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ONSOZ

Orta Dggu Teknik Universitesi'nde Uygulamali Matematik Etistti 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
kararlgtiriimistir ve bu karar 21 Haziran 2002 tarihinde resmiefiede yayinlanmtir.
Enstiti eitim faaliyetlerini Kriptografi, Bilimsel Hesaplamdinansal Matematik, Finansal
Matematik Hayat Sigortasi Opsiyonu ve bu yil acildktierya Bilimleri programi ile
asagidaki misyonlar cercevesinde siurdirmektedir:

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

I. Matematgin; dogayi, teknolojik ve ekonomik sirecleri daha iyi ank yolunda
bilim adamlarinin ortak dili olddundan hareketle, lisans/lisanststgitisnde ve
argtirmalarda matematik kullaniminin hem nicelik hera ditelik agisindan
arttirlmasi yolunda calmalarda bulunmak, bu cercevede yeni, uygulanabilir
matematik konularinda atarmacilari bilgilendirmek ve bu amaca yodnelik
argtirmalar yapmak.

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

Bu rapor Uygulamali Matematik Enstitist’'niin misyaguascevesinde 01.01.2008-31.12.2008
tarihleri arasindaki faaliyetleri icermektedir.



Enstitl YOonetimi
Madar
Prof. Dr. Ersan AKYILDIZ

Mudur Yardimcilari
Y. Dog. Dr.ilkay ULUSOY

Dr. Burak YEDERLER®Y

Enstitl Kurulu @ Enstitll Yonetim Kurulu @
Prof. Dr. Ferruh OZBUDAK Prof. Dr. Haluk AKSEL
Prof. Dr. Biilent KARASOZEN Y. Dog. Dr. Seza DASDGLU

Y. Dog. Dr. kil EROL Prof. Dr. Mete SEVERCAN

Dr. B. Burcak BABUG ERKAN

(1) Y. Dog. Dr. kil EROL, Enstiti Mudur Yardimcgi gorevindenl8 Eylul 2008 tarihinde
ayrilmis yerine Dr. Burak YEDERLER atanmtir.
(2) Enstitd Yonetimi, bu kurullarin gal Gyeleridir.



OZET BILGILER

Enstituintin 2008 yili faaliyetlerine 6 UME, 48 ODTitl, 22 ODTU dsi baslantil
Ogretim Uyesi katkida bulunnglardir.
Enstitimiizde toplam 19 atama gorevlisi vardir, bunlarin 9'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.
Enstitimizde toplam 168gtenci esitimini surdurmektedir. Bu grencilerin 6'si
Aktuerya Bilimleri, 24’G Bilimsel Hesaplama, 67'$tinansal Matematik, 71'i ise
Kriptografi programindadir.
Bu faaliyet yilinda Enstitimiiz anabilim dallarinda@ yiksek lisans ve 7 doktora
dgrencisi mezun olmglur.
Enstitimiz anabilim dallarinin 11 amama grubu bulunmaktadir.
Enstiti bglantisi belirtiimg olarak 34 yurtdu yayin, 22 yurtds teblig, 26 yurtdsl
sunum ve 15 yurtici telldj 24 yurtici sunum yapilrgy 2 yurtdsi kitapta makale ve 1
yurtdisi Kitap cikariimgtir. Bu yil gerceklgtirilen faaliyetler arasinda yurtici yayin
bulunmamaktadir.
Enstitimuiz tarafindan diizenlenen bilimsel toplartil
- “Bilgi Guvenligi ve Kriptoloji Konferansi”, Ankara
- “Workshop on Recent Developments in Financial Mathtics and Stochastic Calculus
From Workshop in memory of Hayri Korezlioglu”, Aniea
- “Workshop The Simulation Tool Box for the Finandatgineer, in Memory of Professor
Hayri Kérezligglu”, Ankara
- “Workshop on Complex Societal Problems, Sustaindbilng and Development”,
Ankara
Enstitimiz gretim Oyeleri, 12 cagtay/sempozyum/konferans/yazokulu organizasyonunda
goOrev almglardir.
Enstitimiz @retim Uyeleri tarafindan yudrttiuc@a yapilan 21, agirmaci olarak
katildiklari ise 3 proje bulunmaktadir.
Enstitimdza yurtdindan 19 @retim Uyesi ziyaret ederken, 4&rétim elemani da
enstitimuiz tarafindan desteklenerek yugtritia gorevlendirilmtir.
Prof. Dr. Martin Rainer, yabanci uyruklugr@tim Uyesi olarak enstitide goéreve
baglamistir.
Mudur Yardimcilgl gorevine Dr. Burak Yedierler atangtir.
Finansal Matematik EABD B&anligina Y. Dog. Dr. $il Erol atanmgtir.
Aktuerya Bilimleri EABD programi acilmiive bgkanligina Dr. B. Burcak Bgbug
Erkan atannstir.
Finansal Matematik Hayat Sigortasi Opsiyonu Progndan ki mevcut grencilerin
mezuniyetinden sonra bu program kapatilacaktir.



ENSTITUNUN PROGRAMLARI

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

Finansal Matematik Hayat Sigortasi Opsiyonu*
Tezsiz YiUksek Lisans

INSAN KAYNAKLARI

Ogretim Elemanlari Arastirma Gorevlileri

Prof. Dr. Gerhard- Wilhelm Weber Sedat Akleylek (OYP, Samsun)

Prof. Dr. Martin Rainer Derya Altintan (OYP, Konya)

Dog. Dr. Emrah Cakcak Dervis Bayazit (YOK Bursu ile yurtginda)
Y. Dog. Dr. Hakan Oktem Mehmet Burak Bozdemir

Y.Dog.Dr. Omir Wgur Canan Cimen

Dr. Ali Devin Sezer Cagdas Calik

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)
Ayse Sariaydin (OYP, Van)
Cihangir Tezcan

Onder Turk

Oguz Yayla

Enes Yilmaz (35. madde)
Serkan Zeytun

DOSAP/POST-DOC

Pooya Farshim(ingiltere), Kriptografi Anabilim Dali, @etim Uyesi Prof. Dr. Ersan Akyildiz (5
Mayis 2008-12 Ocak 2009).

Adnane Sboui(Tunus), Kriptografi Anabilim Dali, gretim Uyesi Prof. Dr. Ferruh Ozbudak (13
Agustos 2008- 13 gustos 2009).

* Hayat Sigortasi Opsiyonu Tezsiz Yiuksek LisansgPaminda mevcutdiencilerin haklari korunacak, bu
ogrencilerin mezuniyetinden sonra program kapatilacak



Matematik Bolimu

Elektrik-Elektronik
Muhendisligi Boluma

istatistik Bolimu

iktisat Bolimii

Biyoloji Bolumu

BAGLANTILI © GRETIM UYELER i

ORTA DOGU TEKN iK UNIVERSITESI

Marat U. Akhmet
Ersan Akyildiz
Muhammed Dabbagh
Ali Do ganaksoy
Bilent Karastzen
Ferruh Ozbudak
Munevver Tezer
Muhiddin Uguz
Songil Kaya Merdan

Yesim Seringaoglu Dogruséz

Nevzat G. Genger

M. Kemal Leblebiciglu

Osman Sevaigu
Mete Severcan
flkay Ulusoy
Melek Ydcel

Aysen Akkaya

B. Burcak Babug
Inci Batmaz
Ozlemilk

Zeynep Kalayliglu
Ceylan Yozgathgil

Isil Erol

Esma Gaygisiz
Saziye Gaziglu
Murat Glray Kirdar

Meryem Bekliglu
Semra Kocabiyik
Inci Togan
Giilay Ozcengiz

isletme Bolumu

Kimya Muh. BI.

Fizik BOIUmU

Gida Miuh.Bl.

Endustri Mah. BI.

Kimya Bélumu

Beden Egitimi ve Spor BI.

Enformatik Enstitiist

Makine Muh. BI.

Maden Muhendisligi Bol.

Nuray Guner
Adil Oran
Seza Danoglu

Yusuf Uluda
Gurkan Karaka
Glngoér Giinduz

Yusufipekalu
Burak Yedierler

Zimriit Begiim Ogel
Deniz Cekmeceligiu

Gllser Koksal
Yasemin Serin

Ali Gokmen
S. Mahinur Akkay

Feza Korkusuz

U.Erkan Mumcuglu

Haluk Aksel

Sebnem Dizgin



ANKARA UN iV.
istatistik Bolumu

Matematik Bolumii
ATILIM UN iv.
Matematik Bolimu

Bilgisayar Muh. Bélim

BAHCE SEHIR UNiV.

Department of Computer

Education&Instructional

Technologies

FLORIDA STATE UNIV.

Department of Mathematics

DOGUS UNiV.
Matematik Bolumu

HACETTEPE UNiV.
istatistik Bolimu

ALBERT-LUDWIGS
UNIVERSITY FREIBURG

Department of Economics

izZM iR YUKSEK TEKNOLOJ i
ENSTITUSU
Matematik Bolumii

KIRIKKALE UN iV.
istatistik Bolumu

Omer Gebizliglu

Ali Bilent Ekin

Tanil Ergeng

Ali Yazici

Irini Dimitriyadis

Giray Okten

Ismail Giilglu

Gul Ergiin

Sevtap Selguk Kestel

UNIVERSITELER

KOC UNiV.
Muhendislik Fakltesi
Ekonomi Bolumii

OREGON STATE UNIV.

RMIT UNIV.
Matematik Bolumii

TRAKYA UN iVv.
iktisat Bolumi

TOBB-ETU
Matematik Bolumii

UNIV. OF SOUTH ALABAMA

Metin Tirkay

Sumru G. Altg

Cetin Kaya Kog¢

Serdar Bozta

Kasirga Yildirak

Zilfukar Saygl

Can Akkog

CONCORDIA-UNIVERSITY-
JOH MOLSON SCHOOL OF
BUSINESS _ _ )
Department of Finance P0gan Tirtirgglu

KURUMLAR
TCMB  C.Cakun Kigukézmen

TUBITAK-UEKAE  Orhun Kara

Ali Thsan Neslitiirk

Fatih Tank

DIGER Azize Hayfavi

IDARI PERSONEL

Sekreter Nejla Erda@du Idari Amir  Saffet Aykin
Rukiye Ekinci
Figen Varol
Gorevli Muharrem Kayabel
Memur M. Kemal Yagar Serkan Demir6z
TUBITAK-KAMU Proje Elemani  Burgin Ak



PROTOKOLLER

Universitat Kaiserslautern (Germany) and Middle Eas
Technical University

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

Bilgi Teknolojileri ve iletisim Kurumu- ODTU

- MPI for Mathematics in the Sciences, Research Grup
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)

- Kog University

- Isik University

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

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 Austia)
and the Institute of Applied Mathematics, the MldI
East Technical University, Turkey.

Bilgi ve Iletisim Teknolojileri Konularinda Eitim,
Arastirma, Gelgtirme Calsmalari ve Uygulamalarinda
Isbirligi Yapilmasi, yuriticl, Uygulamali Matematik
Enstitiisti Mudirlgi, ODTU

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



ILISKIDE BULUNDUGUMUZ DIGER ARASTIRMA
KURUMLARI

« Department of Mathematics, lllinois State UniversiiSA, in Biomathematics.

* Russian Academy of Sciences, Department of the Qtatipnal Methods of Forecasting,
Moscow.

¢ Max-Planck Society, Germany.

« Faculty of Mathematics and Economics, Universityoh, Germany Erasmus Program.

* Center of Research-Euro-Mediterranean- in Mathematnd Their Applications, CREMMA,
in Tunisia.

* Department of Mathematics, Darmstadt University Téchnology (Germany), DAAD
(German Academical Exchange Program) Program im@yztion Theory.

* Eureka Ibero America, Iberian-American Network ohdtvledge Discovering, Iberian
American Program of Science.

* IBM (Research Centers in New York, Zurich and Hgifa

» Department of Mathematics, Eindhoven Universityfe€hnology, The Netherlands.

e Department of Mathematics, University of L’Aquildtaly, European Erasmus Mundus
Programme.

OGRENCI BILGILERIi

SIAM-IAM ODTU O GRENCIi TOPLULU GU

SIAM (Society of Industrial and Applied Mathemaji¢dM (ODTU) Ogrenci Toplulgu; Uygulamali
Matematik Enstitisi'nin catnalari sonucu Amerika ve Kanadsidda kurulan ilk SIAM @renci
grubudur. Grubun amaglari, SIAM'I ve SIAM'in faalilerini Universite’de ve Tiirkiye’de tanitmaktir.
Mayis 2008'de Prof. Alf Kimms tarafindan “Supply &h Management” baslikli bir seminer
verilmistir. Grup hakkinda ayrintili bilgi www.siam.metdwetr adresinde verilngtir.

Enstitimizin Toplam Ogrenci Sayist:
168

2008 yilinda Kayit Yaptiran Ogrenci Sayist:
56

2008 Yilinda Mezun Olan (grenci Sayisi*:
37

Yuksek Lisans Tezli | Yuksek Lisans Tezsiz Doktora
17 13 7

*  Bu ¢grencilerin listesiEk 4'de verilmistir.



BASVURULAR

2008-2009
BASVURU KABUL KAYIT
Aktierya Bilimleri 12 11 6
Bilimsel Hesaplama 12 8 5
Finansal Matematik 55 41 29
Kriptografi 33 19 16
Toplam 112 79 56

Enstitimtiz Ogrencilerinin Programlara Gére Dagilimi

Anabilim Dali Yiksek Lisans Doktora Bilimsel
Hazirhk
Aktuerya Bilimleri(6) 6 - -
Bilimsel Hesaplam#24) 11 13 -
Finansal Matematik65) 45 17 3
Finansal Matematik2) 2 - -
Hayat Sigortasi Opsiyonu
Kriptografi (71) 27 37 7
Toplam:(168) 91 67 10

2008 yilinda Kayit Yaptiran Ogrencilerin B.S. Derecelerini Aldiklari
Bolumlere Gore Dagsilimlari*

MATH

CENG

STAT

ECON

EE

BA

31

7

3

3

UME Derslerini Alan O grencilerin Boltimlere Gore Dagilimi**

Doénem wl T & w| = Ol 8l | w| w wl & =
s [ w| >| w m Il © Wl =z o < o] s| < o =l = =
- EEEEEEEEEEEEEEEEL
2007-2008 11| 185| 2 5 - 2 1 5 2 1 1 - 4 2 41 3 14 227
2008-2009 | | 223 4 2 1 1 11 2 7 2 3] 1 q 1 9 272

*Bolim isimlerinde ODTU Katalogunda ki kisaltmaleullaniimistir.
** Enstitimizde 2007-2008 1l ve 2008-2009 |. D6nede verilen derslerin listefik 6’da verilmektedir.
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Dénemsel Derdstatistikleri:

Verilen Ders Sayisi| Toplam @renci Sayisi Ders Baina Verilen Not
Sayisi
2007-2008 II.D6nem 18 227 13
2008-2009 1.D6nem 21 272 13
Ogrenci Basari Durumlari
2007-2008 11.D6nem
Tlisigi
Basarill | Basarisiz| Kesilen| izinli
Kriptografi (Bil.Haz.) 1 - - -
Kriptografi (M.Sc.) 22 6 - -
Kriptografi (Ph.D.) 30 - - 2
Bilimsel Hesaplama {ng. Haz.) 1 - - -
Bilimsel Hesaplama (M.Sc.) 12 1 - -
Bilimsel Hesaplama (Ph.D.) 10 - - 1
Finansal Matematik (Bil. Haz.) 2 - - -
Finansal Matematik (M.Sc.) 22 8 3 -
Finansal Matematik (Ph.D.) 12 ) 3 2
Hayat Sigortasi (M.Sc.) 4 1 - -
TOPLAM (140) 116 16 3 5
OYP Ogrencileri Basari Durumlari
Bilimsel Hesaplama Finansal Matematik Kriptografi
Universitesi YL Doktora| LSD | YL Doktora| LSD| YL Doktorg LSD Barili Basarisi: | Mezun
Firat Universitesi ELAZG - - 1 - - - - 1
Selguk Universitesi KONYA | - 1 1 - - - 2
Suleyman Demirel i 1 i 1 ) )
Universitesi ISPARTA
Yuzinci Yil Universitesi VAN 1 - - 1 2
Ondokuz Mayis Universitesi i i 1 i 1
SAMSUN
Kirgiz Turkiye Manas
g o - - 1 - 1
Universitesi

11




ARASTIRMA FAAL IYETLERI

YAYINLAR/TEBL IGLER*

Yurtdigi Yayin Yurtdigi Teblig Yurtdisi Konferanslarda
Sunum
34 22 26

YURTDI SI YAYINLAR

G.-W. Weber, A. Tezel, P. Taylan, A. Soyler, M. Cat, “Mathematical contributions to
dynamics and optimization of gene-environment neta/p in Special Issue of Optimization 57, 2
(April 2008) 353-377.

