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ONSOZ

Orta Dogu Teknik Universitesi’ nde Uygulamali Matematik Enstitiisii kurulmast; Milli Egitim
Bakanligr’ min 8/5/2002 tarihli ve 12293, 12296 sayil yazilari, 28/3/1983 tarihli ve 2809 sayili
kanunun degisik ek 30. maddesine goére, Bakanlar Kurulu'nca 16/5/2002 tarihinde
kararlastirilmistir ve bu karar 21 Haziran 2002 tarihinde resmi gazetede yayinlanmustir.
Engtiti egitim faaliyetlerini Kriptografi, Bilimsel Hesaplama, Finansal Matematik, Finansal
Matematik Hayat Sigortast Opsiyonu ve bu yil agilan Aktierya Bilimleri program ile
asagidaki misyonlar cercevesinde surdirmektedir:

Orta Dogu Teknik Universites’ nin arastirma potansiyeli ve tlkemizin ihtiyaglar:
g6z 6nlne alinarak, disiplinler arast matematik bazli arastirma/uygulama alanlari
belirlemek ve bu cercevede lisansiisti egitim programlarint  gelistirmek.
Universitemizde yapilmakta olan matematik agirlikli arastirmalar: koordine ederek
Engtiti blinyesinde disiplinler-arast bir ¢aligma ortami olusturmak, bu alanlarda
arastirmaya yonelik konferanslar/yaz okullar1 diizenlemek ve uluslararas isbirligi
olanaklarint arastirmak/hayata gegirmek.

. Matematigin; dogayi, teknolojik ve ekonomik siregleri daha iyi anlama yolunda
bilim adamlarimin ortak dili oldugundan hareketle, lisang/lisansiisti egitimde ve
arastrmalarda matematik kullammminin hem nicelik hem de nitelik agisindan
arttirnlmas:  yolunda calismalarda bulunmak, bu cergevede yeni, uygulanabilir
matematik konularinda arastirmacilari bilgilendirmek ve bu amaca yonelik
arastrmalar yapmak.

[1. Uygulamal1 matematik alaninda ODTU-Sanayi/Kamu kuruluslar: isbirligini, gerek
proje ve Urin gelistirerek gerekse kisa sireli egitim/arastirma toplantilar
duzenleyerek hayata gegirmek.

Bu rapor Uygulamali Matematik Enstitisi’ niin misyonu gergevesinde 01.01.2009-31.12.2009
tarihleri arasindaki faaliyetleri icermektedir.



Enstiti Y onetimi

M adir

Prof. Dr. Ersan AKYILDIZ
(Matematik Bolumu)

Mudir Yardimailar:
Y. Dog. Dr. ilkay ULUSOY
(Elektrik Elektronik M {h.Bl.)

Dr. Burak YEDIERLER

Enstiti Kurulu®

Prof. Dr. Ferruh OZBUDAK
(Matematik Bolimi)

Prof. Dr. Billent KARASOZEN
(Matematik Bolimi)

Y. Dog. Dr. Isil EROL
(Iktisat BolUmu)
Dog. Dr. Sevtap KESTEL®
(Aktuerya Bilimleri EABD)

(Fizik B8l tim)

Enstitil Yonetim Kurulu®
Prof. Dr. Haluk AKSEL
(Makina Mih.Boltim)

Y. Dog. Dr. Seza DANISOGLU
(Isletme BolUmi)

Prof. Dr. Mete SEVERCAN
(Elektrik Elektronik Mah.Bl.)

(1) Enstith Y 6netimi, bu kurullarin dogal tyeleridir.
(2) Dr. B. Burgak BASBUG ERKAN, Aktiierya Anabilim dal: Bagkanlig1 gérevinden 17
Eylul 2009 tarihinde ayrilmis yerine Y. Dog. Dr. Sevtap KESTEL atanmustur.



OZET BILGILER

Enstitiniin 2009 yil1 faaliyetlerine 7 UME, 34 ODTU igi, 20 ODTU dis1 baglantil1
Ogretim tyesi katkida bulunmusglardr.

Enstitiide toplam 16 arastirma gorevlisi vardir, bunlarin 7’'si Ogretim Uyesi Y etistirme
Programi (OYP) ve biri de 35. madde kapsaminda gorev almaktadir. Bir asistammiz
ise Amerika Birlesik Devletleri Florida State Universitesi’nde YOK burslusu olarak
calismalarint stirdirmektedir.

Engtitide toplam 169 Ogrenci egitimini surdirmektedir. Bu Ogrencilerin 14°0
Aktuerya Bilimleri, 281 Bilimsel Hesaplama, 61'i Finansal Matematik, 66's1 ise
Kriptografi programindadr.

Bu faaliyet yilinda Enstiti anabilim dallarindan 11 tezli yiksek lisans, 12 tezsiz
yuksek lisans ve 2 doktora 6grencisi mezun olmustur.

Engtitt anabilim dallarinin 11 arastirma grubu bulunmaktadr.

Engtiti baglantisi belirtilmis olarak 32 yurtdisi yaymn, 11 yurtdis: teblig, 75 yurtdisi
sunum, 1 yurtici yayin ve 1 yurtici sunum gergeklestirilmistir.

Engtitt baglanmtist belirtilmis 5 6zel sayili dergi editorltgi yapil mistir.

Enstitl tarafindan “Workshop on Recent Advanced in Probability and Statistics on the
Memory of Prof. Jirgen Lehn” konulu bir calistay (23-24 Nisan 2009) dizenlenmistir.

Engtitl ogretim Oyeleri, 21 calistay/sempozyum/konferans/yazokulu organizasyonunda gorev
almiglardir.

Enstitt blinyesinde yurittciligl yapilan 18, arastirmaci olarak yer alinan 3 proje
bulunmaktadr.

Enstitiyd yurtdisindan 19 6gretim Uyesi ziyaret ederken, 43 6gretim elemam da
engtitti tarafindan desteklenerek yurt disinda géreviendirilmistir.

Dr. B. Burgak BASBUG ERKAN, Aktiierya Anabilim dal1 Baskanlig1 gorevinden 17
Eylul 2009 tarihinde ayrilmis yerine Dog. Dr. Sevtap KESTEL atanmustur.



ENSTITUNUN PROGRAMLARI

AktUerya Bilimsel Finansal M atematik Kriptogr afi
Bilimleri Hesaplama
Tezli YUksek Lisans  Tezli Yuksek Lisans Tezli YUksek Lisans Tezli YUksek Lisans
Tezsiz Yiksek Lisans Doktora Tezsiz Yiksek Lisans Tezsiz Yiksek Lisans
Doktora Doktora

INSAN KAYNAKLARI

Ogretim Elemanlari Arastirma Gorevlileri

Prof. Dr. Gerhard- Wilhelm Weber Sedat Akleylek (OYP, 19 Mayis Univ.)

Prof. Dr. Martin Rainer Derya Altintan (OY P, Selguk Univ.)

Dog. Dr. Emrah Cakgak Dervis Bayazit (YOK Bursu Florida State Univ., USA)

Y. Dog. Dr. Sevtap Kestel Mehmet Burak Bozdemir

Y. Dog. Dr. Hakan Oktem Canan Cimen

Y. Dog. Dr. Omiir Ugur Cagdas Calik

Y. Dog. Dr. Ali Devin Sezer Nilket Erbil (OYP, Firat Univ.)*
Zeynep S. Alparslan Gok (OY P, Siileyman Demird Univ.)**
I. Ethem Giiney*

Rita ismailova (OYP, Kirgizistan)

Aysegiil Iscanoglu Cekic (OYP, Selguk Univ.)
Turgut Hanoymak (OY P, Y tiziincii Y1l Univ.)

Bar1s Bilent Kirlar (OY P, Sileyman Demirel Univ.)
Ayse Sariaycin (OYP, Y iiziincii Y1l Univ.)

Cihangir Tezcan

Onder Tirk

Oguz Yayla

Enes Yilmaz (35. madde)

Serkan Zeytun

DOSAP/POST-DOC

Pooya Farshim (ingiltere), Kriptografi Anabilim Dal1, Ogretim Uyesi Prof. Dr. Ersan Akyildiz (5
Mayis 2008-12 Ocak 2009).

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

*2009 yil1 iginde arastirma gorevliliginden ayrilmislardir.
**2009 yil1 iginde Universite erine donmuslerdir.



Matematik BolUmu

Elektrik-Elektronik
M Uhendidigi B&limU

istatistik Bélimi

iktisat Bolumii

Biyoloji Bolumu

BAGLANTILI OGRETIM UYELERI

ORTA DOGU TEKNiK UNiVERSITESI

Marat U. Akhmet
Ersan Akyildiz
Feza Ardan

Ali Doganaksoy
Bllent Karastizen
Ferruh Ozbudak
Minewer Tezer
Muhiddin Uguz

Y esim Serinagaoglu Dogrustz
Nevzat G. Genger

M. Kemal Leblebicioglu
Mete Severcan

flkay Ulusoy

Melek Y ticel

Cuneyt Bazlamacc

B. Burcak Basbug
Inci Batmaz
Zeynep Kalaylioglu
Ceylan Y ozgathigil

Is1l Erol
Esma Gaygisiz

Semra Kocabryik

isletme Bolumil

KimyaM{h. Bl.

Fizik BOlumi

Endustri M ah. BI.

Kimya Boliumu

Beden Egitimi ve Spor Bl.

Enformatik Enstitlist

Makine M uh. BI.

Nuray Guner
Adil Oran
Seza Danmisoglu

Y usuf Uludag
Glrkan Karakas

Y usuf Ipekoglu
Burak Yedierler

Gulser Koksal

Ali Gokmen

Feza Korkusuz

U.Erkan Mumcuoglu

Haluk Aksdl



ANKARA UNIV.
istatistik B6lUmii

BAHCESEHIR UNiV.
Department of Computer
Education& I ngtructional

Technologies

DIiCLE UNiV.
istatistik B6lUmii

DOGUS UNiV.
Matematik Bolimi

FLORIDA STATE UNIV.
Department of Mathematics

iZMIR YUK SEK TEKNOLOJi
ENSTITUSU
Matematik Bolimii

UNIVERSITELER

Omer Gebizlioglu

Irini Dimitriyadis

Siireyya Ozogiir

Pakize Taylan

Ismail Giiloglu

Giray Okten

Ali Thsan Neslitirk

KOG UNiV.
M ihendislik Fakdltes

UNIV. OF CALIFORNIA
SANTA BARBARA

RMIT UNIV.
Matematik Bolimii

TRAKYA UNiV.
iktisat Bolumi

TOBB-ETU
Matematik Bolimii

CONCORDIA-UNIVERSITY -
JOH MOL SON SCHOOL OF
BUSINESS

Department of Finance

KURUMLAR
KAISERSLAUTERN UNIV.  Ralf Korn
- EGESITAS
KIRIKKALE UNiV.
Istatistik BOlUmMU  Fatin Tank TCMB
MAX-PLANCK ENSTITUTE 305 Jurgen TUBITAK-UEKAE
DIGER
IDARI PERSONEL
Sekreter Nejla Erdogdu Idari Amir
Rukiye Ekinci
Figen Varal
Gorevli
Memur M. Kema Yasar
TUBITAK-KAMU Proje Elemam Burgin Ak*

* 21.5.2009 tarihinde bu gorevinden ayril mistir.

Metin Turkay

Cetin Kaya Kog

Serdar Boztas

Kasirga Yildirak

Zulfukar Saygt

Dogan Tirtiroglu

TolgaYalcin

C.Coskun Kugtikdzmen

Orhun Kara

Azize Hayfavi
YelizYolcu

Saffet Aykin

Muharrem Kayabel
Serkan Demirdz



PROTOKOLLER

Univerdtat Kaiserdautern (Germany) and Middle East
Technical Universty

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

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

Cooperation in the fidds of Financia Mathematics,
Actuarial Sciences and Establishment of a Joint
Doctoral Program at Institute of Applied Mathematics

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

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

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

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

Univerdty of Ballarat, (Australia) and Middle East
Technical Universty

Collaboration between the Centre for Informatics and
Applied Optimization, University of Ballarat Austraia,
and the Institute of Applied Mathematics, the Middle
East Technical University, Turkey.

Bilgi Teknolgjileri velletisim Kurumu- ODTU

Bilgi ve lletisim Teknolgjileri Konularinda Egitim,
Arastirma, Gelistirme Caismadarn ve Uygulamalarinda
Isbirligi Yamlmasi, yiritici, Uygulamali Matematik
Enstitiisii M iidirliigti, ODTU

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

- Interdisciplinary Center for Bioinformatics, University
of Leipzig (Audtralia)

- Thelngtitute of Applied Mathematics

- CASMPG Partner Ingtitute for Computational
Biology, Shanghai (China)

- Kog University

- Isik University

Collaboration in the fields of mathematical modeling of
biological networks, network dynamics and information
processing, algebraic structure of graphs and discrete
and continuous optimization problems in computational

biology.

