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1 Onsoéz

Enstitimiz kurulusunun 10. yilini, 3-6 Ekim tarihlerinde dizenlenen “I[CACM - International
Conference on Applied and Computational Mathematics” konferansi ile kutlamistir. Konferansa
yurticinden yurtdisindan ¢ok sayida bilim insani katilmigtir.

Ensitimiz adresli makalelere ve hakemli konferas bildirilerine son yillarda yapilan atif sayilarinda
onemli bir artis gézlemlenmektedir. 2012 yilinda makale basina ortalama atif sayisi bes, hakemli
konferans bildirilerinde dort civarindadir.

2012 yilinda Enstitli tarafindan yiritilen altt TUBITAK, bir Déner Sermaye ve alti BAP projesi
bulunmaktadir. Enstitimtzde bu yil yirmibir Genel Seminer, ondért SIAM semineri, sekiz
arastirma_gruplarina_ait seminer, doért 6zel seminer dizenlenmistir. Ayrica “Tlrk Makam

Musikisinde Olciimlere Dayali Nazariyat Modeli Arayislar”, “EEM & BEM Calistay1” gibi birer
gunluk etkinlikler de gergeklestirilmistir.

2012-2013 |. doneminde, Enstitimuiz tarafindan verilen derslerde, Ensititi disindan katilan

Odrenci sayilarinda énemli bir artis gerceklesmigtir.

2012 vyilinda, SIAM Ogrenci toplulugu bircok etkinlik dizenlemis. Topluluk tarafindan
gergeklestirilen  yarisma sonucu segilen bir 6grenci Amerika’daki yillik SIAM toplantisina
katilmistir.

Prof. Dr. Bllent Karas6zen
Orta Dogu Teknik Universitesi
Uygulamali Matematik Enstitiist Madart
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SCI-A INDEKSLI DERGI YAYINLARI

* Akhmet, M.U., Yilmaz, E., Global exponential stability of neural networks with non-smooth
and impact activations, Neural Networks, 34, 18-27, 2012.
http://dx.doi.org/10.1016/j.neunet.2012.06.004

e Akleylek, S., Ozbudak, F., Modified redundant representation for designing arithmetic
circuits with small complexity, IEEE Transactions on Computers, 61, 427-432, 2012.
http://dx.doi.org/10.1109/TC.2011.29



http://dx.doi.org/10.1109/TC.2011.29
http://dx.doi.org/10.1109/TC.2011.29
http://dx.doi.org/10.1016/j.neunet.2012.06.004

Akleylek, S.,Cenk, M., Ozbudak, F., On the polynomial multiplication in Chebyshev
form. IEEE Trans. Comput., 61, 584-587, 2012. http://dx.doi.org/10.1109/TC.2011.38

Akyilldiz, E., Carrell.,, J.B., Betti numbers of Smooth Schubert varieties and the
remarkable formula of Kostant, Macdonald, Shapiro, and Steinberg, Michigan Math Journal
, 61, 543-553, 2012. htitp://dx.doi.org/10.1307/mmj/1347040258

Bayin, S., On the consistency of the solutions of the space fractional Schrédinger equation,
Journal of Mathematical Physics, 53, 042105, 2012 . http://dx.doi.org/10.1063/1.4705268

Giineri, C., Ozbudak, F., A relation between quasi-cyclic codes and 2-D cyclic codes,
Finite Fields and their Applications, 18, 123-132, 2012.
http://dx.doi.org/10.1016/j.ffa.2011.07.004

Giineri, C., Ozbudak, F., A bound on the minimum distance of quasi-cyclic codes, SIAM
Journal on Discrete Mathematics 26, 1781-1796, 2012.
http://dx.doi.org/10.1137/120865823

Karasozen, B., Nemtsev, A.D., Tsybulin, V.G., Staggered grids for three-dimensional
convection of a multicomponent fluid in a porous medium, Computers and Mathematics
with Applications, 64, 1740-1751, 2012. http://dx.doi.org/10.1016/j.camwa.2012.02.007