P. Taylan, G.-W.Weber, “New Approaches to Regression in Financial Matages and Life
Sciences by Generalized Additive Models”, Journalst&m Research and Infomation
Technologies (National Technical University of Uk “Kyiv Polytechnic Institute”) 3 (2008)
101-118.

P. Taylan, G.-W. Weber, “Organization in Finance Prepared by Stochasiffef@ntial Equations
with Additive and Nonlinear Models and Continuougti@ization”, Organizacija (Organization -
Journal of Management, Information Systems and HuResources) 41, 5 (2008) 185-193.
G.-W. Weber, S.Z. Alparslan-Gok, N. Dikmen “Environmental and Life Sciences: Gene-
environment Networks-Optimation, Games and Corardsurvey on Recent Achievements”,
invited paper, in the special issue of Journal gfadisational Transformation and Social Change
5, 3 (2008).

P. Taylan, G.-W. Weber, E. Kropat “Approximation of Stochastic Differential Equati® by
Additive Models Using Splines and Conic Programrinigternational Journal of Computing
Anticipatory Systems 20-21-22 (2008).

O. Ugur, B. Karastzen, M. Schaefer, K. Yapigi“Derivative Free Optimization Methods for
Optimizing Stirrer Configurations”, European JourofOperational Research, 191(3), pp. 855-
863, (2008).

A. Nesliturk, S. H. Aydin, M. Tezer, “Two-level Finite Element Method with a Stabitigj
Subgrid for the Incompressible Navier-Stokes Equmsti, International Journal for Numerical
Methods in Fluids, (2008) 58 551-572.

M.U. Akhmet, C. Blyikadall, “On Periodic Solutions of Differential Equationgth Piecewise
Constant Argument”, Computers and Mathematics Wjiplications 56 (2008) 2034—-2042.

M.U. Akhmet, C. Bluytkadali, “Periodic Solutions of the System with PiecewiSenstant
Argument in the Critical Case”, Nonlinear Anal/sHybrid Systems, 2 (2008) 456-467.

M.U. Akhmet, “Asymptotic Behavior of Solutions of DifferentidEquations with Piecewise
Constant Arguments”, Applied Mathematics Letter{2108) 951-956.

M.U. Akhmet, M.A. Tleubergenova, O. Yilmaz, “Asymptotic Behavior of Linear Impulsive
Integro-differential Equations”, Computers and Mattatics with Applications 56 (2008) 1071—
1081.

M.U. Akhmet, “Almost Periodic Solutions of Differential Equatis with Piecewise Constant
Argument of Generalized Type”, Nonlinear Analystybrid Systems 2 (2008) 456—467.

M.U. Akhmet, C. Buyukadali, T. Ergenc “Periodic Solutions of the Hybrid System with Sima
Parameter”, Nonlinear Analysis: Hybrid Systems @0@) 532-543.

M.U. Akhmet, “Stability of Differential Equations with Piecesé Constant Arguments of
Generalized Type”, Nonlinear Analysis: TMA, 68 (3)094-803.

* Tum argtirma faaliyetlerinde sadece UME gdhantilarini belirtmg 6gretim Uyelerimizin faaliyetleri dikkate
alinmstir.
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H. Oktem, “Dynamic Information Handling in Continuous Tinoolean Network Model of
Gene Interactions”, Nonlinear Analysis: Hybrid &mst 2 (2008) 900-912.

M.U. Akhmet, “Asymptotic Behavior of Solutions of Differentidtquations with Piecewise
Constant Arguments”, Appl. Math. Lett., 21 (2008b,1-956.

M.U. Akhmet, D. Arugaslan, X. Liu, “Permanence of Nonautonomous Ratio-dependent
Predator-prey Systems with Piecewise Constant Aegiimof Generalized Type” Dyn. Contin.
Discrete Impuls. Syst., Ser. A. Math. Anal. 15 ()087-51.

M.U. Akhmet, J. O. Alzabut, A. Zafer, “On Periodic Solutions of Linear Impulsive Delay
Differential Systems”, Discrete Impuls. Syst., SerMath. Anal. 15 (2008) 621-631.

C. Gilineri, F. Ozbudak, “Multidimensional Cyclic Codes and Artin-Schreigpe Hypersurfaces
Over Finite Fields”, Finite Fields and Their Aggdtions, vol. 14, no. 1, pp. 44-58, (2008).

E. Cakcak, F. Ozbudak,“Curves Related to Coulter's Maximal Curves”, Ferfiields and Their
Applications, vol. 14, no. 1, pp. 209-220, (2008).

F. Ozbudak, Z. Saygi,'Systematic Authentication Codes using AdditiveyPoimials”, Designs,
Codes and Cryptography, vol. 49, no.1-3, pp. 61£2008).

S. Ling, F. Ozbudak,“Some Constructions ot;(m; s)-nets with Improved Parameters”, Finite
Fields and Their Applications, vol. 14, no. 3, pp8-675, (2008).

W. Meidl, F. Ozbudak, “Generalized Joint Linear Complexity of Linear Raing Sequences”,
Lecture Notes in Computer Science, vol. 5203, pp-277, (2008).

C. Gineri, F. Ozbudak, “Weil-Serre Type Bounds for Cyclic Codes”, IEEE iisactions on
Information Theory, vol. 54, no. 12, pp. 5381-53@8)08).

S. Ozogiir, J. Shawe-Taylor, G.-W. Weber, Z. B. OggePattern Analysis for the Prediction of
Eukoryatic Pro-peptide Cleavage Sites, Article tad8 in Discrete Applied Mathematics, (2008).
G.-W. Weber, P. Taylan, Z. Alparslan-Gok, S. OzogiyrB. Akteke-Oztiirk, Optimization of
Gene-Environment Networks in the Presence of Ermmdg Uncertainty with Chebychev
Approximation, Article in Press in TOP, journal$panish OR Society, (2008).

S. Ozogur-Akyiiz, G.W-Weber, Learning with Infinitely Many Kernels via Infinitand Semi-
Infinite Programming, submitted to special issueQgtimization Methods and Software on
Engineering Optimization, guest ed: Klaus Schittkkiv2008.

Aydin A., Karastzen B., ‘Symplectic and Multi-symplectic Lobatto Methods fitre Good
Boussinesq Equation”, Journal of Mathematical Rtsy49, 083509-1-18, 2008.

Tsybulin V.G., Karastzen B., ‘Destruction of the Family of Steady States in tl@& Problem
of Darcy Convection”, Physics Letters A, 372, pp39-5643, 2008.

O. Ugur, B. Karasdzen, M. Schaefer, K. Yapici, Derivative Free Optimization Methods for
Optimizing Stirrer Configurations”, European Jourf@a Operational Research, 131, 855-863,
2008.

B. Karasozen, A.D. Nemtsev, V.G. Tsybulin, Staggered Grids Discretization in Three-
Dimenional Darcy Convection”, Computer Physics Caminations, 178 , 885-893, 2008.

K. Yapicl, B. Karasézen, M. Schaefer, Y. Uludg “Numerical Investitagion of the Effect of the
Rusthon type Turbine: Design Factors on AgitatechKT&low Characteristics”, Chemical
Engineering and Processing, Chemical EngineeridgPaocessing 47, 1346-1355, 2008.

A. Bagirov, B. Karastzen, M. Sezer,Discrete Gradient Method: a Derivative Free Metliod
Nonsmooth Optimization”, Journal of Optimization €y and Applications, 137, 317-334,
2008.

R. Branzei, S. Tijs, S. Z. Alparslan Gok,"Some Characterizations of Convex Interval Games,
AUCO Czech Economic Review, Vol.2, No. 3, (200892P6.
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YURTDI S| TEBL iGLER

M.U. Akhmet, G. Bekmukhambetovg “On  Modeling of Blood Pressure
Distribution”, Proceedings of the Fifth InternatednConference on Dynamic Systems and
Applications held at Morehouse College, Atlant&§A) May 30-June 2, 2007. Proceedings of
Dynamic Systems and Applications, 5 (2008) 17-20.

M.U. Akhmet, M. Turan, “A New Class of Differential Equations: Systents Variable Time
Scales with Transition Conditions”, Proceedings tbé Fifth International Conference on
Dynamic Systems and Applications held at MorehdDselege, Atlanta, USA, May 30-June 2,
2007. Proceedings of Dynamic Systems and Applioafié (2008) 21-27.

M.U. Akhmet, “Hyperbolic Sets of Impact Systems”, Proceedingstieé 5" International
Conference on Impulsive and Hybrid Dynamical Systemd Applications, Beijin, 2008, Watan
Press.

F. Ozbudak, M. Cenk,“On multiplication in Finite Fields”, 8 th Centr&uropean Conference
on Cryptography, Avusturya (Graz), 2-4 July 2008.

F. Ozbudak, A. D. Sezer, “Infinite Families of Mixed Level Orthogonal ArraysEighth
International Conference on Monte Carlo and Quasitd Corlo Methods in Scientific
Computing, Kanada, 6-11 July 2008.

F. Ozbudak, “Some Results on Asyptotic Theory of Codes”, Corapuilgebra and Coding
Theory 2008, Avusturya, 27-30 July 2008.

W. Meid, F. Ozbudak, “Generalized Joint Linear Complexity of Linear Remg
Multisequences”, International Conference on Segeand Their Applications 2008, Lexington
(ABD), 14-18 September 2008.

G.-W. Weber, E. Kropat, S.Z. Alparslan-Gok, “Semi-infinite and Conic Optimization in
Modern Human, Life and Financial Sciences Underddiainty”, in the ISI Proceedings of 20th
Mini-EURO Conference Continuous Optimization andkitedge-Based Technologies (Neringa,
Lithuania,) 180-185, May 20-23, 2008.

Z. Barzily, Z.V. Volkovich, B. Akteke-Oztiirk, G.-W. Weber, “Cluster Stability using Minimal
Spanning Trees”, in the ISl Proceedings of 20th iMJRO Conference Continuous
Optimization and Knowledge-Based Technologies (MNgj Lithuania,) 248-252, May 20-23,
2008.

S. Oz@ur, G.-W. Weber, “Learning with Infinitely Many Kernels Via Semiinfite
Programming”, in the I1SI Proceedings of 20th MiRHEO Conference Continuous Optimization
and Knowledge-Based Technologies (Neringa, Lithaiat342-348, May 20-23, 2008.

P. Taylan, G.-W. Weber, F. Yerlikaya, “Continuous Optimization Applied in MARS for
Modern Applications in Finance, Science and Teabapdl, in the ISI Proceedings of 20th Mini-
EURO Conference Continuous Optimization and Knog#eBased Technologies (Neringa,
Lithuania,) 317-322, May 20-23, 2008.

B. Akteke- Oztiirk, G.-W. Weber, E. Kropat, “Continuous Optimization Approaches for
Minimum Sum of Squares”, in the ISI Proceeding20th Mini-EURO Conference Continuous
Optimization and Knowledge-Based Technologies (Ngj Lithuania, May 20-23, 2008) 253-
258.

P. Taylan, G.-W. Weber, “Parameter Estimation for Stochastic Differentiadjutions by
Additive Models using Nonlinear Regression, Splirresl Conic Programming”, in Collected
Contributions (proceedings CD) at the occasion aik&taop in Memory of Professor Hayri
Korezlioglu, Recent Developments in Financial Mathematicd 8tochastic Calculus, METU,
Ankara, Turkey, April 25-26, 2008.

E. Kropat, G.-W. Weber, B. Akteke-Oztiirk, “Eco-finance Networks Under Uncertainty”, in
the proceedings of EngOpt 2008 - International €mrfce on Engineering Optimization (Rio de
Janeiro, Brazil, June 1-5, 2008) (on a CD).

F. Yerlikaya, G.-W. Weber, P. Taylan, |. Batmaz, G.Koksal, “MARS Algoritmasinda
Tikhonov Dizenlemesi ve Cok Amach Optimizasyon IKoimi”, in the Proceedings of
Operational Research and Industrial Engineeringuahi©€onference (YA/EM'08), (Galatasaray
University, Istanbul, Turkey, June 30 - July 2, 2D(bn a CD).

14



e L. Sakalauskas, G.-W. Weber Herzlich Willkommen an Kurischer Nehrung und Kuhem
Haff, Modern OR Where Thomas Mann Loved to SpenueEi of (Re-) Creation, EUROPT-
2008-20th Mini EURO Conference "Continuous Optiniga and Knowledge-Based
Technologies”, May 20-24, 2008, Nida, Neringa, udhia, in OR-News 34 (German OR
Society) (2008) vol. 5 pp.88-89.

 G.-W. Weber, Scientific workshops in honour of Professor Hayiotezlio glu, report about
Workshop "Recent Developments in Financial Mathésaand Stochastic Calculus”, April 25-
26, 2008, and the Pre-Workshop Seminar Series WopKsThe Simulation Tool Box for the
Financial Engineer*, April 23-24, 2008, OR-News(&krman OR Society) (2008) 80-81.

« S. Gumgum, M. Tezer-Sezgin;'Natural Convection Flow of Micropolar Fluids in Square
Cavity by DRBEM”, Advances in Boundary Element Tiegles 1X, pp:363-370, Proc. of Inter.
Conf. on Bound. Elem. Tecn., 9-11 July 2008, $evB&pain.

 E. Akkemik, O. Kara, “Real Time Cryptanalysis of Unsystematic Cipher’groceeedings of
Security and Management 2008 (SAM'08) Conferenegerpb14-520, July 14-17 2008, Las
Vegas, Nevada, USA.

« M. S6nmez Turan, A. D@anaksoy, S. Boztg "On Independence and Sensitivity of Statistical
Randomness Tests", International Conference on é®egs and Their Applications (SETA),
Lecture Notes of Computer Science 5203, 18-29n8pri2008

e M. S6nmez Turan, C. Calik, N. Buz Saran, A. Dganaksoy, "New Distinguishers Based on
Random Mappings Against Stream Ciphers”, InternmalicConference on Sequences and Their
Applications (SETA), Lecture Notes of Computer &cie 5203, 30-41, Springer 2008.

« A. Aydin, B. Karastzen, ‘Multisymplectic Schemes for the Complex Modified riaveg-de
Vries Equation”, AIP Conference Proceedings 104B,IGNAAM Sixth (6th) International
Conference of Numerical Analysis and Applied Mathéos, Kos, Greece, 16-20 September
2008, T.E. Simos, G. Psihoyios, Tsitouras, editops,60-63.

YURTDI S| KONFERANSLARDA SUNUMLAR

T. Tchemisova, B. Akteke-Oztiirk, G.-W. Weber,“On Continuous Optimization Methods in
Data Mining Cluster Analysis, Classification Anddression Provided for Decision Support and
Other Applications”, to appear in: Collaboratived®on Making: Perspectives and Challenges,
proceedings of IFIP TC8/WG8.3 Working Conferenceeidnational Conference on Collaborative
Decision Making (CDM08), Toulouse, France, July, 2d08.

« M. Kahraman, H. Oktem, G.-W. Weber, M.U. Akhmet, “Using Piecewise Linear Systems
with Delay to Grab the Functional Dynamics in Bugiltal Systems”, in the proceedings of
International Symposium on Health Informatics andifBormatics, Turkey’08, Istanbul, Turkey,
May 18-20, 2008.

« M. Akhmet, “Differential equations with discontinuities”, Intetional Conference on
Differential and Difference Equaitons, Vezsprem dsastan, July 14-17, 2008.

« E. Yilmaz, “Impulsive Hopfiel-type neural networks system willecewise constant argument”,
International Conference on Differential and Diffiece Equaitons, Vezsprem, Macaristan, July
14-17, 2008.

« A Iscanagglu Cekig, O. Usur, “Optimal Portfolio and Consumption Choice undee Risks of
Jump and Volatility”, Workshop “Recent Developmeint=inancial Mathematics and Stochastic
Calculus”, April 25-26, 2008.

e G.-W. Weber, E. Kropat, S.Z. Alparslan Go6k “Semi-Infinite and Conic Optimization in
Modern Human, Life and Financial Sciences underdiainty”, 20th Mini-EURO Conference
Continuous Optimization and Knowledge-Based Teabgies Neringa, Lithuania, May 20-23,
2008.