The ValuePrice AG(Germany) and Middle East Techical
Univerdty

Cooperetion is intended to contribute to scientific and
industrial cooperation and Exchange between both
countries a Institute of Applied Mathematics

Universtat Ulm LLP (Lifdong Learning Programme)
ERASMUS Academic Y ears 2009/10-2011/12(Ger many)
and Middle East Technical Universty

Both partievs agree to abide by the principles and
conditions set out inthe Guldelines for Applicants and
the Erasmus Charter at Institute of Applied Mathematics

Universita deglii Studi ddl’Aquila (Italy) ERASMUS
Academic Years 2008/2013 and Middle East Technical
Univerdty

Both parties agree to adhere to the principles and
conditions as stated in the Erasmus University charter
and conditions are stated in the LLP/Erasmus Guidelines
at Institute of Applied Mathematics




[LISKIDE BULUNDUGUMUZ DIGER ARASTIRMA
KURUMLARI

Department of Mathematics, Illinois State University, USA, in Biomathematics.

Russian Academy of Sciences, Department of the Computational Methods of Forecasting,

M oscow.
Max-Planck Institute, Germany.

Faculty of Mathematics and Economics, University of Ulm, LLP (Lifelong Learning

Programme), (Germany) Erasmus Program.

Center of Research-Euro-Mediterranean- in Mathematics and Their Applications, CREMMA,

in Tunisia.

Department of Mathematics, Darmstadt University of Technology (Germany), DAAD

(German Academical Exchange Program) Program in Optimization Theory.

Eureka |bero America, Iberian-rAmerican Network of Knowledge Discovering, Iberian

American Program of Science.
IBM (Research Centersin New Y ork, Zurich and Haifa)
Department of Mathematics, Eindhoven University of Technology, The Netherlands.

Department of Mathematics, University of L'Aquila, Italy, European Erasmus Mundus

Programme.
Department of Mathematics, Universitat Kaiserdautern (Germany)



OGRENCI BiLGIiLERI

SIAM-IAM ODTU OGRENCI TOPLULUGU

SIAM (Society of Industrial and Applied Mathematics) IAM (ODTU) Ogrenci Toplulugu; Uygulamal
Matematik Enstitlisi'niin ¢alismalar: sonucu Amerika ve Kanada disinda kurulan ilk SIAM 6grenci
grubudur. Grubun amaclari, SIAM'1 ve SIAM'1in fadliyetlerini Universite de ve Trkiye' de tartmaktir.

Grup hakkinda ayrintili bilgi www.siam.metu.edu.tr adresinde verilmistir.

Enstitimuzin Toplam Ogrenci Sayisi:

169
2009 yilinda Kayit Yaptiran Ogrenci Sayis:
59
2009 Yilinda M ezun Olan Ogrenci Sayisi*:
25
Yuksek LisansTezli | YuUksek Lisans Tezsiz Doktora
11 12 2
BASVURULAR
2009-2010
BASVURU KABUL KAYIT
Aktuerya Bilimleri 16 16 11
Bilimsel Hesaplama 13 9 6
Finansal Matematik 60 41 20
Kriptografi 35 27 22
Toplam 124 93 59

*  Bu 6grencilerin listes Ek 4’ de verilmistir.
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Enstitimtiz Ogrencilerinin Programlara Gore Dagilim

Anabilim Dal Yiksek Lisans | Doktora Bilimsd Ingilizce izinli
Haar ik Haar ik

Aktuerya Bilimleri (14) 14 - - - -

Bilimsel Hesaplama (28) 12 11 - 1 4

Finansa Matematik (61) 35 13 6 - 7

Kriptografi (66) 22 33 3 - 8

Toplam: (169) 83 57 9 1 19

T n . =z |
2009 yilinda Kayit Yaptiran Ogr'_encilerglpn B.S. Derecelerini Aldiklary
Bdlumlere Gore Dagilimlarr*

MATH | STAT | BA | CENG | IE | AvionicsEng. | ECON | EME | AEE | CE | BIOL
F > z = Z[ O = @)
31 6 5 4 3 3 2 2 1 |1 i

<

UME Derdlerini Alan Ogrencilerin Balii

@) -
mlere Gore Dagilimi**

Donem w wl on w = w :SD
= < _ s E
5 - L o S| Wl m ) @) ol w |(7) Al <« o g
2008-200911 [201| 11 8 5 3 1 3 2 3 2 1 9 249
2009-20101 |243| 4 3 2 1 6 313 6 | 2 2 1 213 1 2 |17 301

Doénemsel Dersistatistikleri:

Verilen DersSayis | Toplam Ogrenci Sayia DersBasina Verilen Not
Sayis
2008-2009 |1.D6nem 21 249 12
2009-2010 | .D6nem 22 301 14

*Bolim isimlerinde ODTU Katalogunda ki kisaltmalar kullanilmugtir.
** Enditlimiizde 2008-2009 |1 ve 2009-2010 |. Déneminde verilen derderin listesi Ek 6'da verilmektedir.
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Ogrenci Basar1 Durumlari

2008-2009 | .Dénem 2008-2009 I1.Dénem
ilisigi ) ilisigi
Basarih | Basarisiz | Kesilen | 1zinli Basarih | Basariaiz | Keslen | izinli
Kriptografi (Bil.Haz.) 6 - 1 - 1 - - -
Kriptografi (M.Sc.) 23 3 - 1 23 5 1 2
Kriptografi (Ph.D.) 32 2 3 2 28 - 2 4
Bilimsel Hesaplama (M .Sc.) 11 - - - 11 1 - 1
Bilimsd Hesaplama (Ph.D.) 12 - - 1 11 - - -
Finansal Matematik (Bil. Haz.) 3 - - - 1 - - -
Finansal Matematik (M.Sc.) 24 13 7 1 26 7 4 2
Finansal Matematik (Ph.D.) 11 - 2 6 14 - - 4
Hayat Sigortas (M.Sc.) 2 ) ) ) ) ) ) )
AktleryaBilimleri (M.Sc.) 3 3 - - 6 - - -
TOPLAM (172+154) 127 21 13 11 121 13 7 13
OYP Ogrencileri Basar1 Durumlar
Bilimsel Hesaplama Finansal Matematik Kriptografi
Universitesi YL Doktora | LSD | YL Doktora | LSD | YL Doktora | LSD Basaril1 [Basarisiz | Mezun
Firat Universites ELAZIG - - - 1 - - - - - - 1 -
Selguk Universitess KONYA - 1 - - 1 - - - - 2 - -
Sileyman Demirel i i 1 i i i i 1 i 1 1
Universites ISPARTA .
Y tiziincil Y1l Universites VAN| 1 - - - - - - - 1 2 - -
Ondokuz Mayis Universites ] ] ] ] ] ] 1 ] 1 ]
SAMSUN -
Kirgiz Turkiye Manas
. L - - - - - - - 1 - 1 - -
Universites

12




ARASTIRMA FAALIYETLERI

YAYINLAR/TEBLIGLER*

Yurtdis1 Yayin Yurtdis1 Teblig Yurtdis1 Konferanslarda
Sunum
32 11 75

SCI-EXPANDED LISTESINDEKi DERGILERDE KI YAYINLAR

W. Meidl, F. Ozbudak, “Linear Complexity over Fq and over Fyy for linear recurring
sequences’, Finite Fields and Their Appliations, vol. 15, pp. 110-124, 2009. SCI-A

M. Cenk, F. Ozbudak, “Improved Polymnomial multiplication formulae over F, using
Chinese Remainder Theorem”, IEEE Transcations on Computers, vol. 58, no 4, pp. 572-576,
2009 . SCI-A

F.-W. Fu, H. Niederreiter, F. Ozbudak, “Joint linear complexity of multisequences
consisting of arbitrary linear recurring sequences’, Finite Fields and Their Applications, vol.
15, no 4, pp. 475-496, 2009. SCI-A

H. Ozadam, F. Ozbudak, “A note on negacyclic and cyclic codes of length p° over a finite
field of characteristic p”, Advances in Mathematics of Communications, vol. 3, no 3, pp. 265-
271, 2009. SCI-A

G.-W. Weber, E. Kropat, B. Akteke-Oztirk, Z.-K. Gorguli, “A survey on OR and
mathematical methods applied on gene-environment Networks’, Central European Journal of
Operations Research (CEJOR) 17, 3, pp. 315-341, 2009. SCI-Exp.

Z. Barzly, Z. Volkovich, B. Akteke-Oztiirk, G.-W. Weber, “On a minimal spanning tree
approach in the cluster validation problem”, in the special issue of INFORMATICA 20, 2 pp.
187-202, 2009. SCI-Exp.

M.U. Akhmet, “Dynamical synthesis of quasi-minimal sets’, Int. J. Bifurcation and Chaos,
19, no. 7 (2009) 1-5. SCI-A

M.U. Akhmet, “Shadowing and dynamical synthesis’, Int. J. Bifurcation and Chaos, Int. J.
Bifurcation and Chaos, 19, no. 10 (2009) 1-8. SCI-A

M.U. Akhmet, “Li-Yorke chaos in the system with impacts’, J. Math. Anal. Appl. 351 no.
2, pp. 804-810, 2009. SCI-A

M.U. Akhmet, “The complex dynamics of the cardiovascular system”, Nonlinear Anal. 71
pp. €1922-1931, 2009. SCI-A

D. Altuntan, O. Ugur, “Variational Iteration Method for Sturm-Liouville Differential
Equations”, Computers and M athematics with Applications, 58(2), pp. 322-328, 2009. SCI-A
K. Yapia, B. Karasdzen, Y. Uludag, “ Finite Volume Simulation of Viscoelastic Laminar
Flow in a Lid-driven Cavity”, Journal of Non-Newtonian Fluid Mechanics,164, pp. 51-65,
2009. SCI-A

B. Karasbzen, H, Oktem, M. Kahraman, “A Mode of Angiogenesis by Hybrid Systems
with Delay on the Piecewise Constant Part”, Journal of Process Control, 19, pp. 1257-1264,
2009. SCI-A

A. Aydin, B. Karasdzen, “Multi-symplectic integration of coupled non-linear Schrodinger
system with soliton solutions”, International Journal of Computer Mathematics, 86, pp. 864—
882, 2009. SCI-B

R. Korn, S. Zeytun, “Solving optimal investment problems with structured products
under CVaR constraints’, Optimization, 58, 3, 291-304, (2009). SCI-Exp

* TUm arastirma fadiyetlerinde sadece UME baglantilarini belirtmis 6gretim Uyelerimizin faaliyetleri
dikkate alinmustir.
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F. Koyuncu, F. Ozbudak, “Integral and homothetic indecomposability with applications to
irreducibility of polynomials’, Turkish J. Of Mathematics, vol.33, no.3, pp 283-294, 2009.
SCI-Exp.

S.A. Kemaloglu, O.L. Gebizlioglu, “Risk analysis under progressive type Il cencoring with
binomial claim numbers’, Journal of Computational and Applied Mathemeatics , V. 233, pp.
61-72, 2009. SCI-A.

S.Z. Alparslan Gok, S. Miqud, S. Tijs, “Cooperation Under Interval Uncertainty”,
Mathematical Methods of Operations Research, Vol. 69, no. 1, 99-109, 2009. SCI-A.

O. L. Gebizlioglu, J. Dhaene, “Risk measures and solvency-special issue guest
editors foreword”, Journal of Computational and Applied Mathematics , V. 233, pp. 1-2,
2009. SCI-A.

O. Ugur, SW. Pickl, G.-W. Weber, R. Wiinschiers, “An algorithmic approach to analyze
genetic networks and biological energy production”: an introduction and contribution where
OR mests biology, Optimization 58, 1, pp. 1-22, 2009. SCI-A.

G.-W. Weber, S.Z. Alparslan-Gok, B. Soyler, “A new mathematical approach in
environmental and life sciences. gene-environment networks and their Dynamics’,
Environmental Modeling & Assessment 14, 2, pp. 267-288, 2009. SCI-A.

U. Kaplan, M. Tirkay, L. Biegler, B. Karastzen, “Modeling and Simulation of Metabolic
Networks for Estimation of Biomass Accumulation Parameters’, Discrete Applied
Mathematics 157, pp. 2483-2493, 2009. SCI-A.