Karasozen, B., Trofimova, A.V., Tsybulin, V.G., Natural convection in porous annular
domains: Mimetic scheme and family of steady states, Journal of Computational
Physics, 231, 2995-3005, 2012. http://dx.doi.org/10.1016/j.jcp.2012.01.004

Kyureghyan, G., Ozbudak, F., Planarity of products of two linearized polynomials Finite
Fields and their Applications, 18 (6), 1076-1088, 2012.
http://dx.doi.org/10.1016/j.ffa.2012.08.008

Ozbudak, F., Saygi, E., Saygi, Z., A new class of quaternary LCZ sequence
sets, Designs, Codes, and Cryptography, 62, 189-198, 2012.
http://dx.doi.org/10.1007/s10623-011-9504-2

Ozbudak, F., Saygs, E., Saygi, Z., Quadratic forms of codimension 2 over finite fields
containing F 4 and Artin-Schreier type curves, Finite Fields and their Applications, 18, 396-
433, 2012. http://dx.doi.org/10.1016/j.ffa.2011.09.008

Pedamallu, C.S., Ozdamar, L., Akar, H.,, Weber, G.-W., Ozsoy, A., Investigating
academic performance of migrant students: A system dynamics perspective with an
application to Turkey,International Journal of Production Economics, 139, 422-430, 2012.
http://dx.doi.org/10.1016/j.ijpe.2011.03.016

Pedamallu, C.S., Ozdamar, L., Kropat, L., Weber, G.-W., A system dynamics model for
intentional transmission of HIV/AIDS using cross impact analysis, CEJOR 20, 319-336 ,
2012. http://dx.doi.org/10.1007/s10100-010-0183-2

Pekmen, B., Tezer-Sezgin, M., Differential quadrature solution of nonlinear Klein-Gordon
and sine-Gordon equations, Computer Physics Communications, 183,1702-1713, 2012.
http://dx.doi.org/10.1016/j.cpc.2012.03.010

Selguk-Kestel, S. , Diizgin, A.S, H., Oduncuoglu, L.A , GIS-based software for lifeline
reliability analysis under seismic hazard , Computers and Geosciences, 42, 37-46, 2012.
http://dx.doi.org/10.1016/j.cageo.2012.01.015

Sezer, A.D., Haks6z, C., Optimal decision rules for product recalls, Mathematics of
Operations Research, 37, 399-418, 2012. http://dx.doi.org/10.1287/moor.1120.0545

Ustiinkar, G., 0z6giir-Akyiiz, S., Weber, G.W., Friedrich, C.M., Son, Y.A., Selection of
representative SNP sets for genome-wide association studies: A metaheuristic approach,
Optimization Letters, 6, 1207-1218, 2012. http://dx.doi.org/10.1007/s11590-011-0419-7
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Weber, G.-W., Batmaz, l., Kéksal, G., Taylan, P., Yerlikaya-Ozkurt, F., CMARS: A new
contribution to nonparametric regression with multivariate adaptive regression splines
supported by continuous optimization, Inverse Problems in Science and
Engineering, 20, 371-400, 2012. http://dx.doi.org/10.1080/17415977.2011.624770

Weber, G.-W., Cavusoglu, Z., Ozmen, A., Predicting default probabilities in emerging
markets by new conic generalized partial linear models and their optimization,
Optimization, 61, 443-457, 2012. http://dx.doi.org/10.1080/02331934.2011.654343

Yapicli, K., Karas6zen, B., Uludag, Y., Numerical analysis of viscoelastic fluids in steady
pressure-driven channel flow, Journal of Fluids Engineering, Transactions of the
ASME, 134, 051206, 2012. http://dx.doi.org/10.1115/1.4006696

SCI-B iINDEKSLI DERGI YAYINLARI

Alparslan Gok, S.Z,, On the interval baker-Thompson rule, Journal of
AppliedMathematics, 218792, 2012. http://dx.doi.org/10.1155/2012/218792

Alparslan Gok, S.Z., Sararslan, A., On the bankruptcy situations and the alexia value,
Journal of Applied Mathematics, 813060, 2012. http://dx.doi.org/10.1155/2012/813060

Altin6z, O.T., Yilmaz, A.E., Weber, G.W., Application of Chaos embedded PSO for PID
parameter tuning, International Journal of Computers, Communications and Control, 204-
217, 2012.