« Z. Barzily, Z.V. Volkovich, B. Akteke- Oztiirk, G.-W. Weber, “Cluster Stability Using

Minimal Spanning Trees”, 20th Mini-EURO Conferendgontinuous Optimization and

Knowledge-Based Technologies, Neringa, Lithuaniay’0-23, 2008.
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S. Oz@ir, G.-W. Weber, “Learning with Infinitely many Kernels via Semifinite
Programming”, 20th Mini-EURO Conference Continuddptimization and Knowledge-Based
Technologies, Neringa, Lithuania, May 20-23, 2008.

P. Taylan, G.-W. Weber, F. Yerlikayg “Continuous Optimization Applied in MARS for
Modern Applications in Finance, Science and Teabgyl, 20th Mini-EURO Conference
Continuous Optimization and Knowledge-Based Teabgiek, Neringa, Lithuania, May 20-23,
2008.

B. Akteke-Oztiirk, G.-W. Weber, E. Kropat, “Continuous Optimization Approaches for
Minimum Sum of Squares”, 20th Mini-EURO Conferen@ontinuous Optimization and
Knowledge-Based Technologies, Neringa, Lithuaniay’0-23, 2008.

E. Kropat, G.-W. Weber B. Akteke-Oztiirk, “Eco-Finance Networks under Uncertainty”,
EngOpt 2008 - International Conference on Engimge®ptimization, Rio de Janeiro, Brazil,
June 1-5, 2008.

G.-W. Weber, S. Zeynep Alparslan-Gok, C. Pedamallu“Solution Approaches for Solving
Gene-Environment Network Models - a Survey”, EngQp08 - International Conference on
Engineering Optimization, Rio de Janeiro, Brazihd 1-5, 2008.

P. Taylan, G.-W. Weber, D. Sezeri. Batmaz, G. Koksal, F. Yerlikaya “Continuous
Optimization Applied in MARS for Modern Applicatisnin Finance, Science and Technology”,
IFORS 2008, Sandton, South Africa, July 13-18, 2008

G.-W. Weber, S. Oz@ur Akyiiz, “Infinite Kernel Learning by Semi-infinite Optimmation”,
International Conference Operations Research (O8200niversity of Augsburg, Germany,
September 3-5, 2008.

G.-W. Weber, B. Akteke-Oztiirk, E. Kropat, Z.-K. Goérglu, “Gene-Environment Networks -
Optimization and Dynamics”, OR50 Annual ConfereNoek, UK, September 9-11, 2008.

G.-W. Weber, S. Oz@ur Akyiiz, E. Kropat and Z.-K. Gérgili, “Gene-Environment Networks
- a New Approach in Finance, Life Sciences and greent’, OR50 Annual Conference York,
UK, September 9- 11, 2008.

G.-W. Weber, “Operations Research: Creating Competitive Adaget, OR50 Annual
Conference York, UK, September 9-11, 2008.

E. Kropat, G.-W. Weber, “Gene-Environment Networks under Uncertainty”, nMIiEURO
Conference on Computational Biology, Bioinformatzacel Medicine, Rome, Italy, September 15-
17, 2008.

G.-W. Weber, P. Taylan “Organization in Finance Prepared by Stochastifef2ntial Equations
with Additive and Nonlinear Models and Continuougti@ization”, 3rd Open Summer School-
Seminar “Achievements and Applications of Conterappr Informatics, Mathematics and
Physics”(AACIMP-2008), Kiev, Ukraine, August 11-2108.

G.-W. Weber, P. Taylan, |.Batmaz, G. Koksal, F. Ydikaya, “Multivariate Adaptive
Regression Spline and Continuous Optimization fardstn Applications in Science, Economy
and Techology”, 3rd Open Summer School-Seminar f&aments and Applications of
Contemporary Informatics, Mathematics and PhysikAGIMP-2008), Kiev, Ukraine, August
11-24, 2008.

E. Kropat, G.-W. Weber, B. Akteke-Oztiirk, “Semi-Infinite and Conic Optimization in Human
and Financial Sciences under Uncertainty”, 3rd Ofemmer School-Seminar “Achievements
and Applications of Contemporary Informatics, Mattatics and Physics”(AACIMP-2008), Kiev,
Ukraine, August 11-24, 2008.

G.-W. Weber, P. Taylan, D. Sezer, G. Koksal, |. Bataz, F. Yerlikaya, S. Ozgur Akyiiz, E.
Kropat, Z.-K. Goérguli, D. DeTombe, Data Mining Used in Complex Societal Problems] 3r
Open Summer School- Seminar “Achievements and A&ggtins of Contemporary Informatics,
Mathematics and Physics”(AACIMP-2008), Kiev, UkrajrAugust 11- 24, 2008.

D. DeTombe, G.-W.Webeyr Global Safety - Complex Societal Issues, 3rd Cpemmer School-
Seminar “Achievements and Applications of Conterappr Informatics,Mathematics and
Physics” (AACIMP-2008), Kiev, Ukraine, August 11;22D08.

16



G.-W. Weber, S.Z. Alparslan-Gok, E. Kropat, Z.-K. Gorguli, D. DeTombe Gene-
Environment Networks the Financial Aspect Includéidd Open Summer School-Seminar
“Achievements and Applications of Contemporary mnfatics, Mathematics and Physics”
(AACIMP-2008), Kiev, Ukraine, August 11-24, 2008.

G.-W.Weber, “Operations Research: Creating Competitive Advgeita 3rd Open Summer
School-Seminar “Achievements and Applications ohtemporary Informatics, Mathematics and
Physics”(AACIMP-2008), Kiev, Ukraine, August 11-2108.

G.-W. Weber, S. Zeynep Alparslan-Gok, E. Kropat, ZK. Gorguli, D. DeTombe, C.
Pedamally, “Environmental and Life Sciences - Gene- Envirenin Networks”, 3rd Open
Summer School-Seminar “Achievements and Applicatioof Contemporary Informatics,
Mathematics and Physics” (AACIMP-2008), Kiev, Ukraj August 11-24, 2008.

Yurtici Yayin Yurtici Teblig Yurtici Sunum

- 15 24

YURTICI YAYINLAR

2008 yilinda yurtici yayin yapiimastir.

YURTICI TEBLIGLER

M. Cenk, F. Ozbudak, “Efficient Multiplication in Finite Fields of Chaggeristic 3 and 5 for
Pairing Based Cryptography”, Proceedings of Infdram Security and Cryptography
Conference, ISCTurkey08, December 2008, Ankaralpp-114.

S. Akleylek, B. B. Kirlar, O. Sever, Z. Yiice,“Arithmetic on Pairing-Friendly Fields”,
Proceedings of Information Security and Cryptogya@onference, ISCTurkey08, December
2008, Ankara, pp. 115-120.

S. Akleylek, B. B. Kirlar, O. Sever, Z. Yiice,“Pairing-Based Cryptography: A Survey”,
Proceedings of Information Security and Cryptogya@onference, ISCTurkey08, December
2008, Ankara, pp. 121-125.

0. Kara, “Cryptanalysis of Strengthened Magenta”, Proceesliaf) Information Security and
Cryptography Conference, ISCTurkey08, December 28@8ara, pp. 27-30.

A. Doganaksoy, A. Darbuka, D. Ozberk, F. Sulak,“A Survey of the Attacks on AES”,
Proceedings of Information Security and Cryptogya@onference, ISCTurkey08, December
2008, Ankara, pp. 35-40.

A. Doganaksoy, A. Darbuka, D. Ozberk, N. Oztop, F. SulakiA Survey of Related-Key
Attacks on AES”, Proceedings of Information Seguriand Cryptography Conference,
ISCTurkey08, December 2008, Ankara, pp. 41-46.

H. Koyuncu, K. Kaya, A. A. Selcuk, “An Analysis of the Generalized ID-Based ElGamal
Signatures”, Proceedings of Information Securitd &ryptography Conference, ISCTurkey08,
December 2008, Ankara, pp. 106-110.

M. Cenk, F. Ozbudak, “Efficient Multiplication in Finite Fields of Chaggeristic 3 and 5 for
Pairing Based Cryptography”, Proceedings of Infdram Security and Cryptography
Conference, ISCTurkey08, December 2008, Ankaralpp-114.

A. Doganaksoy, C. Tezcan,"Alternative Approach to Maurer’'s Universal Statisi Test”,
Proceedings of Information Security and Cryptogya@onference, ISCTurkey08, December
2008, Ankara, pp. 187-189.

A. Doganaksoy, B. Ege, K. My, “Extended Results for Independence and SensitofitMIST
Ramdomness Tests”, Proceedings of Information Sgcand Cryptography Conference,
ISCTurkey08, December 2008, Ankara, pp. 190-194.
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N. Saran, A. D@anaksoy, “Variant Constructions for TMTO based on Random plag
Statistics”, Proceedings of Information Securityd &@ryptography Conference, ISCTurkey08,
December 2008, Ankara, pp. 195-199.

O. Yayla, “Kriptografik Moddillerin Guvenlik Gereksinimleri’,(PoSTeR), Proceedings of
Information Security and Cryptography Conferen&Turkey08, December 2008, Ankara, pp.
253-256.

T. Mataracioglu, U. Tatar, “Elektronik Ticarette Guvenliklkeleri”, (PoSTeR), Proceedings of
Information Security and Cryptography Conferen&Turkey08, December 2008, Ankara, pp.
285-290.

R. Aktas, N.O. Altay, C.C. Klucukdzmen,“Risk Management Strategies for the SMEs on the
way to Basel-II", 1st International Symposium: SM&ed Basel Il an Appraisal of SMEs within
the Framework of Transition To Basel II: Issues Sotltions, 02-04 May 2008 mir University

of Economics, Proceedings, p.305-313.

C.C. Kiugukdézmen, H.D. GBuz, “SME Financing Problems and Basel-Il: Implementatim the
City of Konya”, 1st International Symposium: SMEsdaBasel Il an Appraisal of SMEs within
the Framework of Transition To Basel II: Issues Sotltions, 02-04 May 2008 mir University

of Economics, Proceedings pp.41-57.

YURTICI KONFERANSLARDA SUNUMLAR

E. Akyildiz, “ODTU'de Kriptoloji Konusunda Yapilan Agirma ve Uygulamalar”, Ulusal e-
devlet Konferansi, Ankara, 4-5 Kasim 2008.

E. Akyildiz, “Elliptic Curves in Cryptography”, VI. Geometry S@oryumu, Bursa, 1-4 Temmuz
2008.

O. Cetinkaya, B. Giindgdu, C. C. Kiiciikkozmen,“News Impact and Financial volatility: Case
for Turkey”, Yonetim ve Ekonomi Bilimleri KonferansYEBKO, Izmir, 11-12 Eylul 2008.

C.C. Kiugukdézmen, M. Maziba, “Measurement of Operational Risks in Banking: lempénting
Extreme Value Theory”, 9th Symposium on Economstand Statistics, ISBEMP9,izmir, 28-30
Mayis 2008.

O. Cetinkaya, B. Giindgdu, C.C. Kiigikdzmen, “Impact of News Arrival on Financial
Volatility: Evidence from Turkish Financial Markéiith International Conference on Business,
Management and Economics, ICBME’G8mir, 5-7 Haziran 2008.

A.iscanaslu Cekig, O. Ugur, “Optimal Portfolio and Consumption Choice under ®Risks of
Jump and Volatility; Workshop on Recent Developments in Financial Mattem and
Stochastic Calculus, Ankara, 25-26 Nisan 2008.

H. O. Dursun, “Jump Detection with Power and Bipower VariatiBrocesses”, Workshop on
Recent Developments in Financial Mathematics armattststic Calculus, Ankara, 25-26 Nisan
2008.

S. Gazigglu, “Hysteresis and Cyclical Adjustment in the Stoclarkkts”, Workshop on Recent
Developments in Financial Mathematics and Stoch&siculus, Ankara, 25-26 Nisan 2008.

A. B. Hayfavi, “On Vasicek Stochastic Interest Rate Process w@tbhchastic Volatility”,
Workshop on Recent Developments in Financial Matiiers and Stochastic Calculus, Ankara,
25-26 Nisan 2008.

K. Nazliben, “Some Extensions to Credit Risk+”, Workshop onc&# Developments in
Financial Mathematics and Stochastic Calculus, Amk25-26 Nisan 2008.

F. Tank, “A Study on Fuzzy Portfolio Selection in Insurahc&/orkshop on Recent
Developments in Financial Mathematics and Stoch&siculus, Ankara, 25-26 Nisan 2008

M. Akhmet, “Poisson Stability and Chaos of Relay SystemB’, Ankara Matematik gtnleri
Sempozyumu, Bildiri Ozetleri Kitabi say.6, Anka22-23 Mayis 2008.

E. Yilmaz, “Impulsive Hopfiel-type neural networks systenthwpiecewise constant argument”,
ll. Ankara Matematik Gunleri Sempozyumu, Bildirz€tleri Kitabi say.75, Ankara, 22-23 Mayis
2008.
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F. Yerlikaya, G.-W. Weber, P. Taylan,i. Batmaz, G. Kdksal] MARS Algoritmasinda Tikhonov
Duzenlemesi ve Cok Amacl Optimizasyon KullanimDperational Research and Industrial
Engineering Annual Conference (YA/EM'08), GalatasalJniversity, Istanbul, June 30-July 2,
2008.

B. Akteke-Oztiirk, G. Koksal, G.-W. Weber, “Cekicilik Fonksiyonlari: Piiriizlii Optimizasyon
ile Yeni Yaklggimlar® Operational Research and Industrial EngimgerAnnual Conference
(YA/IEM'08), Galatasaray University, Istanbul, Jus@- July 2, 2008.

M. Kahraman, H.Oktem, G.-W. Weber, M.U. Akhmet, “Using Piecewise Linear Systems with
Delay to Grab the Functional Dynamics in Biologi@lstems”, International Symposium on
Health Informatics and Bioinformatics, Turkey’08tdnbul, May 18-20, 2008.

Hakan Oktem, A. Hayfavi, N. Calskan, N. Gokgoz "An Introduction of Hybrid Systems with
Memory ", International Workshop on Hybrid Systeriviodeling, Simulation and Optimization,
Istanbul, May 14-16, 2008.

B. Karastzen, M. Kahraman, H. Oktem "A Model of Angiogenesis by Hybrid Systems with
Delay on the Piecewise Constant Part" , Internatiéorkshop on Hybrid Systems: Modeling,
Simulation and Optimizatioristanbul, May 14-16, 2008.

G.-W. Weber, P. Taylan, E. Kropat and Z.-K. Gorgull, “Approximation of Stochastic
Differential Equations by Additive Models Using Regsion, Splines and Conic Programming”,
Workshop on Recent Developments in Financial Matiters and Stochastic Calculus in Memory
of Professor Hayri Kdrezlgu, Ankara, April 25-26, 2008.

G.-W. Weber, S.Z. Alparslan-Gok, D. DeTombe, H.Onde E. Kropat and Z.-K. Gorgiili,
“Applied Mathematics Used in Complex Societal Peols”, Workshop on Complex Societal
Problems, Sustainable Living and Development, Aakitay 13-16, 2008.

G.-W. Weber, P. Taylan, D. Sezer, G. Koksal, |. Bataz, F. Yerlikaya, S. Oz@[]r Akytiz, E.
Kropat, Z.-K. Gorguli, D. DeTombe, “Data Mining used in Complex Societal Problems”,
Workshop on Complex Societal Problems, Sustainablag and Development, Ankara, May 13-
16, 2008.

G.-W. Weber, S.Z. Alparslan-Gok, E. Kropat, Z.-K. Gorgili, D. DeTombe “Gene-
Environment Networks the Financial Aspect Included¥orkshop on Complex Societal
Problems, Sustainable Living and Development, Aakkfay 13-16, 2008.

G.-W. Weber, “Short Presentation: Indonesian Oil — Native Odiaed Producing Oil Wells on
the Island of Java, near CEPU, based on a premgntdtAllen Johnson”, Workshop on Complex
Societal Problems, Sustainable Living and Develagménkara, May 13- 16, 2008.

F. Summers, S.T. Elias-Ozkan, G.-W.Wber, “Community Participation in Kerkenes”,
Workshop on Complex Societal Problems, Sustainablag and Development, Ankara, May 13-
16, 2008.

Yurtdigi Kitap Yurtds! Kitapta Makale
1 2

YURTDI SI K iTAP

O. Ugur, "An Introduction to Computational Finance", Impéri@ollege Press; Series in
Quantitative Finance: Vol 1, London (UK), (2008).