S. Ozogur, J. Shawe-Taylor, G.-W. Weber, Z.B. Ogdl, “Pattern analysis for the prediction
of eukoryatic pro-peptide cleavage sites”, in the special issue Networks in Computational
Biology of Discrete Applied Mathematics 157, 10 pp. 2388-2394, 2009. SCI-A

B. Yedierler, "Nonlinear Longitudina Compression of Short Laser Pulses in the
Atmosphere”, Phys. Plasmas 16, 053104 (2009). SCI-A

M. Rainer, “Calibration of stochastic models for interest rate derivatives’,
Optimization, 58, Taylor & Francis, U.S.A, 373-388, (3/2009). SCI-A.

A. D. Sezer, “Importance sampling for a Markov modulated queuing network”,
Stochastic Processes and Their applications, 119, 2, Elsevier, Netherlands, 491-517,
(2009). sCI-A

G.-W. Weber, O. Ugur, P. Taylan, A. Tezel, “On optimization, dynamics and uncertainty:
a tutorial for gene-environment Networks’, in the special issue Networks in Computational
Biology of Discrete Applied Mathematics 157, 10, pp. 2494-2513, 2009. SCI-A
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EURO ORD Waorkshop on OR for Developing Countries - Young Researchers and PhD
Symposium, University of Applied Sciences, Remagen, July 4, 2009.
G.W.Weber, Member of Organizing Committee of State-of-the-Art Workshop - Mutual session
of special researchers of several Euro working groups OR for Development, Ethics, Decision
Making, Methodology of Societal Complexity and others, University of Applied Sciences,
Remagen, Germany, July 5, 2009.
G.W.Weber, Member of Programme Committee and member of Organizing Committee of
EURO XXII1 2009, Bonn, Germany, July 5-8, 20009.
G.W.Weber, Member of Program Committee, and of Program Committee of the track “ Applied
Operations Research and Optimization” at 2009 IEEE-RIVF International Conference on
Computing and Telecommunication Technologies - IEEE-RIVF 2009, Da Nang City, Vietnam,
July 13-17, 2009.

G.W.Weber, Member of International Programme Committee of Sth International Conference

CASY S09 on Computing Anticipatory Systems, Liege, Belgium, August 3-8, 2009.
G.W.Weber, Member of Programme Committee of 4th Summer School “"Achievements and
Applications of Contemporary Informatics’, Mathematics and Physics (AACIMP-09), National
Technical University of Ukraine (KPI), Kiev, Ukraine, August 5-16, 2009.
G.W.Weber, Member of International Steering Committee and member of International
Programme Committee of EURO Mini Conference *"Knowledge-Based Technologies and OR
for Strategic Decisions of Sustainable Development”, Vilnius, Lithuania, September 30 -
October 3, 2009.

22



G.W.Weber, Member of Organizing Committee and member of the Programme Committee of
“14th International Congress on Computational and Applied Mathematics”, Antalya, September
29 - October 2, 2009.

B.Karastzen, 14th International Congress on Computational and Applied Mathematics
(ICCAM 2009), Antalya, 29. September — 2. October, 2009.

B.Karastzen, Workshop on Recent Developments in Applied Probability and Statistics,
Ankara, 23-24 April 20009.

B.Karastzen, Complex Systems - Theory and Applications in Sciences and Engineering,
METU, Institute of Applied Mathematics, Ankara, 23-24 May, 20009.

Z. Kalayhoglu, Member of Organizing Committee of Workshop on Recent Developments in
Applied Probability and Statistics, Dedicated to the Memory of Professor Jirgen Lehn, METU,
Ankara, April 23-24, 2009.

ARASTIRMA GRUPLARI

ACIK ANAHTAR ALTYAPISI (AAA) ARASTIRMA GRUBU

Acik Anahtar Altyapisi (AAA) konusunda bilgi birikimi elde etmek ve yeni gelismeler sunmak
amaciyla Uc temel grup olarak arastirma yapilmaktadir. Yazilim gelistirme grubu; algoritma
gelistirme, analiz ve kodlama calismalar1 yapmaktadir, hukuki isler ve uygulama grubu; kullanlacak
olan teknol gjilerin hukuka ve kanunlara uygunlugunu arastirmak ve konu ileilgili gikan yonetmelik ve
tebligleri takip etmek ve bunlarin projedeki uygulamalar: ile ilgilenmektedir, atyapr ve sistem
gelistirme grubu; proje icerisinde ihtiyag duyulan altyap: ve sistem gereksinimlerini belirleyerek bu
sistemlerin kurulumu ve guvenligi ileilgilenmektedir. (www.pki.iam.metu.edu.tr)

AKAN SIFRE SISTEMLERI CALISMA GRUBU

Akan Sifre Sistemleri Calisma Grubunun arastirma alanlar: akan sifre sistemlerinin test, tasarim ve
analiz konularint icermektedir. Grup bu amacla literatlirde bilinen bircok akan sifre sisteminin
yanisira, ECRYPT Stream Cipher Project’ e sunulan birgok algoritmamn tasarimlarini incelemekte ve
analizlerini yapmaktadir. Ayni zamanda akan sifrelerin genedl test yontemleri ve tasarim kriterlerinin
gdistirilmesi konularinda da ¢alismalar yapilmaktadir.

BOOLE FONKSIYONLARI CALISMA GRUBU

Bu grubun amaci, dengdilik, tam ¢ig 6lclitl (strict avalanche criterion), yiksek nonlineerite, yiksek
cebirsd derece, yilksek mertebede kordasyon bagisiklig: ve yiksek mertebede propagation kriteri gibi
konular1 calismaktadir. Bu fonksiyonlarin tasariminda biitin bu karakteristikler hesaba katilmalidir.
Ornegin biikiik fonksiyonlar (Benting functions) maksimum nonlineeriteye sahiptir ve sifirdan farkl
her vektor icin propagation kriteri saglar. Fakat bu fonksiyon sinifi dengeli ve korelasyon bagisikli
degildir. Boole fonksiyonlari kriptografinin énemli bir alam olmustur. Shannon 1949 yilinda modern
kriptografinin temellerini attiginda carpim sifreerini ifade eimek icin permitasyon ve yer degistirme
olmak Uzere iki temel donusum kullanmigtir. Kullandigi her iki donisiimde de Boole fonksiyonlarin
kriptografik ozellikleri sozkonusudur. Bundan sonraki siregte kriptolojide Boole fonksiyonlar S-
kutular: tasariminda yaygin bir sekilde kullanilmigtir. Boole fonksiyonunun iyi olmasinin 6l¢usi
kriptografik ozellikleriyle dogru orantilidir. (http://www.math. metu.edu.tr/bfwg )
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DINAMIK SISTEMLER ARASTIRMA GRUBU

“Uygulamali Dinamik Sistemler” arastirma grubu giincel matematigin en faal alanlarindan biri olan
Dinamik Sistemler Teorisinin biyoloji, tip, ekonomi ve finans gibi alanlarin problemlerine
uygulamalari Uzerine yogunlasmistir. UME, Elektrik-Elektronik, Biyoloji, Matematik Bolumlerinden
bazi 6gretim Uyelerinden olusan bu grup modellerinde, fonksiyone ve impulsive differensiyel
denklemler kullanmakta ve somut problemlerin incelenmesinde catallanma teorisi, merkez manifold
teorisi gibi soyut teorilerden yararlanmaktadir. (http://www.iam.metu.edu.tr/research)

EUROPT OPTIMiZASYON ARASTIRMA GRUBU

Bu arastirma grubunun amaci, uluslararasi islevsel arastirma ve uygulamali matematik calismalarin
Ozdllikle avrupa birligindeki arastirmacilarla birlikte uluslararasi diizeyde canli tutmaktir. EUROPT
Optimizasyon Arastirma Gurubu olarak populer dergilerin 6zel sayilarina yayinlar hazirlanms, birgok
calistay dizenlenmis, her diizeyde ¢esitli bilimsel aktiviteler gerceklestirilmistir. Bunlarin disinda iki
yeni EURO calisma grubu ile calismalar devam etmekte ve 2003 yilindan itibaren Uygulamali
Matematik Enstitisi, EUROPT ve EURO Sirekli Optimizasyon calisma grubuna ev sahipligi
yapmaktadir. (http://www.iam.metu.edu.tr/EUROPT/)

FINANSAL RiSK ARASTIRMA GRUBU

Finansal Risk Arastirma Grubu Turk finans sektoriinde uygulama ve teoride karsilasilan problemleri
¢ozmek Uzere 2003 yilinda enstitiimiiz binyesinde kurulmus bir arastirma grubudur. Bu arastirma
gurubu Universite ile finans kurumlarimin risk birimi ¢alisanlarim bir araya getirerek sbz konusu
problemlerin anlasilmasin ve ¢dzim Onerileri Uretilmesini saglamak amacini gitmektedir.

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

HESAPLAMALI BIiYOLOJi VE TIP ARASTIRMA GRUBU

Bu arastirma grubunda yer alan temel konular, gen ekspresyon motiflerinin modellenmesi ve tahmini,
hesaplamal1 insan metabolizmasi, beyin arastirmalari, kalp arastirmalari, populasyon dinamigi, gen
dinamigi, gen degisimleri (populasyonlarin siniflandiriimasi), strdirebilir gelisme, ve dinya isisinin
kontroltidir. Bu grup ODTU’ de Biyoinformatik/Hesaplamal1 Biyoloji izerine Bilim ve Teknolojileri
YUUP Grubu ile ortak calismaktadir. YUUP arastirma gruplari’nda, biyoteknoloji, tip ve
biyoinformatik gibi arastirma konularr ileilgili birgok temsilcisi bulunmaktadir.
(http://www.iam.metu.edu.tr/research/groups/compbio/index.html)

HIBRID SISTEMLER ARASTIRMA GRUBU

“Development of Modeling and Optimization Tools for Hybrid Systems” NSF-TUBITAK INT ve
“Modding Multistationary Processes by Using Hybrid System Formulation: A study with priority on
functional genomics” TUBITAK Kariyer projesi cercevesinde calismalar siirdiriilmektedir.

( http://www.iam.metu.edu.tr/research/groups/hybrg/index.html)

KODLAMA TEORIiSI ARASTIRMA GRUBU

Ana uygulamasinin iletilerde olusan hatalarin saptanmasi/diizeltilmesi olan hata dizdtici kodlar,
Ozellikle otantikasyon kodlariyla kriptografiye ve bilginin lineer olarak islendigi baska alanlara da
uygulanabilmektedirler. lyi parametrelere sahip kodlarin cok noktali cebirsel egrilerden ve
varyetelerden elde edildigi bilinmektedir. Bu arastirma grubunun ilgi alanlart: iyi parametrelere sahip
hata dizeltici kod ingaasi, sonlu cisimler Gzerindeki cebirsel egriler ve varyeteler, cok noktal1 egriler
ingsaasi ve bu egrilerden kodlar Uretilmesi ve kodlama teorisinin kriptografiye uygulamalar: sayilabilir.
Ayrica hata dizeltme kodlar: kullanilarak dogrulama kodlarinin olusturulmast da amaclanmaktadir.
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OPTIMIZASYON TEORISIi ARASTIRMA GRUBU

Bu arastirma grubu global, yari-sonsuz degiskenli, tUrevsiz ve diizgin olmayan optimizasyon
konularinda calismalar yapmaktadir. (http://www.iam.metu.edu.tr/EUROPT)

TERSPROBLEMLER ARASTIRMA GRUBU

Grubun 2007 yil1 calismalari, diger gruplarin calismalarina ve projelerine destek seklinde, ortaklasa
yurattl mastar. (http://www.iam.metu.edu.tr/research )

Projenin Ad:

Y Ur Gtacusi:

Arastirmacilarr:

Siresi:
Bltcgesi:

Projenin Ad:

Y Ur Gtacusi:

Arastirmacilarr:

Siresi:
Bltcesi:

Projenin Ad:

Y Ur Gtacusi:

Arastirmacilarr:

Siresi:
Bltcesi:

Projenin Ad:
Y Ur ttlcusu:

Arastirmacilarr:

Siresi:
Bitcesi:
Projenin Ad:
Y Oneticisi:

Y Ur GtGcusi:

Arastirmacilarr:

Siresi:
Bltcesi:

Proje Adr:

Y Ur Gtacusi:
Sires:
Bitcesi:

YURUTUCUL UGU YAPILAN PROJELER

Modeling Multistationary Processes by Using Hybrid System Formulation: A study
with priority on functional genomics (TUBITAK 1001 Projesi)

Hakan Oktem

Nurgil Gokgdz, Mustafa Kahraman

Haziran 2005 —Haziran 2010

162.400 TL

Sabit Faiz Oranli Mortgage Kontratlarimn Enflasyonist Ekonomilerde
Fiyatlandirilmasi: Turkiye Ornegi (TUBITAK 1001 Projesi)