E. Kiirim, Yildirak, K., Weber, G.-W., A classification problem of credit risk rating
investigated and solved by optimization of the ROC curve, Central European Journal of
Operations Research, 20, 529-557, 2012. http://dx.doi.org/10.1007/s10100-011-0224-5

Pedamallu, C.S., Ozdamar, L., Kropat, E., Weber, G.-W. , A system dynamics model for
intentional transmission of HIV/AIDS using cross impact analysis, Central European Journal
of Operations Research, 20, 319-336, 2012. http://dx.doi.org/10.1007/s10100-010-0183-
2

Pekmen, B., Tezer-Sezgin, M., Differential quadrature solution of hyperbolic telegraph
equation, Journal of Applied Mathematics, 924765, 2012.
http://dx.doi.org/10.1155/2012/924765

Volkovich, Z., Barzily, Z., Weber, G.-W., Toledano-Kitai, D., Avros, R., An application of
the minimal spanning tree approach to the cluster stability problem, Central European
Journal of Operations Research, 20, 119-139, 2012. http://dx.doi.org/10.1007/s10100-
010-0157-4

Yolcu Okur, Y., An Extension of the Clark-Ocone Formula under Benchmark Measure for
Levy processes, Stochastics: An International Journal of Probability and Stochastic
Processes, 84, 251-272, 2012. http://dx.doi.org/10.1080/17442508.2010.542817

ULULARARASI INDEKSLE TARANAN HAKEMLI DERGILERDEKIi YAYINLAR

Ashraf, M., Kirlar. B.B., On The Alternate Models of Elliptic Curves: A Survey IJISS,
International Journal of Information Secuity Science, 1, 49-66, 2012.

Crespo, F.A., C.S. Pedamallu, L. Ozdamar and G.-W. Weber, EWG ORD: An experience
as virtual organization, achievement and challenges, Organizacija 45, 228-235, 2012.

Ozmen, G.-W. Weber and E. Kropat, Robustification of conic generalized partial Linear
models under polyhedral uncertainty, International IFNA-ANS Scientific Journal “Problems
of Nonlinear Analysis in Engineering Systems”, 38, 104-113, 2012.

Ozmen, G.-W. Weber and E. Kropat, Robustification of conic generalized partial Linear
models under polyhedral uncertainty, International IFNA-ANS scientific Journal “Problems
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of Nonlinear Analysis in Engineering Systems”, 38, 114-124, 2012.

* Volkovich, Z., Weber, G.-W., Avros, R.,Yahalom, O., On an adjacency cluster
merit approach, International Journal of Operational Research 13 (3) , 239-255, 2012.
http://dx.doi.org/10.1504/IJOR.2012.045663

* Yildirak, K., Gulseven, O., Indemnity Payments in Agricultural Insurance: Risk Exposure
of EU States, Actual Problems of Economics, 127, 373-380, 2012.

*  Yolcu Okur, Y., Frank Proske,F . and Salleh, H.B, SDE solutions in the space of
smooth random variables, Communications on Stochastic Analysis, 6 , 451--470, 2012.

YURTICi DERGILERDE YAYINLANAN MAKALELER

» Karasozen, B., Simsek, G., Energy Preserving Integration of KdV-KdV Systems, TWMS
J. A Eng. Math., 2,219-227, 2012.

e Yildirnm, B. D., Coskun, Y., Caglar, O., Yildirak, K., How Dangerous is the Counterparty
Risk of OTC Derivatives in Turkey, Sermaye Piyasasi Dergisi, 10, 70-79, 2012.

