercevede lisansistigitiemn 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/lisansustiitisnde ve
arsgtirmalarda matematik kullaniminin hem nicelik hera ditelik agisindan
arttinlmasi yolunda calmalarda bulunmak, bu cercevede yeni, uygulanabilir
matematik konularinda atarmacilari bilgilendirmek ve bu amaca yodnelik
aratirmalar yapmak.

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

Bu rapor Uygulamali Matematik Enstitist’'niin misyguascevesinde 01.01.2007-31.12.2007
tarihleri arasindaki faaliyetleri icermektedir.



Enstitl Yonetimi
Maduar
Prof. Dr. Ersan AKYILDIZ

Mudur Yardimcilari
Y. Dog. Dr.ilkay ULUSOY?Y

Y. Dog. Dr. kil EROL

Enstitil Kurulu @ Enstiti Yonetim Kurulu @
Prof. Dr. Ferruh OZBUDAIK® Prof. Dr. Haluk AKSEL
Prof. Dr. Biilent KARASOZEN Y. Dog. Dr. Seza DASDGLU

Prof. Dr. Mete SEVERCAN

(1) Y. Dog. Dr. Yusuf ULUDAG, Enstitii Miidiir Yardimecign gorevindenl Ekim 2007
tarihinde ayrilmy yerine Y. Dog. Drilkay Ulusoy atannstir.

(2) Enstitd Yonetimi, bu kurullarin gal Gyeleridir.
(3) Prof. Dr. Rilyal ERGUL Kriptografi EABD B&anligindan 15.3. 2007 tarihinde ayrigni

yerine Prof. Dr. Ferruh OZBUDAK atansgtr.



OZET BILGILER

Enstituintn 2007 yili faaliyetlerine 5 UME, 36 ODTitl, 15 ODTU dsi baslantil
Ogretim Uyesi katkida bulunnglardir.
Enstitimiizde toplam 14 atama gorevlisi vardir, bunlarin 10’u getim Uyesi
Yetistirme Programi (OYP) ve biri de 35. madde kapsamigdrev almaktadir. Bir
asistanimiz ise Amerika Bigik Devletleri Florida State Universitesinde YOK
burslusu olarak ¢aimalarini sirdirmektedir.
Enstitimuzde toplam 165gtenci e&itimini surdirmektedir. Bu grencilerin 26’si
Bilimsel Hesaplama, 69’u Finansal Matematik, 76& Kriptografi programindadir.
Erasmus programi ¢ercevesindegbedcimiz dgisik Universitelere gitngtir.
Enstitimiz anabilim dallarinin 11 aiama grubu bulunmaktadir.
Enstiti bglantisi belirtiimi olarak 10 yurtdy yayin, 8 yurtdyi ve 14 yurtici tebk, 36
yurtdisi ve 18 yurtici sunum yapilgy 1 yurtdsi kitapta makale ve 1 yurtici kitap
citkariimstir.
Enstitimuz tarafindan diizenlenen bilimsel toplarntil

- “Bilgi Guvenligi ve Kriptoloji Konferansi”, Ankara

- “Workshop on Sustainable Living at Turkish Ruralu@tryside”, Ankara

- “EURO-CBBM Workshop - Workshop on OR in Computaab Biology,

Bioinformatics and Medicine”, Cekoslovakya

- “EURO XXII 2007, Cekoslovakya
Ensitimiz ile Max-Planck Institute (Germany) ve Wémstiy of Ballarat (Australia)
arasinda iki protokol yururfie girmitir.
Enstitimiz @retim Uyeleri tarafindan yarttic@a yapilan 18, akdirmaci olarak
katildiklari ise 5 proje bulunmaktadir.
Dr. Ali Devin Sezer, gretim gorevlisi olarak enstitiide goreveslaanistir.
Enstitimiza yurtdindan 16 @retim Uyesi ziyaret ederken, Srétim elemani da
enstitimuiz tarafindan desteklenerek yugtriia gorevlendirilmtir.
Finansal Matematik anabilim dal gk@animiz Prof. Dr. Hayri Korezligu vefat
etmistir.
Kriptografi EABD Bakanlgina Prof. Dr. Ferrun OZBUDAK atangtr.
Mudur Yardimcilgl gorevine Y. Dog. Drilkay Ulusoy atanngtir.



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. Gerhard- Wilhelm Weber Y. Dog. Dr. Pakize Taylan* Sedat Akleylek (OYP, Samsun)

Y. Dog. Dr. Hakan Oktem (Dicle Universitesi) Derya Altintan (OYP, Konya)

Y. Dog. Dr. Emrah Cakcak Y. Dog. Dr. Nedim Dikmen* Dervis Bayazit (YOK Bursu ile yurtginda)
Dr. Ali Devin Sezer (Giresun Universitesi) Canan Cimen

Dr. Omur Wur Zehra Eki**

Nuket Erbil (OYP, Elaz)

Zeynep Sirma Alparslan Gok (OYP, Isparta)
I. Ethem Guney

Ritaismailova (OYP, Kirgizistan)
Aysegiliscanglu (OYP, Konya)
Turgut Hanoymak (OYP, Van)

Baris Biilent Kirlar (OYP, Isparta)
Sureyya Ozgur*

Ayse Sariaydin (OYP, Van)

Zilfukar Saygi**

Nurbek Baryk Ulu (OYP, Kirgizistan)
Enes Yilmaz (35. madde)

*2007 yili icinde Universitelerine dénrglardir.

**2007 yili icinde aratirma gorevlilginden ayrilmglardir.



Matematik Bolimu

Elektrik-Elektronik
Muhendisligi Bolumu

isletme Ba8lUmu

iktisat Bolumii

BAGLANTILI © GRETIM UYELER i

ORTA DOGU TEKNiK UNIVERSITESI

Marat U. Akhmet
Ersan Akyildiz
Muhammed Dabbagh
Ali Doganaksoy
Bilent Karastzen
Ferruh Ozbudak
Munevver Tezer
Muhiddin Uguz

Yesim Seringacglu Dogrusdz
F. Ruyal Ergul

Nevzat G. Genger

Kemal Leblebiciglu

Osman Sevaigu

Mete Severcan

flkay Ulusoy

Melek Yiicel

Nuray Guner
Adil Oran
Seza Danpglu Rhoades

Isil Erol
Esma Gaygisiz
Saziye Gaziglu

Biyoloji Bolimu

istatistik Bolumii

Gida Mih.Bl.
Endustri Mah. BI.
Kimya Bolumu

Kimya Miih. BI.

Beden Egitimi ve Spor BI.

Enformatik Enstitlist

Makine Mih. BI.

UNIVERSITELER

ANKARA UN iV.

istatistik Bolimii

Omer Gebizliglu

ATILIM UN 1v.

Matematik Bolumu

Tanil Ergeng

DOGUS UNiV.

Matematik Bolimu

Ismail Giilgglu

HACETTEPE UNiV.
Istatistik Boltimi Gl Ergiin

ALBERT-LUDWIGS
UNIVERSITY FREIBURG

Department of Economics Sevtap Selcuk Kestel

iZM iR YUKSEK TEKNOLOJ i
ENSTITUSU

Matematik Bolumu

TUBITAK-KAMU Proje Elemani

Ali Thsan Neslitiirk

KOC UNiv.
Mihendislik Fakiltesi

KIRIKKALE UN 1iV.
istatistik Bolumii

OREGON STATE UNiV.

TRAKYA UN iV.
iktisat Bolumii

TOBB-ETU
Matematik Bolumu

UNIV. OF SOUTH ALABAMA

KURUMLAR
TCMB

TUBITAK-UEKAE

DIGER

IDARI PERSONEL

Sekreter Nejla Erdgdu
Rukiye Ekinci
Figen Pekmez

Memur

M. Kemal Yaar
Burcgin Ak

idari Amir

Gorevli

Meryem Bekli@lu
Semra Kocabiyik
Inci Togan

Aysen Akkaya

B. Burcak Babug
Inci Batmaz

Zumrit Begiim Ogel
Gulser Koksal

Ali Gbkmen
Yusuf Uluda
Gulrkan Karakg
Feza Korkusuz

Erkan Mumcuglu

Haluk Aksel

Metin Turkay

Fatih Tank

Cetin Kaya Kog¢

Kasirga Yildirak

Zlfiikar Saygi

Can Akkog

C.Cakun Kugikdzmen

Orhun Kara

Azize Hayfavi

Saffet Aykin

Muharrem Kayabel
Serkan Demirdz



PROTOKOLLER

Universitat Kaiserslautern (Germany) and Middle Eas
Technical University

- 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 Departmen
of Mathematics

University of the Aegean (Greece) and Middle East
Technical University

The Institute of Mathematics of The Polish Academy of
Sciences (Poland) and Institute of Applied Mathemats
and Department of Mathematics

Laboratoire de Mathématiques et Applications
Université de La Rochelle (France) and Institute of
Applied Mathematics

University of Ballarat, (Australia) and Middle East
Technical University

Telekomiinikasyon Kurumu- ODTU

- MPI for Mathematics in the Sciences, Research Gup
on Complex Systems, Leipzig (Australia)

- Interdisciplinary Center for Bioinformatics, Univ ersity
of Leipzig (Australia)

- The Institute of Applied Mathematics

- CAS-MPG Partner Institute for Computational
Biology, Shanghai (China)

- Ko¢ University

- Isik University

Cooperation in the Field of Financial and Insurance
Mathematics at Institute of Applied 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 at Institute of Applied Matheroati

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

Turkish-French University and Scientific Cooperation
Projects: Exchange of know-how in Financial
Mathematics, Development of common teaching and
research programs, Joint participation to European
research projects.

Collaboration between the Centre for Informatics and
Applied Optimization, University of Ballarat Austra)
and the Institute of Applied Mathematics, the Mld|
East Technical University, Turkey.

Bilgi ve Iletisim Teknolojileri Konularinda Eitim,
Arastirma, Gelgtirme Calsmalari ve Uygulamalarinda
Isbirligi Yapilmasi, yuritiicii, Uygulamali Matematik
Enstitiist Mudurlga, ODTU

Collaboration in the fields of mathematical modelofg
biological networks, network dynamics and inforroati
processing, algebraic structure of graphs and etiscr
and continuous optimization problems in computation
biology.



OGRENCI BILGILERI

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.

Mathematics Awareness Month 20@&rcevesinde'Mathematics and Brian" konusunda 25 Mayis
2007 tarihinde Nurgul Gokg6z, Serdar Tanil ve Ahn@tur “lterative Methods for Discrete

Tomography Implementation & Comparison Kaczmarz'stihdd and Conjugate Gradient Least
Squares Method” ve Neslihan Ozmen, Fatma Yerlikdyaga Gursoy “The Inverse Problem of

Magnetoencepkulography: Sourse Localization and Stegpe of Ball” bglikli sunumlar yapilmtir.
Grup hakkinda ayrintili bilgi www.siam.metu.edadresinde verilngtir.

ERASMUS PROGRAMI

Finansal Matematik Orcun Kaya Kopenhag University | Dbéhem
Finansal Matematik Burak Yildirim Kopenhag University | D6nem
Finansal Matematik Hayat Sigortgsilkin Menet University of Tilburg | DOnem
Opsiyonu
Finansal Matematik Hayat SigortgsRasit Ozkan Chemnizt Universty | D6nem
Opsiyonu
Kriptografi Deniz Toz Katholieke Universityl Donem
Leuven
Enstitimizin Toplam Ogrenci Sayist:
165
2007 yilinda Kayit Yaptiran Ogrenci Sayist:
58
2007 Yilinda Mezun Olan Brenci Sayisi*:18
Yuksek Lisans Tezli Yuksek Lisans Tezsiz Doktora

10

6

2

*  Bu ¢grencilerin listesiEk 4'de verilmistir.




BASVURULAR

2007-2008
BASVURU KABUL KAYIT
Bilimsel Hesaplama 24 14 12
Finansal Matematik 62 35 23
Hayat Sigortasi 10 6 0
Kriptografi 40 26 23
Toplam 136 81 58

Enstitimiiz Ogrencilerinin Programlara gére Dagilimi

Anabilim Dali Yuksek Lisans Doktora Bilimsel ingilizce
Hazirlik Hazirlik
Bilimsel Hesaplam#26) 14 11 - 1
Finansal Matematik63) 36 17 10 -
Finansal Matematik6) 6 - - -
Hayat Sigortasi Opsiyonu
Kriptografi (70) 33 34 3 -
Toplam:(165) 89 62 13 1

2007 yilinda Kayit Yaptiran Ogrencilerin B.S. Derecelerini Aldiklari

Bolumlere Goére Dagilimlar*

MATH | ECON | STAT

CENG IE BA

AEE

E

E

STPS

ME

28 8 6

5 4 2

2

UME Derslerini Alan O grencilerin Boltimlere Gore Dagilimi**

11} _ -

Donem wif|lyl2|wlwl2|E 215 ElY Y w|w S|oo| <

S| E 0 I Y| oleld w LG 2|5 |w| s oF 5

SIE|IY|E]°|0 5|0 518 hlE g <|m|P9 H|00 o
2006-200711|204|14| 6| - | 1] 1 2 2| - 1 2 - 1 1 6] 241
2007-20081 |235] 3| 1| 2] 2 1] -1 6/ 5 4 2 1 3 2 0 I P 280

*Boliim isimlerinde ODTU Katalogunda ki kisaltmaleullaniimistir.

** Enstitimizde 2006-2007 Il ve 2007-2008 |. Donede verilen derslerin listekk 6'da verilmektedir.



Dénemsel Derdstatistikleri:

Verilen Ders Sayisi| Toplam @renci Sayisi Ders Bsina Verilen Not
Sayisi
2006-2007 11.D6nem 20 241 12
2007-2008 I.D6nem 23 280 12

Ogrenci Basari Durumlari

2006-2007 11.D6nem 2007-2008 1.D6nem
ilisigi ilisigi

Basarili | Basarisiz| Kesilen| izinli Basarili | Basarisiz| Kesilen| izinli
Kriptografi (Bil.Haz.) - - - - 3 - - -
Kriptografi (M.Sc.) 16 7 1 1 22 8 3 -
Kriptografi (Ph.D.) 27 3 1 2 31 1 - 2
Bilimsel Hesaplama ing. Haz.) ) _ ) ) 1 _ ) )
Bilimsel Hesaplama (M.Sc.) 9 2 - 1 10 3 1 -
Bilimsel Hesaplama (Ph.D.) 8 - - - 11 - - -
Finansal Matematik (Bil. Haz.) - 1 - - 1 9 - -
Finansal Matematik (ing. Haz.) 1 . . i . . - -
Finansal Matematik (M.Sc.) 21 7 - - 23 13 - -
Finansal Matematik (Ph.D.) 10 } } 4 11 2 ) 4
Hayat Sigortasi (M.Sc.) 3 5 - - 4 2 - -
TOPLAM 95 25 2 8 117 38 4 6

OYP Ogrencileri Basari Durumlari
Bilimsel Hesaplama Finansal Matematik Kriptografi

Universitesi YL Doktora| LSD | YL Doktora| LSD| YL Doktorg LSD Barl Basarisi: | Mezun
Selguk Universitesi KONYA | - 1 1 - - - 2
Suleyman Demirel i 1 i 1 ) 5
Universitesi ISPARTA
Yiizinci Yil Universitesi VAN - - - 1 1
Firat Universitesi ELAZG - 1 - - - 1
Ondokuz Mayis Universitesi i i 1 i i 1
SAMSUN
Kirgiz Milli Universitesi - - 1 - - 1
Kirgiz Tirkiye Manas i i 1 i 1
Universitesi
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ARASTIRMA FAAL IYETLERI

YAYINLAR/TEBL iIGLER*

Yurtdigi Yayin Yurtdigi Teblig Yurtdigl Konferanslarda
Sunum
12 6 38

YURTDI SI YAYINLAR

E. Cakcak, F. Ozbudak,“Some Artin-Schreier type function fields over ifen fields with
prescribed genus and number of rational placesitnd of Pure and Applied Algebra, vol.
210, no. 1, pp. 113-135, 2007.