Isil Eral

Kasirga Yildirak, Omir Ugur

15 Ekim 2007 — 15 Ekim 2009

59.500 TL

Development of Modeling and Optimization Tools for Hybrid Systems,
TUBITAK-NSF International Project (TBAG-U/114(104T 253))
Bulent Karastzen

Hakan Oktem, Metin Turkay

1.5.2005- 31.4.2009

29.120 TL

DAAD Optimization: Theory, Methods and Applications Project
Bulent Karasdzen

Gerhard Wilhddm Weber, Stefan Ulbrich

1.1.2008- 31.12.2011

40.000 Euro

Turkiye Morbidite Tablolarinin Olusturulmast Asama:l (TEKNOKENT Projesi)
Ersan Akyildiz

Omer L. Gebizlioglu

Sevtap Kestel, Burgak Basbug Erkan, Kasirga Yildirak, Fatih Tank, Zeynep
Kalaylioglu, Sarp Uner, Hatice Anar, Bisra Yilmaz, Derya Uygun
01.05.2009-30.06.2010

343.000 TL

Birincil ve ikincil Morgage Piyasalari ve Morgage Kontralar1 Fiyatlandirilmasi
Konusunda Darismanlik ve Egitim Hizmetleri” (D6ner Sermaye Projesi)

Isil Eral

05.06.2009-19.12.2009

30.046 TL
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Proje Adr:

Y Ur ttdcusu:
Siresi:
Bltcesi:

Proje Adr:

Y Ur Gtacusi:

Arastirmacilarr:

Siresi:
Bltcesi:

Proje Adr:

Y Ur Gtacusi:

Arastirmacilarr:

Siresi:
Bltcesi:

Esleme-Tabanl Kripto Sistemleri Arastirma Gelistirme Projesi
Ersan Akyildiz

01.12.2008-30.06.2009

30.000 USD

Kompleks Faiz Trevlerinin Fiyatlandiriimast igin LIBOR Market Modeli
Simulasyonu Prototipinin Gdlistirilmesi (Development of a First Prototype of a
LOBOR market Simulation for Valuation (pricing) of Complex Interest Rate
Derivatives) (Doner Sermaye Projesi)

Omir Ugur

Martin Rainer

01.12.2009-31.03.2010

10.150 Euro

Ozet Fonksiyonlarin Guvenlik Olgittleri ve Analiz Metotlar1 Gdlistirme ve
Uygulama Projesi (TUBITAK 1001 Projesi)

A. Emrah Cakgak

Fatih Sulak, Begil Bilgin, Erdener Uyan,Cagdas Calik
01.03.2009-01.03.2010

44100 TL

ODTU-BILIMSEL ARASTIRMA PROJELERI

Projenin Ad:
Y Ur Gtcusu:

Arastirmacilarr:

Siresi:
Bltcesi:

Projenin Ad:

Y Ur Gtacusi:

Arastirmacilarr:

Siresi:
Bltcesi:

Projenin Ad:

Y Ur Gtacusi:

Arastirmacilarr:

Siresi:
Bltcesi:

Projenin Ad:
Y Ur Gtlcusu:

Arastirmacilarr:

Siresi:
Bltcesi:

Projenin Ad:

Y Ur Gtacusi:

Arastirmacilarr:

Siresi:
Bltcesi:

Kartezyen Hesaplama A1 Ureticisi Gdlistirilmesi (BAP-2007-07-05-03)
Mehmet Haluk Aksel

Bulent Karastzen

1 Ocak 2007-31 Aralik 2009

6.635 TL

Cok Katmanli Eniyileme Problemlerinin Tirev Gerektirmeyen Y Ontemlerle
Coziimii (BAP-07.05.2009.01)

Bulent Karasbzen

Y. Uludag, Bengisen Pekmen, Hamdullah Y tcel

1 Ocak 2009-31 Aralik 2009

4.000 TL

Bayesian Unit Root Test in Stochastic Volatility Models with Correlated Errors
and Autoregressive Maodel of Order p (BAP-07.05.2009.03)

Zeynep Isil Kalaylioglu

Kasirga Yildirak, Burak Bozdemir

1 Ocak 2009-31 Aralik 2009

6.500 TL

Finite Geometry, Coding Theory and Cryptography (BAP-07.05.2009.03)
Ferruh Ozbudak

Emrah Cakcak,Adnen Sboui,Burcu Gilmez,Murat Cenk,Kerem Kaskaloglu
1 Ocak 2009-31 Aralik 2009

10.000 TL

A Classification Problem of Credit Risk Rating I nvestigated and Solved by New
Methods of Statistical Learning and Optimization (BAP-07.05.2009.04)
Gerhard Wilhelm Weber

B. Burgak Basbug Erkan, Isil Erol, AzizeHayfavi, Kasirga Yildirak, Efsun Kdrdm,
Vefa Gafarova

1 Ocak 2009-31 Aralik 2009
4.000 TL
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Projenin Adr: Parameter Estimation for Actuarial Sciences and Financial Mathematics in
Stochastic Differential Equations by Additive and Nonlinear Models  and
Continuous Optimization (BAP-07.05.2009.05)

Y Ur Gtcusu: Gerhard Wilhelm Weber

Arastirmacilary: B. Burgak Basbug Erkan, Isil Erol, Kasirga Yildirak, Pakize Taylan, M.Burak
Bozdemir, Efsun Kurim, Vefa Gafarova

Sir esi: 1 Ocak 2009-31 Aralik 2009

Bitcesi: 5.000 TL

Projenin Ad: Stochastic Models forPricing and Hedging Derivatives in Incomplete M akets:
Structure, Calibration, Dynamical Programming, Risk Optimization

(BAP-07.05.2009.06)
Y Ur Gticusi: Martin Rainer
Siiresi: 1 Ocak 2009-31 Aralik 2009
Bitcesi 2.000 TL

ODTU-BILIMSEL ARASTIRMA TEZ PROJELERI

Projenin Adr: Istatistik ve Veri Madenciliginde Karsilasilan Genellestirilmis Modéellerin
Eniyileme ve Ters Problemler Y 6ntemleriyle C6zimi (BAP-07.05.2009.00.01)

Y Ur Gtcusu: Gerhard Wilhelm Weber

Arastirmacilary: B. Karasdzen,Gul Cdik,Belgin Kayhan

Siresi: 1 Ocak 2009-31 Aralik 2009

Bitcesi: 3.000 TL

Projenin Ad: Sinir Aglarimin Kompleks Dinamigi (BAP-08-07-05-00-03)
Y Ur attcusu: Marat Akhmet

Arastirmacilarr:  Enes Yilmaz

Siresi: 1 Ocak 2008-31 Aralik 2011

Biitgesi : 1.500 TL

ENSTITU BAGLANTILI OGRETIM UYELERININ ARASTIRMACI
OLARAK KATILDIKLARI PROJELER

Projenin Adi:  Kalite lyilestirmede Veri Madenciligi Kullamm ve Gdistirilmesi (TUBITAK
105M138)

Y Ur Gttcusu: G. Koksal (Endistri M ihendisligi)

Arastirmacilary: Nur Evin Ozdemirel, Sinan Kayaligil, Gerhard Wilhelm Weber, Billent Karastzen,
Inci Batmaz, Murat Caner Testik, Berna Bakir, Basak Oztirk, Ilker Arif ipekci,
Fatma Gunturkdn, Fatma Y erlikaya, Elcin Kartal, Dilber Ayhan, Baris Yenidiinya,
Zeynep Anakli, Gizem Ozer, Tuna Kilig, Ozlem Turker

Siresi: 1 Mayis 2006-30 Haziran 2009

Biitgesi: 185.230 TL

Projenin Adi:  Balaban Valley Project Sirekli Optimizasyon Y dntemleri ve Uygulamalari

Y Ur Gticusi: A. Gokmen

Arastirmaalary: S. Kayaligil, G. W. Weber, i. Gokmen, M. Ecevit, A. Siirmeli, T. Bali, Y. Ecevit, H.
Gokmen, D. J. DeTombe

Siresi: 2004-...
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Projenin Ad:

Ankara daki Geng Saglik Ara Elemanlarinin istihdami-SAGLIKEL

Sozlesme Numarasa : CFCU/TR0602.03-02/647

Koordinator:

Aytekin Cibik, Gazi Universitesi

Koordinator Yardimasi: Enes Yilmaz

Siresi:
Bltcesi:

1 Aralik 2008-30 Kasim 2009
231.291.20€

OGRETIM UYESI YETISTIRME PROGRAMI (OYP) PROJELERI

Damsmani:

Ogrencinin Adr:

Universitesi:
Bitcesi:

Damsmani:

Ogrencinin Adr:

Universitesi:
Bitcesi:

Damsmani:

Ogrencinin Adr:

Universitesi:
Bitcesi:

Damsmani:

Ogrencinin Adr:

Universitesi:
Bitcesi:

Damsmani:

Ogrencinin Adr:

Universitesi:
Bitcesi:

Damsmani:

Ogrencinin Adr:

Universitesi:
Bitcesi:

Damsmani:

Ogrencinin Adr:

Universitesi:
Bitcesi:

Damsmani:

Ogrencinin Adr:

Universitesi:
Bitcesi:

Damsmani:

Ogrencinin Adr:

Universitesi:
Bitcesi:

Omir Ugur

Aysegul Iscanoglu

Selcuk Universitesi, KONYA
1.2210TL

Omir Ugur

Derya Altintan

Selguk Universitesi, KONYA
2463 TL

Gerhard W. Weber

Niket Erbil

Firat Universitesi, ELAZIG
1.665 TL

Ersan Akyildiz

Baris Bulent Kirlar

Sileyman Demirel Universitesi, ISPARTA
2.282TL

G. Wilhem Weber

S. Zeynep Alparslan

Sileyman Demirel Universitesi, ISPARTA
755 TL

Meek D. Yicd

Sedat Akleylek

Ondokuz May1s Universitesi, SAMSUN
1.789TL

Ersan Akyildiz

Turgut Hanoymak

Y iziincil Y1l Universitesi, VAN
1.868 TL

Meek D. Yce

Rita Ismailova

Kirgiz Turkiye Manas Universitesi, KIRGIZISTAN
1.673TL

Prof. Dr. Bulent Karasbzen
Ayse Sariaydin

Y Uiziincl Y1l Universitesi, VAN
1.886 TL
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DIGER FAALIYETLER

ENSTITU TARAFINDAN DUZENLENEN KISA SURELI KURSLAR/
SEMINERLER

Dr. Stefan Giebel, (Technische Universitét Braunschweig), “Application of Neural Networks for
Characteristic Shapes in Medicine, Target Groups. Mathematics, Engineering, Medicine’,
“Comparison of Neural Networks and Configuration Frequency Analysis for Pattern Analysis in
Criminology”, “Forcasting of Stochastic Market Prices via Neural Networks” December 17- 23,
2009.

Dr. Zuzana Oplatkovd, (Tomas Bata University in Zlin, Faculty of Applied Informatics Zlin,
Czech Republic) “Symbolic regression: principles and applications’, “Evolutionary agorithms:
principles and applications”, “Neural networks: principles and applications® November 9-13,
2009.

Dr. Vadim Strijov, (Computer Center of Russian Academy of Sciences, Moscow),
“Analysis of regression modd parameters’, “Methods of model selection and dimensionality
reduction”, “Model Generation and its Application in Financial Sector” October 5-9, 2009.

Doc. Dr. M. Rodica Branzel (Alexandru loan Cuza University, Romania), Prof. Dr. Stef Tijs,
(Tilburg University, Netherlands) Monotonicity properties of interval solutions for convex interval
games’, “Peer Group Situations and Games” “Approximate Solutions for Multi-Criteria
Situations via Improvement Sets’ January 23- February 4, 2009

ENSTITUMUZU KISA SURELI ZIYARET EDENLER

Dog. Dr. M. Rodica Branzei (Alexandru loan Cuza University, Romania), 23 Ocak- 4 Subat
2009.

Prof. Dr. Stef Tijs (Tilburg University, Netherlands), 23 Ocak- 4 Subat, 2009.

Prof. Dr. John Shawe-Taylor (University College London (UCL),UK) 6 Subat 2009.

Prof. Dr. Sencer Yeralan, (University of Florida, Gainsville, USA) 24 Subat, 2009.

Prof. Dr. Vasiliy Belozyorov (Dnepropetrovsk State University, Ukraing), 06-20 Mart 20009.
Dr. Ceren Vardar (Department of Mathematics and Statistics, Bowling Gren State
University), 27 Mart 2009.