ULUSLARARASI HAKEMLI KONFERANS MAKALELERI

e Ashraf, M., Kirlar. B.B., Compressed Data Public Key Cryptosystems with DLP over
Extension Field 5th International Conference on Information Security and Cryptology, 132-
137, (2012)

e Calik, C., Doganaksoy, A., Computing the weight of a Boolean function from its algebraic
normal form, Lecture Notes in Computer Science, 7280 LNCS, 89-100, 2012.
http://dx.doi.org/10.1007/978-3-642-30615-0_8

* Demirel, N., Dizgiin, H.S., and Kestel, A., A Comparative Reliability Analysis for
Draglines in Turkey, 21st International Symposium on Mine Planning and Equipment
Selection (MPES), India, 166-172, 2012.

* Gazi, V.P.,,» Kayig, E. Comparing clustering techniques for real microarray data,
Proceedings of the 2012 IEEE/ACM International Conference on Advances in Social
Networks Analysis and Mining, ASONAM 2012, 788-791.
http://dx.doi.org/10.1109/ASONAM.2012.143

e Khan, M.A., Ozbudak, F., Improvement in Non-linearity of Carlet-Feng Infinite Class of
Boolean Functions, in proceedings of the 11th International Conference on Cryptology and
Network Security, CANS 2012, Darmstadt, Germany, December 12-14, 2012.
http://dx.doi.org/10.1007/978-3-642-35404-5_21

¢ Kogak, 0., Oztop, N., Cryptanalysis of TWIS block cipher Lecture Notes in Computer
Science, 7242 LNCS, 109-121, 2012. http://dx.doi.org/10.1007/978-3-642-34159-5_8

e Ozbudak, F., Yayla, O., Yildirim, C.C., Nonexistence of certain almost p-ary perfect
sequences Lecture Notes in Computer Science,7280 LNCS, 13-24, 2012.
http://dx.doi.org/10.1007/978-3-642-30615-0_2

e Ozmen, A., Weber, G.-W., Robust conic generalized partial linear models using RCMARS
method, AIP Conference Proceedings 1499 (2012) 337-343. (ISBN 978-0-7354-1113-5,
ISSN 0094-243X.), 2012. http://dx.doi.org/10.1063/1.4769011

e Yildinm, M.H., Ozmen, A., Tiirker Bayrak, 0., Weber, G.-W., Electricity price modelling
for Turkey, Operations Research Proceedings 2011, Selected Papers of the International
Conference on Operations Research (OR 2011), August 30 - September 2, 2011, Zurich,
Switzerland, D. Klatte, K. Schmedders and Hans-Jakob Luethi, eds. (2012) 39-44, 2012.
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http://dx.doi.org/10.1109/ASONAM.2012.143%20
http://dx.doi.org/10.1063/1.4769011
http://dx.doi.org/10.1063/1.4769011
http://dx.doi.org/10.1007/978-3-642-30615-0_2
http://dx.doi.org/10.1007/978-3-642-30615-0_2
http://dx.doi.org/10.1007/978-3-642-34159-5_8
http://dx.doi.org/10.1007/978-3-642-34159-5_8
http://dx.doi.org/10.1007/978-3-642-35404-5_21
http://dx.doi.org/10.1007/978-3-642-35404-5_21
http://dx.doi.org/10.1007/978-3-642-30615-0_8
http://dx.doi.org/10.1007/978-3-642-30615-0_8
http://dx.doi.org/10.1504/IJOR.2012.045663
http://dx.doi.org/10.1504/IJOR.2012.045663

* Sanaydin, A., Tezer-Sezgin, M., DRBEM solution for unsteady natural convection flow in
primitive variables with fractional step time advancement, AIP Conference Proceedings,
(9th Inter. Conf. On Mathematical Problems in Engg. Aerospace and Sci.),Vianna, Austria,
2012, ICNPAA, 2012, 1493, pp. 871-877. http://dx.doi.org/10.1063/1.4765590