A. Aydin, B. Karasdzen,Symplectic and multi-symplectic methods for couphahlinear
Schrédinger Equations with periodic solutions, @aiber Physics Communications, 177,
566-583, 2007.

B. Karasozen,“Survey of Trust-region Derivative Free OptimizatiMethods”, Journal of
Industrial and Management Optimization, 3, 321-3307.

M.U.Akhmet, “On the Reduction Principle for Differential Equais with Piecewise
Constant Argument of Generalized”, Journal of Mathgcal Analysis and
Applications, 336, 646-663, 2007.

M.U. Akhmet, “Integral Manifolds of Differential Equations witlPiecewise Constant
Argument of Generalized Type”, Nonlinear Analysisteory, Methods and Applications, 66,
367-383, 2007.

M.U. Akhmet, M. Tleubergenova, A. Zafer, “Asymptotic Equivalence Of Differential
Equations And Asymptotically Almost Periodic Sobtutg Nonlinear Analysis: Theory,
Methods and Applications, 67, 1870-1877, 2007.

J. Gebert, N. Radde, G.-W. Weber, Modeling Gene regulatory networks with piecewise
linear differential equatiofisEuropean Journal of Operational Research 181, 148-1165,
2007.

O. Ugur and G.-W. Weber, “Optimization and Dynamics of Gene-Environment Netkg
with Intervals”, in the special issue in honourRybf. Dr. Alexander Rubinov of Journal of
Industrial and Management Optimization (JIMO) 3,357-379, 2007.

P. Taylan, G.-W. Weber, A. Beck,“New Approaches to Regression by Generalized
Additive Models and Continuous Optimization for Mwd Applications in Finance”, science
and techology, to appear in the special issue mohoof Prof. Dr. Alexander Rubinov, of
Optimization 56, 5-6, 675-698, 2007.

G.-W. Weber, P. Taylan, B. Akteke-Oztirk, O. Wur, “Mathematical and Data Mining
Contributions to Dynamics and Optimization of GéfraAronment Networks”, invited paper,
in the special issue; Interdisciplinary Applicatloin Physics: Complexity in Social and
Biological Systems of Electronic Journal of Themadt Physics (EJTP) 4, 16(Il), 115-146,
2007.

P. Taylan and G.-W. Weber,“New approaches to regression in financial mathamdiy
additive models”, Journal of Computational Techgis 12, 2, 3-22, 2007.

G.-W. Weber, A. Tezel,"On Generalized Semi-infinite Optimization of GeindXletworks”,
TOP 15, 1, 65-77, 2007.

* Tim argtirma faaliyetlerinde sadece UME ghantilarini belirtmg 6gretim Oyelerimizin faaliyetleri dikkate
alinmstir. Bu faaliyetlerinn listestEk 1'de verilmektedir
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YURTDI S| TEBL iGLER

e M. S6nmez Turan, “A Framework for Chosen IV Statistical Analysis ofréam Ciphers”,
Progress in Cryptology-INDOCRYPT 2007, vol. 4859Lafcture Notes of Computer Science,
268-281, Springer-Verlag, 2007.

« A. Doganaksoy, E. Saygl, Z. SayglQuadratic Feedback Shift Registers Generating Mari
Length Sequences”, International Conference on daool Functions: Cryptography and
Applications, BFCA'07, Paris, France, May 2-3, 2007

+ F. Ozbudak, Z. Saygl, “Constructions of systematic authentication codeings additive
polynomials”, Proceedings of International Workshop Coding ad Cryptography 2007,
Versailles, France, pp. 405-414, 2007.

« E. Akkemik, O. Kara, C. Manap, “Success Rate of Reflection Attack on Some DES aras’,
International Conference on Security of Informatimmd Networks (SIN 2007), Salamis Bay
Conti Resort Hotel, Gazimagusa (TRNC), North Cypiusifford Publishing, IX+370 pages, pp
136-145, May 8-10, 2007.

« M. Tastan, O. Celik, G.-W. Weber, F. Korkusuz, B. Karasoen, “New Approaches in
Mathematical Modeling of Proximal Femur Geometrg &one Mineral Density”, International
Symposium on Health Informatics and Bioinformatitsrkey '07, HIBIT, Antalya, Turkey,
(http://hibit.ii.metu.edu.tr/07/index.html) April(8- May 2, 2007.

+ G.-W. Weber, O. Usur, “Optimizing Gene-Environment Networks: GeneraliZéemi-infinite
Programming Approach with Intervals”, in the prodiegs of International Symposium on Health
Informatics and Bioinformatics Turkey '07, HIBIT, n#falya, Turkey,
(http://hibit.ii.metu.edu.tr/07/index.html) April(8- May 2, 2007.

ULUSLARARASI KONFERANSLARDA SUNUMLAR

« A. Iscanaslu, G.-W. Weber, P. Taylan Predicting Default Probabilities with Generalized
Additive Models for Emerging Markets, 22 Europeaonference on Operational Research,
EURO Prag, 8-11 July 2007.

e M. S6nmez Turan, O. Kara, "Linear Approximations for 2-round Trivium", SASZ05tream
Ciphers Revisited, Bochum, Germany 2007.

e M. S6nmez Turan, O. Kara "Linear Approximations for 2-round Trivium"nternational
Conference on Security of Information and Netwofkgprus, 2007.

« A. Doganaksoy, O. Ozen, K. Varicl “On the Security of the Encryption Mode of TigeTools
for Cryptanalysis, Poland, 2007.

* S. Akleylek, L. Emmungil, “Accessibility and Usability of E-government Wé&ltes of Social
Security Foundations”, 3th International Conferenoa Information Technologies and
Telecommunication, Azerbaijan, October 4-6 2007.

« E. Akyildiz, “Elliptic Curves in Cryptography”, International @ference on Security of
Information and Networks (SIN 2007), Cyprus, 8-1aW2007.

« E. Akyildiz, “Elliptic Curves in Cryptography”, Projective Geomeand Commutative Algebra
in Applications, Italy, June 15-16, 2007.

L. Emmungil, S. Akleylek, U. Nuriyev, “Security Analysis and Proposed Solutions About
Wireless Campus Networks of Universities in Turkeyth International Conference on
Information Technologies and Telecommunication,rBagan, October 4-6 2007.

M. Akhmed, “On the compartmental model of blood pressurdribigion”, Fifth International
Conference on Dynamical Systems and Applicatiotisyga, USA, 28 May-4 June, 2007.

e G.-W. Weber, S. Z. Alparslan Gok, M. U. Akhmet, SPickl, “A New Mathematical Approach
in Environmental Protection: Gene-Environment Neksoand Their Dynamics”, 1st Canadian
Discrete and Algorithmic Mathematics ConferencendI?AM 2007, Banff, Canada, May 28-31,
2007.
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G.-W. Weber, “Vitejte v Praze!” — “Welcome to Prague!” - ScidittiExchange and Friendship
in the Golden City of Prague, Report about JoinREXPT-OMS Conference - 2nd Conference
on Optimization Methods & Software and 6th EURO®R®rkshop on Advances in Continuous
Optimization, July 4-7, 2007, Prague, Czech RepullR News 31, 60-62, 2007.

G.-W. Weber, A. Tezel, O. @ur, B. Akteke-Oztiirk, S. Z. Alparslan-Gok, S. Ozogr, P.
Taylan, “Optimization, Dynamics and Prediction of Gene#iEonment Networks —Elements of
Finance and Development Included”, EUROPT-OMS Canfee, Prague, Czech Republic, July
4-7, 2007.

G.-W. Weber, P. Taylan, S. Z. Alparslan Gok, B. Akéke Oztiirk, S. Ozair, O. Ugur, A.
Tezel “A New Mathematical Approach in Environmental feion: Gene- Environment
Networks and Their Dynamics”, EURO WG CBBM Worksh&pague, July 8, 2007.

S.Oz@ur, Z. Hussain, J. Shawe-Taylor,“Model Selection via Test Margin”, EURO XXII
European Conference on Operational Research, Rragye2007.

A. Gokmen, i. Gokmen, H. Onder, G.-W. Weber Sustainable Living in Balaban Valley, Invited
Talk, EURO-ORD Workshop “Workshop on OR for Devetgp Countries Young Researchers
and PhD Symposium”, Prague, Czech Republic JURD@7.

F. Summers, S. T. Elias-Ozkan, G.-W. WeberKerkenes Team: A Short Presentation and
Demonstration on the Kerkenes Eco-Center Projectiviies, EURO-ORD Workshop
“Workshop on OR for Developing Countries Young Reshers and PhD Symposium”, Prague,
Czech Republic July 7, 2007.

P. Taylan, G.-W. Weber “Regression in Financial Mathematics by AdditiModels and
Continuous Optimization”, EURO XXII 2007, Prague,ech Republic, July 8-11, 2007.

O. Ugur, G.-W. Weber, “A Mathematical Tutorial: Dynamics and Predictian Gene-
Environment and Financial Networks with the HelpOgftimization”, Tutorial, EURO XXII 2007,
Prague, Czech Republic, July 8-11, 2007.

B. Akteke-Oztiirk, G.-W. Weber, “Data Mining for Quality Improvement Data with Nemooth
Optimization vs. PAM and k-Means”, EURO XXII 200Prague, Czech Republic, July 8-11,
2007.

G.-W. Weber, P. Taylan, S. Z. Alparslan-Gok, B. Akeke-Oztiirk, S. Oz@ur, A. Tezel, S. W.
Pickl, “Dynamics, Stability and Control in Environmentahd Biological Dynamics”, EURO
XXII 2007, Prague, Czech Republic, July 8-11, 2007.

S. Z. Alparslan, S. Tijs, B. Karastzen, G.-W. WeberS. Miquel, “Cooperation under Interval
Uncertainty”, EURO XXII 2007, Prague, Czech Repeiliuly 8-11, 2007.

Z. Volkovich, Z. Barzily, B. Akteke-Oztirk, G.-W. Weber, “Cluster Stability Using Minimal
Spanning Trees”, EURO XXII 2007, Prague, Czech Répululy 8-11, 2007.

G.-W. Weber, A. Rubinov, EUROPT Fellow 2006: One of the Architects in “GReates
Bridges”, EURO XXII 2007, Prague, Czech RepublidyB-11, 2007.

P. Taylan, G.-W. Weber, N.-N. Urgan, S.W. Pickl“Approximation of stochastic differential
equations by additive models using splines andccprogramming”, Invited Paper, CASYS'07,
Eighth International Conference on Computing Apidtory Systems, Liege, Belgium, August 6-
11, 2007.

G.-W. Weber, P. Taylan “Regression in Financial Mathematics by Additiodels and
Continuous Optimization”, Invited Lecture, The 2r®@ummer School “Achievements and
Applications of Contemporary Informatics, Matheroatand Physics”, Kiev, August 8-20, 2007.
B. Akteke-Oztiirk, G.-W. Weber, “Data Mining for Quality Improvement Data with Nemooth
Optimization vs. PAM and k-Means”, Invited Lectuiiehe 2nd Summer School “Achievements
and Applications of Contemporary Informatics, Matfagics and Physics”, Kiev, August 8-20,
2007.

G. Koksal, S. Kayalgil, G.-W. Weber Data Mining in Quality Improvement, Invited Leotu
The 2nd Summer School “Achievements and Applicatiaf Contemporary Informatics,
Mathematics and Physics”, Kiev, August 8-20, 2007.

F. Summers, S. T. Elias-Ozkan, G.-W. WeberKerkenes Team: a Short Presentation and
Demonstration on the Kerkenes Eco-Center Projetivifies, Invited Lecture, The 2nd Summer
School “Achievements and Applications of Contenappr Informatics, Mathematics and
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Physics”, Kiev, August 8-20, 2007.

G.-W. Weber, S. Z. Alparslan-Gok, B. Akteke-Oztiirk, S. Ozd&lr, P. Taylan, A. Tezel, O.
Ugur, Inverse Problems in Gene-Environment Networkis, IBRAC Congress, METU, Ankara,
August 13-18, 2007.

G.-W. Weber, B. Akteke-Oztiirk, P. Taylan, S. Ozgir Akyuz, S. Z. Alparslan-Gok,
“Optimization and Dynamics of Gene-Environment Netkg”, Operations Research 2007,
Saarbriicken, September 5-7, 2007.

S. Z. Alparslan Gok, S. Tijs, B. Karasozen, G.-W. Whber, S. Mique| Cooperation Under
Interval Uncertainty |, 22 European Conference gei@tional Research, EURO Prag, 8-11 July
2007.

U. Kaplan, M. Tirkay, L. Biegler, B. Karastzen “Modeling and Optimization of Metabolic
Networks using Hybrid Systems Approach”, 22 Eurap€anference on Operational Research,
EURO, Prag, 8-11 July, 2007.

B. Karastzen “Max-min Separability: Incremental Approach andpication to Supervised Data
Classification”, 22 European Conference on Openatikesearch, EURO Prag, 8-11 July, 2007.
B. Karastzen “Selection of Steady States in Planar Darcy Cotier”, ICIAM(Industrial
Congress Industrial and Applied Mathematics), @ufi6-20 July, 2007.

B. Karasdzen Symplectic and multi-symplectic Lobatto methods the "good" Boussinesq
equation, ISAAC,13-18 August, METU-Ankara, 2007.

C.C. Kucgikozmen, Risk Management in Emerging Markets & Hedge FuRisancial Stability
Institute, BIS, Seminar on Risk Management, BeagemSwitzerland, May 2007.

M. Mazibas, C.C. Ki¢ikézmen Forecasting the Change and Direction of Chand&8EnSector
Indices: An Artificial Neural Network ApplicationPaper presented at the 3rd International
Conference on Business, Management and Economigani2ed by Ysgar University, Ceme,
Izmir, 13-17 June 2007.