Suna Ozyuksel Oksay (Tirk Sigorta Enstitiisii Vakfi Baskani), 10 Nisan 2009.

Doc. Dr. Sevtap Kestel (Albert Ludwigs University Freiburg, Faculty of Economics), 14
Nisan 2009.

Prof. Dr. Angelika May (Carl von Ossietzky Univ. of Oldenburg, Germany), 22 Nisan 2009.
Orhan Coskun (REUTERS), 8 Mayis 2009.

Prof. Dr. Kristina Schmiicker (Max Planck Society, Munich, Germany), 15 Mayis 20009.
Prof. Dr. Sujit K. Ghosh NC State University (Amerika), 18-28 Mayis 2009

Dr. Patrick Sole (CNRS-I3S, ESSI), 05 Ekim 2009.

Dr. WinnieLi (Dept. of Mathematics, The Pennsylvania State University), 05 Ekim 2009.

Dr. Vadim Strijov (Computer Center of Russian Academy of Sci., Moscow), 5-9 Ekim 2009.
Dr. Zuzana Oplatkova (Tomas Bata University in Zlin, Faculty of Applied Informatics Zlin,
Czech Republic), 9-13 Ekim 2009.

Turan Paksoy, Eren Ozceylan, Nimet Pehlivan (Sdcuk University, Department of
Industrial Engineering), 20 Kasim 2009.

Dr. Stefan Giebel (Technische Universitét Braunschweig), 17- 23 Aralik 20009.

Aysegul Birand (University of Tennessee, Department of Ecology & Evolutionary Biology),
24 Aralik 2009.
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ENSTITU UYELERININ KISA SURELI YURT DISI ZIYARETLERI

Sedat Akleylek, isvicre ve Belgika teknik gezi, 5-16 Eylul 2009.

Cagdas Calik, Isvicre ve Belgika teknik gezi, 5-16 Eyltl 2009.

Turgut Hanoymak, Summer School on Provable Security, Barsdona, Ispanya, 7-11 Eyltl 2009.
Ayse Sariaydin, Max-Planck Enstitiisi, Almanya, 14 Eylil-11 Aralik 2009.

Ersan Akyildiz, Kaiserlautern ve Berlin Universiteleri, Matematik Bolimleri, Almanya, 20-27
Temmuz 2009.

Serkan Zeytun, Kaiserslautern Universitesi Almanya, 21 Temmuz-20 Agustos 2009.

Ersan Akyildiz, EMRCM/CREMMA, Tunus, 26 Haziran 2009.

G.-W. Weber, Participation at CREMMA Meseting, Visit at EI Manar University, Tunis,
Tunia, June 26, 2009.

Derya Altintan, Karlsruhe Universitesi, Almanya, 20 Nisan 2009-20 Mart 2010.

Derya Altintan, Karlsruhe Universitesi, Almanya, 7-22 Mart 2009.

Derya Altintan, “Enumath 2009”, isveg, 3 Haziran-29 Temmuz 2009.

Aysegul Iscanoglu Cekig, 2. International Conferenc on Social Sciences, izmir, 10-11 Eylill
20009.

Aysegiil Iscanoglu Cekic, 23rd European Conference on Operational Research (EURO XI|I),
Almanya, 5-8 Temmuz 2009.

ENSTITU DESTEKLI KONFERANSKATILIMLARI

Hamdullah Y cel, “Hiearchial Matrices’, Leipzig Max-Planck Enstitlisi Almanya, 2-6 Mart
2009.
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Economics’ (IME2009) istanbul, 26-28 Mayis 2009.
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Derya Altintan, “Enumath 2009”, isveg, 3 Haziran-29 Temmuz 2009.
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25 Haziran 2009.
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Sedat Akleylek, “Workshop on Sequences, Codes and Curves’, Antalya, 25-29 Eylul 20009.
Oguz Y ayla, “Workshop on Sequences, Codes and Curves’, Antalya, 25-29 Eylil 20009.
Hakan Ozadam, “Workshop on Sequences, Codes and Curves’, Antalya, 25-29 Eylul 2009.
Bilent K arasdzen, “Comsol Conference 2009” Milano italya, 14-16 Ekim 2009.

Martin Rainer, “International Conference on Astronomy, Physics and Mathematics’,
Azerbaycan, 15-18 Ekim 2009.

Marat Akhmet, “Recent Advances in Mathematical Sciences and Applications’, Hindistan,
19-22 Aralik 2009.

31



EKLER



EK: 1
|AM PREPRINT SERISI
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|AM PREPRINT SERIES

No Title Abstract Author Date
129 | On Numerical Optimization Theory of Infinite Kernd | S. Ozogir-Akyiz, G. -W. Weber | 21.01.2009
Learning
130 | TheInterval Shapley Value: An Axiomatization S. Z. Alparslan Gok, R. Branzei, | 03.02.2009
S. Tijs
131 | Hopfidd-type neural networks systems with piecewise | M. Akhmet, E. Yilmaz 19.02.2009
constant argument
132 | A Review on Data Mining and Continuous Optimization | G. -W. Weber, S. Ozogiir-Akyliz, | 12.03.2009
Applicationsin Computational Biology and Medicine E. Kropat
133 | An explicit formula for the number of points of the dliptic | B. B. Kirlar 16.03.2009
curve y"2=x"3-k over thefinitefield F p
134 | Non-linear Longitudina Compression of Short Laser Pulses | B. Yedierler 18.03.2009
in the Atmosphere
135 | Stability analysis of recurrent neural networks with deviated | M. Akhmet, D. Arugasian, 24.03.2009
argument of mixed type E. Yilmaz
136 | Levenberg-Marquardt Parameter Egtimation of Stochastic | H. A.Rahman, A. Bahar, M.K. | 06.04.2009
Logistic Model Bazli, N. Rodli, M. Salleh,
G.-W. Weber
137 | A remark on the generalized Konstant-Macdonald identity | E. Akyildiz, J.B. Carrell 09.04.2009
and a smoothness condition for Schubert varietiesin G/B
138 | Regulatory Networks under Ellipsoidd Uncertainty- | E. Kropat, G.-W. Weber, 04.05.2009
Optimization Theory and Dynamica Systems P. C. Sekhar
139 | On the Convexity of Interval Dominance Cores R. Branzei, S. Z. Alpardan Gok 31.05.2009
140 | Generate the subset of discrete tragjectories with best profits | S. V. Shchepalov 17.06.2009
in polynomial time
141 | A System Dynamics Model for Intentional Transmission of | P. C. Sekhar, L. Ozdamar, 05.08.2009
HIV/AIDS using Cross Impact Analysis E. Kropat, G. -W. Weber
142 | A Classification Problem of Credit Risk Rating Investigated | E. Kirdm, K. Yildirak, G-W. | 15.08.2009
and Solved by Optimization of the ROC Curve Weber
143 | A Minima Spanning Trees Approach to Cluster Stahility | Z. Volkovich, Z. Barzily, G.-W. | 28.08.2009
Problem Weber, D. Toledano-Kitay,
R. Avros
144 | CMARS: A New Contribution to Nonparametric Regression | G-W. Weber, 1. Batmaz, G. | 10.09.2009
with Multivariate Adaptive Regression Splines Supported by | Koksal, P. Taylan, F. Yerlikaya
Continuous Optimisation Ozkurt
145 | On an Adjacency Cluster Merit Z. Volkovich, G. -W. Weber, R. | 19.09.2009
Avros
146 | A System Dynamics Modd to Study the Importance of | P. C. Sekhar, L. Ozdamar, G. -W. | 24.09.2009
Infrastructure Facilities on Quality of Primary Education | Weber, E. Kropat
System in Developing Countries
147 | Modd Sedlection of Infinite Kernel Learning via Observed | S. Oz6giir-Akyiiz, G. Ustiinkar, G. | 27.09.2009
Margin —W. Weber
148 | Cooperative games under ellipsoidal uncertainty S. Z. Alpardan Gok, G. -W. | 27.09.2009
Weber
149 | Nonlinear  Regresson  Model  Generation  Using | V. Strijov, G. -W. Weber 02.10.2009
Hyperparameters Optimization
150 | A Multi-Objective Mixed Integer Programming Model For | T. Paksoy, E. Ozceylan, G. -W. | 14.10.2009
Multi Echelon Supply Chain Network Design and | Weber
Optimization
151 | Fuzzy Optimization of A Multi Stage Multi Item Closed- | T. Paksoy, N. Y. Pehlivan, E. | 14.10.2009
Loop Flexible Supply Chain Network Under Fuzzy Material | Ozceylan, G. -W. Weber
Reguirement Constraints
152 | Moddling Facility Location and Supplier Selection with | T. Paksoy, E. Ozceylan, G. -W. | 21.10.2009

Supplier’s Product Quality and Contract Fee for a Strategic
Supply Chain Design

Weber
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153 | New Discretization and Optimization Techniques with | O. Defterli, A. Flgenschuh, G. — | 03.11.2009
Results in the Dynamics of Gene-Environment Networks W. Weber

154 | Optimization of Desirability Functionsas a DNLP Mode by | B. A. Ozturk, G. Koksal, G. -W. | 03.11.2009
GAMSBARON Weber

155 | A Multi Objective Model for Optimization of a Green | T. Paksoy, E. Ozceylan, G. -W. | 10.11.2009
Supply Chain Network Weber

156 | Evaluating the CMARS Peformance for Modding | I. Batmaz, F. Yerlikaya-Ozkurt, E. | 17.11.2009
Nonlinearities Kartal-Kog, G. Koksal, G. —-W.

Weber

157 | Regression Anaysis for Clusters in Gene-Environment | E. Kropat, G. -W. Weber, J. -J. | 19.11.2009
Networks based on Ellipsoida Calculus and Optimization Rickmann

158 | A Review on the State of the Energy Sector of Turkey from | E.  Ozceylan, T. Paksoy, E. | 11.12.2009
the Perspective of Operational Research - An Invitation by | Rosario, E. Kropat, G. —“W. Weber
OR

159 | CMARS and GAM & CQP- Modern Optimization Methods | O. Sezgin-Alp, E. Buyikbebeci, | 25.12.2009

Applied to International Credit Default Prediction

A. Iscanoglu-Cekic, F. Yerlikaya-
Ozkurt, P. Taylan, G. “W. Weber
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UME SEMINERLERI
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Gend Seminerler

Some Results on Permutation Polynomials Ayca Cesmelioglu 29.12.2009
(Sabanci Universites)

Forcasting of Stochastic Market Prices via Neural Networks Stefan Giebel 22.12.2009
(Technische Universitét Braunschweig [1])

Optimal Stopping for Perpetual American Warrant in Discrete | Mustafa C. Pinar 08.12.2009

Time (Industrial Engineering Bilkent University)

Sigorta ve aktlierin sigorta sektoriindeki roll Serap Oguz Gonulal 02.12.2009
(Senior Insurance Specialist)

Applications of Clifford (Geometric) Algebrasto Kinematics | Gokhan Kiper 24.11.2009
(METU, Department of Mechanica Engineering)

SDE Solutions in the Space of Smooth Random Variables Y€eliz Yolcu Okur 17.11.2009
(UME)

Evolutionary algorithms:. principles and applications Zuzana Oplatkova 10.11.2009
(Tomas Bata University in Zlin, Faculty of Applied
Informatics Zlin, Czech Republic)

Methods of model selection and dimensionality reduction Vadim Strijov 07.10.2009
(Computer Center of Russian Academy of
Sciences, Moscow)
Sevtap K estel

Reserve estimation of Non-Life Insurance Claimsin Turkey (Albert Ludwigs University Freiburg, Faculty of 14.04.2009
Economics)

Sustainability Canan Ozgen 31.03.2009
(Department of Chemical Engineering, METU)

Two-dimensional radiative gas-dynamic modd for a | Ismail Rafatov 24.03.2009

continuous optical dischargein a gas flow (Department of Physics, METU)

On self-affine and stable processes and applications Martin Rainer 17.03.2009
(UME)

3D Object Recognition Using Transform and Scale Invariant | flkay Ulusoy 03.03.2009

3D Features (EE Eng. Department, METU)

A Generalized Activity Network Mode for Sustainable | Sencer Yeralan 24.02.2009

Systems Engineering (METU University of Florida, Gainsville, USA)

Monotonicity properties of interval solutions for convex | Rodica Branze 03.02.2009

interval games (Alexandru loan Cuza University, lasi-Romania)

Aggregate Monotomic Core Selections For Cooperative | Stef Tijs 27.01.2009

Games (Tilburg University, The Netherlands)