YURTDI SI KITAPTA MAKALE

H. Niederreiter, F. Ozbudak, “Asymptotically good codes”, in: Advances in Algaic
Geometry(E. Martinez-Moro, C. Munuera and D. Ruano, edSgries on Coding Theory and
Cryptography, pp. 181-220, World Scientific, (2008)
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« F.-W. Fu, H. Niederreiter, F. Ozbudak “On the joint linear complexity of linear recurg
sequences”, in: Coding and Cryptography (Y. LiLBg, H. Niederreiter, H. Wang, C.P. Xing
and S. Zhang, eds.), Series on Coding and Cryptbgraop. 125-142, (2008).

UME Preprint Serisi (IAM Preprint Series)*: 18 (No: 87-129§
(www.iam.metu.edu.tr/researchPreprint Series)

CALI STAY/ SEMPOZYUM/ KONFERANS/ YAZOKULU

e Uluslararasi Katihmli Bilgi Guvenli gi ve Kriptoloji Konferansi, (25-27 Aralik 2008, Ankara)
Bilgi Guvenligi Dernesi (BGD) tarafindan; Bilgi Teknolojileri velletisim Kurumu, Gazi
Universitesi ve Orta Diu Teknik Universitesi (ODTU) Uygulamali Matematikgitiisu §birli gi
ve destgiyle, ODTU Kiiltir ve Kongre Merkezi'nde Uluslararasatilimli Bilgi Giivenligi ve
Kriptoloji Konferansi (ISCTurkey’08) www.iscturkey.org) duizenlenmitir. Tirkiye'den ve
yurtdisindan ¢seitli kamu kurum ve kurulgiar, Universiteler, finans kurujlar, bilgi ve iletgim
teknoloijileri sektorinin temsilcilerinden toplam784kisi konferansa kayit yaptirgive 795 ki
fillen katilmistir. Konferans internet tizerinden ODTU TV’den caryimlanmgtir. Konferans ev
sahiplginin ODTU tarafindan yapilmasi nedeniylegrénci katiliminin bir 6nceki yilda
gerceklgen konferansa gore daha yuksek @gldgozlenmgtir. Blyuk ilgi gdsterilen Konferansta,
Bilim Kurulunda gorevli dgerli hakemler tarafindan uygun bulunan 45 bildézls, 8 bildiri de
poster olarak yer algtir. Konferans cercevesinde “Bilgi videtisim Teknolojileri Glvenlgi”,
“Ki sisel Verilerin Korunmasl!”, “Kurumsal Bilgi GUverdi Nasil Sglanmali” ve “Adli Bilisimde
Sorunlar ve Coziim Onerileri” Blakli dort panel dizenlenstir. Bu panellerde; kurumsal bilgi
guvenlgi uygulamalar ile Glkemizde bilgi ve ilgim givenlii alaninda yapilmasi gerekenler
hakkinda bilgiler ve gowler aktariimg, kisisel verilerin korunmasinin hukuki boyutlari ayrint
olarak ele alinmgi bu konudaki mevzuat bloklari, yurtici ve yurtdginda bugiine kadar yaruttlen
yasal dizenleme cainalari ortaya konularak, hangi tur yasal dizenlenrelyapiimasi gerekdi
ve gecmgte yapilan yasa tasarisinin son hali hakkindakurdar ve yapilmasi gerekenler
Uzerindeki dgerlendirmeler aktarilngtir. Ayrica, Bilgi GUvenlgi Yonetim Sistemi (BGYS - ISO
27001) hakkinda bilgi verilngj kamu ve 6zel sektdr kurumlarinin konu ile ilgifiklasimlari ve
bazi ¢algmalari ele alinarak, BGYS kurulmasi ve surduruings teknik, idari, mali ve kulttrel
gerekliliklerin ve cakmalarin neler oldgu, kurumlardaki Ust dizey yoneticilerin sahip olmas
gereken anlayive yaklgimlar tartsiimistir.

* Workshop The Simulation Tool Box for the Financial Engineer, in Memory of Professor
Hayri Korezlio glu, (Ankara, 23-24 Nisan 2008)
26 Hazian 2007 tarihinde vefat etntiulunan dgerli hocamiz ve Finansal Matematik Anabilim
Dali Baskani Prof. Dr. Hayri Kdérezliglu anisina dizenlenstir. Bu calstay altinda “Simulation
toolbox for the financial engineer” dekli 23-24 Nisan 2008 tarihleri arasinda Prof. Balf Korn
ve Dr. Elke Korn tarafindan bir seminer serisi g&festirilmi stir.

* Workshop on Recent Developments in Financial Matheatics and Stochastic Calculus From
Workshop in memory of Hayri Korezlioglu, (Ankara, 25-26 Nisan 2008)
Yine Prof. Dr. Hayri Korezliglu anisina diizenlenen bu gédiyda diinya capindag#i tUniversite
ve finans kurumlarindan 163 anamacinin katilimiyla gerceldtrilmistir. Bu calstayda Finansal
matematik alanindaki son ggtieler, uygulamalarda kullanilan numerik metodlardpismeler
ve Stochastic Analiz teorisinde olan galeler Gizerine korgmalar yapilmgtir.

*Bu Preprintlerin listesEk 1'de verilmektedir.
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Workshop on Complex Saocietal Problems, Sustainableving and Development,(Ankara, 13-
16 Mayis 2008)

Bu calstay dunya capinda géi Ulkelerden gelen 20 agarmacinin katihmiyla 13-16 Mayis
tarihleri arasinda gercekl&ilmistir. Bu calstayda kompleks toplumsal problemlerinde
matematik metodlarinin uygulamasi tzerinde koralar yapilmgtir.

ENSTITU OGRETIM UYELER INiN
ORGANIZASYONLARINDA BULUNDUKLARI CALI  STAY/
SEMPOZYUM/ KONFERANS/ YAZOKULU

International Workshop on Hybrid Systems: Modeling, Simulation and Optimization, G.-
W. Weber, Member of Program Committee of co-orgeaiby IAM, METU, istanbul, May 14-
17, 2008.

Workshop on Complex Societal Problems, Sustainabléiving and Development G.-W.
Weber, Member of Organizing Committee and Progranmmittee of co-organized by IAM,
METU, Ankara, May 16, 2008.

International Symposium on Health Informatics and Boinformatics (HIBIT 08),G.-W.
Weber, Member of Organizing Committee and Prograom@ittee of, Istanbul, May 18-20,
2008.

20th  Mini EURO Conference—Continuous Optimization a&ad Knowledge-Based
Technologies,G.-W. Weber, Member of Program Committee, membedrgfanizing Committee
and Co-Chair of Neringa; SIAM representative andREPT representative, coorganized by
IAM, METU, Lithuania, May 20-23, 2008.

13th Annual Conference on Biomedical EngineeringG.-W. Weber, Member of Organizing
Committee of METU, Ankara, May 29-31, 2008.

International Conference on Engineering Optimization, G.-W. Weber, Member of Organizing
Committee of, Rio de Janeiro, Brazil, June 1-5,800

IFIP TC8/WG8.3 Working Conference International Conference on Collaborative Decision
Making (CDM’'08), G.-W. Weber, Member of Program Committee of Manufiee des Tabacs,
Toulouse, France, July 1-4, 2008.

IFORS 2008 G.-W. Weber, Support for Sandton, South AfricalyJ13- 18, 2008; in
correspondence with the Chairs of the Organizingi@idtee and the Programm Committee, and
for EUROPT; Stream Organizer.

International Conference on Power Control and Optimzation, G.-W. Weber, Member of
International Program Committee of Chiang Mai, Tdoad, July 18-20, 2008.

Modelling, Computation and Optimization in Information Systems and Management
Sciences (MCO’08),G.-W. Weber, Member of International Program Cotteei of Conference,
Metz, France - Luxembourg, September 8-10, 2008.

Mini EURO Conference “CBBM Conference on Computational Biology, Bioinformatics and
Medicine”, G.-W. Weber, Member of Program and Organizing Come®iof, Rome, Italy,
September 15-17, 2008 (coorganized by IAM, METU).

Support for The Kerkenes Dag Project G.-W. Weber, in correspondence with the Main
Organizer (coorganized by IAM, METU).Yozgat, Turk&yctober 18, 2008.
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ARASTIRMA GRUPLARI
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 gtrema 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{ 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 ¢amalar yapilmaktadir.

BOOLE FONKSIYONLARI CALI SMA GRUBU

Bu grubun amaci, dengelilik, tamggdlciti (strict avalanche criterion), yiksek noaérnte, yiksek
cebirsel derece, yuksek 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 korelasyoaisikli
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 s6zkonusudur. Bundan sdaratrecte kriptolojide Boole fonksiyonlar S-
kutularn 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” agirma grubu gincel matemgitn 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 impulsivigfedensiyel
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 hazirlanm) bircok
calistay duzenlenmi her diizeyde géli bilimsel aktiviteler gerceklgirilmistir. Bunlarin dginda iki
yeni EURO cakma grubu ile cajmalar devam etmekte ve 2003 yilindan itibaren Usnalli
Matematik Enstitisi, EUROPT ve EURO Sirekli Optasipon 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 sektdriinde 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, beyinstaraalari, kalp argirmalari, populasyon dinagij gen
dinamigi, gen dgisimleri (populasyonlarin siniflandirilmasi), 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 cebirsgrilerden ve
varyetelerden elde edilgibilinmektedir. 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.tr/EURORT

TERS PROBLEMLER ARA STIRMA GRUBU

Grubun 2007 yili ¢cadmalari, dger gruplarin cayjmalarina ve projelerine destejeklinde, ortaklga
yuratalmdgtdr. (http://www.iam.metu.edu.tr/researth
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Projenin Adi:

Yurittcusu:

Arastirmacilarr:

Suresi:
Butcesi:

Projenin Adi:

Yurattucusu:

Arastirmacilarr:

Sduresi:
Butcesi:

Projenin Adi:

Yuritucusu:

Arastirmacilarr:

Sdresi:
Butcesi:

Projenin Adi:
Ydratacusu:

Arastirmacilarr:

Suresi:
Butcesi:

Projenin Adi:

Yurutucusu:

Arastirmacilarr:

Suresi:
Butcesi:

Projenin Adi:
Ydratacusu:

Arastirmacilarr:

Sdresi:
Butcesi:
Projenin Adi:

Yurutucusu:

Arastirmacilarr:

Siresi:
Butcesi:

Projenin Adi:
Ydratacusu:

Sdresi:
Butcesi:

YURUTUCULU GU YAPILAN PROJELER

Acik Anahtar Altyapl Konusunda Agarma, Gelgtirme Ve Uygulamalar

(TUBITAK Kamu Projesi)

Ersan Akyildiz

Ali Do ganaksoy, Ferruh Ozbudak, Muhiddirgwz, Emrah Cakcgak, Mustafa Alkan,
K. Sacit Sarikaya, Sezen ¥l Ozgir Oztirk, Onur Genger, Meltem S6nmez
Turan, Guz Yayla, Deniz Toz, Galas Calik, Zaliha Yice, Gdar Gllcehre.
1.7.2006-1.7.2008

450.000 TL

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

Hakan Oktem

Didem Akcay, Ozgiir Hakaghu

Haziran 2005 —Haziran 2010

162.400 TL

Sabit Faiz Oranli Mortgage Kontratlarinin Enflaspn Ekonomilerde
Fiyatlandiriimasi: Turkiye Orrig (TUBITAK 1001 Projesi)

kil Erol

Kasirga Yildirak, Omiir pur

15 Ekim 2007 — 15 Ekim 2009

59.500 TL

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

Fatih Sulak, Celebi Kocair, Onur Ozen, Kerem Varici

1 Ekim 2007 -1 Ekim 2008

61.150 TL

Development of Modeling and Optimization Tools ftybrid Systems, TUBTAK-
NSF International Project(TBAG-U/114(104T253))
Bulent Karastzen
Hakan Oktem, Metin Turkay
1.5.2005- 31.4.2009
29.120 TL

DAAD Optimization: Theory, Methods and Applicats Project
Bulent Karastzen
Gerhard Wilhelm Weber, Stefan Ulbrich
1.1.2008- 31.12.2011
40.000 Euro
Siurekli Optimizasyon Yontemleri ve UygulamalaFUBITAK Biitiinlesik Doktora
Programi projesi)
Bulent Karastzen
Gerhard W. Weber, Tanil Ergeng, Yusuf Ulgda
1 Ocak 2005-30 Eylul 2008
5.000 TL

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

Ersan Akyildiz, Ruyal Ergil

1.10.2006-30.3.2008

200.000 TL

24



ODTU-BILiMSEL ARA STIRMA PROJELER i

Projenin Adi:

Yurutucusu:

Arastirmacilarr:

Sdresi:
Butcesi:

Projenin Adi:
Yuratacusu:

Arastirmacilarr:

Suresi:
Butcesi:

Projenin Adi:

Yuratucusu:

Arastirmacilarr:

Suresi:
Butcesi:

Projenin Adi:
Yuratacusu:

Arastirmacilarr:

Siresi:
Butcesi:

Projenin Adi:

Yurutucusui:

Arastirmacilarr:

Suresi:
Butcesi:

Projenin Adi:
Ydratacusu:

Arastirmacilarr:

Sdiresi:
Butcesi:
Projenin Adi:

Yurittcusu:

Arastirmacilarr:

Suresi:
Butcesi:

Projenin Adi:

Yurutucusu:

Arastirmacilarr:

Siresi:
Butcesi:

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

Gerhard W. Weber

Zumrit B. Ogel, Bilent Karastzen, Volkan AtalayhdaShawe Taylor, Pakize
Taylan, Omiir \gur, Siireyya Oziiir

1 Ocak 2007 — 31 Aralik 2008

10.500 TL

Kartezyen Hesaplamagh Ureticisi Gelitiriimesi (BAP-2007-07-05-03)
Mehmet Haluk Aksel

Bllent Karasdzen

1 Ocak 2007-31 Aralik 2009

6.635 TL

Fonksiyon Cisimlerinin Alt Cisimlerini Bulmak iciAlgoritma Tasarlanmasi
(BAP-2008-07-05-01)

Emrah Cakcak

Ferruh Ozbudak

1 Ocak-31 Aralik 2008

3.900 TL

Sonlu Cisimler Uzerinde Bazi Uygulamalar (BAP-2i805-02)
Ferruh Ozbudak
Elif Sayqgi, Zulfukar Saygi
1 Ocak -31 Aralik 2008
3.500 TL

Turkiye'de Yuksek Frekansli (Haftalik) Enflasyonadr Kagisinda Gayrimenkul
ve Menkul Kiymet Yatirimlarinin Performansi (BAPE3307-05-03)

Isil Erol

Kasirga Yildirak, Azize Hayfavi

1 Ocak -31 Aralik 2008

10.400 TL

Provable Security of Key Exchange Protocoltiding Time-Stamps (BAP-2008-07-05-03)
Ersan Akyildiz

Pooya Farshim

1 Temmuz -31 Aralik 2008

1.250 TL

Kisiye Ozel Yiz Yumgak Doku Modeli Parametrelerinin Bulunmasi igin
Optimizasyon ve Geri C6zim (BAP-2008-07-05-04)

Ilkay Ulusoy

Gerhard W. Weber

1 Ocak -30 Haziran 2008

4.500 TL

Difiizyon-Konveksiyon Denklemlerinin, Stabilize idis Sonlu Elemanlar ve
Kesintili Galerkin Yontemiyle Ayriklgtiriimasi ve Optimal Kontrol{{BAP-2008-
07-05-05)

B. Karasdzen

Yusuf Ulud&, Songll Kaya Merdan

1 Ocak-31 Aralik 2008

5.000 TL
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ODTU-BILIMSEL ARA STIRMA TEZ PROJELER i

Projenin Adi:
Yuratacusu:
Arastirmacilarr:
Siresi:
Butcesi:

Projenin Adi:
Ydrattucasa:
Arastirmacilarr:
Sdresi:
Butcesi:

Projenin Adi:
Yaratacusa:
Arastirmacilarr:
Siresi:
Butcesi:

Projenin Adi:
Yuratacusu:
Arastirmacilart:
Sdresi:
Butcesi:

Projenin Adi:

Yaratacusu:
Arastirmacilarr:
Siresi:
Butcesi:

Sonlu Cisim Aritmetii Uzerine (BAP-2005-07-05-00-01)
Ferruh Ozbudak
Murat Cenk
1 Ocak 2005 -31 Aralik 2008
1.500 TL

Galois Halkalari Uzerinde Lineer Kodlar (BAP-2008-05-00-01)
Ferruh Ozbudak

Hakan Ozadam

1 Ocak -31 Aralik 2008

1.500 TL

Cebirsel Eriler Uzerinde Listemele Yontemi ile Dekodlama (B&2P08-07-05-00-02)
Ferruh Ozbudak

Osguz Yayla

1 Ocak -31 Aralik 2008

1.500 TL

Sinir Aglarinin Kompleks Dinangi (BAP-2008-07-05-00-03)
Marat Akhmet

Enes Yiimaz

1 Ocak-31 Aralik 2008

1.500 TL

Hidrid Sistemlerdeki Tamamlayici  Problemlerin ifdbansiyel Denklem
Yontemleriyle Cézilmesi (BAP-2008-07-05-00-04)

Bulent Karasdzen

Hakan OktemCihan Baysal

1 Ocak-31 Aralik 2008

1.500 TL

ENSTITU BAGLANTILI © GRETIM UYELER iNiN ARASTIRMACI

Projenin Adi:

Ydratacasa:
Arastirmacilarr:

Suresi:
Butcesi:

Projenin Adi:

Ydaratacusa:
Arastirmacilarr:
Siresi:
Butcesi:

OLARAK KATILDIKLARI PROJELER

Kalite lyilestirmede Veri Madencifii Kullanimi ve Gelgtirimesi (TUBITAK
105M138)

G. Koksal (Endustri Mihendigi)

Nur Evin Ozdemirel, Sinan Kayaligil, Gerhard WillmeWeber, Bilent Karasdzen,
Inci Batmaz, Murat Caner Testik, Berna BakirsdaOztiirk, ilker Arif ipekgi,
Fatma Gunturkin, Fatma Yerlikaya, Elcin Kartal, @it Ayhan, Bag Yenidinya,
Zeynep Anakli, Gizem Ozer, Tuna Kilig, Ozlem Trker

1 Mayis 2006-30 Haziran 2009

185.230 TL

Digssal deiskenlerin yaratfii 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 TL
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Projenin Adi:
Yuratacusu:

Arastirmacilari: S. Kayaligil, G. W. Webei, Gokmen, M. Ecevit, A. Siirmeli, T. Bali, Y. ECew.