C.C. Kugukdézmen, H. D. Guz, Emerging Markets’ Stock Market Volatility and laqt of
News: Is it Really Observable?, Paper presenteéldeaBrd International Conference on Business,
Management and Economics, Organized byaY &niversity, Ceme,izmir, 13-17 June 2007.

Yurtici Teblig Yurtici Sunum
14 16

YURTICI TEBLIGLER

O. Yayla, S. Akleylek “PKI-Lite: A PKI System with Limited ResourcesBilgi Guvenligi ve
Kriptoloji Konferansi, ISC'07, Bildiriler Kitabl 5862, Ankara, 13-14 Aralik 2007.

H. Ozadam, F. Ozbudak , Z. Saygi“Secret Sharing Schemes and Linear Codes”, Bilgi
Guvenlii ve Kriptoloji Konferansi, ISC'07, Bildiriler Kitas 101-106, Ankara, 13-14 Aralik 2007.
E. Akkemik, O. Kara, A. Kur sunlu, “On Meier-Stafellbach's Fast Correlation AttacBilgi
Guvenligi ve Kriptoloji Konferansi, ISC'07, Bildiriler Kitlan 107-113, Ankara, 13-14 Aralik 2007.
M. Sénmez Turan, O. (")z@ur, O. Kurt, “Hash Function Designs Based on Stream Ciphers”,
Bilgi Glvenligi ve Kriptoloji Konferansi, ISC'07, Bildiriler Kitar 114-118, Ankara, 13-14 Aralik
2007.

A. Doganaksoy, O. Ozen, F. Sulak, K. Varicl, E. Yuce'Cryptanalysis of the Dedicated Hash
Functions”, Bilgi Guvenlii ve Kriptoloji Konferansi, ISC'07, Bildiriler Kitaw 119-126, Ankara,
13-14 Aralik 2007.

O. Ozen, K. Varicl, “On the Security of the Encryption Mode of TigeilgB Glivenligi ve
Kriptoloji Konferansi, ISC'07, Bildiriler Kitabl 12133, Ankara, 13-14 Aralik 2007.
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S. Akleylek, M. D. Yice| “Comparing Substitution Boxes of the Third Getiera GSM and
Advanced Encryption Standard Ciphers”, Bilgi Guvginive Kriptoloji Konferansi, ISC'07,
Bildiriler Kitabi 157-162, Ankara, 13-14 Aralik 200

« O. Yayla, “DSA Sisteminin Caktiriimasi ve Test Edilmesi”, Bilgi Glvegii ve Kriptoloji
Konferansi, ISC'07, Bildiriler Kitabi 290-297, Aniea 13-14 Aralik 2007.

« H. Ozadam, O. Yayla, “On Algebraic Attacks Using Groebner Basis”, Bil@ilivenlii ve
Kriptoloji Konferansi, ISC'07, Bildiriler Kitabl 31-318, Ankara, 13-14 Aralik 2007.

« M. Cenk, F. Ozbudak “Rings of Low Multiplicative Complexity and Fasfultiplication in
Finite Fields EN” Bilgi Guvenligi ve Kriptoloji Konferansi, ISC'07, Bildiriler Kita 319-322,
Ankara, 13-14 Aralik 2007.

- E. Akyilldiz, S. Akleylek, “Kriptolojideki Gelismeler”, TMMOB Sanayi Kongresi 2007, Bildiriler
Kitab1 173-178, Ankara, 14-15 Aralik 2007.

« L. Emmungil, S. Akleylek, Learning Content Management System: Atutor, 1Btternet
Conference in Turkey, Turkey, November 8-10 2007.

« B. Akteke-Oztirk, G.-W. Weber, S. Kayaligil, Kalite iyilestirmede veri kiimeleme: Dokim
endustrisinde bir uygulama, in the proceedings @fiéf/lem Aratirmasi ve Endustri MUihendigli
27. Ulusal Kongresi (YA/EM 2007), 1207-1212, I1zmiyrkey, July 2-4, 2007.

«  G.-W. Weber, P. Taylan, S. (")zQUr, B. Akteke-Oztuirk, Statistical learning and optimization

methods in data mining, in: Recent Advances iniSies, eds.: H.O. Ayhan and |. Batmaz,

Turkish Statistical Institute Press, Ankara, at tlceasion of “Graduate Summer School on New

Advances in Statistics”, 181-195, August 2007

YURTICI SUNUMLAR

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

« B. Akteke-Oztiirk, G.-W. Weber, S. Kayaligil Kalite lyilestirmede Veri Kiimeleme: Dokim
Endustrisinde bir Uygulama, Yodneylem Amamasi ve Endustri Muhendigli Yoneylem
Arastirmasi ve Endustri Mihendigli 27. Ulusal Kongresi(27th Annual Conference of the
Turkish OR Society), YA/EM 2007, Izmir, Turkey, y-4, 2007.

« A. Gokmen, I. Gokmen, G.-W. Weber, D. Dincel Giingkdy 2007, Video Conference on
Complex Societal Problems, METU, Ankara, Decemligr2007.

+ S. Oz@ur, G.-W. Weber, Data Mining: Classification - The Example of SoppVector
Machines, Invited Lecture, Graduate Summer SchooNew Advances in Statistics, METU,
August 11-24, 2007.

« P. Taylan, G.-W. Weber, “Data Mining: Regression - The Example of SpliRegression and
MARS, Graduate Summer School on New Advances inis8&s”, Invited Lecture, METU,
August 11-24, 2007.

e A iscanoglu, G.-W. Weber, P. Taylan Predicting Default Probabilities with Generalized
Additive Models for Emerging Markets, Invited Lemdy Graduate Summer School on New
Advances in Statistics, METU, August 11-24, 2007.

« B. Akteke-Ozturk, G.-W. Weber, Data Mining: Clustering - The Use of Optimizati®heory,
Graduate Summer School on New Advances in Statjdtiwited Lecture, METU, August 11-24,
2007.

« 1. Gokmen, A. Gokmen, H. Onder, H. Tuydes, G.-W. Wedr, Sustainable Living in Balaban
Valley, Workshop on Sustainable Living at Turkishr&® Countryside, METU, Ankara, June 8,
2007.

« A. Aydin, B. Karas6zen Lineer Olmayarikili Schrodinger Denklemi igin Yari-Agik Simplektik
ve Coklu Simplektik Alti-Nokta Yontemleri, Erzururtatiirk Universitesi, Ulusal Matematik
Sempozyumu, 3-6 Eylul 2007.

« A. Iscanaslu, G.-W. Weber, P. Taylan Predicting Default Probabilities with Generalized
Additive Models for Emerging Markets, Invited Lemdy Graduate Summer School on New
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Advances in Statistics, METU, August 11-24, 2007.

« M. Tastan, O. Celik, G.-W. Weber, B. Karasozen, F. Korkuaz, “Mathematical Modeling of
Proximal Femur Geometry and Bone Mineral Densifigint Diseases and Related Surgery 17, 3,
128-136, 2007.

e G.-W. Weber, P. Taylan, S. (")zQUr, B. Akteke-Oztiirk , “Statistical Learning and Optimization
Methods in Data Mining, in: Recent Advances in iStais”, eds.: H.O. Ayhan and |. Batmaz,
Turkish Statistical Institute Press, Ankara, at deeasion of “Graduate Summer School on New
Advances in Statistics”, August, 181-195, 2007.

e C.C. Kigukdzmen Basel-ll, Construction Sector and SMEs: An Assesg within the
Framework of Global Competitiofpsaat Sanayii Dergisi, No:101, p.34-37, May/June, 2007.

e C.C. Kucukdézmen GAGIAD, Basel-ll and SMEs, Gaziantep, 11 May 2007

e C.C. Kigukdzmen Kastamonu Ticaret Borsasli, Basel-1l and SMEs{daenu, 31 March 2007.

« C.C. Kugukdzmen A. Yulksel, Bogazi¢ci University, Department of Economics Seminar,
Presentation of co-authored paper titled “A Mactor@metric Credit Risk Model for Stress
Testing the Turkish Credit Portfoliof'stanbul, March 16,2007.

Yurtdigi Kitapta Makale Yurtici Kitap
1 1

YURTDI SI KITAPTA MAKALE

+ M. Cenk, F.Ozbudak, “Isomorphism classes of ordinary elliptic curveser fields of
characteristic 3", pp. 151-158, Mathematical Methad Engineering (eds. K. §aJ. A. T.
Machado, D. Baleanu), (2007).

YURTICI KiTAP

« E. Akyildiz, S. Akleylek, C. Cimen "Sifrelerin Matematgi: Kriptografi', ODTU Gelitirme
Vakfl Yayincilik, Mayis 2007.

UME Preprint Serisi (IAM Preprint Series)*: 18 (No: 66-84
(www.iam.metu.edu.tr/researchPreprint Series)

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

Bilgi Guvenligi ve Kriptoloji Konferansi , (13-14 Aralik 2007, Ankara)

Uygulamali Matematik Enstitiisii, Telekomiinikasyonrdfou ve Gazi Universitesi tarafindan
Uluslararasi Katilimli  Bilgi Guveni ve Kiriptoloji Konferansi WWww.iscturkey.orq)
duzenlenmitir. Tarkiye'den c¢eitli kamu kurum ve kurulglari, finans kurulglari, Gniversiteler,
yazilimsirketleri, elektronik sertifika hizmet gkayicilar ve sivil toplum kurulglari ile dinyanin
¢esitli Ulkelerinden 1500'Gn Gzerinde temsilcinin Rati ile gergeklstirilmigtir. Blyik ilgi
gosterilen Konferansta, Bilim Kurulunda goérevliggei hakemler tarafindan uygun bulunan 41
bildiri s6zli olarak ve 15 bildiri poster olarak ryalmstir. Birinci glin dizenlenen panelde
bankalar, kredi karti kurumu, elektronik sertifik@met sglayicisi, ¢ozim getiriciler ve sivil
toplum orgutinden temsilcilerden e&n panelistler tarafindan finans sektdrtinde kurliibgi
gluvenlgi ile ilgili olarak yasanan son gedimeler, istatistikler ve uygulamalar konusunda kelgi
verilmigtir. Finlandiya, Almanya, Avustralya ve Turkiye'delavetli kongmacilar, mobil e-imza
altyapisi ve bilgenleri, mobil e-imza konusunda Ulke ve dinya uygaliari, belge yonetiminde
mobil e-imza uygulamasi, kriptografi ve bilgi giiggh alanindaki son gealineler ve uygulamalar
hakkinda bilgiler vermgierdir. Uygulama sunumlari béliminde mobil e-imkaptoloji ve bilgi
guvenlgi alaninda 5 adet karili uygulama 6rng sunulmutur.

EURO-CBBM Workshop-Workshop on OR in Computational Biology, Bioinformatics, and
Medicine (8 Temmuz 2007, Prague, Czech Republic)

Bu calstay Cek Cumhuriyeti Prag’daki EURO 2007 toplantiscesinde Hesaplamali Biyoloji,
Biyoinformatik ve Tip (EURO CBBM) Hittp://euro-cbb.ku.edu.tr/conference/homepage.htm
icindeki EURO calisma grubu tarafindan OR Uzeromganize edilmitir. Calistayin amaci
Hesaplamali Biyoloji, Bioinformatik ve Tip alanindaR metodu kullanarak problem ¢6zen
insanlari biraraya getirmektir. Bu gghiya tim dinyadan 50skkatiimistir.

EURO XXIlI 2007, 22" European Conference on Operational Researci{Prague, 8-11
Temmuz, 2007)

Bu calstayda, borsa icin etkili bir forum ve giincel galalar, yayinlar ve gelecek akimlarin
goristlmesi planlanmaktadir. 22. Avrupa Operasyonelstimaa Konferansi (Conference on
Operational Research EURO XXII) Prag Ekonomi Ursitesi fttp://euro2007.vse.crile Cek
Operasyonel Ardgirma Toplulgu tarafindan organize edilgtir. TUrkiye delegasyonu tiim
dinyadan katilanlar icinde 4. blyuk gruptur. 20@@lkmcisi ile EURO XXII yapilmy olan en
blyuk EURO konferansidir.

Workshop on Sustainable Living at Turkish Rural Countryside” (8 Haziran 2007 METU,
Ankara)

Bu calstayin amaci, Tarkiyenin az gghnis bolgelerindeki gedimi, kadinlarin ve ¢ocuklarin
desisimi ve go¢ gibi konulari igermektedir. Bu yil liciirséi diizenlenen ¢giay UME, ODTU,
Balaban Vadisi Grubu, Kerkenes Ekolojik-Bélge PsnjeeUROPT, EURO Calma Grubu ve
EURO Karmaik Sosyal Problemler Cama Gruplarinin katilimlariyla gercektaistir.
(http://www.iam.metu.edu.tr/EUROPT/Workshop%200n%&201Blex%20Societal%20Problems
-doc)
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ARASTIRMA GRUPLARI/ DOSAP PROGRAMI
ACIK ANAHTAR ALTYAPISI (AAA) ARA STIRMA GRUBU

Acik Anahtar Altyapisi (AAA) konusunda bilgi birikii elde etmek ve yeni geiheler sunmak
amaclyla U¢ temel grup olarak girema yapilmaktadir. Yazilim getirme grubu; algoritma
gelistirme, analiz ve kodlama camnalari yapmaktadir, hukukgler ve uygulama grubu; kullanilacak
olan teknolojilerin hukuka ve kanunlara uyguidau aratirmak ve konu ile ilgili ¢ikan yonetmelik ve
tebligleri takip etmek ve bunlarin projedeki uygulamalde ilgilenmektedir, altyapi ve sistem
gelistirme grubu; proje icerisinde ihtiya¢ duyulan afiyare sistem gereksinimlerini belirleyerek bu
sistemlerin kurulumu ve guvegiiile ilgilenmektedir. www.pki.iam.metu.edu.jr

AKAN SIiFRE SISTEMLER T CALI SMA GRUBU

Akan Sifre Sistemleri Calbma Grubunun agirma alanlari akagifre sistemlerinin test, tasarim ve
analiz konularini icermektedir. Grup bu amagclarétérde bilinen birgcok akasifre sisteminin
yanisira, ECRYPT Stream Cipher Project’e sunulagoki algoritmanin tasarimlarini incelemekte ve
analizlerini yapmaktadir. Ayni zamanda akgfnelerin genel test yontemleri ve tasarim kriteran
gelistiriimesi konularinda da ¢gmalar yapilmaktadir.