ULUSLARARASI KITAP MAKALESI

* Ekinci, C., Yildirak, K., Taylan, A. S., "High-Frequency Peerformance of Value at Risk
and Expected Shortfal: Evidence from ISE 30 Index Futures" Chapter 18 in Rethinking
Valuation and Pricing Models: Lessons Learned from the Crisis and Future Challenges,
Elsevier , December 2012

e Giilkan, P., Yilmaz, O., Kestel, A.S., Erkan-Basbug, B., Improving the Assessment of
Disaster risks to strengthen financial resilience, A Special Joint G20 Publication by the
Government of Mexico and the World Bank , World Bank, June, 2012.

* Karas6zen, B., Aydin, A., “Multisymplectic methods for coupled nonlinear partial
differential equations”, editors: B.S. Doherty, A.M. Molloy, Nova Science Publishers, 267-
297, 2012.

* Kartal-Koc, E., Batmaz, I., Weber, G.-W., Robust Regression Metamodeling of Complex
Systems: The Case of Solid Rocket Motor Performance Metamodeling, chapter in the book
Advances in Intelligent Modelling and Simulation: Simulation Tools and
Applications,Studies in Computational Intelligence 416, Springer Verlag, Byrski, Z.
Oplatkova, M. Carvalho and M. Kisiel-Dorohinicki, editors, 2012, 221-251.

* Kropat, E., Weber, G.-W., Pedamallu, C.S., Regulatory networks under ellipsoidal
uncertainty - optimization theory and dynamical systems, the book on Data Mining:
Foundations and Intelligent Paradigms, ISRL 24 (2011), Volume 2: Statistical, Bayesian,
Time Series and other Theoretical Aspects, ISRL 24 (2012) 27-56, Springer-Verlag, Berlin,
Heidelberg; D.E. Holmes, L.C. Jain (eds.).

e Kyureghyan, G., Ozbudak, F., Pott, A., Some planar maps and related function fields,
Arithmetic geometry, cryptography and coding theory, 87-114, Contemp. Math., 574, amer.
Math. Soc., Providence, RI, 2012. 11T06 (11R5812E20)

e Purutcuoglu, V., Kayis, E., Weber, G.-W., Survey of background normalisation in
affymetrix arrays and a case study, in Advances in Intelligent Modelling and Simulation:
Simulation Tools and Applications, Studies in Computational Intelligence 416, Springer
Verlag, A. Byrski, Z. Oplatkova, M. Carvalho and M. Kisiel-Dorohinicki, editors, 2012, 199-
220. http://dx.doi.org/10.1007/978-3-642-28888-3 8

* Yildirak, K., Ekinci, C. "A Review of Market Risk Measures and Computation Techniques,"
Chapter 17 in Rethinking Valuation and Pricing Models: Lessons Learned from the Crisis
and Future Challenges, Elsevier, December 2012.
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http://dx.doi.org/10.1063/1.4765590
http://dx.doi.org/10.1063/1.4765590