Siresi:

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 Adi:
Universitesi:
Butcesi:

Danismant:
Ogrencinin Ad:
Universitesi:
Butcesi:

Danismant:
Ogrencinin Adi:
Universitesi:
Butcesi:

Danismant:
Ogrencinin Ad:
Universitesi:
Butcesi:

Danismant:
Ogrencinin Adi:
Universitesi:
Butcesi:

Balaban Valley Project Sirekli Optimizasyon Yémteri ve Uygulamalari

A. Gokmen

Gokmen, D. J. DeTombe
2004-...

Omiir Wsur

Aysegiiliscanglu

Selguk Universitesi, KONYA
5112 TL

Omur Wur

Derya Altintan

Selguk Universitesi, KONYA
3.315TL

Gerhard W. Weber
Nuket Erbil

Firat Universitesi, ELAZGL
3.020 TL

Ersan Akyildiz

Bari Bulent Kirlar

Siuleyman Demirel Universitesi, ISPARTA
3.091TL

G. Wilhelm Weber

S. Zeynep Alparslan

Siileyman Demirel Universitesi, ISPARTA
9.447 TL

Melek D. Yucel

Sedat Akleylek

Ondokuz Mayis Universitesi, SAMSUN
5.165 TL

Ersan Akyildiz

Turgut Hanoymak

Yiiziinc Y1l Universitesi, VAN
3.029 TL

Melek D. Yucel
Ritaismailova )
Kirgiz Tirkiye Manas Universitesi, KIRGISTAN

Melek D. Yucel
Nurbek Ulu Baryk
Kirgiz Milli Universitesi, KIRGIZSTAN
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Danismant: -

Ogrencinin Adi: Ayse Sariaydin

Universitesi: Yuziinci Yil Universitesi, VAN
Biitcesi: 3.316 TL

DIGER FAALIYETLER

ENSTITU TARAFINDAN DUZENLENEN KISA SUREL I KURSLAR/
SEMINERLER

» Dog. Dr. Giray Okten, (Florida State University),Monte Carlo Methods”April 24-June 13,
2008.

* Prof. Dr. Dogan Tirtiro glu, (University of Adelaide, School of Commerce Depamimef
Finance) “Seller Financing — I&II”, “Index Constrign for Real Estate Assets: A Review-I&ll”,
“Prepayment Problem in Mortgage Backed Securitie#itroduction to Mortgage Backed
Securities (MBS)” June 1-30, 2008.

* Dr. Sudhir Jain, (School of Engineering & Applied Science Aston Umsny) “Lectures on
Statistical Physics and Financial Markets”, Septen112, 2008.

« Dr. Daniel Akume, (University of Buea), “Basics of Arbitrage PricingRortfolio Selection and
Risk Management”, October 20 — November 14, 2008.

ENSTITUMUZU KISA SUREL I ZiYARET EDENLER

* Prof. Dr. Ronald Griesse Johann Radon Enstitisl, Australia, March 10-148200

e Prof. Dr. Stefan Ulbrich, Darmstadt University of Technology, Germany, Agrl1, 2008.

e Prof. Dr. Dorien De Tombe Amsterdam University, Amsterdam, May 7-17, 2008.

e Prof. Dr. Enrique Zuazua, Universidad Autbnoma de Madrid, Spain, May 202)8.

« Dog. Dr. Giray Okten, Florida State University, USA, April 24 — Jung, 2808.

e Prof. Dr. Dogan Tirtiro glu, University of Adelaide, School of Commerce Depammef
Finance, Australia, June 1-30, 2008.

*  Dr. Sudhir Jain, School of Engineering & Applied Science Aston Umsrg, UK, September 7-
12, 2008.

e Dr. Daniel Akume, University of Buea (Cameroon), October 20 — Novenilze 2008.

e Dr. Adnen Sboui, Tuniusig July 1,2008- June 30, 2009.

e Dr. Pooya Farshim,UK, May 1, 2008-January12, 2009.

« Doc.Dr. Aliihsan Nesliturk, izmir Yiiksek Teknoloji Enstittisiizmir, May 1-3, 2008.

* Y. Dog. Dr. Erhan Bayraktar, University of Michigan, Department of Mathematigsn Arbor,
MI, USA, April 23-25, 2008.

e Prof. Dr. Ulug Capar, Sabanci University, Faculty of Engineering and uxit Sciences,
Istanbul, April 23-25, 2008.

« Prof. Dr. Monique Jeanblang Université d'Evry, Dépt. de Mathématiques, AgaI25, 2008.

e Prof. Dr. Ralf Korn, University of Kaiserslautern, Department of Mattatics, Germany, April
23-25, 2008.

» Prof. Dr. Wolfgang J. Runggaldier, Universitd degli Studi di Padova, Dipartimento di
Matematica Pura ed Applicata, Padova, ltaly, Ap8H25, 2008.

e Dr. Deniz Sezer York University, Department of Mathematics and@tiStics, York, Canada,
April 23-25, 2008.

e Prof. Dr. Halil Mete Soner, Sabanci University, Orhanli, Istanbul, April 23;2008.

« Prof. Dr. Siileyman Ustiinel,Ecole Nationale Supérieure des TélécommunicatiDépartement
Informatique et Réseaux, Paris, France, April 232208.
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ENSTITU UYELER iNiN KISA SUREL{ YURT DISI ZiYARETLER i

« Biilent Karas6zen Darmstadt Teknik Universitesi, Almanya, 5 Hazira Temmuz 2008.

e Zaliha Ylce, Belgika ve Hollanda teknik gezi, 30 Haziran —eimimuz 2008.

e Cuneyt BazlamacciBelcika ve Hollanda teknik gezi, 30 Haziran — 4 Temz 2008.

e Sedat Akleylek,Belcika ve Hollanda teknik gezi, 30 Haziran — 4 Theuz 2008.

e A. Devin SezerRESIM 2008, Fransa, 23-27 Eylul 2008

«  Omir Ugur, Kaiserslautern Universitesi, 25 Eylil -22 Aralik(®0

« Emrah Cakcak, Almanya, 29 Eylul -2 Ekim, 6-10 Ekim 2008.

« Aysegiiliscanagglu Cekic, Technische Universitat Kaiserslautern, AlmanyakilE 30 Kasim 2008.
* Pooya Farshim,Universidade do Minho, Portekiz, 17-30 Kasim 2008.

ENSTITU DESTEKL i KONFERANS KATILIMLARI

« Cagdas Calik, FSE (Fast Software Encryption) 2008, LoZavi¢re, 10-1%ubat 2008.

« Cagdas Calik, “SASC (State of Arts in Stream Ciphers) 2008”zandsvicre, 13-14ubat 2008.

« Sedat Akleylek PKC'08,Ispanya, 9-12 Mart 2008.

« Baris Biilent Kirlar , 27th Annual Eurocrypt Conferendstanbul, 14-17 Nisan 2008.

«  Turgut Hanoymak, 27th Annual Eurocrypt Conferendstanbul, 14-17 Nisan 2008.

« Ferruh Ozbudak, 27th Annual Eurocrypt Conferendstanbul, 14-17 Nisan 2008.

« Ferruh Ozbudak, Lectures on Public Key Cryptography Based on EfliCurves,istanbul, 5
Mayis 2008.

« Emrah Cakcak, Lectures on Public Key Cryptography Based on EdigCurves,istanbul, 5
Mayis 2008.

« Bullent Karastzen Society for Industrial and Applied MathematicssBm, Amerika, 10-13
Mayis 2008.

« Kerim Yapici, “Hybrid Systems: Modelling, Simulation and Optimion”, istanbul, 14-16
Mayis 2008.

« Mustafa Kahraman, “Hybrid Systems: Modelling, Simulation and Optimion”, istanbul, 14-
16 Mayis 2008.

« Hakan Oktem, Hybrid Systems: Modelling, Simulation and Optintiaa, istanbul, 14-16 Mayis
2008.

« Songul Kaya, Hybrid Systems: Modelling, Simulation and Optimirat Istanbul, 14-16 Mayis
2008.

- Bilent Karasdzen, Hybrid Systems: Modelling, Simulation and Optintiaa, istanbul, 14-16
Mayis 2008.

« Basak Akteke-Oztiirk, EURO Mini Conference-Continuous Optimization antok/ledge Based
Technologies, Litvanya, 20-23 Mayis 2008.

« Gerhard Wilhelm Weber, EngOpt 2008-International Conferans on Enginee@mgimization,
Brezilya, 1-5 Haziran 2008.

« Feyza Eryol,ISCN 2008 jstanbul, 18-20 Haziran 2008.

« Songll Kaya Merdan, Variational Multiscale Methods 2008, Almanya, 28+2aziran 2008.

« S.Zeynep Alparslan Gok SING-4- Spain Italy Netherlands Meeting on Ganteedry, 26-28
Haziran 2008.

« Ersan Akyildiz, VI. Ulusal Geometri Sempozyumu, Bursa, 1-4 Tem20@a83

« Ferruh Ozbudak, 8th Central European Conference on Cryptograplwisiurya, 2-4 Temmuz
2008.

« Murat Cenk, 8th Central European Conference on Cryptographusfirya, 2-4 Temmuz 2008.

« Oguz Yayla, S3CM: Soria Summer School on Computational Mathiesw#lgebraic Coding
Theory,ispanya, 2-11 Temmuz 2008.

« Hakan Ozadam,S3CM: Soria Summer School on Computational Mathiesylgebraic Coding
Theory,ispanya, 2-11 Temmuz 2008.
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Marat Akhmet, WCNA-Fifth World Congress of Nonlinear Analysts, Anka, 2-9 Temmuz
2008.

Isil Erol, American Real Estate and Urban Economics AssotdAREUEA) 2008 International
Conferencelstanbul, 3-6 Temmuz 2008.

Kasirga Yildirak, The American Real Estate and Urban Economics Aatsoic 2008.istanbul,
3-6 Temmuz 2008.

Ali Devin Sezer, Eighth International Conference on Monte Carlo dpdasi-Monte Carlo
Methods in Scientific Computing, Kanada, 4-11 Temrf008.

Ferrun Ozbudak, Eighth International Conference on Monte Carlo #dasi-Monte Carlo
Methods in Scientific Computing, Kanada, 6-11 TermrB008.

Isil Erol, The 13th Asian Real Estate Society (ASRES) Ani@aiference, Cin, 12-15 Temmuz
2008.

Enes Yilmaz,International Conference on Differential and Diffiece Equaitons Macaristan, 14-
17 Temmuz 2008.

Marat Akhmet, International Conference on Differential and Difflece Equaitons, Macaristan,
14-17 Temmuz 2008.

S.Zeynep Alparslan Gok Conference on Social Sciences (ICSBmir, 21-22 Asustos 2008.
Emrah Cakcak, Ulusal Matematik Sempozyumistanbul, 01-04 Eyliil 2008.

Azize Hayfavi, 5th Conference in Actuarial Sciences and Finamc&amos, Samos-Yunanistan.
4—7 Eylul 2008.

Emrah Cakcak, International School on Mathematical Cryptology0o&0ispanya, 22—-26 Eylil
2008.

Selcuk Kavut, YACC'08-Yet Another Conference on Cryptography020 Porquerolles Adasi
Fransa, 29 Eylul-2 Ekim 2008.

Ilkay Ulusoy, The 10th European Conference on Computer Visicanga,12-18 Ekim 2008.
Bllent Karas6zen,OPTPDE 2008, Vaova, 11-13 Aralik 2008.
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IAM PREPRINT SERIES

No Title Abstract Author Date
87 Symplectic and multi-symplectic Lobatto methémisthe A. Aydin, B. Karas6zen 06.01.2008
good Boussinesq equation
88 Cluster Stability Using Minimal Spanning Trees .Barzily, Z.Volkovich, 07.01.2008
B.A.Ozturk, G.-W. Weber
89 Semi-Explicit Multi-Symplectic Integration of Mbnear A. Aydin, B. Karas6zen 03.02.2008
Schrédinger Equation
90 Cores and Stable Sets for Interval-Valued Games S.Z. Alparslan-Gok, 08.02.2008
R. Branzei, S. Tijs
91 Approximation of Stochastic Differential Equatsoby P.Taylan, G.W. Weber 09.02.2008
Additive Models Using Splines and Conic Programming
92 Prediction With The SVM Using Test Point Margins S.Ozlir-Akyiiz, Z.Hussain, 22.02.2008
J.S.Taylor
93 Learning With Infinitely Many Kernels Via Semifinite S.Oz&ur-Akyiiz, G.-W. Weber | 22.02.2008
Programming
94 Using Piecewise Linear Systems With Delay TobGrae M.Kahraman, H.Oktem, G.-W. | 26.02.2008
Functional Dynamics In Biological Systems Weber, M.Akhmet
95 Destruction of the Family of Steady States enRfanar V.G. Tsybulin, B. Karasdzen 01.03.208
Problem of Darcy Convection
96 A Survey on OR and Mathematical Methods Apptiad G.-W.Weber, E. Kropat, B. A. | 05.03.2008
Gene-Environment Networks Ozturk, Z. K. Gorgiili
97 On Continuous Optimization Methods in Data Mgin T.Tchemisova, B.A.Oztiirk, G.-| 14.03.2008
Cluster Analysis,Classification and Regression-Ried for | W. Weber
Decision Support and Other Applications
98 Parameter Estimation for Stochastic Differerfiglations | P.Taylan, G.-W. Weber 17.03.2008
by Additive Models Using Nonlinear Regression,Sgdirand
Conic Programming
99 Calibration of Stohastic Models for Interestd&rkBerivatives| M. Rainer 25.03.2008
100 | "Convex Interval Games S.Z. Alparslan Gok, Rarizei, | 02.04.2008
S. Tijs
101 | Organization in Finance Prepared by Stoch&stierential | P.Taylan, G.-W.Weber 04.05.2008
Equations with Additive and Nonlinear Models and
Continuous Optimization
102 | Eco-Finance Networks under Uncertainty E.Kro@atW.Weber, 06.05.2008
B.A.-Oztlrk
103 | Big Boss Interval Games S.Z.Alparslan Gok, Rri&ei, 08.05.2008
S.Tijs
104 | Cooperative Interval Games : A Survey R.Bran3eTijs, S.Z.Alparslan| 27.05.2008
Gok
105 | Mars Algoritmasinda Tikhonov Diizenlemesi ve @okacl | F.Yerlikaya, G.-W.Weber, 28.05.2008
Optimizasyon Kullanimi P.Taylan,i.Batmaz, G.Koksal
106 | Some Characterization of Convex Interval Games R.Branzei, S.Tijs, S.Z.Alparslan 10.06.2008
Gok
107 | Cooperative Interval Games Arising from Airp8ituations | S.Z.Alparslan Gok, R.Branzei, | 18.06.2008
with Interval Data S.Tijs
108 | Impulsive Hopfield-type Neural Networks Syst@éfith M.U.Akhmet, E.Yilmaz 30.06.2008
Piecewise Constant Argument
109 | Variational Iteration Method For Sturm-Lioueill D.Altintan, O.Usur 30.06.2008
Differential Equations
110 | "How To Handle Interval Solutions For Coopesmatinterval | R.Branzei, S.Tijs, S.Z.Alparslan 04.07.2008
Games Gok
111 | Bankruptcy Problems With Interval Uncertainty .BRanzei, S.Z.Alparslan Gok 07.07.2008
112 | Connection Situations Under Uncertainty S.Midr&.Z. Alparslan Gok, | 15.07.2008