BOOLE FONKSIYONLARI CALI SMA GRUBU

Bu grubun amaci, dengelilik, tamggdlciti (strict avalanche criterion), yiksek noaérnite, yiksek
cebirsel derece, yiksek mertebede korelasy@rsikhgl ve yiksek mertebede propagation kriteri gibi
konulari calgmaktadir. Bu fonksiyonlarin tasariminda butin buakeeristikler hesaba katiimalidir.
Ornesin bikik fonksiyonlar (Benting functions) maksimuranlineeriteye sahiptir ve sifirdan farkl
her vektor icin propagation kriteri gar. Fakat bu fonksiyon sinifi dengeli ve korelasyaisikli
degildir. Boole fonksiyonlari kriptografinin dnemli bialani olmgtur. Shannon 1949 yilinda modern
kriptografinin temellerini atginda carpinsifrelerini ifade etmek icin permitasyon ve yegigérme
olmak Uzere iki temel dogim kullanmgtir. Kullandgi her iki déngimde de Boole fonksiyonlarin
kriptografik Ozellikleri sozkonusudur. Bundan sdqratrecte kriptolojide Boole fonksiyonlari S-
kutulan tasariminda yaygin biekilde kullaniimgtir. Boole fonksiyonunun iyi olmasinin dlgusu
kriptografik 6zellikleriyle dgru orantilidir. fittp://www.math.metu.edu.tr/bfwy

DINAM IK SISTEMLER ARA STIRMA GRUBU

“Uygulamali Dinamik Sistemler” asairma grubu guncel matemgt en faal alanlarindan biri olan
Dinamik Sistemler Teorisinin biyoloji, tip, ekonomie finans gibi alanlarin problemlerine
uygulamalari Uzerine yonlasmistir. UME, Elektrik-Elektronik, Biyoloji, MatematiBolumlerinden
bazi @retim Uyelerinden okan bu grup modellerinde, fonksiyonel ve impulsivgfedensiyel
denklemler kullanmakta ve somut problemlerin innelesinde catallanma teorisi, merkez manifold
teorisi gibi soyut teorilerden yararlanmaktadttyg://www.iam.metu.edu.tr/researth

EUROPT OPTiMiZASYON ARASTIRMA GRUBU

Bu argtirma grubunun amaci, uluslararagdevsel aratirma ve uygulamali matematik gahalarini
ozellikle avrupa birliindeki argtirmacilarla birlikte uluslararasi dizeyde canbntaktir. EUROPT
Optimizasyon Argtirma Gurubu olarak populer dergilerin 6zel saymaryayinlar hazirlanmy bircok
calistay duzenlenmi her diizeyde géli bilimsel aktiviteler gerceklgirilmi stir. Bunlarin dginda iki
yeni EURO cakma grubu ile cajmalar devam etmekte ve 2003 yilindan itibaren Usnalll
Matematik Enstitisi, EUROPT ve EURO Suirekli Optasigpon cakma grubuna ev sahigli
yapmaktadir. kttp://www.iam.metu.edu.t/EUROPT/
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FINANSAL RiSK ARASTIRMA GRUBU

Finansal Risk Argtirma Grubu Turk finans sektériinde uygulama veideokagilasilan problemleri
¢Ozmek Uzere 2003 yilinda enstitimiz bunyesindelkwg bir argtirma grubudur. Bu asarma
gurubu Universite ile finans kurumlarinin risk hifi calsanlarini bir araya getirerek s6z konusu
problemlerin anlglmasini ve ¢6zim onerileri Gretilmesinigi@mak amacini gitmektedir.

( http://www.iam.metu.edu.tr/research/groups/riskraml )

HESAPLAMALI B iYOLOJ1 VE TIP ARA STIRMA GRUBU

Bu argtirma grubunda yer alan temel konular, gen ekspresyotiflerinin modellenmesi ve tahmini,
hesaplamali insan metabolizmasi, beyirstaraalari, kalp argirmalari, populasyon dinagij gen
dinamigi, gen dgisimleri (populasyonlarin siniflandiriimasi), surdiitie gelisme, ve dinya Isisinin
kontrolidur. Bu grup ODTU’de Biyoinformatik/Hesapiali Biyoloji tizerineBilim ve Teknolojileri
YUUP Grubu ile ortak calgmaktadir. YUUP arastirma gruplari 'nda, biyoteknoloji, tip ve
biyoinformatik gibi aratirma konulari ile ilgili bircok temsilcisi bulunrikgadir.
(http://www.iam.metu.edu.tr/research/groups/compitex.htm)

HiBRiD SISTEMLER ARA STIRMA GRUBU

“Development of Modeling and Optimization Tools fdybrid Systems” NSF-TURAK INT ve
“Modeling Multistationary Processes by Using Hyb8gstem Formulation: A study with priority on
functional genomics” TUBTAK kariyer projesi cercevesinde gahalar surdurilmektedir.

(' http://www.iam.metu.edu.tr/research/groups/hybaginhtm)

KODLAMA TEOR iSi ARASTIRMA GRUBU

Ana uygulamasinin iletilerde glan hatalarin saptanmasi/dizeltiimesi olan hataelticizkodlar,
Ozellikle otantikasyon kodlariyla kriptografiye \®lginin lineer olarak glendigi bgka alanlara da
uygulanabilmektedirler.lyi parametrelere sahip kodlarin cok noktali celbirsgrilerden ve
varyetelerden elde edilglibilinmektedir. Bu argtirma grubunun ilgi alanlari: iyi parametrelere ipah
hata dizeltici kod igaasi, sonlu cisimler Gzerindeki cebirsgtiker ve varyeteler, ¢cok noktaliggler
insaas! ve bugilerden kodlar Uretilmesi ve kodlama teorisiniipkografiye uygulamalari sayilabilir.
Ayrica hata diizeltme kodlari kullanilarakgdolama kodlarinin ogturulmasi da amaclanmaktadir.

OPTiMiZASYON TEORiSi ARASTIRMA GRUBU

Bu argtirma grubu global, yari-sonsuz gigkenli, tirevsiz ve diizgiin olmayan optimizasyon
konularinda ¢agmalar yapmaktadirhftp://www.iam.metu.edu.t/EURORT

TERS PROBLEMLER ARA STIRMA GRUBU

Grubun 2007 yili ¢cadmalari, dger gruplarin caymalarina ve projelerine destejeklinde, ortaklga
yuratalmdgtdr. (http://www.iam.metu.edu.tr/researfh

DOSAP PROGRAMI

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

« Nedim Dikmen (Giresun Universitesi, Ekonometri Bolimul), Faizitimin modellenmesi: Makro
Finans yaklaimi (1 Eyltl 2006- 1 Eylul 2007).
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Projenin Adi:

Yurutucusu:

Arastirmacilarr:

Suresi:
Butcesi:

Projenin Adi:

Yurttucusu*:

Arastirmacilarr:

Suresi:
Butcesi:

Projenin Adi:

Yurutucusu:

Arastirmacilarr:

Suresi:
Butcesi:

Projenin Adi:

Yurutucusui:

Arastirmacilarr:

Siresi:
Butcesi:

Projenin Adi:

Yurutucusui:

Arastirmacilarr:

Siresi:
Butcesi:

Projenin Adi:
Yuratacusu:

Arastirmacilarr:

Siresi:
Butcesi:

Projenin Adi:

Yurutucusu:

Arastirmacilarr:

Siresi:

YURUTUCULU GU YAPILAN PROJELER

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

Ersan Akyildiz

Ruyal Ergul, Ali D@anaksoy, Melek Yicel, Ferruh Ozbudak, Muhiddigu,
Emrah Cakcak, A. Devin Sezer, Zilfukar Saygl, Mal@énmez
1.1.2004-31.12.2007

2.650.980- YTL

Acik Anahtar Altyapl Konusunda Agarma, Gelgtirme Ve Uygulamalar

(TUBITAK Kamu Projesi)

Ruyal Ergul

Ali Doganaksoy, Ferruh Ozbudak, Muhiddirgiz, Emrah Cakcak, Mustafa Alkan,
K. Sacit Sarikaya, Sezen e Ozgur Ozturk, Onur Genger, Meltem S6nmezu®
Yayla, Deniz Toz

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

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

M. Tezer

Ali Thsan Nesliturk, Selcuk Han Aydin, Sevin GUmgim

1 Kasim 2005 - 1 Kasim 2007

41.100- YTL

Sabit Faiz Oranli Mortgage Kontratlarinin Enflasigbn Ekonomilerde
Fiyatlandiriimasi: Tirkiye Orrgg (TUBITAK 1001 Projesi)

kil Erol

Kasirga Yildirak, Omiir pur

15 Ekim 2007 — 15 Ekim 2009

59.500- YTL

Ozet Fonksiyon Algoritmasi Ggfirme Projesi (TUBTAK 1001 Projesi)
A. Doganaksoy

Fatih Sulak, Celebi Kocair, Onur Ozen, Kerem Varici

1 Ekim 2007 -1 Ekim 2008

61.150- YTL

Siirekli Optimizasyon Yontemleri ve UygulamalaFUBITAK Butiinlesik Doktora
Programi projesi)

Bilent Karastzen

Gerhard W. Weber, Tanil Ergeng, Yusuf Ulgda

2005-...

* Bu projenin yuraticulgini 30 Kasim 2007 tarihinden itibaren Ersan Akgilgapmaktadir.
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Projenin Adi:
Yaratacusu:
Siresi:
Butcesi:
Projenin Adi:
Yaratacusu:
Sdresi:
Butcesi:
Projenin  Adi:

Yurutucusu:

Arastirmacilarr:

Siresi:
Butcesi:

Projenin Adi:

Yuruttcusu:

Arastirmacilarr:

Suresi:
Butcesi:

Projenin Adi:
Yuratacusu:

Arastirmacilarr:

Siresi:
Butcesi:

Projenin Adi:
Ydratacusu:

Arastirmacilart:

Suresi:
Butcesi:

Projenin Adi:

Yurutucusu:

Arastirmacilart:

Siresi:
Butcesi:

Projenin Adi:
Yuratacusu:

Arastirmacilart:

Suresi:
Butcesi:

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

Ersan Akyildiz, Ruyal Ergl

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 Metodlarinirincelenmesi, Gafirilmesi ve
Uygulanmasi (BAP-2006-07-05-02)

Ferruh Ozbudak

Murat Cenk, Zulfukar Saygi, Emrah Cakcak.

1.1.2006-31.12.2007

8.000- YTL

Biyolojik Veri Madenciliginin ve Siniflandiriimasininistatistiksel @renmesi,
Siirekli Optimizasyon, Makina genmesi ve Semi(yari)-Sonsuz Programlama
Kullanilarak Gelgtirilmesi (BAP-2007-07-05-02)

Gerhard W. Weber

Zumrit B. Ogel, Biilent Karastzen, Volkan AtalayhdaShawe Taylor, Pakize
Taylan, Omiir \ur, Siireyya Oziiir

1 Ocak 2007 — 31 Aralik 2008

5.500- YTL

Enflasyona Endeksli Finansal Uriinlerin Fiyatlarichasi (BAP-2007-07-05-05)
Hayri Korezliglu

S. Kasirga Yildirak, Nedim Dikmen, Suhan Altay, segiil iscanglu, Zehra EKi,
I.Ethem Giiney, Niliifer Cakan

1 Ocak 2007-31 Aralik 2007

3.000- YTL

Kartezyen HesaplamagAUreticisi Geljtiriimesi (BAP-2007-07-05-03)
Mehmet Haluk Aksel

Bllent Karas6zen

1 Ocak 2007-31 Aralik 2008

6.000- YTL

Gayrimenkul Yatirimlarinda Enflasyon Riskine Kiakorunma: Markov Rejim
Degisim Modeli Uygulamasi (BAP-2007-07-05-04)

Isil Erol

Kasirga Yildirak

1 Ocak 2007-31 Aralik 2007

7.312- YTL

Dynamic Importance Sampling and NATREX (BAP-20078%706)
Ali Devin Sezer

1 Subat 2007-1 Haziran 2007
500- YTL
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Projenin Adi:
Ydratucasa:
Arastirmacilarr:
Sdresi:
Butcesi:

Projenin Adi:
Ydratacasa:
Arastirmacilarr:
Sdresi:
Butcesi:
Projenin Adi:

Yuratacusu:
Arastirmacilarr:

Siresi:

Optimal Investment with Random Investment Times PB2007-07-05-07)

Ali Devin Sezer
15Subat 2007-15 Bustos 2007
2.000- YTL

Meteoroloji ve ginografideki veri asimilasyonunda arka plan hatal$arkl
yontemlerle hesaplanmasi veggtiriimas) (BAP-2007-07-05-00-01)
Bulent Karasdzen

Murat Akman

1 Ocak 2007-31 Aralik 2007

1.500- YTL

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

B. Karastzen

L. Biegler (Kog Universitesi ve Carnegie Mellon Meisitesi Kimya Mih. BL.), H.
Oktem, M. Tiirkay ve U. Yilmaz (Kog¢ Universitesi, drstri Miih. Bl.)

2005-2007

ENSTITU BAGLANTILI O GRETIM UYELER iNiN ARASTIRMACI

Projenin Adi:

Ydaratacuasa:
Arastirmacilarr:
Sduresi:

Projenin Adi:

Yuratacusu:
Arastirmacilarr:
Sdresi:
Butcesi:

Projenin Adi:

Yaratacusa:
Arastirmacilarr:
Siresi:

Projenin Adi:
Yuratacusu:
Arastirmacilart:
Siresi:

Projenin Adi:
Yratacusu:

Arastirmacilarr:

Sdresi:

OLARAK KATILDIKLARI PROJELER

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

G. Koksal (Endustri Mihendigi)

B. Karas6zen, G. W. Weber

2005-2008

Dissal deiskenlerin yaratil belirsizlik ortaminda en uygun para politikasinin
belirlenmesi (TUBTAK Hizli Destek SOBAG Projesi)

Umit Ozlale (Bilkent Universitesi Ekonomi Biénii)

A. Devin Sezer

1 Kasim 2007 — 1 Kasim 2008

27.500- YTL

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 Muller, Ulrich N6gel, Markus Reitz, OntiJ|gur
2005 - 2007

Balaban Valley Project Sirekli Optimizasyon Yémteri ve Uygulamalari

A. Gokmen

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

2004-...
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OGRETIM UYESI YETISTIRME PROGRAMI (OYP) PROJELER i

Danismant:
Ogrencinin Adi:
Universitesi:
Butcesi:

Danismant:
Ogrencinin Ad:
Universitesi:
Butcesi:

Danismant:
Ogrencinin Adi:
Universitesi:
Butcesi:

Danismant:
Ogrencinin Ad:
Universitesi:
Butcesi:

Danismant:
Ogrencinin Ad:
Universitesi:
Butcesi:

Danismant:
Ogrencinin Ad:
Universitesi:
Butcesi:

Danismant:
Ogrencinin Adi:
Universitesi:
Butcesi:

Danismant:
Ogrencinin Ad:
Universitesi:
Butcesi:

Danismant:
Ogrencinin Ad:
Universitesi:
Butcesi:

Hayri Korezligglu/Omiir Usur
Aysegiiliscanglu

Selguk Universitesi, KONYA
2.357

Marat Akhmet/Omiir gur
Derya Altintan

Selguk Universitesi, KONYA
2.620

Nuket Erbil
Firat Universitesi, ELAZG
2.162

Ersan Akyildiz

Bari Bulent Kirlar

Siileyman Demirel Universitesi, ISPARTA
3.758

G. Wilhelm Weber

S. Zeynep Alparslan

Siuleyman Demirel Universitesi, ISPARTA
5.083

Melek D. Yucel

Sedat Akleylek

Ondokuz Mayis Universitesi, SAMSUN
3.198

Ersan Akyildiz

Turgut Hanoymak

Yiiziinc Y1l Universitesi, VAN
2.180

Melek D. Yucel

Ritaismailova )

Kirgiz Tirkiye Manas Universitesi, KIRGISTAN
2.891

Melek D. Yicel

Nurbek Ulu Baryk

Kirgiz Milli Universitesi, KIRGIZSTAN
2.723
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DIGER FAAL IYETLER

KISA SUREL I KURSLAR/SEMINERLER

* Regina Burachik (South Australia University), "Lectures on Advadc®ptimization", 1 Agustos
- 15 Ekim 2007.