3.2 Sunum Yapilan konferanslar

Konferans Sunum Tarih
Sayisi
1st Winter School on Stochastic Dynamics and Control in Finance 10 January 16-20, 2012
and Economics, ISEG, the Economics and Business School,
Technical University of Lisbon, Portugal
German Operation Society (GOR) on Fuzzy systems, neural 1 February 23-24, 2012
networks and artificial intelligence,Universitaet der Bundeswehr
Minchen, Munich, Germany
ECCO 2012 - 25th Conference of European Chapter on 1 April 26-28, 2012
Combinatorial Optimization Antalya, Turkey
4th International Interdisciplinary Chaos Symposium on Chaos and 2 April 29 — May 02,
Complex Systems, CCS2012, Antalya 2012
5th International Information Security and Cryptology (ICS) May 17-19 , 2012
Conference, Turkey
FEM & BEM Calistayi, Ankara 22 May 26 , 2012
BIOCOMP-2012, Mathematical Modeling and Computational Topics 3 June 4-8, 2012
in Biosciences, Vietri sul Mare, Italy
18th International Conference on Applications of Computer Algebra 1 June 25-28, 2012
International Workshop Networking Games and Management 2 June 30 - July 2, 2012
(NGM-2012), Petrozavodsk, Karelia, Russia
The 10th EUROPT Workshop on Advances in Continuous 3 July 5-7, 2012
Optimization Siauliai, Lithuania
EWG-ORD PhD Workshop on OR for Developing Countries: times 1 July 7, 2012
of economic crises, Vilnius, Lithuania
Workshop on The State of The Art on Complex Problem Handling 1 July 8, 2012
and Decision Making, Lithuania
EURO XXV 2012, 25th European Conference on Operations 9 July 8-11, 2012
Research, Vilnius, Lithuania
9. International Conference on Mathematical Problems in July10-14, 2012
Engineering, Aerospace and Sciences — (ICNPAA),Vianna, Austria
Workshop on Adaptivity and Model Order Reduction in PDE 2 July 23-27, 2012
Constrained Optimization,, Hamburg
OR 2012 - The International Annual Conference of the German 2 September 4-7, 2012
Operations Research Society, Hannover, Germany
9th International ISC Conference on Information Security and 1 September 12, 2012
Cryptology (ISCISC’12), Tabriz, Iran
Yet Another Conference on Cryptography (YACC’2012), 1 September 24-28,
Porquerolles Island, Fransa 2012
ICACM - International Conference on Applied and Computational 51 October 3-6, 2012
Mathematics Ankara, Turkey
OPTFIN2012, Tirgu-Mures, Romania 1 December 4-7, 2012
4th meeting of the EURO Stoch. Mod. Working Group 1 May 30—June 1, 2012
8th World Congress in Probability and Statistics 1 July 9-14, 2012
Diger konferans sunumlari O
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3.3 Editorlikler

SUREKLI DERGI EDITORLUKLERI (SCI)

* Associate Editor of Journal of European Actuaries, S. Selguk Kestel
» Editorial Board memeber of the Journal Optimization , G.-W. Weber

* Editor-in-Chief of International Journal of Optimization and Control: Theories &
Applications, G.-W. Weber

* Associate Editor of International Journal of Energy Optimization and Engineering, G.-W.
Weber

» Editorial Board member of Central European Journal of Operations Research, G.-W. Weber

KiTAP EDITORLUKLERI

e Ozbudak, F.,Rodriguez-Henriquez, F., Lecture Notes in Computer Science including
subseries Lecture Notes in Artificial Intelligence and Lecture Notes in Bioinformatics:
Preface, Lecture Notes in Computer Science including subseries Lecture Notes in Artificial
Intelligence and Lecture Notes in Bioinformatics, 7369 LNCS , VI, 2012.

DERGILERIN OZEL SAYILARINDA EDITORLUKLER

¢ C.Dincer, R. Kasimbeyli and G.-W. Weber, Special Issue: 24th Mini-EURO Conference
on Continuous Optimization and Information-Based Technologies in the Financial Sector,
Izmir, Turkey, June 23-26, 2010, Optimization 61(4) (2012) 358-488.

* E. Kropat and G.-W. Weber, Special Issue on OR in the Financial Sector at the occasion
of the 24th European Conference on Operational Research, EURO XXIV, July 11-14, 2010,
Lisbon, Portugal, feature sample, integrated into CEJOR 20, 3 (2012).

* Figenschuh and G.-W. Weber, Discrete-Continuous Control and Optimization Problems -
Theory, Methods, and Application; on the Occasion of the EURO 2010 Conference in
Lisbon, Portugal, Optimization 61(8) (July-September 2012), special issue at the occasion
of EURO 24, Lisbon, July 11-14, 2010, 901-1073.