Y asam ve Insan Bilimleri ve Ekonomi Alaminda
Uygulamalh Matematik Seminerleri

On the origin of species through mathematical models and | Aysegul Birand 24.12.2009
computer simulations (University of Tennessee, Department of
Ecology & Evolutionary Biol ogy)
Application of Neural Networks for Characteristic Shapes in | Stefan Giebel 18.12.2009
Medicine (Technische Universitét Braunschweig)
Target Groups. Mathematics, Engineering, Medicine
Comparison of Neural Networks and Configuration | Stefan Giebel 17.12.2009
Frequency Analysis for Pattern Analysisin Criminology (Technische Universitét Braunschweig)
Supply chain network design and optimization Turan PAKSOY, Eren OZCEYLAN 20.11.2009
(Sdcuk University, Department of Industrial
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Engineering)

Symbolic regression: principles and applications Zuzana Oplatkova 13.11.2009
(Tomas Bata University in Zlin, Faculty of
Applied Informatics ZIin, Czech Republic)
Robustification of Newly Developed CMARS Method The | Gerhard-W. Weber, Fatma Yelikaya- 30.10.2009
New Robust CMARS (RCMARS) Method Ozkurt, Ayse Ozmen, Inci Batmaz
On Robust Portfolio Optimization Gerhard-Wilhelm Weber 23.10.2009
(UME)
Analysis of regression model parameters Vadim Strijov 09.10.2009
(Computer Center of Russian Academy of
Sciences, Moscow)
Cluster stahility estimation based on a nurmimal spanning trees | Ger har d-Wilhelm Weber 29.05.2009
approach (UME)
Some New Contributions of Continuous Optimization Theory | Gerhar d-Wilhelm Weber 19.05.2009
in the Financia Sector and Related Areas (UME)
Discrete Tomography | Gerhar d-Wilhelm Weber 10.04.2009
(UME)
A study on the correlation of the supremum and the infimum | Ceren Vardar 27.03.2009
of standard Brownian motion and Brownian motion with drift | (Department of Mathematics and Statigtics,
and on the correlation of the maximum gain and maximum | Bowling Gren State University)
loss of Brownian motion with drift
On the Occasion of the 150th Anniversary of the Publication | Gingér Gindiz 20.03.2009
of Origin of Species by Darwin - Evolution as Natural | (Chemical Engineering, METU)
Philosophy
On conditional stability of quadratic systems of differential | Vasiliy Belozyorov
equations (Dnepropetrovsk State University, Ukraine)
On Portfolio  Optimization: Some  Supplementary | Gerhar d-Wilhelm Weber 06.03.2009
Documentations (UME)
A method of design of a linear output feedback and its | Vasiliy Belozyorov
application to OGY (Ott-Grebogi-Y orke) control problem (Dnepropetrovsk State University, Ukraine)
New Applications of PAC-Bayes Analysis John Shawe-Taylor 06.02.2009
(University College London (UCL),UK)
Speaker 1:Peer Group Situations and Games Rodica Branzei and Stef Tijs 30.01.2009
(Alexandru loan Cuza University, lasi-
Spesker 2: Approximate Solutions for Multi-Criteria | Romania and  Tilburg University, The
Situations via Improvement Sets Netherlands)
Incomplete Markets: Challenge for Valuation and Hedging Martin Rainer 16.01.2009
(UME)
Visit of Some Y oung Americans Gerhard Wilhelm Weber 02.01.2009
(METU)
Dinamik Sistemler Grup Seminerleri
On Some Mathematical Foundations of Nonlinear Optimization Gerhard-Wilhelm Weber 12.06.2009
(UME)
Homoclinic orbits of 3D quadratic systems Vasliy Belozyorov 22.05.2009
(Dnepropetrovsk State
University, Ukraine.)
New definitions for impulsive differential equations Marat Akhmet 08.05.2009
(METU, Dept. of Math.)
Approximation of Bounds on Mixed Level Orthogona Arrays Devin Sezer 24.04.2009
(UME)
Stahilization of bilinear control systems by stability cones Vasliy Belozyorov 10.04.2009
(Dnepropetrovsk State
University, Ukraine.)
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On the OGY Method for Control of Chaos Mehmet Onur Fen 03.04.2009
(METU, Dept. of Math.)
On conditional stability of quadratic systems of differential equations Vasiliy Belozyorov 20.03.2009
(Dnepropetrovsk State
University, Ukraine.)
A method of design of a linear output feedback and its application to | Vasiliy Belozyorov 06.03.2009
OGY (Ott-Grebogi-Y orke) control problem. (Dnepropetrovsk State
University, Ukraine.)
Ozel Seminerler
Neural networks: principles and applications Zuzana Oplatkova 09.11.2009
(Tomas Bata University in Zlin, Faculty of
Applied Informatics ZIin, Czech Republic)
Codes, Invariants and Modular Forms Patrick Sole 05.10.2009
(CNRS-I13S, ESSI)
Modular Curves and Coding Theory WinnielLi 05.10.2009
(Department  of  Mathematics, The
Pennsylvania State University)
Model Generation and its Application in Financial Sector Vadim Strijov 05.10.2009
(Computer Center of Russian Academy of
Sciences, Moscow)
The Max Planck Society — promoting excellence in science Kristina Schmiicker 15.05.2009
(Max Planck Society, Munich, Germany)
Avrasyada Enerji Micadeles ve Tirkiyenin Rol Alma | Orhan COSKUN 08.05.2009
Cabalan (REUTERS)
Asset Liahility Models for Life Insurances Angelika M ay 22.04.2009
(Carl von Ossietzky University of
Oldenburg, Germany)
Mortgage Sigortasi ve Tirkiye Uygulamasi: Bor¢ Odeme | Suna Ozyiiksel Oksay 10.04.2009

Sigortast Gend Sartlar (Turk Sigorta Engtitusti Vakfi Baskan)
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Seminer Seris

Application of Neural Networks for Characterigtic | Stefan Giebel 18.12.2009
Shapesin Medicine (Technische Universitét Braunschweig)
Target Groups. Mathematics, Engineering, Medicine
Comparison of Neural Networks and Configuration | Stefan Giebel 17.12.2009
Frequency Anaysis for Pattern Anaysis in | (Technische Universitét Braunschweig)
Criminology
Forcasting of Stochastic Market Prices via Neurd | Stefan Giebel 22.12.2009
Networks (Technische Universitét Braunschweig [1])
Symbolic regression: principles and applications Zuzana Oplatkova 13.11.2009
(Tomas Bata University in Zlin, Faculty of Applied
Informatics Zlin, Czech Republic)
Evolutionary algorithms: principlesand applications | Zuzana Oplatkova 10.11.2009
(Tomas Bata University in Zlin, Faculty of Applied
Informatics Zlin, Czech Republic)
Neura networks: principles and applications Zuzana Oplatkova 09.11.2009
(Tomas Bata University in Zlin, Faculty of Applied
Informatics Zlin, Czech Republic)
Analysis of regression model parameters Vadim Strijov 09.10.2009
(Computer Center of Russian Academy of Sciences,
Moscow)
Methods of model selection and dimensionality | Vadim Strijov 07.10.2009
reduction (Computer Center of Russian Academy of Sciences,
Moscow)
Model Generation and its Application in Financial Vadim Strijov 05.10.2009
Sector (Computer Center of Russian Academy of Sciences,
Moscow)
Monotonicity properties of interval solutions for Rodica Branzei 03.02.2009
convex interval games (Alexandru loan Cuza University, lasi-Romania)
Speaker 1:Peer Group Situations and Games Rodica Branzei and Stef Tijs 30.01.2009

Speaker 2: Approximate Solutions for Multi-Criteria
Situations via |mprovement Sets

(Alexandru loan Cuza University, lasi-Romaniaand
Tilburg University, The Netherlands)
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EK: 3
EGITIM VE OGRENCI
ISTATISTIKLERI

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

2009-2010
BASVURU KABUL KAYIT
Aktlerya Bilimleri 16 16 11
Bilimsel Hesaplama 13 9 6
Finansal Matematik 60 41 20
Kriptografi 35 27 22
Toplam 124 93 59

UME OGRENCILERININ ALESVE CGPA ORTALAMALARI

2009-2010 KABUL EDIiLEN OGRENCILER

ALES ORTALAMALARI
95+
90+
85+
804789,
751
70 T
Finansal Finansal Bilimsel Bilimsel Kriptografi Kriptografi Aktlerya
Matematik Matematik Hesaplama  Hesaplama (Master) (Doktora) Bilimleri
(Master) (Doktora) (Master) (Doktora)
CGPAORTALAMALARI
4+
3,6+
3,21
2,84
2,4
2
Finansal Finansal Bilimsel Bilimsel Kriptografi Kriptografi Aktiierya
(Master) (Doktora) Bilmleri
(Master) (Doktora) (Master) (Doktora)
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UME’YE KABUL EDILEN OGRENCILERIN MEZUN OLDUKLARI
UNIVERSITELERE GORE DAGILIMI
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UME’YE KABUL EDiLEN OGRENCILERIN LiSANS DERECESINI
ALDIKLARI UNIVERSITELER
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UME'YE KAYIT YAPTIRAN OGRENCILERIN MEZUN OLDUKLARI
UNIVERSITELERE GORE DAGILIMI
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UME'YE KAYIT YAPTIRAN OGRENCILERIN LiSANS DERECESINI
ALDIKLARI UNIVERSITELER

2009-2010
BiLiM SEL HESAPLAMA FINANSAL MATEMATIK
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UME’YE KABUL EDILEN OGRENCILERIN MEZUN OLDUKLARI
BOLUMLERE GORE DAGILIMI

MATH STAT BA ECON CENG  Avionics IE EME CE PHYS AEE BIOL
Eng.

UME’YE KABUL EDILEN OGRENCILERIN LiSANS
DERECELERINI ALDIKLARI BOLUMLER

2009-2010

BiLiM SEL HESAPLAMA FINANSAL MATEMATIK

Matematk ~ Endisti  Haecilkve  Biyoloj

o
Mh. Uzay Miih. Matematk istatistik  iktsat  igktme  Endistri  Fizk  [Kogretim
Mih. Matematk




AKTUERYA BIiLIMLERI KRIPTOGRAFi

Matematik istatistik i§letn'e Veemaik  BigsaaMih  Havlk  lseme  EndisiMih  lseisk  kogeim  hsaaMon

Elekronik Mih. Matematik

UME'YE KAYIT YAPTIRAN OGRENCILERIN MEZUN OLDUKLARI
BOLUMLERE GORE DAGILIMI

MATH  STAT BA CENG IE Avionics ECON EME AEE CE BIOL
Eng.
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UME'YE KAYIT YAPTIRAN OGRENCILERIN LiSANS
DERECELERINI ALDIKLARI BOLUMLER

BiLiM SEL HESAPLAMA

T T T 1
Matematik ~ Endistri  Hawacilikve  Biyoloji
Mih.  UzayMih.

AKTUERYA BIiLiMLERI

T T
Matematik Istatistik Isletme
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UME DERSLERINi ALAN UME DISI OGRENCILERIN BOLUMLERE
GORE DAGILIMI

2008-2009 I1.Donem

0O CENG; 2

B BME; 3

O GGIT; 3

B ME; 3 m Ozel Ogr.; 9

OPHYS; 5

O EE; 8

Toplam Ogrenci Sayisi = 249
UME Dis1 Ogrenci Sayisi = 48 (19%)

2009-2010 |.D6nem

W BIOL; 2

@ Ozel Ogr.; 17

O STAT; 2
m ECON; 2
B PHYS; 2
O AEE; 3—
B CENG; 6

B CE 3

BGGM;3 _ .
BEE3 L yaTH 4 O BNN; 6

Toplam Ogrenci Sayisi = 301
UME Dis1 Ogrenci Sayisi = 58 (19%)
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DONEMSEL VERILEN TOPLAM NOT SAYISI

2008-2009 I. Donem

oDC;7

mCC; 10

ocCB;9

2009-2010 |. D6nem

mDD;2 [OFDIS mFF;9
@DC; 14

mCC; 16

OCB; 20
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EK: 4
2009 YILINDA MEZUN OLAN
OGRENCILER
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Bilimsel Hesaplama Program

Sevin GUmgum

“The Dual Reciprocity Boundary Element Method
Solution of Fluid Flow Problems’

(Doktora Tezi)

M Unevver Tezer

Bengisen Pekmen*

“Multilevel Derivative Free Optimization”

(Y. Lisans Tezi)

Bilent K ar asbzen

Andriy Kushnarov

“Numerical Method for Conform Reflection”

(Y. Lisans Tezi)

Hakan Oktem

Sedat Sarikaya

“Combination of Conventional Regularization
Methods and Genetic Algorithms for Solving the
Inverse Problem of Electrocardiography”

(Y.Lisans Tezi)