* Yalcin Kaya (South Australia University), "Inexact Restoratidethod for Optimal Control”, 1
Agustos - 15 Ekim 2007.

« Michael Hinze (University of Hamburg);Lectures on pde constrained optimization" 15-19
Ekim 2007.

« Asuman Ozdalar (Massachusetts Institute of Technologgybgradient methods: theory
and applications" 24-29 Aralik 2007.

» Stef Tijs (University of Tilburg), “Lectures on Cooperative@e Theory”, 17-31 Haziran 2007.

ENSTITUMUZU KISA SUREL I ZIiYARET EDENLER

« Stef Tijs- Radica Branzej Center and Department of Econometrics and OpesaResearch,
Tilburg University, The Netherlands, July 17-31020

* Regina Burachik, Department of Mathematics, University of South&ustralia, Adelaide, July
20 — October 13, 2007.

* Yalcin Kaya, Department of Mathematics, University of South&ustralia, Adelaide, July 20 —
October 13, 2007.

e Michael Hinze, Department of Mathematics, University of Hambusgrmany, October 15-19,
2007.

« Asuman Ozdgslar, Electrical Engineering and Computer Science Diepamt, Massachusetts
Institute of Technology, USA, December, 24 - 2902.

* Sebastien BlaisDepartement de sciences economiques, Universitéotdreal, Canada,
October 21, 2007.

¢ Michael Hinze, Department of Mathematics, University of Hamburgdber 16, 2007.

e Hendrik W. Lenstra, September 23-26, 2007.

e Erhan Bayraktar, Dept. of Mathematics, University of Michigan, USAJly 30—-August 4, 2007.

e Martin Rainer (Value & Risk AG, Frankfurt am Main) March 19-2Blay 29-30, July 17-18,
2007.

« Klaus Schmidt, University of Erlangen, Germany, March 6, 2007.

« Tsmail Yiicel Center for Atmospheric Sciences, Hampton Unitgrsiay 29, 2007.

e Serpil Kocabiyik, Memorial University, Department of Mathematics an8tatistics,
Newfoundland and Labrador, Canada, September lerbieer 31, 2007.

* Serdar Boztas RMIT University, Melbourne, Australia, December 18; 2007.

* Sebastien BlaisUniversity of Montreal, Canada, presently at Biik&niversity, November 21, 2007.

» Can Akkog, University of South Alabama, Dept. of Comparativeditine, Alabama, February-
September 2007.

ENSTiITU UYELER iNiN KISA SURELT YURT DISI ZIYARETLER i

S. Zeynep Alparslan Gok Tilburg Universitesi, Hollanda, 29 Ocak — 14 Mad0Z.

e Omir Ugur, Kaiserslautern Universitesi ve Fraunhofer Enstiti#ddinanya,1Subat - 21 Eylil 2007.

« Sireyya Oz@ur, University College Londoripgiltere, 1 Ocak — 18ubat 2007, 1-14 Temmuz 2007.

» B. Karasdzen Technical University of Darmstadt, University Aftigsburg, Technical University of
Karlsruhe, Almanya, 5 Haziran — 5 Agustos 2007.

» B. KarasOzen,Carnegie Mellon University, University of Houstodmerika, 20 Agustos-8 Eylul 2007.
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ENSTITU DESTEKL I KONFERANS KATILIMLARI

« F. Ruyal Ergl, Istanbul 2007 ICT, Conference on Research and Dewelot,istanbul, 29-31
Ocak 2007.

e Sedat Akleylek, Web Uygulamalarinda Gulvenlik ve Kablosuz Yereflakda Guvenlik,
Kitahya, 30 Ocak 2007.

* Meltem S6nmez Turan,SASCO07-The State of Art of Stream Ciphers, Almar8h Ocak -1
Subat 2007.

o Zllfukar Saygl, International Workshop on Coding and CrptographyC@2007), Fransa, 16-
20 Nisan 2007.

e Elif Saygi, Third International Workshop on Boolean FunctionGryptography and
Applications. Fransa, 2-3 Mayis 2007.

» Ersan Akyildiz, International Conference on Security of Informatésmd Networks (SIN 2007),
Kibris, 8-10 Mayis 2007.

* Oguz Yayla, International Conference on Security of Informati@nd Networks (SIN 2007),
Kibris, 8-10 Mayis 2007.

* Ahmet |. Seven,Perspectives in Auslander-Reiten Theory, Norvegl20ayis 2007.

* F. Ruoyal Ergdl, Industry-Academia Patternship and Pathways: I/BRiiksel, 16 Mayis 2007.

« Ersan Akyildiz, EUROCRYPT 2007ispanya, 20-24 Mayis 2007.

« Nedim Dikmen, 8. Ulusal Ekonometri véstatistik Sempozyumu, Malatya, 24-25 Mayis 2007.

 Marat Akhmet, Fift International Conference on Dynamical Systearsd Applications,
Amerika, 28 Mayis-5 Haziran 2007.

« Ersan Akyildiz, Projective Geometry and Commutative Algebra in Aggtlons,italya, 15-16
Haziran 2007.

* Emrah Cakgak, Summer School in Gottingen NATO Advanced Studytitui® on Higher-
Dimensional Geometry over Finite Fields, Almanya Haziran-6 Temmuz 2007.

* Gerhard Wilhelm Weber, 6th EUROPT Workshop on Advances in Continuous i@igation,
Prag Cek Cumhuriyeti, 4-7 Temmuz 2007.

» Gerhard Wilhelm Weber, EURO XXII 2007 European Conference on Operatioregdarch,
Prag Cek Cumhuriyeti, 8-11 Temmuz 2007.

» Ali Devin Sezer, EURO XXIl 2007 European Conference on Operatioreddrch, Prag Cek
Cumbhuriyeti, 8-11 Temmuz 2007.

» Pakize Taylan, EURO XXIl 2007 European Conference on Operationesdarch, Prag Cek
Cumbhuriyeti, 8-11 Temmuz 2007.

+ Sureyya Oz@&lr, EURO XXII 2007 European Conference on Operatioresdrch, Prag Cek
Cumbhuriyeti, 8-11 Temmuz 2007.

* Isil Erol, The 12th Asian Real Estate Society (ASRES) Annuahf€@ence and the 2007
AREUEA International Conference, Cin, 07-13 Temra097.

« Bilent Karas6zen,ICIAM 2007, Zirih, 16-20 Temmuz 2007.

« Zaliha Yiice, CEBIT 2007,istanbul 2 Ekim 2007.

 Sedat Akleylek, 3th International Conference on Information Tedbges and
Telecommunication (ITTC 2007), Azerbaycdr6 Ekim 2007.

* Meltem S6énmez Turan,Indocrypt 2007, Hindistan, 9-13 Aralik 2007.

e Selcuk Kavut, The 17th International Applied Algebra, Algebraidgériths, and Error
Correcting Codes (AAECC-17), Hindistan, 16-20 Aw&007.

» Ersan Akyildiz, Asiacrypt 2007, Malezya, 2-6 Aralik 2007.

+ Ferruh Ozbudak, Arithmetic, Geometry, Crytography and Coding Thedfsansa, 5-9 Kasim
2007.
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KONFERANS/CALI STAY/YAZ OKULU/D IGER UYELIKLER

G.-W. Weber, Member in Scientific Committee of The InternatibWorkshop of Wavelets to
Real World Problems II: IWW2007, Isparta, Turkeynd 7-9, 2007.

G.-W. Weber, Member of Program Committee of A Joint EUROPT-ORI& ference, Chair of
the Program Committee and Chairman of a sessiaguer Czech Republic, July 4-7, 2007.
G.-W. Weber, Member of Organizing Committee of PhD WorkshopGR for Development:
EURO Working Group OR for Development, Prague, @Z@epublic, July 7, 2007.

G.-W. Weber, Member of International Program Committee of 8tkernational Conference
CASYS'07, on Computing Anticipatory Systems, Ine#ianal Conferences on Computing
Anticipatory Systems in Liege, Belgium, August 6-2007.

G.-W. Weber, Member of Organizing and Program Committees oflédi Conference on
Complex Societal Problems, METU, Ankara, and Ursitgrof Amsterdam, The Netherlands,
December 11, 2007.

G.-W. Weber, Member in Program Committee of Nonconvex ProgramgmLocal and Global
Approaches, Theory, Algorithms and ApplicationsuBo, France, December 17-21, 2007.
G.-W. Weber, Member of Editorial Board of Journal of Computatkl Technologies, 2007.
G.-W. Weber, Member of Program Committee of INFORMS Internadiio2007, Puerto Rico,
July 8-11, 2007.
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EK: 1
IAM PREPRINT SERISI
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IAM PREPRINT SERIES
No Title - Abstract Author Date
Z.V. Volkovich, Z. Barzily,
66 | Cluster Stability Using Minimal Spanning Trees B. Akteke-Oztlrk and G.W.| 08.01.2007
Weber
67 On Optimization,Dynamics and Uncertainty:a Tutoffiat | G.W.Weber, 15.01.2007
Gene-Environment Networks O.Ugur,P.Taylan,A.Tezel o
: o . S.Ozd&ir,J.Shawe-
Pattern Analysis for the Prediction of Eukoryatico-P "
68 peptide Cleavage Sites Taonr_,_G. W.Weber and 21.01.2007
Z.Begum Ogel
69 A New Mathematical Approach in Environmental andelli G.W.Weber, S.Z.Alparslan- 20.02.2007
Sciences:Gene-Environment Networks and Their DyosamiGok, B.Soyler T
70 Algebraic Properties of the Operations used in BIGgpher| H.M. Yildirim, and E. 08.03.2007
IDEA Akyildiz
71 A' p@oto@ype Compartmental Model of Blood Pressum. Akhmet 21.03.2007
Distribution
79 On the Parameter Estimation for Generalized Pdrisar | Pakize Taylan and G.W. 10.04.2007
Models with B-Splines and Continuous Optimization Weber o
73 | Cooperation Under Interval Uncertainty S'.Z' Alparsl'gn-Gok,S. 12.04.2007
Miquel,S. Tijs
74 Mathematical and Data Mining Contributions to Dynes G.W. Weber, P. Taylan, B.A.OS 05.2007
and Optimization of Gene-Environment Networks Oztirk and O. dur T
75 K_allte lyilestirmede Veri Kiimeleme : Dokim EndustrisindB.A. Oztirk, G._W. Weber 18.06.2007
Bir Uygulama and S. Kayaligil
Max-min  separability : incremental approach ar.M. Bagirov, D. Webb and
76 L . S . 19.06.2007
application to supervised data classfication B. KarasOzen
Multivariate Adaptive Regression Spline and Cortunsi
77 | Optimization for Modern Applications in Science,déomy | P. Taylan, G.W. Weber 26.07.2007
and Technology
78 Statistical Learning and Optimization Methods intaG.W. Weber, P.Taylan, S. 01.07.2007
Mining OzdGgur, B. Akteke-Oztlrk T
79 \O/Qle;{ﬁlif;/cek Stochastic Interest Rate Process wibhastic A. Bastiyall Hayfavi 14.08.2007
80 | Selection of steady states in planar Darcy ociioe B. Karastzen, V.G. Tsybulin 27.09.2007
Cosymmetric families of steady states in 3D corivacof | V.G. Tsybulin, A.D.
81 |. ) - . ) 27.09.2007
incompressible fluid in a porous medium Nemtsev, B. Karasdzen
Environmental and Life Sciences: Gene-Environmeat
82 | Networks-Optimation, Games and Control-A Survey %V&/ IlINTDb'Er' S-Z. AlparSIan_22.10.2007
Recent Achievements OK, IN. Dikmen
83 "Staggered grids discretization in three-dimendidbarcy B. Karasozen, A.D. . 23.10.2007
convection Nemtsev, V.G. Tsybulin
Continuous Optimization Applied in MARS for ModerrP. Taylan, G.W. Weber,
84 L o . . 26.10.2007
Applications in Finance, Science and Technology F. Yerlikaya
85 Semi-Infinite and Conic Optimization in Modern Huma G.W. Weber, E. Kropat, 6.12.2007
Life and Financial Sciences under Uncertainty S.Z. Alparslan-Gok T
86 Learning with Infinitely Many Kernels via Semi-Imite | S. Oz@ur-Akyluz, G.W. 18.12.2007

Programming

Weber
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EK: 2
UME SEMINERLERI
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Genel Seminerler

Networks' Challenge: Where Game Theory Meets Netwoksuman Ozdaslar 25.12.2007|

Optimization Massachusetts Institute of Technology

Image Regularization: The Role of Numerics Sibel Tari 18.12.2007|
METU, Dept. of Computer Engineering

Randomness and Pseudo-randomness in Secseedar Boztay 11.12.2007|

Communications Rmit University, Melbourne, Australia

Yazilim Biyiiklik Olgme vésgiicii Kestirimi Cigdem Gencel 20.11.2007

Information Geometry MuazzezSimsir 13.11.2007|
(TOBB University of Economy and
Technology, Dept. of Mathematics)

A large deviation upperbound for a buffer overflewent of a| A. Devin Sezer 06.11.2007

Markov modulated queuing network (UME)

Numerical Simulation of free surface flows with #rdrily | Serpil Kocabiyik 30.10.2007

moving bodies (Memorial University, Dept. of Mathematigs
and Statistics, Newfoundland and Labrador,
Canada)

Two Algorithms fort pense he Minimum Enclosing BalEmre Alper Yildirim 23.10.2007|

Problem (Bilkent University)

Recent Trends and Challenges in pde Constraineidh@ption | Michael Hinze 16.10.2007|
(Dept. of Mathematics, University aof
Hamburg)

A New Approach in Financial Mathematics and Scienc&erhard-Wilhelm Weber 09.10.2007

Aproximation of Stochastic Differential Equationg Bdditive | (UME)

Models Using Splines and Conic Programming

Inexact Restoration Method for Optimal Control Yalgin Kaya 02.10.2007
(School of Mathematics and Statistigs,
University of South Australia)
Erhan Bayraktar

On the Pricing of American Options for Jump Difiuss (Dept. of Mathematics, University af02.08.2007
Michigan)

. o . Ismail Yiicel

?;Stteélr',rtg Data Assimilation in - Hydrometeorologicallodel (Center for Atmospheric Sciences, Hampto29.05.2007