R.Branzei, S.Tijs
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113 | "Sequencing Interval Situations and Related €am S.Z.Alparslan Gok, R.Branzei,| 16.06.2008
V.Fragnelli, S.Tijs
114 | Logik G.-W.Weber 17.07.2008
115 | On A Minimal Spanning Tree Approach In The @®us Z.Barzily, Z.Volkovich, B.A.- 28.07.2008
Validation Problem Ozturk, G.W.-Weber
116 | "Risk-Constrained Dynamic Portfolio Management D.Akume, G.W.-Weber 30.07.2008
117 | Parameter Estimation for Dynamic Volume SpBased I.Ulusoy, E.Akagiindiiz, 01.08.2008
Facial Skin Model 0O.Erda, M.Durmaz, G.-
W.Weber
118 | New Optimization Methods in Data Mining S.0.y\ikz, B.A.-Oztirk, 03.08.200/
T.Tchemisova, G.-W.Weber
119 | A New Approach of Variational Iteration Method D.Altintan, O.Usur 20.08.2008
120 | Learning With Infinitely Many Kernels Via Seimifinite S.Oza@ir-Akyiiz, G.-W.Weber 08.09.2008
Programming
121 | "A Model of Angiogenesis by Hybrid Systems withlay B. Karasdzen, H. Oktem, M. 27.09.2008
on the Piecewise Constant Part Kahraman
122 | Finite Volume Simulation of Viscoelastic Lamifidow in a | K. Yapicl, B. Karastzen, Y. 23.10.2008
Lid-driven Cavity Uludag
123 | On the Generalization of the Variational ItenatMethod: a | D.Altintan, O.Usur 27.10.2008
new approach
124 | "Stability in cellular neural networks with pewise M.U.Akhmet, D.Arugaslan, 17.11.2008
constant argument E.Yiimaz
125 | Application of the generalized variationaldgon method | D.Altintan, O.Uur 02.12.2008
for solving the Lorenz and the Chen systems
126 | Cluster Stability Estimation Based on a MinirBganning | V.Volkovich, Z.Barzily, G.- 20.12.2008
Trees Approach W.Weber, D.Toledano-Kitai
127 | Rumours within time dependent Maki-Thompson Bod | S.Belen, E.Kropat, G.-W.Weber 20.12.2004§
128 | Modelling of Kernel Machines by Infinite andr@dnfinite | S.Oz&iir-Akyiiz, G.-W.Weber 30.12.2008

Programming
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Genel S

eminerler

Kredibilite Kurami (Hiyeragik yaklagim) Mustafa Ozer 23.12.2008
(OYAK Genel Mudurligu)

Performance Evaluation Of C-Mars: A Novel Approdbh | inci Batmaz 16.12.2008

Nonparametric Regression (METU, Dept. of Statistics)

Finansal Krizi Anlamak: Oyuncular ve Riskler C. Coskun Kigukdzmen 02.12.2008
(T. C. Merkez Bankasi)

Synchronization of Linear Systems Emre Tuna 25.11.2008
(METU, Dept. of Electrical and Electronics Eng.)

Breaking Symmetries Altu g OZPINECI 18.11.2008
(METU, Dept. of Physics)

Downside Risk Measures and Portfolio Choice Daniel Akume 11.11.2008
(University of Buea, Cameroon)

Risk and Return Daniel Akume 04.11.2008
(University of Buea, Cameroon)

Actuarial Science and the Actuary Selda Korkmaz 21.10.2008
(Hazine Mustgarligi)

Asymptotic Analysis of Orthogonal Arrays Devin Sezer 14.10.2008
(UME)

Subgradient  optimization, duality, and computddeep Medhi 08.06.2008

communication network design problems (Dept. of Comp. Sc. & El. Eng. Univ. of Missouri+
Kansas City)

Symmetric Error Estimates For Galerkin Approximatiof | Itir Mo gultay 03.06.2008

Time-Dependant  Navier-Stokes Equations in  TwWMETU, Dept. of Mathematics)

Dimensions

Comovements in Waves: A Bayesian Factor Framework | Necati Tekatli 27.05.2008
(Institut d'Analisi Econdmica, Barcelona)

Propagation, dispersion, control and numerical @gdpration | Enrique Zuazua 20.05.2008

of waves (IMDEA -Mathematics & Universidad Autbnoma
de Madrid)

Climate change as a Complex Societal Issue Dorien J. DeTombe 13.05.2008
(Chair International Research Society on
Methodology Societal Complexity)
Alf Kimms
(Dept. of Technology and Operations Mgmt.

Computing Core Allocations in Cooperative Games Mercator School of Management - Fachbereich | 06.05.2008
BWL University of Duisburg-Essen, Campus
Duisburg)

Fuzzy Logic and Finance Ozlem Aydin 29.04.2008
(Faculty of Health Sciences, gant University)

Robust Credibility Georgios Pitselis 21.04.2008
(Dept. of Statistics and Insurance Science,
University of Piraeus)

Atmosphere as a specific example of Short pulspgmation| Burak Yedierler 15.04.2008

in non-linear optical media (Dept. of Physics, METU)

Adaptive  Multilevel Methods for PDE-Constrainedstefan Ulbrich 08.04.2008

Optimization (Dept. of Math.,Univ. of Technology Darmsadt)
Stefan Ulbrich 25.03.2008
(Dept. of Math.,Univ. of Technology Darmsadt)

Optimal Control in Magnetohydrodynamics Ronald Griesse 11.03.2008

(Johann Radon Institute for Computational and
Applied Mathematics (RICAM), Austrian Acaden
of Sciences, Linz-Austria)

y

The Semismooth Approach for Generalized Semi-itdi

nNiAysun Tezel

Programming

(Dept. of Mathematics, METU)

08.01.2008
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Yasam velinsan Bilimleri ve Ekonomi Alaninda
Uygulamali Matematik Seminerleri

Economic situations and cooperative interval games S. Zeynep Alparslan Gok 28.11.2008
(UME)

MARS Revisited Gerhard-Wilhelm Weber 14.11.2008
(UME)

Mean-Risk of Electricity Portfolios Gerhard-Wilhelm Weber 07.11.2008
(UME)

Eco-Finance Networks under Uncertainty Gerhard-Wilhelm Weber 31.10.2008
(UME)

Optimization and Algorithms of Parameter Estimation| Daniel Akume 24.10.2008

Stochastic Differential Equations and Their Stuatur(University of Buea, Cameroon)

Frontiers

Learning with Infinitely Many Kernels via Semi-Infte | Gerhard-W. Weber/Siireyya Ozogiir-Akyliz | 26.09.2008

Programming (UME)

Workshop on Complex Societal Problems, Sustainaiviag | Dorien J. DeTombe 16.05.2008

and Development (Chair International Research Society on
Methodology Societal Complexity)

Full Waveform Inversion for Seismic Velocity and éastic| Aysegiil Askan 09.05.2008

Losses in Heterogeneous Structures

Valid inequalities and polynomial time algorithmer fthe | Ayse Akbalik 15.05.2008

single-item capacitated lot sizing problem with pstese

costs

On Portfolio Optimization:Some Supplementar@erhard-Wilhelm Weber 18.04.2008

Documentations (UME)

Fuzzy Regression Ozlem Aydin 11.04.2008
(Baskent Univ., Faculty of Health Sciences)

Inverse Problems - lllustrated by Discrete Tomogyap in | Gerhard-Wilhelm Weber 04.04.2008

Memoriam Professor Attila Kuba (UME)

On Portfolio Optimization:Some Supplementar@erhard-Wilhelm Weber 21.03.2008

Documentations (UME)

Learning With Infinitely Many Kernels And Its Appdition | Gerhard-Wilhelm Weber 14.03.2008

Of Optimization Theory (UME)

Learning With Infinitely Many Kernels And Its Apglition| Siireyya Oza@&ur-Akyiiz 07.03.2008

Of Optimization Theory (UME)

Some New Pathways of Research at IAM of METU ar@erhard-Wilhelm Weber 22.02.2008

Collaboration Proposed --- MARS --- SVM with Infialy | (UME)

Many Kernels, Coding Theory and Cryptography Inttida

A Combined Magnetic Resonance and Diffuse Opt c&l — 11.01.2008

Tomography System for breast Cancer Imaging zlem Birgul :
(METU, Dept. of Elect.and Electronics Eng.

Economic situations and cooperative interval games S. Zeynep Alparslan Gok 28.11.2008
(UME)

MARS Revisited Gerhard-Wilhelm Weber 14.11.2008
(UME)
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Dinamik Sistemler Grup Seminerleri

Asymptotic conditions on nets of continuous funesioon topologica Eduard Emel'yanov 15.12.2008
spaces. Typical examples and the convergence pndlart I1) (METU, Dept. of Math.)
Asymptotic conditions on nets of continuous funesioon topologica Eduard Emel'yanov 01.12.2008
spaces. Typical examples and the convergence pnoble (METU, Dept. of Math.)
An Introduction of Hybrid Systems with Historicaldvhory (Part II) Hakan Oktem 24.11.2008
(UME)
An Introduction of Hybrid Systems with Historicaldvhory Hakan Oktem 17.11.2008
(UME)
Multidimensional visualisation of chaos Marat Akhmet 10.11.2008
(METU, Dept. of Math.)
Bifurcation of 3D Discontinuous Cycles 03.11.2008
Mehmet Turan
(Atthm Univ. Dept. of Math.)
Hopf bifurcation for planar Filippov systems Duygu Arugaslan 20.10.2008
(METU, Dept. of Math.)
Shadowing in dynamical systems Marat Akhmet 13.10.2008
(METU, Dept. of Math.)
Ozel Seminerler
Recent Developments in US Renewable Energy Pdlicielyri Onal 19.12.2008
What it Means for Developing Countries (Univ. of lllinois at Urabana-Champaing)
Thoughts on the Credit Crisis and the Future Rdléhe | Mahmut Karayel 05.12.2008
Financial Engineer (Babcock&Brown Head of Financial
Analysis, USA)
Traitor Tracing Schemes to Identify All Traitors ing | Bimal Roy 28.03.2008
Combinatorial Designs (Indian Statistical Institute, Kolkata, INDIA
Key Predistribution Using Transversal Design ForgAd- | Bimal Roy 27.03.2008
Based Deployment Scheme in Wireless Sensor Networks (Indian Statistical Institute, Kolkata, INDIA
Kernel Functions and Interior-Point Algorithms fBr *(K) | Goran Lesaja 29.06.2008

Linear Complementary Problems

(Departme

Georgia Southern University)

nt of Mathematical Sciences,
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Seminer Serisi

Basics of Arbitrage Pricing Daniel Akume 12.10.2008
(University of Buea, Cameroon)

Portfolio Selection and Risk Management Daniel Akume 05.10.2008
(University of Buea, Cameroon)

IV: Stochastic Volatility and Interest Rate Models | Sudhir Jain 12.09.2008
(Aston Univ., School of Engin..&Appl. Sci.)

lll: Persistence in a Random Bond Ising Model| @udhir Jain 11.09.2008

Socio-Econo Dynamics (Aston Univ., School of Engin..&Appl. Sci.)

II: Persistence and Financial Markets Sudhir Jain 10.09.2008
(Aston Univ., School of Engin..&Appl. Sci.)

I: Statistical Physics and the Persistence Problem| Sudhir Jain 09.09.2008
(Aston Univ., School of Engin..&Appl. Sci.)

Seller Financing — Il Dogan Tirtiroglu 24.06.2008
(Univ. of Adelaide, Sch. of Comm. Dept. of Finange)

Seller Financing — | Dogan Tirtiroglu 24.06.2008
(University of Adelaide, School of Commerc¢e
Department of Finance)

Index Construction for Real Estate Assets:| Rogan Tirtiroglu 20.06.2008

Review-I (University of Adelaide, School of Commerc¢e
Department of Finance)

Index Construction for Real Estate Assets:| Rogan Tirtiroglu 20.06.2008

Review- Il (University of Adelaide, School of Commerc¢e
Department of Finance)

Prepayment Problem in Mortgage Backed Securitig3ogan Tirtiroglu 17.06.2008
(University of Adelaide, School of Commerc¢e
Department of Finance)

Introduction to Mortgage Backed Securities (MBS Dog_an T_|rt|roglu : 06.06.2008
(University of Adelaide, School of Commerc¢e
Department of Finance)

Revenue Management: Some Core Ide as Alf Kimms 07.05.2008
(Dept. of Technology and Operations Mgmt.
Mercator School of Management - Fachbereich
BWL University of Duisburg-Essen, Campus

Duisburg)
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BASVURULAR

2008-2009

BASVURU

KABUL

KAYIT

Aktterya Bilimleri

12

11

Bilimsel Hesaplama

12

8

Finansal Matematik

55

41

29

Kriptografi

33

19

16

Toplam

112

79

56

UME OGRENCILERININ ALES VE CGPA ORTALAMALARI

2008-2009 KABUL EDILEN O GRENCILER

ALES ORTALAMALARI

Finansal

Finansal Bilimsel Bilimsel Kript

ografi Kriptografi Aktiierya

Matematik ~ Matematik Hesaplama Hesaplama (Master) (Doktora) Bilimleri
(Master) (Doktora) (Master) (Doktora)
CGPA ORTALAMALARI
4-
3,61
3,21

2,81
2,44

Finansal

Finansal Bilimsel Bilimsel

Matematik Matematik ~ Hesaplama  Hesaplama

(Master)

(Doktora) (Master) (Doktora)

Kriptografi Kriptografi Aktiierya

(Master) (Doktora) Bilimleri
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UME’YE KABUL ED iLEN OGRENCILERIN MEZUN OLDUKLARI
BOLUMLERE GORE DA GILIMI
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2008-2009

Matematik  Elekirik Elektronik ~ Kimya Mih.
Mih.
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KRIPTOGRAFI

Istatistik

Matematik Enddstri Mih.
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UME'YE KAYIT YAPTIRAN O GRENCILERIN MEZUN OLDUKLARI
BOLUMLERE GORE DA GILIMI

MATH CENG STAT ECON EE BA IE

UME'YE KAYIT YAPTIRAN O GRENCILERIN LISANS
DERECELERINI ALDIKLARI BOLUMLER
2008-2009

BiLiMSEL HESAPLAMA ANANSAL MATEMAT iK

Matematik Elektrik Elektronik Mih.

AKTUERYA BIiLiMLER i HRTOGRAFI

Matematik  Bilgisayar M. Elekirik
Elektronik Mih.