Yesim
Serinagaoglu

Hayat Sigortast Opsiyonu

Serpil Ozler

“Retrospective Hedging: A Study of Futures
Contracts on TurkDEX"

(Bitirme Projesi)

Seza Damisoglu

* Engtitimizde doktoraya devam eden 6grenciler
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Finansal M atematik Program

Ozgenay Cetinkaya

“Pricing Default and Prepayment Risks of Fixed-Rate
Mortgages in Turkey an Application of Explicit Finite
Difference Method”

(Y. Lisans Tezi)

Is1l Erol

Zeynep Canan Temiz

“Pricing Inflation Indexed Swaps and Swaptions Using
an HIM Modd”

(Y. Lisans Tezi)

Azize Hayfavi

Rukiye Yilmaz

“Pricing The Mortgage Default Option in Turkey With
Cox Ross Rubinstein Model”

(Bitirme Projesi)

Is1l Erol

Erkan Buyukbebeci

“Comparison of Mars, Cmars and Cart in Predicting
Default Probabilities for Emerging Markets”

(Bitirme Projesi)

Gerhard W. Weber

Burcu iren

“Term Structure Analysis of Bond Yields By Macro-
Finance Representation”

(Bitirme Projesi)

Kasirga Yildir ak

Kadir Glrsoy

“The Effects of Latest Parametric Reform on
Financial Sustainability and Actuarial Fairness for
Pay-As-You-Go Pension System in Turkey and
Some Alternative Reform Options’

(Bitirme Projesi)

Burcak B. Erkan

Kriptografi Program

Elif Saygi

“Results on LCZ Sequences and Quadratic Forms'’

(Doktora Tezi)

Ferruh
Ozbudak

Onur Kogak

“Design and Analysis of Hash Functions”

(Y. Lisans Tezi)

Ali Doganaksoy

Ash Darbuka

"Related-key Attacks on Block Ciphers®

(Y. Lisans Tezi)

Ali Doganaksoy
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"Impossible Differential Cryptanalysis of Reduced Round

Cihangir Tezcan* Ali Doganaksoy
HIGHT"
(Y. Lisans Tezi)

Derya Ozkaya “A Survey on Quaternary Codes and Their Binary Images” Melek Diker

_ _ Y Ucel

(Y. Lisans Tezi)

K dksal M us™* “An Alternative form for Elliptic Curve Crpyotography: Sefa Feza
Edwards Curves” Arslan
(Y. Lisans Tezi)

Nese Oztop* “Combined Attacks on Block Ciphers’ Ali Doganaksoy
(Y. Lisans Tezi)

Pelin Erdem "A framework for document/file authorization in| g o Akyilciz
document management systems via PKI"
(Bitirme Projesi)

Emre Y iice* “A Case Study on the Security of IPV6 Trangtion Ali Doganaksoy
Methods’
(Bitirme Projesi)

Bilal Alam* “ Secure Email Transactions Using S/Mime* Ali Doganaksoy

(Bitirme Projesi)

Riaz M uhammad*

“A Survey of Solinas Primes”

(Bitirme Projesi)

Ersan Akyildiz

Hakan Girbaslar | “Linear Characteristics of Whirlpool Block Cipher” Ali Doganaksoy
(Bitirme Projesi)

Unal Tatar “ Steganography and Steganalysis’ Ali Doganaksoy
(Bitirme Projesi)

Y avuz Gokir mak “The Analysis of Nonlinear Boolean Function Generation | Meek Yicel

Via Genetic Algorithm"

(Bitirme Projesi)

* Engtitimizde doktoraya devam eden 6grenciler
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Course Title:

Course Code:

Credit:

Instructor's

Name:

Prerequisites:

Content:

Learning

Outcomes:

Suggested

Textbooks:

Resources:

Others

2008-2009 Bahar Donemi

METU INSTITUTE OF APPLIED MATHEMATICS

Risk Management and I nsurance
IAM 547
(3-0)3

Fikret Kutuk, MBA, Actuary, fikret.kitik@hazine.gov.tr,
Sevtap Kestel, sevtap.kestel @vwl.uni-freiburg.de,

None

Basic conceptsin Risk Management: Introduction to risk, risk identification and eval uation,
introduction to various risk exposures, risk management techniques: non-insurance measures
Secondary Risk Management/Legal Principlesin Risk and Insurance: Fundamental principles,
anaysis of insurance contracts, selection and implementation of RM techniques

Property and Liability Risks: Automobile insurance, homeownersinsurance

Life and Health Risks: Fundamentals of life insurance, health insurance, retirement planning,
employee benefits, financial and estate planning

The Insurance Industry: Types of insurers and marketing systems, Insurance company operations
Risk measures and modelling: Utility function, optimal insurance, excess loss insurance, risk
models and reinsurance moddls

Financial objectives of corporate risk management process, empirica evidence of how and why firms
manage risk, ingtitutional environment and regulations of risk management. This course surveys risk
fundamentals, the risk management process, and insurance as a systematic approach to transfer and
finance risk. It examines how insurance offers financial protection againg major risks individuas
face, how the insurance market is structured, and how and why the industry is regulated. This course
also provides the theories and practical applications from the industry as well as issues related to the
furtherance of insurance as a viable risk management sol ution.

Understanding the risk structure and the methods to handle the risk in insurance, how to determine
risk for different types of insurance, insurance operations and products.

Trieschmann, Hoyt, Sommer, Risk Management and Insurance, 12" Ed., 2005.

Vaughan, E., Vaughan, T., Essentials of Insurance: A Risk Management Perspective.

Rejda, G., Principles of Risk Management and Insurance, 6" Ed. 1998.

Hossack, Pollard, Zehnwirth, Indroductory statistics with applications in genera insurance,
Cambridge, 1995.

To be given during the lectures

Assessment:

Case studies as homework will be assigned during the semester. A term project based on the recent
publications will be assigned to each student. Class participation is expected. Students are strongly
recommended to attend to the lectures.

Homework 10%

Term Project: 30%

Final Exam 60%

Total Grade 100%

You arerequired to gain the 50% of the final exam to passthe course.
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METU INSTITUTE OF APPLIED MATHEMATICS

Course Title: Special Topics: Algorithmic Number Theory
Course Code: IAM 719

Credit: (3003

Instructor's Name: Doc. Dr. Emrah Cakcak

Prerequisites: Public Key Cryptography, Consent of the Instructor.

Theaim of this course is to introduce advanced topics in algorithmic number theory
for cryptographic purposes such as number field sieve algorithm for integer

Content / Aims factorization and cryptography based on ideal class groups of quadratic humber
fields.

After taking this course the students will have enough background on algorithms for
Learning Outcomes: number fields to apply them in cryptographic purposes such as integer factorization
using number field sieve algorithm.

1. Basic algorithms of number theory: Continued Fractions, Solving Polynomial
equations modulo a prime number, a prime power, over the integers.
Solving the Pell equation.
Smooth numbers and the quadratic sieve.
The number field sieve.
Computing the invariants of a number field.

Outline:

1. Buhler J.P., Stevenhagen P. (eds.): Algorithmic Number Theory, MSRI
Publications 44 (2008) (online version available at

Suggested http://www.msri.org/communicati ons/books/Book44/contents.html)

Textbooks/Resources:
2. Cohen H.: A Course in Computational Algebraic Number Theory. Springer
(1995).
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METU INSTITUTE OF APPLIED MATHEMATICS

CourseTitle: Special Topics: Algebraic Aspects of Nonlinear Functions
Course Code: 1AM 722
Credit: (3-0)3

Instructor's N
Prof. Dr. Ferruh Ozbudak
Name:

Prerequisites: Consent of the instructor

This course introduces various aspects of nonlinearity in cryptography together with its connections to geometry, number theory, design theory,

Content:
onten coding theory and related areas.

The aim of this course is to introduce algebraic aspects of power polynomials used to construct (almost) perfect nonlinear (APN) and almost
bent (AB) functions. After giving some basic facts about Boolean functions such as nonlinearity, differential uniformity, we shall discuss all
known characterizations of APN and AB function.

The emphasis will be given on the affine equival ence classes such as extended affine and Carlet-Charpin-Zinoviev (CCZ) equivalence. We will
study characteridtic properties of APN and AB functions.

Learning This course will be benefical for sudents interested in cryptographically secure nonlinear function construction methods. Moreover, at the end
Outcomes: of this course, students should have a good overview of recent approaches in APN and AB functions.

- T.Beth, D. Jungnickel and H. Lenz, Design Theory, 2nd edition, Cambridge University Press, 1999 QA166.25.B47

- L. Budaghyan, The Equivalence of AlImost Bent and Almost Perfect Nonlinear Functions and Their Generalizations, PhD. Thesis, 2005
Suggested - C. Canniere, Analysis and Design of Symmetric Encryption Algorithms, PhD. Thesis— Chapter 5, 2007
Textbooks: - C. Carlet, Vectorial Boolean Functions for Cryptography, 2008

- C. Carlet, Boolean Functions for Cryptography and Error Correctiong Codes, 2008.

- M. Maxwell, Almost Perfect Nonlinear Functionsand Related Combinatorial Structures, PhD. Thess, 2005.

- Week 1: General princples, Boolean func., Walsh transforms, nonlineerity, differential uniformity, APN and AB functions, s-boxes criteria
outline - Weeks2 - 5: Classification of nonlinear functions, known APN and AB functions.
dtine - Weeks6 - 8: Characterization of power polynomialsaccording to differential properties (Gold, Kasami, Welch, Niho, inverse case).

- Weeks9 - 14: Equivalence Problem, extended affine equivalence, CCZ equivalence.

- M. Brinkman and G. L eander, On the Classification of APN Functions up to Dimension Five, WCC' 07, pp.39-48, 2007

- L. Budaghyan, The Simplest Method for Constructing APN Polynomials EA-inequivalent to Power Functions, WAIFI'07, LNCS 4547,
pp.177-188, 2007.

- E. Byrne, C. Bracken and N. Markin, New Families of Quadratic Almost Perfect Nonlinear Trinomials and Multinomials, Finite Fields and
Theri Applications, 14, No.3, pp.703-714, 2008

- C. Carlet, P. Charpin and V. Zinoviev, Codes, Bent Functions and Permutations Suitable for DES-like Cryptosystems, Des. Codes and
Cryptography, Val.15, pp.125-156, 1998.

- H. Dobbertin, Almost Perfect Nonlinear Power Functions over GF(2") : the Niho Case,. Inform. And Comput., 151, pp.57-72, 1999.

- H. Dobbertin, D. Mills, E. Mdller, A. Pott and W. Willems, APN Functions in Odd Characteristic, 2001.

Reference - H. Dobbertin, Almost Perfect Nonlinear Power Functions over GF(2") : the Welch Case, IEEE Trans. Inform. Theory, 45, pp.1271-1275,
Material 1999.

- R. Gold, Maximal Recursive Sequences with 3-valued Recursive Cross-Corréation Functions, |EEE Trans. Ing. Theory, Vol. IT-14, no.1,
pp. 154-156, 1968

- D. Hertd and A. Pott, A Characterization of a Class of Maximum Nonlinear Functions,

- D. Hertd and A. Pott, Two Results on Max. Nonlinear Functions, Des. Codes and Cryptography, DOI 10.1007/s10623-007-9124-z, 2007.

- D. Jungnicke and A. Pott, Perfect and Almost Perfect Sequences, Discrete Applied Mathematics, Vol. 95, pp. 351-359, 1999.

- T. Kasami, The Weight Enumerators of Several Classes of Subcodes of the Second Order Binary Reed-Muller Codes, Information and
Contral, Vol.18, pp.369-394, 1971.

- P. Langevin and P.Veron, On the Nonlinearity of Power Functions, Des. Codes and Cryptography, 2005.

- K. Nyberg, Differentially Uniform Mappings for Cryptography, EUROCRY PT’93, LNCS, pp. 55-64, 1994.

- E. Pasdlic, On Cryptographically Significant Mappings over GF( 2n ), WAIFI ' 08, Arithmetic of Finite Fields, V0l.5130, 2008

58



Course Title:

Course Code:

Credit:

Instructor's
Name:

Prerequisites:

Learning
Outcomes:

Suggested
Textbooks:

Outline:

Resources:

METU INSTITUTE OF APPLIED MATHEMATICS

Special Topics: Introduction to Cryptographic Har dware Design
IAM 724
3(3-0)

Dr. TolgaYalgin

EE 348 Introduction to Logic Design, or CEng 232 Logic Design, or any
fundamental logic design course

Combinational and sequential logic design, digital systems; hardware description
languages (HDLs), reconfigurable logic devices, basic building blocks for
cryptography; hardware design block ciphers, stream ciphers, assymetrical
ciphers; designh examples

To give an inside to fundamentals of digital system design for cryptography,
design tools and considerations.