University)
. Erkut Erdem

Abstract and title to be announced (METU, Dept. of Computer Engineering) 15.05.2007|

The story of Perelman and some problems of orgtoizaf | Sergei Finashin 08.05.2007

science: reflection on ethics, politics and redearc (METU, Dept. of Mathematics) T

Shapiro Inequalities Cem Tezer . 24.04.2007|
(METU, Dept. of Mathematics) T

: Huseyin Sirin Huseyin

Title to be Announced (Atllim Universitesi, Dept. of Mathematics) 10.04.2007

Transcendental numbers and Riemann surfaces Hur sit Onsiper
(METU, Dept. of Mathematics) 03.04.2007

. . . Lo . Martin Rainer
Financial option valuation in practice (Value & Risk AG, Frankfurt am Main) 20.03.2007
Two Notions of Category in Linguistics: Some (Rgadlaive) | Cem Bozahin 13.03.2007

Algebra

(METU, Dept. of Computer Engineering)
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Yasam velinsan Bilimleri ve Ekonomi Alaninda
Uygulamali Matematik Seminerleri

Interval-Valued Cooperative Games S. Zeynep Alparslan-Gok 14.12.2007
(UME)
Characterization of Electrical Activity of the Heafrom | Bilent Yilmaz 07.12.2007
Intravenous Catheter Measurements: Feasibility ign& | (Baskent University, Biomedical Engineering
Processing and Computer Simulation Approaches Dept.)
Long-term economic growth for Turkey Sumru Altug 30.11.2007
(Ko¢ University, College of Administrative
Sciences and Economics,)
Grid-Connected Variable Speed Generator Applicatigtn | Erhan Demirok 23.11.2007
Doubly-Fed Induction Machine (Sabanci University, Faculty of Engineeri
and Natural Sciences)
Linear and Support Vector Machines Glveng Arslan 16.11.2007
(Baskent Universitesistatistik ve Bilgisayar
Bilimleri BoIum{)
Various Topics of Applied Mathematics Computation@erhard-Wilhelm Weber 09.11.2007
Statistics and Data Mining - the Examples of Clustg | (UME)
Classification and Regression
Gezgin Satici Ve Ara¢ Rotalama Problemleri Iimdat Kara 02.11.2007
(Baskent Universitesi Miih. Fak.)
A Study on Joint Distribution of Fuzzy Dependensii Fatih Tank 26.10.2007
(Kirikkale Universitesi, Dept. of Statistics)
Turk Makam Mdaslikisindecraya Dayali Nazariyat Modeli Can Akkog 05.10.2007
Gelistiriimesi Uzerine (University of South Alabama, Dept.
Comparative Medicine, Mobile, Alabama)
Computational Statistics and Data Mining - the Egbas of | Gerhard-Wilhelm Weber 28.09.2007
Clustering, Classification and Classification (UME)
Integration of Topological Measures for Eliminatiddpn- | Tolga Can 21.09.2007
Specific Interactions in Protein Interaction Netlsr (METU, Dept. of Computer Engineering)
Population modeling for a captive squirrel monkejooy Can C. Akkog 22.06.2007
(University of South Alabama, Dept. of
Comparative Medicine, , Mobile, Alabama)
Sustainable Living in Balaban Valley Ali Gokmen, inci Gokmen 08.06.2007
(METU, Dept. of Chemistry)
Challenges schools face due to internal migratiowd in | Hanife Akar 08.06.2007
Turkey
Secure Multiparty Overall Mean Computation via ®@lglus | Mert Ozarar 01.06.2007
Polynomial Evaluation (METU, Dept. of Computer Engineering,)
The Inverse Problem of Magnetoencepkalography: sguNeslihan Ozmen, Fatma Yerlikaya, 25.05.2007
Localization and The Shape of Ball Doga Giirsoy
(UME)
Iterative Methods for Discrete Tomography Implenagionh | Nurgil Gokgéz, Serdar Tanil, Ahmet Onur 25.05.2007
& Comparison Kaczmarz's Method and Conjugate Gradie
Least Squares Method
Kerkenes Team: Demonstration of Solar Cooking aSth@rt| Kerkenes Team c/o Instructor Francoisel 22.05.2007
Presentation on the Kerkenes Eco-Center Projectifes Summers
(METU, Dept. of Architecture)
Elif Derya Ubeyli
(TOBB Economics and  Technolog 18.05.2007

Analysis of time-varying biomedical signals

University, Dept, of Electrical and Electroni

LS

Engineering)
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New Approaches Mathematical Modeling of Proximairce

Gerhard-Wilhelm Weber joint work with

Geometry and Bone Mineral Density Mesut Tatan, Ozgiir Celik, Feza Korkusuz 11.05.2007
and Billent Karasdzen

New Biotechnology and the Ethical Issues Ufuk Giindiiz
(METU, Dept. of Biology) 04.05.2007

Tikhonov Regularization for Learning as an InvePseblem | Basak Akteke-Oztirk, Pakize Taylan, 27.04.2007
Sureyya Oz@ur (UME) T

The Analysis of Patterns and Foundations of Contjmutal | Stireyya Oz@&ur 20.04.2007

Statistics (UME) T

Cooperation Under Interval Uncertainty S.Zeynep Alparslan-Gok 13.04.2007
(UME)

Energy Consumption Patterns and Sustainable Enefgyi Gokmen 06.04.2007

Sources (METU, Department of Chmistry)

On modified Crank-Nicholson difference schemes |fédlaberen Ashyralyev 30.03.2007

stochastic parabolic equation (Fatih University, Dept. of Mathematics)

Inverse Problems ---in the Sectors of Life Scien¢eSerhard Wilhelm Weber 23.03.2007

Technology, Economy and Society (UME)

Identification of the new immunogenic proteins afrBetella| Emrah Altindi s 16.03.2007

Pertussis by Immunoproteomics (METU, Depat. of Biotechnology)

Virtual biomechanical analysis and finite elemeradaling | Feza Korkusuz

of medical implants (METU, Medical Center, Department of 09.03.2007
Physical Education and Sports and IAM)

Dynamics of the World Terror and the War in Iraq Glngor Giinduz
(METU, Dept. of Chemical Engineering,) 02.03.2007

A New Mathematical Approach in Environmental Préitat | Gerhard Willhelm Weber 23.02.2007

Gene-Environment Networks and Their Dynamics (UME) T

The analysis of auditory evoked brain potentialsénurve| Hayri Ertan

archery (METU, Dept. of Physical Education and 16.02.2007
Sports)

From Randomness to Regularity Caglar Tuncay 09.01.2007

(METU, Dept. of Physics)
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Dinamik Sistemler Grup Seminerleri

Mathematical Bases of Neural Network Theory Enes Yilmaz 29.11.2007
(UME)
Modeling of Hopfield Neural Networks Enes Yilmaz 22.11.2007
(UME)
Approximating DDE by Piecewise Linear Systems witiMustafa Kahraman 15.11.2007
Delay (UME)
How we could find a periodic solution of the osaitiry | Cemil Biyikadali 08.11.2007
model with a relay forcing? (METU, Dept. of Mathematics)
The period doubling bifurcation technique in M. diels | Marat Akhmet 08.11.2007
paper (METU, Deparment of Mathematics,)
Lyapunov-Razumikhin method for differential equasowith | Duygu Arugaslan 01.11.2007
piecewise constant argument (Deparment of Mathematics, METU)
Ozel Seminerler
Derivation of a stock option price under Vasiceteiast rateg Zehra Eksi 26.12.2007
(Seminar on Finance) (UME)
The Inference for Weakly Identified State-Space BledA | Sebastien Blais 21.11.2007
Bayesian Analysis of Affine Term Structure Model (Departement de sciences economiques,
Universite de Montreal, Canada)
Current Problems in Pricing of Structured Produatsl | Martin Rainer 30.05.2007
Derivatives on Interest, FX, Commodities and Credit (Value & Risk AG, Frankfurt am Main )
Electronic Resources in Mathematics at METU Library Semsa Giizeldere 01.05.2007
(Middle East Technical University, Library|
Merkezdeki Banka: Merkez Bankaciliginin Politik Ekamisi | Caner BAKIR 26.04.2007

ve TC Merkez Bankasi

(Koc Universitesi)
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EK: 3
EGITIM VE OGRENCI
ISTATISTIKLER 1

* Veriler http://oidb.metu.edu.tr adresinden temin edilmstir.
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BASVURULAR

2007-2008
BASVURU KABUL KAYIT
Bilimsel Hesaplama 24 14 12
Finansal Matematik 62 35 23
Hayat Sigortasi 10 6 0
Kriptografi 40 26 23
Toplam 136 81 58

UME OGRENCILERININ LES VE CGPA ORTALAMALARI

2007-2008 KABUL EDILEN O GRENCILER

ALES ORTALAMALARI

T T T T T T
Finansal Finansal Bilimsel Bilimsel Kriptografi Kriptografi Hayat

b H (Master) (Doktora) Sigortas|
(Master) (Doktora) (Master) (Doktora)
CGPA ORTALAMALARI
4,
3,61
3,21

2’87 .
2 47 I - I I o l o
,
2 : : : : : : 1
Finansal Finansal Bilimsel Bilimsel Kriptografi Kriptografi ~ Hayat Sigortasi
Matematik Matematik Hesaplama Hesaplama (Master) (Doktora)
(Master) (Doktora) (Master) (Doktora)
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UME’YE KABUL ED iLEN OGRENCILERIN MEZUN OLDUKLARI
UNIVERSITELERE GORE DAGILIMI

oDTU Bilkent  Ankral. EgeU.  Cankaya MarmaraU PakistanU. Bogazigi H.U. iTu Yildiz  Dokuz Eyliil Deniz H. Ok Kirikiale U.
TeknikU.

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

2007-2008

BILIMSEL HESAPLAMA IINANSAL MATEMAT iK

(] (] q (] ] ODTU  Ankara U. Bilkent o Bogazigi  HU EgeU. Dokuz Gankaya Marmara
ODTU  CankayaU. Bilkent ~ MarmaraU. KirikaleU. oy i
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HAYAT SiGORTASI

OoDTU

KIRPTOGRAFI

oDTU Ege Pakistan  Yildiz ~ Deniz H.
U. Teknik U. Ok.

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

Bogazigi
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UME'YE KAYIT YAPTIRAN O GRENCILERIN LiSANS DERECESGNI
ALDIKLARI UN IVERSITELER

2007-2008
BILIMSEL HESAPLAMA NANSAL MATEMAT 1K
8- 14+ —
AN |
61 o |
8
4 NP E
2- 4 I
0 . . . (2) ““““
opTU CankayaU.  MamaraU.  Kinkkale U. 0DTU  Ankwal.  Biken  HU 0 Bogarici  EgeU.  Gankayal
KRIPTOGRAFI
20+
154
104
5
0 . . . . .
ODTU  Pakistan U. Ege YIIT(ZU_ DegiH. Cankaya
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UME’YE KABUL ED iLEN OGRENCILERIN MEZUN OLDUKLARI
BOLUMLERE GORE DA GILIMI

40
35
30
25
20
15
10

5

0
MATH STAT ECON CENG IE BA AEE EE STPS ME CHT

UME'YE KABUL ED ILEN OGRENCILERIN LIiSANS
DERECELERINI ALDIKLARI BOLUMLER

2007-2008

BiLiMSEL HESAPLAMA ANANSAL MATEMAT iK

i

o P N WA U O N ©® O O

3
35
g
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HAYAT SiGORTASI KRPTOGRAFI

N Matematik Bilgisayar Miih. Havacilik ve Elektrik
Matematik Istatistik Uzay Mh. Elektronik Miih.

UME'YE KAYIT YAPTIRAN O GRENCILERIN MEZUN OLDUKLARI
BOLUMLERE GORE DA GILIMI

30

25

20

15

10

5

0

MATH ECON STAT CENG IE BA AEE EE STPS ME
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UME'YE KAYIT YAPTIRAN O GRENCILERIN LiSANS
DERECELERINI ALDIKLARI BOLUMLER

2007-2008

BiLIMSEL HESAPLAMA

HNANSAL MATEMAT IK

8 /
6
7
5 6
4 5
4 8
3
3
2 2
1 1
0 T T T T T 7
0 T T T T Iktisat Matematik  Istatistik Isletme Endiistri Bilim ve
Matematik  Endiistri Mih. [statistik Makine M. Mih. Tek. Pol.
14
12
10
8
6
4
2
0 T T T 1
Matematik  Bilgisayar Havacilik ve Elektrik
Muh. Uzay Muh. Elektronik
Miih.
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UME DERSLERINi ALAN UME DI SI OGRENCILERIN BOLUMLERE
GORE DAGILIMI

2006-2007 11.D6nem

EBMETE; 1 ~EBME; 1

OMATH; 14

awMmi; 2

BECON; 2

ais; 2

OEE: 6 B Ozel Ogr.; 6

Toplam Grenci Sayisi = 241
UME Disi Ogrenci Sayisi = 37 (15%)

2007-2008 |.DOnem

@ Ozel Ogr.; 12

BSTAT; 2 BCENG; 6

OAEE; 3 OIE; 4 OECON; 5

B MATH; 3

Toplam Ggrenci Sayisi = 280
UME Disi Ogrenci Sayisi = 45 (16%)
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DONEMSEL VERILEN TOPLAM NOT SAYISI

2006-2007 I. Donem 2006-2007 Il. Donem

OBB;53 OBB; 40 WBA; 48
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EK: 4
2007 YILINDA MEZUN OLAN
OGRENCILER
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Kriptografi Programi

Zlfikar Saygl

“Constructions of Authentication Codes”

(Doktora Tezi)

Ferruh Ozbudak

Orhan Cetinkaya

“Verifiability = and  Receipt-Freeness
Cryptographic Voting Systems”

(Doktora Tezi)

n Ali Doganaksoy

Onur Ozen

“On the Security of The Tiger Hash Function’

(Y. Lisans Tezi)

Ali Doganaksoy

ilksen Acunalp*

“‘Related Key Attack and Slide Atack”

(Bitirme Projesi)

Ali Do ganaksoy

Ceyda Mangir

“Time Memory Tread of Attac Using Rainbo
Tables”
(Bitirme Projesi)

w Ali Do ganaksoy

Omer Sever*

“Optimal Extension Field: Software an
Hardware Implementation”

(Bitirme Projesi)

d Emrah Cakcak

Bilent Yilmaz

“Time- Memory Trade-Off Using Distinguisheg
Points”

(Bitirme Projesi)

d Ali Doganaksoy

Zaliha Yice*

“Smartcard &Cryptography”

(Bitirme Projesi)

Ersan Akyildiz

Arda Ziuber “A Study On Time-Memory Trade-Off Using Ali Doganaksoy
Hellman Method”
(Bitirme Projesi)
Sedat Akleylek* | “On the Avalanche Properties Of Mistyl, Melek D. Yiicel

Kasumi and Kasumi With Rijndael S-Box”

(Y. Lisans Tezi)
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Bilimsel Hesaplama Programi

Mustafa Kahraman

“Modelling Functional Dynamical Systems |
Piecewise Linear Systems with Delay”

(Y.Lisans Tezi)

Dy Hakan Oktem

Ahmet Melih Selcuk]

“Inference of Piecewise Linear Systems with
Improved Method Employing Jump Detection”

(Y. Lisans Tezi)

anHakan Oktem

Muhammad Alkin

“Text Mining: A  Burgeoning  Quality
Improvment Tool From Applied Mathematics”

G. Wilhelm Weber

(Y. Lisans Tezi)

Finansal Matematik Programi

Havva Ozlem

“Jump Detection With Power And Bipow

er - Azize Hayfavi

Dursun* Variation Processes”
(Y. Lisans Tezi)
Inci Esen “How Does The Stock Market Volatility Change Seza Dargoglu

After Inception Of Futures Trading? The Case
The Ise National 30 Stock Index Futures Marks

(Y. Lisans Tezi)

Of
pt”

Orcun Kaya*

“Static hedging strategies for barrier options i
their robustness to model risk”

(Y. Lisans Tezi)

andAzize Hayfavi

Suhan Altay

“On Forward Interest Rate Models: Via Rand
Fields and Markov Jump Processes”

(Y. Lisans Tezi)

prAayri Korezlio glu

Ayhan Yuksel

“Modelling Credit Risk With Stochasti
Volatility, Jumps and Stochastic Interest Rates

c Ersan Akyildiz

(Y. Lisans Tezi)

* Enstitimizde doktoraya devam edgnedciler

a7




EK: 5
YENI ACILAN DERSLER
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2006—-2007 Bahar Donemi
METU INSTITUTE OF APPLIED MATHEMATICS

Course Title:

Numerical Methods for Financial Models

Course Code:

IAM 611

Credit:

(3-0) 3

Instructor's
Name:

Dr. Ali Devin Sezer devin@metu.edufr

Prerequisites:

Some understanding of the following subjects wéllfecessary: probability theory, optimal contrcdrtimgale
theory, stochastic integration.