Matematik Istatistik Endustri Mih.
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UME DERSLERINi ALAN UME DI SI OGRENCILERIN BOLUMLERE
GORE DAGILIMI

2007-2008 11.D6nem

BCHE; 1

OCENG; 1 OECON; 1

0 Ozel Ogr.; 14
OBME; 2

BCE; 2

OMATH; 2

BMETE; 3

OAEE; 4

Toplam Ggrenci Sayisi = 227
UME Disi Ogrenci Sayisi = 42 (19%)

2008-2009 |.Donem

OCENG: 2 OGGIT; 11

B PHYS; 2

OBME; 3 .. ..
B Ozel Ogr.; 9

OIR; 5 OSTAT; 7

Toplam Ggrenci Sayisi = 272
UME DisI Ogrenci Sayisi = 49 (18%)
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DONEMSEL VERILEN TOPLAM NOT SAYISI

2007-2008 |. Donem

abDc ;8

BCC ;13

ocB; 19

2007-2008 Il. D6nem

a7



EK: 4
2008 YILINDA MEZUN OLAN
OGRENCILER
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Kriptografi Programi

Meltem S6nmez
Turan

“On Statistical Analysis of Synchronous Stre
Ciphers”

(Doktora Tezi)

arAli Doganaksoy

Murat Cenk

“Results on Complexity of Multiplication ove
Finite Fields”

(Doktora Tezi)

r Ferruh Ozbudak

Elif Kurtaran

“Results on Some Authentication Codes”

(Doktora Tezi)

Ferruh Ozbudak

Ayse Nurdan Saran

“Time Memory Trade Off Attack on Symmetr
Ciphers”

(Doktora Tezi)

c Ali Doganaksoy

ihsan Haluk Akin

“Spectral Modular Multiplication”

(Doktora Tezi)

Ali Doganaksoy

Kerem Varicli

"SARMAL : A Cryptographic Hash Function”

(Y. Lisans Tezi)

Ali Doganaksoy

Canan Cimen*

“On The Ntru Public Key Cryptosystem”

(Y. Lisans Tezi)

Emrah Cakcak

Ergun Bektas

“MD4 Testing a Crypto Box Using Related Ké
Boomerang Attack with 2 Keys”

(Bitirme Projesi)

2yAli Doganaksoy

Onur Kurt “Finding Collision To Md4 By Using Wang's Ali Doganaksoy
Method”
(Bitirme Projesi)

Cigdem Acar “Cryptographic Analysis of The Versions of theMelek Ycel

Serpent Cipher”

(Bitirme Projesi)

Hakan Ozadam

"Construction of Secret Sharing Schemes Us
Linear Codes"

(Bitirme Projesi)

ingerruh Ozbudak

L. Tarkan Olgtioglu

“Analysis of Rabbit Cipher”

Ali Doganaksoy

(Bitirme Projesi)
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Bilimsel Hesaplama Programi

Selcuk Han Aydin

“The Finite Element Method Over a Simg
Stabilizing Grid Applied to Fluid Flow Problems”

(Doktora Tezi)

leMUnevver Tezer

S. Zeynep Alparslan
Gok

“Cooperative Interval Games”

(Doktora Tezi)

Gerhard W. Weber

Siireyya Oz@ur

“A Mathematical Contribution of Statistical Leargif Gerhard W. Weber

and Continuous Optimization Using Infinite a
Semi-Infinite  Programming, to Computatior
Statistics”

(Doktora Tezi)

nd
al

Nurgul Gokgoz*

“Development of Tools for Modeling Hybrid Syster
with Memory”

(Y. Lisans Tezi)

hsHakan Oktem

Miserref Tirkmen

“Digital Image Processing of Remotely Sens
Oceanographic Data”

(Y. Lisans Tezi)

etlakan Oktem

Onder Turk*

“The Finite Element Method Solution Of Reactid
Diffusion-Advection Equations in Air Pollution”

(Y. Lisans Tezi)

nMunevver Tezer

Fatma Yerlikaya*

“A New Contribution to Nonlinear Robust Regress
and Classification with Mars and its Applicatiorts
Data Mining for Quality Control in Manufacturing”

(Y. Lisans Tezi)

oiserhard W. Weber
t

Neslihan Ozmen

“Image Segmentation and Smoothing Via Paiftiddemal

Differential Equations”

Leblebicioglu

(Y. Lisans Tezi)

Enstitimuzde doktoraya devam edénediciler
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Finansal Matematik Programi

Hatice Anar*

“Credit RiskModelling and Credit Default Swap Pric
Under Variance Gamma Process”

(Y. Lisans Tezi)

Omur Ugur

I. Ethem Giiney*

“A Market Model fa Pricing Inflation Indexed Bon
with Jumps Incorporation”

(Y. Lisans Tezi)

Azize Hayfavi

Huseyin Sentirk

“An Empirical Comparison of Interest Rate Modelg
Pricing Zero Coupon Bond Options”

(Y. Lisans Tezi)

Omur Ugur

Mehmet A. Karadag

“Analysis of Turkish Stock Market with Markov Regi
Switching Volatility Models”

(Y. Lisans Tezi)

Seza Damngoglu

Burak Yildirim

“The Capital Structure of Turkish Real Eg

Inverstment Trusts”

(Y. Lisans Tezi)

I'sil Erol

Hatice Dilek Oguz

“Pricing Us Corporate Bonds By Jarrow/Turnbull (53
Model”

(Y. Lisans Tezi)

Seza Danyoglu

Aysun Turkvatan

“Completion of aLevy Market Model And Portfol
Optimizaiton”

(Y.Lisans Tezi)

Azize Hayfavi

Onur Polat ‘Dynamic  Complex Hedging and  Portfq Azize Hayfavi
Optimization in Additive Markets”
(Y. Lisans Tezi)

Aykut Sen “Optimizable Multiresolution Quadratic Vanaih Ersan Akyildiz

Filter For High-Frequency Financial Data

(Y. Lisans Tezi)

Selda Vuranok “Relationship Between Financial Development and | Coskun
Economic Growth: Application in Turkey” Klcukdzmen
(Bitirme Projesi)

Damla gimis “Event Study Methodology Applied to the Ise” Adil Oran

(Bitirme Projesi)

* Enstitimizde doktoraya devam edegneficiler
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Hayat Sigortasi Programi

(Bitirme Projesi)

Sibel kaplan “Monte Carlo Methods for Option Pricing” Coskun Kigukdzmen
(Bitirme Projesi)
Rasit Ozkan “Actuarial Risk Process and Ruin Probability” Omer Gebizlioglu

Vafa Jafarova*

“Risk Minimizing Strategies in Unit Linked Lifé¢
Insurance Contracts”

(Bitirme Projesi)

> Omer Gebizlioglu

ilkin Menet

“Value at Risk: How Various Methodologig
Differ”

(Bitirme Projesi)

s Coskun Kicukézmen

Ayse Neylan Ozverer

“Credit Default Swap Basis, Pricing Model a
Evaluation”

(Bitirme Projesi)

nd Coskun Kiicuikézmen

Nazl Celik

“Option Pricing by Heston Method”

Coskun Kigukdzmen

(Bitirme Projesi)

* Enstitumuizde doktoraya devam edgneniciler
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EK: 5
YENI ACILAN DERSLER
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2007—-2008 Bahar Donemi
METU INSTITUTE OF APPLIED MATHEMATICS

Course Title:

Special Topics. Pairing Based Cryptography I

Course Code:

IAM 714

Credit:

(3-0)3

Instructor's

Name:

Ersan Akyildiz érsan@metu.edu)tr

Prerequisites:

Consent of the Instructor

Content:

Methods to construct Pairing Friendly Elliptic Casv, implementations of Tate pairing ¢fhd
Pairing Based-Protocols

The aim of this course is to study the variousstrmttions of elliptic curves having larfle
prime-order subgroups  with small embedding degrea& will study comples
multiplication and other methods for this constimts and study the recommended paiifing
—friendly elliptic curves so far discussed in therhture. We will also give efficier
implementations of Tate Pairing and Pairing BaBeatocols.

Learning

Outcomes:

1. L.C.Washington, Elliptic Curves, Number Theory @wyprography,
Chapmané&Hall/CRC

2. A Taxonomy of of Pairing-Friendly Elliptic Curves,Breeman,M.Scott and E.E.
Teske

Suggested

Textbooks:

D. Hankerson, A. Menezes,S. Vanstone, Guide t@tiliCurve Cryptography, Springef,
QA 76.9.A25, H38, 2004.

Henri Cohen and Gerhard Frey, Handbook of Ellipaed Hyperelliptic Curv
Cryptography, Chapman &Hall/CRC, QA 567.2. E 44H3®805

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

I.Blake,G.Seroussi and N. Smart, Elliptic Curve€nyptography,
London Math.Soc. Lec.Note Series. N0.317, 2004,/@8 .A.25.A375
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METU INSTITUTE OF APPLIED MATHEMATICS

Course Title:

Special Topics : Sequence Design and Rings

Course Code:

IAM 716

Credit:

(3-0)3

Instructor's

Name:

Ferruh Ozbudakozbudak@ metu.edu)tr

Prerequisites:

Consent of the Instructor

Content:

Finite fields and finite rings, Sequnces, powelieserLinear feedback shift registers aiff
linear recurrences, Algebraic feedback shift registequences, Pseudo-random sequenfjes,
Correlation, Special types of good sequences, $egue/nthesis, Some codes over rings.

To provide basic background on finite commutaivags and their applications i
cryptography and related areas.

Learning

Outcomes:

To learn basic techniques in finite fings, propestiof sequences in application -
coryptography and related area and some desigmitposs.

Suggested

Textbooks:

Z.-X. Wan, "Lectures on finite fields and Galoisgs", World Scientific, 2003.
B. R. McDonald, "Finite rings with identity", Mart®ekker, 1974.

G. Bini, F. Flamini, "Finite commutative rings anldeir applications”, Kluwer,
2002.

M. Goresky, A. Klapper, "Algebraic shift registeegeunces”, draft book ir
preparation, 2007.

Outline:

Finite fields and finite rings, Sequnces, powelieserLinear feedback shift registers aiff
linear recurrences, Algebraic feedback shift registequences Pseudo-random sequenfjes,
Correlation, Special types of good sequences Sequamthesis, Some codes over rings

Resources:

The textbooks listed above and various reseraatiestwhich will be mentioned during th
course.
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METU INSTITUTE OF APPLIED MATHEMATICS

Course Title:

Special Topics: Block Cipher Cryptanalysis

Course Code:

IAM 718

Credit:

(3-0)3

Instructor's

Name:

Muhiddin Uguz (muhid@metu.edu Xr

Prerequisites:

Consent of the instructor.

Content:

Design principles of block ciphers. Differentialyptanalysis and linear cryptanalysi
Differential cryptanalysis of FEAL, LOKI, MacGuffirLinear cryptanalysis of FEAL, DES
Combined attacks: differential-linear cryptanalysimpossible differentials, boomeran
attack, rectangle attack. Key schedule analysiate®@ key attacks, slide attack, reflectic
attack. Other attacks: interpolation attack, inakgryptanalysis.

The course is devoted to analysis of block ciphevstly differential and linear
cryptanalysis and their variants are covered. Atiging the course the students should h:
gain an active research capacity on block cipheds should be able to design a sect
system.

Suggested
Textbooks:

Alfred J. Menezes, Paul C. van Oorschot and ScotWV@&nstone: Handbook of Appliex
Cryptography CRC Press 1996.

WEEKS 1-2: Design principles of block ciphers, gtiwes, confusion and diffusion, linea
transformations, nonlinear layers, s-boxes.

WEEKS 2-3: Introduction to differential cryptanaiysind linear cryptanalysis.

WEEKS 4-5: Applications of differential cryptanalysdifferential cryptanalysis of FEAL..
differential cryptanalysis of LOKI, differential gptanalysis of MacGuffin.

WEEKS 6-7: Applications of linear cryptanalysispdar cryptanalysis of FEAL, linea
cryptanalysis of DES.

WEEKS 7-8: Introduction to combined attacks, diietial-linear cryptanalysis of DES.
WEEKS 9-10: Key schedule analysis, related-keycksiaslide attack.

WEEK 11: Integral cryptanalysis, square attack @8A

WEEK 12: Applications: Higher order differentialyptanalysis, impossible differentials.
WEEK 13: Applications: Truncated differentials,enpolation attack, reflection attack.
WEEK 14: Applications: Boomerang attack, rectaragtack.
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METU INSTITUTE OF APPLIED MATHEMATICS

Course Title:

Special Topics: Hyperelliptic Curve Cryptography

Course Code:

970 720

Credit:

3(3-0)

Instructor's

Name:

Emrah Cakcakdakcak@metu.edu)tr

Prerequisites:

Elliptic Curve Cryptography, Consent of the Instorc

Content/Aims:

The aim of this course is to introduce the Hypgetl Curves in Cryptography. Aftel
introducing basic facts on hyperelliptic curves rofigite fields and their jacobians, we she
discuss arithmetic on genus 2 curves and genusv@sulhen the point counting algorithirf
on elliptic and hyperelliptic curves will be dissesl.

Outline:

1. Review of discrete logarithm based cryptosystenasadimptic curve cryptography.
Comparison of elliptic curve cryptography and hyligstic curve cryptography.

2. Background on hyperelliptic curves: Group law fgpérelliptic curves, Divisor class
group, Representing points on the Jacobian, Isdnigms and isogenies, Torsion element
Endomorphisms, Hasse-Weil Inequality.

3. Point Compression techniques, Arithmetic on gehaad genus 3 hyperelliptic
curves.

4. Point Counting Algorithms: Elementary methods, @ew of I-adic methods
(Schoof’s Algorithm, SEA), Overview of p-adic metls (Satoh’s, AGM, Kedlaya’'s
algorithms)

Learning
Outcomes:

Background to perform research on efficient impletadon of hyperelliptic curve
cryptography and on point counting algorithms.

Suggested

Textbooks:

1. H. Cohen, G. Frey et all. : Handbook of Elliptind Hyperelliptic Curve Cryptography
Chapman & Hall/CRC, Boca Raton, FL, 2006.

2. I. F. Blake, G. Seroussi, N. P. Smart: Elliptic curves in crgptphy. London
Mathematical Society Lecture Note Series, 265. Calgb University Press, Cambridge
2000.

3. I. F. Blake, G. Seroussi, N. P. Smart: Advances in Elliptic eucvyptography. London
Mathematical Society Lecture Note Series, 317. Gaigb University Press, Cambridge
2005.

4. N. Koblitz: Algebraic aspects of cryptographyAlgorithms and Computation ir
Mathematics, 3. Springer-Verlag, Berlin, 1998.
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METU INSTITUTE OF APPLIED MATHEMATICS

Course Title:

Special Topics: Portfolio Optimization

Course Code:

IAM 748

Credit:

(3-0)3

Instructor's
Name:

Gerhard-Wilhelm Weber gweber@metu.edu.tr
Devin Sezer devin@metu.edu.tr

Prerequisites:

Consent of instructors; basic knowledge in numéopéimization, probability theory,
stochastic calculus and in the financial sectohatpful

Content:

Coursework and computer lab with MATLAB

Aims:

The objective of this course is to introduce cdrglaments of theory, methods (algorithms) aifp
applications on how optimization theory is used
to decide about an optimal portfolio.

Learning
Outcomes:

At the end of this course, students should be tabdg@proximately model, analyze and tackle
optimization problems of the financial sector rethwith portfolios. This includes a macro-
economical understanding, a representation of iddal interests, and a familiarity with
modern mathematical methods. Both lectures andtimes serve for this aim of learning,
deepening, applying and preparing.

Suggested
Textbooks:

* R. Korn and E. Korn, Option Pricing and Portfoliptidnization - Modern methods of
financial mathematics, AMS, 2001.
H. Kraft, Financial Mathematics I: Stochastic Argsy Option Pricing, Portfolio
Optimization, lecture notes, University of Kaisargkern, Department of Mathematics,
Summer Term 2005.

e J.C. Hull, Options, Futures and Other Derivativ®gntice Hull, 2007.

During the course, further lecture notes, papetgspaiesentations will be handed out to the
students.

1.week: Mean-variance approach in a one-period mode
2.week: Continuous-time market model

3.week: Continuous-time market model

4.week: Option Pricing

5.week: Option Pricing

6.week: Pricing of exotic options and numericabaiipms
7.week: Pricing of exotic options and numericabaiipms
8.week: Introduction and formulation of optimal ffolios
9.week: Introduction and formulation of optimalriolios
10.week: Martingale method

11.week: Optimal option portfolios

12.week: Stochastic control

13.week: Portfolio optimization via the stochastmtrol method
14.week: Conclusion and outlook

Resources:

MATLAB 6.1
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METU INSTITUTE OF APPLIED MATHEMATICS

Course Title:

Special Topics: Energy Trade and Risk Management

Course Code:

IAM 750

Credit:

(3-0)3

Instructor's
Name:

C. Cakun Kugikézmenkcoskun@metu.edu)tr

Prerequisites:

Knowledge in the principals of econometrics, statss financial derivatives and commodity ri
management

Content:

The course will follow two main textbooks and sédelcarticles from scientific journals. Course wi
be supported by the presentation and speeche®sf gpeakers.

This course discusses financial risk managememn fitee perspective of energy. Course focudi:s
mostly on the energy market, energy trading andrggneisk management through varioy}
instruments. The topics also cover the interegteafge funds. A special attention is also givenfjo
behavior of energy-dominant sovereign wealth funds.

Learning
Outcomes:

Course participants will be able to understand theks inherent in energy markets. Thj}
understanding will enable them to analyze and as$esprice fluctuations and volatility of energ
related commodities and hedging strategies to nikarthe risks. Course participants will also hafje
a broader view of energy politics and strategieaminternational basis.