Students will be able to design basic cryptographic modules on reconfigurable
logic devices (FPGAs, CPLDs) using hardware description languages. They will
also be able to understand the hardware complexity of a cryptographic algorithm
and decide on a hardware, software or a co-design solution.

- Digital Logic and Computer Design, M. Mano
- Cyrptographic Algorithms on Reconfigurable Hardware, F. R. Henriquez et al

- Various theses, papers and handouts

Review of digital systems and hardware descrption languages
- Digital design fundamentals: Number systems, signal respresentation
- Combinational digital circuits

- Hardware description languages: VHDL and Verilog-HDL comparison
- Introductionto Verilog-HDL

- Combinational circuit design using Verilog-HDL
Sequential digital systems

- Sequential digital circuit fundamentals and design

- Finite state machines

- Registers and memories

- Seguential circuit design using Verilog-HDL

Digital system design examples

- Design of combinational arithmetic units

- Design of sequential arithmetic units

- Microcoded finite state machine design

Basic building blocks for cryptography

- Design of Galois Fidd computation units

- Digital implementation of S-boxes

Block cipher hardware design: AES

Stream cipher hardware design: SHA

Assymetric cryptographic hardware design: RSA

Custom design examples

Institute of Applied Mathematics Cryptographic Hardware Laboratory
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CourseTitle
Course Code:
Credit:

Instructor's
Name:

Prerequisites:

Content:

Suggested
Textbooks:

Outline:

2009-2010 Guz DOnemi

METU INSTITUTE OF APPLIED MATHEMATICS

Special Topics: Cryptographic Processor Design
IAM 725

3(3-0)

Tolga Yalcin (tyalcin@metu.edu.tr)

Basic logic design course, basic computer architecture/organization course and
IAM 724: Introduction to Cryptographic Hardware Design

Review of digital system design and hardware description languages (HDLS),
reconfigurable logic devices; design of computer systems and components,
processor design, microprogramming, memory management, Crypto co-processors
and functional units

To give the students theoretical and practical background to design a
programmabl e cryptographic processor.

Students will be able to design a basic stored program computer with
cryptographic processing capabilities, and implement it using Verilog-HDL for
FPGAs. They will also be able to address advanced issues such as pipelining,
caching, resource sharing, retiming.

- Computer Organization and Design: The Hardware/Software Interface, D.
Patterson and J. Hennessy
Computer Organization, V. C. Hamacher et a
Computer Architecture and Organization, M. Mano

Digital system design and tools revisited

Basic computer organization

Instruction formats and instruction sets

ALU design

Datapath design

Control design: Hardwired and microprogrammed

Pipelining

Memory systems

Complex arithmetic unit and cryptographic co-processor design
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METU INSTITUTE OF APPLIED MATHEMATICS

CourseTitle: Special Topics. Combinatorics
Course Code: IAM 727
Credit: (3-0)

Instructor's Name: Emrah Cakcak (cakcak@metu.edu.tr)

Prerequisites: Consent of the Instructor.

_ The aim of this course is to introduce basic and advanced topics of
Content / Aims ) )
combinatorics.

Familiarity to most of the classical definitions and results of
L ear ning Outcomes: combinatorics.

Basic enumeration techniques.

Distinct representatives, Hall's theorem.
Permanents, van der Waerden conjecture.
Graphs, Euler's theorem, DeBruijn's theorem.
Ramsey's theorem.

Extremal Problems, Dilworth's theorem.
Block Designs.

Difference sets.

. Finite Geometries.

10. Orthogonal Latin Squares.

11. Hadamard Matrices.

12. Genera Constructions of Block Designs.

Outline:

1
2.
3.
4,
5.
6.
7.
8.
9

1. Hall, M. Jr.: Combinatorial Theory.

2.van Lint, J. H.; Wilson, R. M.: A Course in Combinatorics.
Suggested 3. Rosen, K. H.; Michagls, J. G. e al..: Handbook of Discrete
Textbooks/Resour ces: and Combinatorial Mathematics.

4. Cameron, P. J.: Notes on Counting. (L ecture Notes)

5. Cameron, P. J.: Combinatorics. topics, techniques,

algorithms.
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CourseTitle
Course Code:
Credit:

Instructor's
Name:

Prerequisites:

Suggested
Textbooks:

Outline:

METU INSTITUTE OF APPLIED MATHEMATICS

Special Topics: Stochastic Energy Pricing Models
IAM 753
3(3-0)

Martin Rainer (mrainer @metu.edu.tr)

Stochastic Calculus (eg. like textbook of Lamberton-Lapeyre); and consent of the
instructor;

Motivation:

Energy markets and related pricing models for the major traded assets and financial
instruments becomes increasingly important for Turkey, due to several forthcoming projects
in the energy markets which make Turkey a main distribution hub between the Middle East
and Europe.

This course concentrates on mathematical concise models for the pricing of assets and
derivatives in the related markets of gas, eectricity, and temperature. The framework is that
of general Levy processes, related Ornstein-Uhlenbeck processes and semimartingales,
including jumps and stochastic volatility.

After this course the participant will have a detailed understanding of major mathematical
models for energy markets, their application to the gas, electricity, and temperature markets
and their derivatives. The assumptions, advantages and drawbacks of alternative models are
clarified. In paralld to the theory, hands-on examples will be elaborated by the participants
using MATHLAB and Excel.

At the end of this course, students should know how to price assets and derivatives in the
major energy markets. The critical judgment towards alternative modeling approaches will
be sharpened. The student will also learn how to structure complex tasks, such as the
construction of eectricity forward curves. Mathematical knowledge and methodology of
general semi-martingales and L evy processes will be deepened and trained. This courseisan
important step for participants who wish to do their MSc or PhD thesis in energy market
models, and/or wish to prepare to work as quantitative analyst for a trading desk in energy
markets.

Lecture notes will be prepared during the course. Most of the content of this course is
covered in: F. Benth, J.S. Benth, S. Koekebakker, Stochastic Modelling of Electricity and
Related Markets, 2008

L. Clewlow, C. Strickland, Energy Derivatives: Pricing and Risk Management, 2000

A. Eydeland, K. Wolyniec, Energy and Power Risk Management, 2003

Further special references will be given during the course.

Energy markets survey (1 week), Energy spot price models (1 week),
Forward and swap pricing (1 week), Gas spot and future modeling (1 week),
HJIM modeling approach to forwards and swaps (1 week),

Construction of eectricity forward curves (1 week),

Electricity future model (1 week), Principal component analysis (1 week),
Mode calibration (1 week), Options on forwards and swaps (1 week),
Asian and spread options (1 week), Temperature modeling (1 week),
Temperature derivatives (1 week)

LaTEX , MATHLAB, Excel
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2008-2009 | 1. Déneminde verilen derdsler

Anabilim | Dersin Kodu | Dersin Adh Ogretim Uyesi Opr. Sayisi
Dali IAM Dig. Top.
IAM 502 Stream Ciphers Ali Doganaksoy 13 1 14
IAM 504 Public Key Cryptography Emrah Cakgak 14 1 15
IAM 512 Block Ciphers Melek Y ticel 16 2 18
IAM 525 Game Theory Ersan Akyildiz-/ 5 6 11
Kriptografi Z. S. Alpardan Gok
IAM 719 Special Topics. Algorithmic Number Theory Emrah Cakgak 3 1 4
IAM 722 Special Topics: Algebraic Aspects of Nonlinear | Ferruh Ozbudak 13 - 13
Functions
IAM 724 Special Topics: Introduction to Cryptographic | Tolga Yal¢in 15 2 17
Hardware Design
Anabilim | Dersin Kodu | Dersin Adh Ogretim Uyesi Opr. Sayisi
Dali IAM Dig. Top.
IAM 525 Game Theory Ersan Akyildiz-/ 5 6 11
Z. S. Alpardan Gok
IAM 529 Applied Nonlinear Dynamics Bilent Karasbzen 5 4 9
Bilimsd IAM 562 Introduction to Scientific Computing 1 Hakan Oktem 4 3 7
Hesaplama | |AM 570 Hybrid Systems Hakan Oktem 4 | 0| 4
IAM 664 Inverse Problems Gerhard W.Weber- 4 11 | 15
ilkay Ulusoy
IAM 665 Advanced Continuous Optimization G.W.Weber- 3 2 5
Bilent Karasbzen
IAM 748 Special Topics: Portfolio Optimization Gerhard W. Weber 3 3
Anabilim | Dersin Kodu | Dersin Adh Ogretim Uyesi Osr. Sayisi
Dali IAM Dig. Top.
IAM 520 Financial Derivatives Seza Danmisoglu 23 1 24
IAM 522 Stochastic Calculus for Finance Azize Hayfavi 24 5 29
IAM 524 Financial Economics Esma Gaygisiz 24 3 27
IAM 525 Game Theory Ersan Akyildiz- 5 6 11
Z. S. Alpardan Gok
Finansad | |AM 547 Risk Management and Insurance Sevtap Kestel- 6 | 1 | 7
Matematik Fikret Kitiik
IAM 548 Stochastic Processes for Insurance and Finance | A.Devin Sezer- 6 4 10
Omer Gehizlioglu
IAM 554 Interest Rate Models Martin Rainer 4 1 5
IAM 583 Pension Fund Mathematics Omer Gebizlioglu 6 6
IAM 748 Special Topics. Portfolio Optimization Gerhard W. Weber 3 3
IAM 750 Special Topicss Energy Trade and Risk | Coskun Kigikézmen | 6 6
Management




20092010 |. Doneminde verilen dersler

Anabilim | Dersin Kodu | Dersin Adh Ogretim Uyesi Opr. Sayisi
Dal1 IAM Dig. Top.
IAM 501 Introduction to Cryptography Ali Doganaksoy 15| 13 | 28
IAM 503 Applications of Finite Fields Emrah Cakgak 19 5 24
IAM 509 Algebraic Aspects of Cryptography Ersan Akyildiz 9 9
IAM 519 Basic Mathematics for Cryptography Abdirrahim Yilmaz 5 1 6
Kriptografi | |AM 725 Specia Topics: Cryptographic Processor | Tolga Yalgin 6 6
Design
IAM 727 Specia Topics: Combinatorics Emrah Cakcgak 11 1 12
Anabilim | Dersin Kodu | Dersin Adh Ogretim Uyesi Opr. Sayisi
Dal1 IAM Dig. Top.
IAM 556 Simulation Inci Batmaz 7 1 8
IAM 561 Introduction to Scientific Computing | Omiir Ugur 3 5 8
Bilimsdl IAM 564 Basic Algorithms and Programming Hakan Oktem 8 2 | 10
Hesaplama | |AM 566 Numerical Optimization Gerhard W.Weber 7 | 6 | 13
IAM 567 Mathematical Modelling Hakan Oktem 6 2 8
IAM 751 Special Topics: Advanced Mathematical | Gerhard W. Weber 3 1 4
Methods in Finance
Anabilim | Dersin Kodu | Dersin Adh Ogretim Uyesi Osr. Sayisi
Dal1 IAM Dig. Top.
IAM 521 Financial Management A.Oran-S.Danisoglu- 28 2 30
N.Gulner
IAM 526 Time Series Applied to Finance Kasirga Yildirak 19 1 20
IAM 530 Elements of Statistics and Probahility Ceylan Y ozgathgil 31 | 13 | 44
IAM 541 Probability Theory YelizYolcu 17 3 20
Finansal | |AM 543 Regulation and Supervision of Risks Coskun K iiciikézmen 20 20
Matematik | |AM 556 Simulation inci Batmaz 71 1] s
IAM 612 Financial Modeling with Jump Processes | Azize Hayfavi 7 7
IAM 751 Special Topics: Advanced Mathematical | Gerhard W. Weber 3 1 4
Methods in Finance
IAM 753 Special  Topics:. Stochastic  Energy | Martin Rainer 1 1 2
Pricing Models
Anabilim | Dersin Kodu | Dersin Adh Ogretim Uyesi Osr. Sayisi
Dal1 IAM Dig. Top.
IAM 521 Financial Management A.Oran-S.Danisoglu- 28 2 30
N.Gulner
Aktlerya IAM 530 Elements of Statistics and Probahility Ceylan Y ozgathgil 31 | 13 | 44
Bilimleri IAM 541 Probability Theory YelizYolcu 17 3 20
IAM 546 Actuarial Risk Theory Sevtap Kestel 11 1 12
IAM 582 Life Insurance Mathematics Sevtap Kestel 11 - 11
IAM 584 Advanced Actuariad Mathematics Omer Gebizlioglu 6 - 6

65