Content:

Three of the main tasks in financial data analgses Estimation of probabilistic models from reata i.e.,
statistics, Computation of probabilities (e.g.,ueht risk, probability of ruin) and expactatioesy( derivative
pricing) in the estimated models. Optimization (ea@merican option pricing, portfolio optimizatioriJhis
course looks at these problems and the mathematidatomputational methods to approach them.

Aims/
Learning
Outcomes:

The course will emphapsize both theory and praciibe aim is for the student to build a unified amuitive
understanding of the above problems and have sit $@@ne practical understanding and experiencet dioou
to approach them. Regular homeworks and programnpraplems will be assigned. Programm
assignments will be coded in MATLAB. There will be inclass midterm and a take home final exam.
homeworks will constitute 40% of the grade, theterich and the final 30% each.

Suggested
Textbooks:

Textbooks

We will use parts of the following books. The ingttor will provide lecture notes and other neccgssaurse
material. Paul Glassermavipnte Carlo Methods in Financial Engineering. John C Hull,Options, Futures and
Other derivatives. Lapeyre, Sulem and Talaynderstanding Numerical Analysis for Financial Models. Cont
and TankovFinancial Modelling with Jump Processes. Lipster and Shiryae§tatistics of Random Processes.
Dupuis and KushneNumerical Methods for Stochastic Control Problemsin Continuous Time.

Additional reference books

Fleming and RichelDeterministic and Sochastic Optimal Control. Evans,Partial Differential Equations.
Soner and FlemingControlled Markov Processes and Viscosity Solutions. Karatzas and Shrev@rownian
Motion and Sochastic Calculus. Karatzas and Shrev®]ethods of Mathematical Finance. Protter,Sochastic
Integration and Differential Equations.

Outline:

In all the problems we will study, the course wilivays begin from the simplest of models and grigimok
at models of increasing complexity.

Review

Throughout the course we will review briefly théldaving topics as we need them:

Continuous stochastic processes (Stochastic integré&&DEs, Martingale theory, Girsanov's theoremd the
related PDE theory), Optimal Control, Discontinaiechastic proccesses, Fundamental concepts, dohekf§
models in Finance (replication based pricing, hedgtomplete/incomplete markets, several impoitgatest
rate and market models).

Statistics

Value at risk, model building approach, [JCH] J&wnHull, Options, Futures and Other Derivatives, Section
18.3. Estimating volatilities and correlations [JC8hapter 19

Statistics for Diffusion Processes, Lapeyre, Suamh TalayUnderstanding Numerical Analysis for Financial
Models, preprint, Chapter 10. Inverse problems and Mochlbration, Rama Cont and Peter Tank
Financial Modeling with Jump processes, Chapter 13. Calibration of an HIM model. Timemi#ing, we
would like to also study Bayesian methods for mag#imation. Computation and Optimization. For thest
of the course we will mainly follow the preprint rgon of the book by Lapeyre, Sulem and Talay
Glasserman's Monte Carlo Methods in Financial Eegliimg: Option Pricing and PDEs. Finite Differer
Methods for option prices. Finite Difference Metkddr stochastic optimal control problems. Tree heis
for option prices. Monte Carlo and Importance Samgpfor option pricing and risk estimation. Montar®
methods for pricing american options .
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METU INSTITUTE OF APPLIED MATHEMATICS

Course Title:

Special Topics: Elliptic Curve Cryptography

Course Code:

IAM 711

Credit:

(3-0)3

Instructor's
Name:

Prof. Dr. Ersan Akyildizé€rsan@metu.edu)tr

Prerequisites:

Consent of the Instructor

Content:

Algorithms to compute the number of points of alipit Curve, Divisors , Pairings, The
crypto system based on pairings, isomorphism aitdokelliptic curve discrete logarithn
problem (ECDLP) and the other attacks.

The aim of this course is to studyte isomorphism attacks to ECDLP and as well |
Schoof and Schoof-Atkin -Elkin’s algorithms tmmpute the number of points of &
Elliptic Curve. After introducing the basic facts about divisors curves, we shall
introduce TheWeil Pairing and The Tate-Lichtenbaum pairing on ellipticves.

MOV attack, attack to Anomalous curves and othtacks of this nature will be
discussed. Cryptosystem based on pairirggpersingular Elliptic Curves and their use
cryptography and somether applications of Elliptic Curves in Cryptoghgp such as
primality and factorization tests will also be dissed.

Learning
Outcomes:

L.C.Washington, Elliptic  Curves, Number

Chapmané&Hall/CRC

Theory andCryprography.

Suggested
Textbooks:

D. Hankerson, A. Menezes,S. Vanstone, Guide toptilliCurve Cryptography,
Springer, QA 76.9.A25, H38, 2004.

Henri Cohen and Gerhard Frey, Handbook of Ellipind Hyperelliptic Curve Cryptography
Chapman &Hall/CRC, QA 567.2. E 44H36, 2005

|.Blake,G.Seroussi and N. Smart, Elliptic Curve€nyptography,
London Math.Soc. Lec.Note Series. N0.256, 1999,78 .A.25.B57

Alfred J. Menezes, Paul C. van Oorschot and ScottahstoneHandbook of Applied
Cryptography. CRC Press, 1996
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METU INSTITUTE OF APPLIED MATHEMATICS

Course Title:

Special Topics:Applications of Finite Fields to Cryptography

Course Code:

IAM 712

Credit:

(3-0)3

Instructor's
Name:

Y. Dog. Dr. Emrah Cakcalcékcak@metu.edu.jr

Prerequisites:

Consent of department

Content:

The primary focus of this course is to give stroettheory of Finite Fields and th
related mathematical tools that are needed in Ggypphy: Polynomials over finite
fields, factorization of Polynomials over finiteefds, Exponential Sums, Grébner Bax
Algorithms and Their Applications to Cryptographiflwe discussed.

Learning
Outcomes:

= Qverview of finite fields (1 weeks)

o Characterization of finite fields
o Field extensions
o Traces, Norms and Bases
o Roots of Unity

Polynomials over finite fields (2 weeks)
o Order of Polynomials and Primitive Polynomials
0 lIrreducible Polynomials
o Construction of Irreducible Polynomials
0 Linearized Polynomials
0 Binomials and Trinomials

Factorization of Polynomials (2 weeks)
o Factorization over small finite fields
o Factorization over large finite fields
o Calculation of roots of polynomials

Exponential Sums (2 weeks)
o Characters
o Gaussian sums
0 Some Special Exponential Sums

Applications in Cryptography (signatures, encryptiauthentication) (4 weeks
o Hidden Fields Equations (HFE)
o Isomorphism of Polynomials (IP)
0 HFE - Variations and Attacks

Grobner Basis Algorithms and Their ApplicationsQxyptography (3 weeks)

Learning
Outcomes:

Advanced level of finite fields and its cryptographpplications.

Suggested
Textbooks:

R. Lindl and H. Niederreither, Introduction to RmFields and Their Applications.
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METU INSTITUTE OF APPLIED MATHEMATICS

Course Title:

Special Topics: Actuarial Risk Theory

Course Code:

IAM 746

Credit:

(3-0)3

Instructor's

Name:

Y. Dog. Dr. Fatih Tankfatihntank@gmail.con)

Prerequisites:

Consent of the Instructor.

Content:

Basic concepts of probability in connection withslRiTheory; introduction to risk processk
(claim number process, claim amount process, théiin number process, total claim amou
process, inter-occurance process); convolutionnaimdd type distributions; risk  model
(individual and collective risk models); numericalethods ( simple methods for discre
distributions, Edgeworth approximation, Esscheprapimation, normal power approximation
premium calculation principles; Credibility Theomgtentions and reinsurance; Ruin Theo
ordering of risks.

The aim of this course is to give the fundamentaicepts of actuarial risk theory and to tea
the role of statistics on actuarial concepts amedntethods optimal decision and managemenyi
insurance.

Week 1-2. Basic concepts of probability in serfses& theory.

Week 3 Introduction to risk processes (claim numb@cess, claim amount proces
total claim number process, total claim amount esscinter-occurance process)

Week 4 Convolution and mixed type distributions

Week 5-6 Risk models ( individual and collectivekrmodels)

Week 7-8 Numerical methods ( simple methods forcrdie distributions, Edgewort
approximation, Esscher approximation, normal poapgroximation)

Week 9-10 Premium calculation principles

Week 11 Credibility Theory

Week 12 Retentions and reinsurance

Week 13 Ruin theory

Week 14 Ordering of risks

Learning

Outcomes:

The course will provide basic knowledge for advaheetuarial techniques. After taking thj
course, the students will have obtained a certamouat of knowledge on Actuarial Risk Theol
which they may use in their future research a@tigit

Suggested

Textbooks:

Course notes

H. Buhlmann, Mathematical Methods in Risk Theomrigger-Verlag (1970)

W.R. Heilmann, Fundamentals of Risk Theory, (1988)

R. Kaas, M.J. Goovaerts, J. Dhaene, M. Denuit, Mwod&ctuarial Risk Theory, Kluwer
Academic Publisher, (2001)
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METU INSTITUTE OF APPLIED MATHEMATICS

Course Title:

Special Topics: Quantitative Finance |

Course Code:

IAM 747

Credit:

(3-0)3

Instructor's
Name:

Assoc. Prof. Dr. Kasirga Yildirakdsirga@metu.edu.jr

Prerequisites:

IAM 544

Content:

Pricing financial instruments, algorithms and pexgming. Econometric estimation of the stochasfc
processes.

This course aims at understanding the basic pileeipf pricing. Students are expected to improwr it
skills for solving the problems and writing thawn codes for the estimation of the parameters {hd
programming the pricng algorithms.

Ouitline:

WEEK 1: Review of the pricing for basic financiaktruments and programming: Futures, Bonds, Svp4, FRN,

WEEK 2: Review of the basic concepts in financialttmaBinomial Market Model, Gaussian Market Mode
Martingale Approach to Contingent Claim Pricing, PBBproach to Contingent Claim Pricing, Black
Scholes Equation, Term Structure Equation, Girsarteorem, Feynman Kac Theorem.

WEEK 3: Monte Carlo methods for pricing and stvisies

WEEK 4-5: Estimation of Gaussian Stochastic Praesdliscrete and continuous time estimation of Biawmotion
and Interest rate models. Calibration, LE, GenegdliMethod of Moments, Simulated Method
Moments-Efficient Method of Moments, Kalman Filter

WEEK 6: Estimation of basic stochastic volatilityd jump diffusion models

WEEK 7: Options with closed form solutions: Prigiand Sensitivities , Vanilla Options, Exotic Opiso(Asian,
Lookback, Barrier, Digital Options etc....) Bond Opton

WEEK 8: Implementation of Finite Difference metiso Pricing and Sensitivities

WEEK 9-10. Implementation of Tree Approaches: iRgc Sensitivities Parameter estimation Cox-Ross-Rstieén
Black-Derman-Toy, Black-Karasinski, Hull-White, HIM

WEEK 11-12: Projects

Suggested
Textbooks:

Christian GourierouxJoann Jasialkinancial Econometrics. Problems, Models, and Methods
Peter G. Zhanggxotic Options: A Guide to Second Generation Options,

Paul Glassermamjonte Carlo Methodsin Financial Engineering

Paul Wilmott,Paul Wilmott on Quantitative Finance

John C. HullOptions, Futures and Other Derivatives

Paolo Brandimartéjlumerical Methods in Finance and Economics: A MATLAB-Based Introduction
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METU INSTITUTE OF APPLIED MATHEMATICS

Course Title:

Special Topics: Adaptive Finite Elements and OptimiaControl

Course Code:

IAM 762

Credit:

(3-0)3

Instructor's Name:

Prof. Dr. Bllent Karastzemlent@metu.edu.r

Prerequisites:

Consent of the instructor.

Content:

Adaptive Finite Elements and Optimal Control

Aims:

Introduction to optimization and control problemighapde’s

Learning

Outcomes:

At the end of the course, student should be familid the research topics related
the area and can start with their PhD thesis.

Simple Model Problem

Finite element discretization of elliptic PDEs
Explicit a posteriori error estimates

Implicit a posteriori error estimates

The equilibrated residual method

Examples of optimal control

Optimal control of linear quadratic elliptic probie

Optimal control of semi-linear quadratic elliptiooplems

Course Material

M. Ainsworth and J.T. Oden, A pestoriori Error Bsdtion in Finite Elemen
Analysis, Wiley, 2000

I. Babuska and T. Strouboulis, The Finite Elementtivd and its Reliability,
Clarendon Press, Oxford, 2001

F. Troltzsch, Optimale Steuerung partieller Di®eia@gleichungen, Vieweg,
Wiesbaden, 2005

R. Verfirth, A Review of A Posteriori Estimation caidaptive Mesh-Re nemerf}:
Techniques,Wiley-Teubner, New York, Stuttgart, 1996

Supplementary

Material

R.H.W Hoppe, Lecture Notes “Finite Elements”
R.H.W. Hoppe, Lecture Notes “Optimization of PalrDifferential Equations ”
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METU INSTITUTE OF APPLIED MATHEMATICS

Course Title:

Special Topics :Pairing-Based Cryptography

Course Code:

IAM 713

Credit:

(3-0)3

Instructor's
Name:

Prof. Dr. Ersan Akyildiz€rsan@metu.edu)tr

Prerequisites:

IAM 505 and Consent of the Instructor

Content:

Pairings in Elliptic Curve Cryptography: Tate pagj Weil pairing,. Applications anc
Computational problems from pairings. Cryptografrioyn pairings.