Suggested
Textbooks:

1. Energy Markets: Price Risk Management and Tradingdm James, Wiley, December 2007
2. Managing Energy Risk: An Integrated View on Powed &ther Energy Markets by Markus
Burger, Bernhard Graeber, Gero Schindimayr, WiNgyember 2007

Ouitline:

. New Investors in Energy
. Energy Market (Qil, Natural gas, Electricity, CoRhissions)
. Energy Derivatives
. Commodity Price Models
. Energy Risk Management
. Why Hedge Funds are Attracted to Commodity (enekdgnkets?
. Energy Risk and Operational Risks
The Energy Complex and Investment Opportunities
Regulating Energy Markets
Future of Energy as a Financial Asset

Case Studies:

Metallgesellschaft AG

ENRON

Amaranth Hedge Fund
8. Presentations / Project

Resources:

JOURNALS
Elsevier Resource and Energy Economics
Energy Economics
Wiley International Journal of Energy Research
Other Journals
(1) IAEE, The Energy Journahitp://www.iaee.org/en/publications/journal.akpx
(2)Journal of Energy Literature (http://www.oxforagy.org/jelindex.php
(3) The Journal Of Energy And Development (httpsiwiceed.org/SUBSPOLC.him
(4) Energy Studies Reviehttp://energy.mcmaster.ca/esr.htm
(5) Energy Risk (www.energyrisk.com)
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METU INSTITUTE OF APPLIED MATHEMATICS

Course Title:

Special Topics: Energy Trade and Risk Management

Course Code:

IAM 750

Credit:

(3-0)3

Instructor's
Name:

C. Cakun Kugikézmenkcoskun@metu.edu)tr

Prerequisites:

Knowledge in the principals of econometrics, statss financial derivatives and commodity ri
management

Content:

The course will follow two main textbooks and sédelcarticles from scientific journals. Course wi
be supported by the presentation and speeche®sf gpeakers.

This course discusses financial risk managememn fitee perspective of energy. Course focug:
mostly on the energy market, energy trading andrggneisk management through vario
instruments. The topics also cover the interegteafge funds. A special attention is also given
behavior of energy-dominant sovereign wealth funds.

Learning
Outcomes:

Course participants will be able to understand theks inherent in energy markets. Thj}
understanding will enable them to analyze and as$esprice fluctuations and volatility of energ
related commodities and hedging strategies to nikrthe risks. Course participants will also ha
a broader view of energy politics and strategieaminternational basis.

Suggested
Textbooks:

1.Energy Markets: Price Risk Management and Tradingjom James, Wiley, December 2007

2. Managing Energy Risk: An Integrated View on Poewd Other Energy Markets by Markus
Burger, Bernhard Graeber, Gero Schindimayr, WiNgyember 2007

Ouitline:

. New Investors in Energy
. Energy Market (Qil, Natural gas, Electricity, &0oEmissions)
. Energy Derivatives
. Commodity Price Models
. Energy Risk Management
. Why Hedge Funds are Attracted to Commaodity (enekipkets?
. Energy Risk and Operational Risks
The Energy Complex and Investment Opportunities
Regulating Energy Markets
Future of Energy as a Financial Asset
Case Studies:
Metallgesellschaft AG
ENRON
Amaranth Hedge Fund
8. Presentations / Project

Resources:

JOURNALS
Elsevier Resource and Energy Economics
Energy Economics
Wiley International Journal of Energy Research
Other Journals
(1) IAEE, The Energy Journahitp://www.iaee.org/en/publications/journal.akpx
(2)Journal of Energy Literature (http://www.oxforagy.org/jelindex.php
(3) The Journal Of Energy And Development (httpsiwiceed.org/SUBSPOLC.him
(4) Energy Studies Reviehttp://energy.mcmaster.ca/esr.htm
(5) Energy Risk (www.energyrisk.com)
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2008—-2009 Guz Donemi
METU INSTITUTE OF APPLIED MATHEMATICS

Course Title:

Actuarial Risk Theory

Course Code:

IAM 546

Credit:

3(3-0)

Instructor's
Name:

Omer L. Gebizliglu (gebizli@ankara.edu)tr

Prerequisites:

Life Insurance Mathematics / Consent of the Instuc

Content:

Utility and preferences, individual and collectitisk models, deductibles, retention limit:
ruin theory, premium priciples, reinsurance poBc¢ieredibility theory, GLM and IBNR
techniques, stochastic ordering of risks, insuraiskemanagement strategies

Aims:

Establishing knowledge and skills in actuarial righkalysis, developing insurance ris
management capacities

Learning
Outcomes:

Knowledge and analytical skills in actuarial riskaelling and insurance risk management

Suggested
Textbooks:

[Kaas et al] Kaas, R., Goovaerts, M., Dhaene, Denuit, M. (2001) MODERN
ACTUARIAL RISK THEORY, Kluwer Academic Publishers

[JPC] Chavas, J-P. (2004) RISK ANALYSIS IN THEORYNE PRACTICE, Elsevier
Academic Press

Melnikov, A. (2004) RISK ANALYSIS IN FINANCE AND INSURANCE, Chapman anc
Hall

Dickson, D.C.M.,(2005) INSURANCE RISK AND RUIN, Cdmdge University Press
Schmidt, K.D. (1996) LECTURES ON RISK THEORY, B.Geubner, Stutgard

Note: Additional reading material will be announakding the course of lectures

Outline:

Subject Basic Regd Time Schedule

Week 1-2
Week 3
Week 4

Kaas et alCh. 1
JPC -Ch.2,3,4,6
JPC - Ch. 9,10

.Utility Theory
.Mean-Variance Analysis
.Porfolio Selection and
Dynamic Decisions
.Policy Design for Contracts JPC — Ch. 11,12
Individual Risk Models Kaas et al. — Ch.2
.Collective Risk Models Kaas et al. — Ch.3
.Ruin Theory Kaas et aCh-4
.Premium Calculations Kaas et al. — Ch.5
.Bous-Malus Systems Kaas etal. - Ch.1
.Basic Credibility Theory Kaas et al. — Ch.12
.GLM and IBNR Methods Kaas et al. — Ch.8,9
.Ordering of Risks Kaas et al. k1D

Week 5
Week 6
Week 7
Week 8-9
Week 10
Week 11
Week 12
Week 13
Week 14

Resources:

Suggested textbooks, assigned book readings, dedg¢surnal papers, exercises aiffd
homeworks.
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METU INSTITUTE OF APPLIED MATHEMATICS

Course Title:

Special Topics: Sequence Synthesis Algorithm in Cpgography

Course Code:

IAM 721

Credit:

3(3-0)

Instructor's

Name:

Ferruh Ozbudakozbudak@metu.edu yr

Prerequisites:

Consent of the instructor.

Content:

The students are expected to know the theory affeHrields.

The aim of this course is to teach how to constalgeébraic sequences over finite rings fj§r

cryptographic purposes. We will generalize certdgebraic sequnences over Finite Fieldsjo
finite commutative rings and in particular Galoisés. There has been an increasing interfgst
on this topic in the last decade.

Learning After taking this course, the students should He &b follow and participate in the currer

Outcomes:

research in this topic.

Suggested
Textbooks/

Resources:

- Z.-X. Wan, "Lectures on finite fields and Galoisgs", World Scientific, 2003.
- B. R. McDonald, "Finite rings with identity", Meel Dekker, 1974.
- G. Bini, F. Flamini, "Finite commutative ringsatheir applications", Kluwer, 2002.

- M. Goresky, A. Klapper, "Algebraic shift registeequences”, draft book in preparatic},
2007.

Outline:

- Overview of Galois Rings, finite chain rings, i@-dngs, sequences and power series

- Linear shift-back registers and linear recurresnmeer rings
- Algebraic shift registers (AFSRs) and dFSRs

- Galois mode shift registers

- Maximal period sequences over rings

- Register Synthesis and LFSR Synthesis

- FCSR and AFSR synthesis

- Average and asymptotic behavior of security messu
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METU INSTITUTE OF APPLIED MATHEMATICS

Course Title:

Special Topics: Advanced Mathematical Methods in Fiance

Course Code:

IAM 751

Credit:

(3-0) 3

Instructor's
Name:

Gerhard-Wilhelm Weber gweber@metu.edu.tr

Prerequisites:

Good knowledge in numerical optimization, probaypitheory, stochastic calculus and in tiie
financial sector is necessary; a willingness toknsmientifically, self-responsible but also in
team, will be necessary.

Content:

Lectures on advanced methods in financial mathesigfiven by the instructor; a few talk
by guest scientists will be integrated into theesthe; at the end of the semester, 1je
participants will give well-prepared lectures ore tbutcomes of their challenging teri
projects. The course content covers and offers:

Additive and Generalized Additive Models in Finance

Advanced Corporate Finance,

Application of Monte Carlo Methods in Finance,

Applications of the Root Solution of the Skorohaatedding Problem,

Asset Liability Management,

Behavioral Finance, Racetrack Betting and OptiontsFutures Trading,

Change of Time Method in Mathematical Finance,

Construction of Martingales under Constraints,

Discrete Stochastic Processes,

Derivative Prices and Market Behavior,

Derivatives and Contingent Claim Theory,

Financial Engineering in Manufacturing Enterprigestems,

Financial Markets with Stochastic Volatilities,

Frontiers of the Rationality - Hypothesis in Finaritheory,

Grid Computing in Finance,

Hidden Markov Models in Finance, e.g., in Loan Bagkand Life Insurance,

Investment Strategy for Optimal Capital Growth,

Managing Guarantee Risk,

Martingale Measures for NIG Lévy Processes,

Mathematical Aspects of Financial Physics, e.gRisk Management,

Numerical Methods for Stochastic Differential Eqoas,

Numerical Methods for the Markov Functional Model,

MARS in Finance,

Multi-Level Optimization: Portfolio Optimization @hParameter Estimation,

Optimal Control of Stochastic Hybrid Systems,

Pricing and Hedging Derivatives,

Robust Optimization in Finance,

Statistical Arbitrage,

Stochastic Programming Models, Algorithms and Agatdions,

Testing for National Capital Market Efficiency.
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The course’s aims consist in a deepened knowleggleebstudents, and that they are enalb

and activated to a do their own scientific workfirture. Therefore, the objective of thi
course is to guide students in their first stepsy@asng researchers on modern areas
mathematical finance. For this purpose, course nmaateill be presented and distribute
whose understanding will demand a joint view angliagtion of the different mathematice
foundations of finance. This necessitates furtheading and deep reflection by a

bd

participants, a spirit of scientific entrepreneiypsand willingness to become more matuifg.

Approaches and results of the sources taught astdbdited will become improved by th
participants, and every participant will preparsnaall paper on his/her findings that will b
submitted.

Learning
Outcomes:

At the end of this course, students should be tab#gproach contemporary research area:
young scientists. For this purpose, mathematicalwkedge and methodology in finance wi
be deepened and trained. This will better prephee participants for their MSc and, i

particular, PhD thesis works and their first pusiions, at an advanced level of maturity.

Indeed, a paper will be written by every studerdwHo write a paper and how to didacticall
prepare and give an excellent lecture, belongsddgarning outcomes, too.

1.week: Advanced Theoretical Aspects of Stochdifferential Equations,
2.week: Discrete, Continuous and Lévy ProcessEmance,
3.week: Advanced Risk Management in Finance,

4.week: Advanced Portfolio Optimization,

5.week: Behavioral Finance, Betting, Options aatufes Trading,
6.week: Special Aspects of Martingales,

7.week: Advanced Statistical Methods in Finance,

8.week: Selected Advanced Numerical Methods iukde,

9.week: Optimal Control of Stochastic Hybrid Syssein Finance,
10.week: Mathematical Methods for Testing Turkdpital Market,
11.week: Lectures by/with Students,

12.week: Lectures by/with Students,

13.week: Lectures by/with Students,

14.week: Lectures by/with Students, Conclusion@uotook.

Suggested

Textbooks:

At the beginning and throughout the coungjous scientific documents will be handed out
to the participants: general ones for all partinigaas well as specific ones according to 1
individual term and paper project. By visiting Bloies, the internet and by contacting furth
international experts, the students will obtainiioidal sources and chances to discuss tHjg
guestions and own scientific ideas.

It is planned that two of the chapters of the celdnl PhD thesis of Dr. Daniel Akumie
visiting scientist at IAM, will be prepared as sent of amanuscript, distributed and
integrated into the schedule of lectures.

Resources:

MATLAB 6.1
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2007-2008 Il. Doneminde verilen dersler

Anabilim | Dersin Kodu| Dersin Adi gretim Uyesi Ggr. Sayisi
Dali IAM Dig. Top.
IAM 502 Stream Ciphers Ali Dganaksoy 17 1 18
IAM 504 Public Key Cryptography Emrah Cakcgak 15 - 5
IAM 512 Block Ciphers Melek Yicel 20 1 21
Kriptografi | IAM 714 Special Topics: Pairing-Based Cryptography | Ersan Akyildiz 3 - 3
IAM 716 Special Topics: Sequence Design and Rings | erruf Ozbudak 10 - 10
IAM 718 Special Topics: Block Cipher Cryptanalysis | M. Uguz 19 - 19
IAM 720 Special Topics: Hyperelliptic Curve Emrah Cakcak 8 - 8
Cryptography
Anabilim | Dersin Kodu| Dersin Adi gretim Uyesi @r. Sayisi
Dali IAM Dig. Top.
IAM 562 Introduction to Scientific Computing Il Hak Oktem 10 9 19
IAM 566 Numerical Optimization Omiir glir 12 | 15| 27
Bilimsel | IAM 570 Hybrid Systems Hakan Oktem 3 1 4
Hesaplama | |IAM 664 Inverse Problems G.Wilhelm Weber| 7 7 11
IAM 762 Special Topics: Adaptive Finite ElementsdgnBilent Karastzen 2 2 4
Optimal Control
Anabilim | Dersin Kodu| Dersin Adi gretim Uyesi @r. Sayisi
Dali IAM Dig. Top.
IAM 520 Financial Derivatives Seza Daoglu 21 1 22
IAM 522 Stochastic Calculus for Finance Azize Hayfa 15 2 17
IAM 524 Financial Economics Kasirga Yildirak 12 3 51
IAM 583 Pension Fund Mathematics Omer Gebjilio 1 - 1
Finansal | |AM 748 Special Topics: Portfolio Optimization A.Die Sezer- 6 - 6
Matematik G.W.Weber
IAM 750 Special Topics: Energy Trade and R|s€oskun Kicikézmen 12 2 14
Management
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2008—-2009 I. Doneminde verilen dersler

Anabilim | Dersin Kodu| Dersin Adi gretim Uyesi Cgr. Sayisi
Dali IAM Dig. Top.
IAM 501 Introduction to Cryptography Ali O@mnaksoy 14 2 16
IAM 503 Applications of Finite Fields Emrah Cakcgak 11 - 11
IAM 505 Elliptic Curves in Cryptography Ersan Algiz 4 1 5
IAM 519 Basic Mathematics for Cryptography Abduiiraly Ilmaz 7 - 7
Kriptografi | |JAM 530 Elements of Statistics and Probability Caylozgatligil 22| - | 22
IAM 717 Cryptological Characteristics of BooleaMelek Yiicel 7 - 7
Function and S-Boxes
IAM 721 Special Topics: Sequence Synthgsierruh Ozbudak 14 1 11
Algorithm in Cryptography
Anabilim | Dersin Kodu| Dersin Adi gretim Uyesi (gr. Sayisi
Dali IAM Dig. Top.
IAM 556 Simulation Inci Batmaz 10 5 15
IAM 557 Statistical Learning and Simulation G.W.Web 11 - 11
IAM 561 Introduction to Scientific Computing | Haka&ktem 11| 10| 21
Bilimsel | IAM 564 Basic Algorithms and Programming B. Karastiz 8 - 8
Hesaplama | |AM 566 Numerical Optimization G.W.Weber- B. Karasi 2 3 5
IAM 567 Mathematical Modelling Hakan Oktem 10 B 1
IAM 751 Special Topics: Advanced Mathemati¢cab. W. Weber 6 - 6
Methods in Finance
Anabilim | Dersin Kodu| Dersin Adi gretim Uyesi @r. Sayisi
Dali IAM Dig. Top.
IAM 521 Financial Management A.Oran-S.Dgoglu- 30 1 31
N.Glner
IAM 526 Time Series Applied to Finance gkon Kugukdézmen 10 - 10
IAM 530 Elements of Statistics and Probability GaylYozgatligil 22 - 22
IAM 541 Probability Theory A. Devin Sezer 3L - 3
Finansal | |AM 544 Financial Risk Assessment Kasirga Yildirak 7 - 7
Matematik | |AM 556 Simulation inci Batmaz 10/ 5[ 15
IAM 557 Statistical Learning and Simulation G.W.\¥éeb 11 - 11
IAM 582 Life Insurance Mathematics Fatih Tank 4 - 4
IAM 584 Advanced Actuarial Mathematics Omer Geloigli- 8 - 8
A. Devin Sezer
IAM 612 Financial Modeling with Jump Processes Azitayfavi 5 1 6
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