The aim of this course is to study
1. Schoof and Schoof-Atkin -Elkin’s algorithms to coumte the number of points of an
Elliptic Curve ,
2. Elliptic curve factorization and primality test,
3. Pairings in Elliptic Curves Crytography.

We shall introduce The Weil and Tate pairingediiptic curves and study the applicatiorg

and computional problems from pairings. We willcadiscuss how pairings are used
construct a wide range of cryptographic schemesppols and infrastructures supporting tl
use of public-key cryptography.

Learning
Outcomes:

L.C.Washington, Elliptic Curves, Number Theory &nyprography, Chapman&Hall/CRC

|.Blake,G.Seroussi and N. Smart, Advances in &dliBurves in Cryptography,
London Math.Soc. Lec.Note Series. N0.317, 2004,/Q8 .A.25. A375

Suggested
Textbooks:

Blake,G.Seroussi and N. Smart, Elliptic Curve€igptography,
London Math.Soc. Lec.Note Series. N0.256, 1999,768 .A.25.B57

Henri Cohen and Gerhard Frey, Handbook of Elliptid Hyperelliptic Curve Cryptography
Chapman &Hall/CRC, QA 567.2. E 44H36, 2005
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METU INSTITUTE OF APPLIED MATHEMATICS

Course Title: Special Topics: Sequnce Design and Rings

Course Code: IAM 715

Credit: (3-0)3

Instructor's ..
Prof. Dr. Ferruh Ozbudalozbudak@ metu.edu)tr

Name:

Prerequisites: | Consent of the instructor

Finite fields and finite rings, Sequnces, poweleserLinear feedback shift registeifg
and linear recurrences, Algebraic feedback shitster sequences, Pseudo-randk
Content sequences, Correlation, Special types of good seese Sequence synthesis, Soifie
codes over rings

_ To provide basic background on finite commutaivagsi and their applications i
Alms: cryptography and related areas.

To learn basic techniques in finite fings, propertiof sequences in application
coryptography and related
Outcomes: area and some design techniques.

Learning

1. Z.-X. Wan, "Lectures on finite fields and Galaisgs", World Scientific, 2003.

2. B. R. McDonald, "Finite rings with identity", Meel Dekker, 1974.

Suggested 3. G. Bini, F. Flamini, "Finite commutative ringadatheir applications"”, Kluwer,

Textbooks: 2002.

4. M. Goresky, A. Klapper, "Algebraic shift registeeqeunces”, draft book il

preparation, 2007.

Finite fields and finite rings
Sequnces, power series
Linear feedback shift registers and linear recuoesn
Algebraic feedback shift register sequences
Pseudo-random sequences
Correlation

» Special types of good sequences

* Sequence synthesis

The textbooks listed above and various reseradtiestwhich will be mentioneo
Resourses: during the course.
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METU INSTITUTE OF APPLIED MATHEMATICS

Course Title: Special Topics: Cryptological Characteristics of Bolean Function and S-Boxes

Course Code: IAM 717

Credit: (3-0)3

Instructor's Assoc. Prof. Dr. Melek Ylcel(icel@eee.metu.edy.tr

Name:

Prerequisites: | Consent of the instructor

The primary focus of this course will be on chagastics and the constructions of Boole:
functions and S-boxes. Course will mainly cover wkeacurity properties are desirable
such functions, how to properly obtain these priger and how to design function
Content satisfying given properties. After taking the cayrstudents should also have an overviewjof
block cipher and stream cipher design and evaloat®oolean functions, nonlinearity
diffusion, confusion, avalanche, strict avalanctieiga. Measures of main characteristics aj|d
tradeoffs. S-box construction. Structural and stigal evaluation of cipher systems

« Joan Daemen, Cipher and Hash Function Designe8test Doctoral dissertation
Some relevant papers

A.J. Menezes, Paul C. van Oorschot and Scott Asiae: Handbook of Applied
Cryptography CRC Press, 1996.

Suggested M.J.B.Robshaw: Stream Ciphers. Technical Repor7OR-2.0, RSA Laboratories,
Textbooks: July 1995.

S.Sa&dicaslu: Cryptological Viewpoint of Boolean Functions,$t. Thesis, METU,
2003

H.C.A van Tilborg. An introduction to Cryptology.li&ver Academic Publisher,
Boston, 1988.

Boolean functions (functions defined on GF(2)n)thrtable, algebraic normal form,
sequence of a function, Sylvester-Hadamard matriicesr and affine functions,
Walsh transform

Nonlinearity, measures of nonlinearity

Completeness, avalanche, strict avalanche andlgiehkanche criteria
Correlation immunity, resiliency

S-boxes, characteristics of S-boxes

Tradeoffs between degree, nonlinearity, SAC aniliersy of a booloean function
Construction of S-boxes

Cryptographic properties of functions defined on(Zf

Structural evaluation of block ciphers

Structural evaluation of stream ciphers

Statistical methods of evaluating cipher systems
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METU INSTITUTE OF APPLIED MATHEMATICS

Course Title:

Numerical Algorithms with Financial Applications

Course Code:

IAM 749

Credit:

(2-2)3

Instructor's
Name:

Dr. Omiir Usur (ougur@metu.edu)tr

Prerequisites:

Consent of the instructor. (Knowledge of a programming language, preferdiiyTLAB,
is a must. Knowledge of basic financial concepanisdvantage)

Content:

Fixed-income securities, basic portfolio optimipati binomial method for options; lic
process and its applications in stock market, Blackoles equation and its solutioif§
random numbers, transformation of random numbedsyanerating normal variates, Monif
Carlo integration, pricing options by Monte Carlamslation, variance reductior
techniques, quasi-random numbers and quasi-Morie Simulation; introduction to finite
difference methods, explicit and implicit finitefidirence schemes, Crank-Nicolson methcjp
free-boundary value problems for American options.

The main objective of the course is to introducensonumerical algorithms that ar
commonly used in financial applications. Moreouer,introduce basic options and the
valuations both theoretically and numerically.

Outline:

The following outline is just a rough one, it maigkstly change during the semester.

Fixed-Income Securities

Portfolio Optimization

Options, and the Binomial Model

Stochastic Differential Equations

Ito Processes and Applications in Stock Market

The Black-Scholes Equation, derivation and the &ee

Random Numbers and Transformation of Random Vargabl

Monte Carlo (MC) Integration and Option Pricing M simulation

Variance Reduction Techniques

0. Introduction to Partial Differential Equations (P§)Eand Finite Difference
Methods

11. An Explicit Method and An Implicit Method

12. Crank-Nicolson Method

13. Some Advanced Topics (includes quasi Monte Caraugition and Free

Boundary Value Problems)

BOO~NoOOR~WONE

Learning
Outcomes:

Students are expected to gain, beside the thealrebaicepts, programming skills that afe
related to option pricing as well as optimization.

Suggested
Textbooks:

The lecture notes, mainly based on the followinfgnences, will probably be available t
students.
1. Brandimarte, P., Numerical Methods in Finance: AMAB-Based Introduction,
John Wiley & Sons, Inc., 2002
2. Seydel, R., Tools for Computational Finance, SgrAderlag, 2002

Resources:

MATLAB, Financial Toolbox, Optimization Toolbox.
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METU INSTITUTE OF APPLIED MATHEMATICS

Course Title: Special Topics: Functional Analysis

Course Code: IAM 781

Credit: (3-0)3

Instructor's
Name: Prof. Dr.Safak Alpay gafak@metu.edu)tr

Properties of real numbers,limitsand convergencgegtiences of numbers,exponentjl
Prerequisites: | and logarith function,continuity and uniform confity of functions,intermidiate value
theorem,Hdlder and Lipschitz continuity,differemiiéy,and differentiation rules

Content: Basic analysis , Banach spaces in particulapaces,Sobelev spaces

The students will be equippedwith sufficient knosige of analysis to pursu:
their own reseach

Aims:

Learning o
Outcomes: Same as in “aims

S d J.Jost.Postmodern analysis Springer Universite3819
uggeste
Teft%ooks: T.Terzigslu: Fonksiyonel Analizin Yontemleri Matematik Vakfi

T.Terzigglu :Introduction to Real Analysis.Matematik Vakfi

Weekl.Banach Spaces and Banach fixed point Theorem
Week2.Integrals and ODEs

Week3.Metric spaces

Week4.Differential calculus in'R

Week5:Implicit Function Theorem and Applications
Week6: System of ODEs

Week7:Semi continous functions

Outline: Week8:Lebesgue integrals of semi continuous funstio

Week9 Lebesgue integrable functions

Week 10:Fubini Therem

Week11:Convergence Theorem of Lebesgue integrahteidns
Week 12Jensen’s inequality and Egorov Theorem

Week 13 I spaces

Week14 Weak derivatives and Sobelev spaces
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METU INSTITUTE OF APPLIED MATHEMATICS

Course Title:

Special Topics: Spatial Optimization

Course Code:

IAM 761

Credit:

3(3-0)

Instructor's

Name:

Hayri Onal, h-onal@uiuc.ed

Prerequisites:

An introductory course in linear programming

Content:

Linear Programming, simplex method, LP duality, formulations of priytoe spatial
optimization problems, transportation and trangskipt 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 technicgeskfor various types of spatie
optimization problems and a state-of-the art algiebmodeling language for solvin
optimization problems.

Learning

Outcomes:

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

Suggested

Textbooks:

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

Outline:

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

Resources:

MS Bazaraa, JJ Jarvis, and HD Sherali. Linear Programming etivork Flows.
John Wiley & Sons, Chichester, 1990.
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2006—2007 Il. Doneminde verilen dersler

Anabilim | Dersin Kodu| Dersin Adi gretim Uyesi Qr. Sayisi
Dali IAM Dig. Top.
IAM 502 Stream Ciphers Ali Dganaksoy 19 2 21
IAM 504 Public Key Cryptography Emrah Cakcak 18 3 172
Kriptografi IAM 512 Block .Ciphers_ . Melek Yicel 11 - 11
IAM 711 Special Topics: Elliptic Curve Cryptography | Ersan Akyildiz 9 - 9
IAM 712 Special Topics: Applications of Finite Fiksl to| Emrah Cakcak 20 - 20
Cryptography
Anabilim | Dersin Kodu| Dersin Adi gretim Uyesi Q@r. Sayisi
Dali IAM Dig. Top.
IAM 562 Introduction to Scientific Computing Il Hak Oktem 8 3 11
IAM 566 Numerical Optimization G.W. Weber 7 11 18
IAM 570 Hybrid Systems Hakan Oktem g [
Bilimsel | |AM 571 Applications of Differential Quadrature Metd | Minevver Tezer 1 6 7
Hesaplama in Engineering
IAM 664 Inverse Problems G.Wilhelm Weber| 6 7 13
IAM 762 Special Topics: Adaptive Finite ElementsdgdnBilent Karastzen 1 3 4
Optimal Control
Anabilim | Dersin Kodu| Dersin Adi gretim Uyesi Q@r. Sayisl
Dali IAM Dig. Top.
IAM 520 Financial Derivatives Seza Daoglu 20 1 21
IAM 522 Stochastic Calculus for Finance Azize Hayfa 16 3 19
IAM 524 Financial Economics Esma Gaygisiz 22 1 23
IAM 543 Regulation and Supervision of Risks skon Kucukdzmen 12 1 13
Finansal | ]AM 583 Pension Fund Mathematics Omer Gebjllio 8 | -] 8
Matematik [JAM 611 Numerical Methods for Financial Models AxXbe Sezer 2 - 2
IAM 612 Financial Modeling with Jump Processes H#yrezlioglu 5 - 5
IAM 746 Special Topics: Actuarial Risk Theory Fatliank 6 - 6
IAM 747 Special Topics: Quantitative Finance | Kgail Yildirak 7 1 8
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2007-2008 I. Doneminde verilen dersler

Anabilim | Dersin Kodu| Dersin Adi gretim Uyesi @gr. Sayisi
Dali IAM Dig. Top.
IAM 501 Introduction to Cryptography Ali O@mnaksoy 20 3 23
IAM 503 Applications of Finite Fields Emrah Cakcgak 19 1 20
IAM 505 Elliptic Curves in Cryptography Emrah Calkg 11 - 11
IAM 519 Basic Mathematics for Cryptography Abduiiraty ilmaz 3 - 3
_ ~ | IAM 530 Elements of Statistics and Probability san Akkaya 17 3 20
Kriptografi ["jam 713 Special Topics: Pairing-Based Cryptography | Ersan Akyildiz 3 - 3
IAM 715 Special Topics: Cryptography and Codingerruh Ozbudak 12 - 12
Theory
IAM 717 Cryptological Characteristics of BooleamMelek Yicel 10 - 10
Function and S-Boxes
Anabilim | Dersin Kodu| Dersin Adi gretim Uyesi (gr. Sayisi
Dali IAM Dig. Top.
IAM 557 Statistical Learning and Simulation G.W.\¥éeb 11 - 11
IAM 561 Introduction to Scientific Computing | Hak&ktem 11| 10| 21
Bilimsel IAM 564 Basic Algorithms and Programming B. Karasiiz 8 - 8
Hesaplama | |1AM 567 Mathematical Modelling Hakan Oktem 1 B 1
IAM 665 Advanced Continuous Optimization G. W. WebB. Karasbzen 11 1 12
IAM 781 Special Topics: Functional Analysis S. Alpay 4 2 6
Anabilim | Dersin Kodu| Dersin Adi éretim Uyesi (gr. Sayisi
Dali IAM Dig. Top.
IAM 521 Financial Management A.Oran-S.Dgoglu- 16 2 18
N.Gulner
IAM 526 Time Series Applied to Finance gon Kigukdzmen 22 1 23
IAM 530 Elements of Statistics and Probability sén Akkaya 17 3 20
IAM 541 Probability Theory Azize Hayfavi 19 3 2P
IAM 544 Financial Risk Assessment Kasirga Yildirak 12 3 15
Finansal |AM 556 Simulation Inci Batmaz 6 2 8
Matematik | AM 557 Statistical Learning and Simulation G.W.\Web 11 - 11
IAM 582 Life Insurance Mathematics Fatih Tank A - 4
IAM 584 Advanced Actuarial Mathematics Omer Gelogli 4 - 4
IAM 745 Special Topics Stochastic and DeterministA.Devin Sezer 1 2 3
Optimal Control with Applications to Finance
IAM 749 Special Topics: Numerical Methods withO. Usur 11 1 12
Financial Applications
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