* M. Kijajic and G.-W. Weber (guest editors), Advances in Systems, Decision Making,
Collaborative Work and Learning, special issue of Organizacija (Organization - Journal of
Management, Information Systems and Human Resources) 45, 5 (2012) at the occasion of
23rd Conference on System Research, Informatics and Cybernetics, Baden-Baden,
Germany, August 1-5, 2011, in the stream Simulation Based Decision Support (2012).
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http://www.scopus.com/record/display.url?eid=2-s2.0-84864946815&origin=resultslist&sort=plf-f&src=s&sid=CC1406AC04A3208F8480C8433D7BAED0.zQKnzAySRvJOZYcdfIziQ%3A90&sot=aut&sdt=a&sl=43&s=AU-ID(%22O%26%23x0308%3Bzbudak%2C+Ferruh%22+6603589033)&relpos=3&relpos=3&searchTerm=AU-ID(%5C%26quot%3BO%26%23x0308%3Bzbudak%2C+Ferruh%5C%26quot%3B+6603589033)
http://www.scopus.com/record/display.url?eid=2-s2.0-84864946815&origin=resultslist&sort=plf-f&src=s&sid=CC1406AC04A3208F8480C8433D7BAED0.zQKnzAySRvJOZYcdfIziQ%3A90&sot=aut&sdt=a&sl=43&s=AU-ID(%22O%26%23x0308%3Bzbudak%2C+Ferruh%22+6603589033)&relpos=3&relpos=3&searchTerm=AU-ID(%5C%26quot%3BO%26%23x0308%3Bzbudak%2C+Ferruh%5C%26quot%3B+6603589033)
http://www.scopus.com/authid/detail.url?origin=resultslist&authorId=6602522316&zone=
http://www.scopus.com/authid/detail.url?origin=resultslist&authorId=6603589033&zone=

3.4 Enstitii Tarafindan Diizenlenen Bilimsel Etkinlikler

CALISTAY/SEMPOZYUM VE BENZERI ETKINLIKLER

* International Conference on Applied and Computational Mathematics, METU, Ankara ,
October 3-6, 2012.

«  “Turk Makam Musikisinde Olgiimlere Dayali Nazariyat Modeli Arayiglari” 31 Ekim 2012.
+ FEM & BEM Caligtayi, 26 Mayis 2012

* SIAM Student Chapter Research Competition, 16-24 Mayis 2012

«  5th International Information Security and Cryptology, 17-19 Mayis 2012

*  Workshop on Mathematical Aspects of Curve-based Cryptography, 8-9 Ekim 2012

KISA SURELIi KURSLAR/SEMINERLER

* Arnaldo Garcia (Instituto Nacional de matematica Pura e Aplicada, IMPA), “Explicit Towers
Over Non-Prime Finite Fields”, “On Algebraic Curves Over Finite Fields”, February 27-29,
2012.

* Dorien DeTombe, (Chair International Research Society on Methodology of Societal
Complexity), “Tsunami: a complex societal problem”, “Sustainable Development: a
Complex Societal Issue”, “Flood: a Complex Societal Problem Not a Technical Issue”,
“Global Safety”, May 9-23, 201

* Vadim STRIJOV (Computing Center of the Russian Academy of Sciences), “Problem
Statements in Time Series Forecasting”, “Model Selection Algorithms”, “Model Complexity
and Multimodelling”, June 3-9, 2012

* Antanas Zilinskas (Member of Lithuanian Academy of Sciences Institute of Mathematics
and Informatics), “Adaptive Simplicial Models for Global Optimization”, “On Statistical
Models Based Multi-Objective Optimization Algorithms”, “Optimization-Based Visualization”,
June 19-21, 2012.
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3.5 igbirligi Etkinlikleri

ENSTITUMUZU KISA SURELI ZIYARET EDENLER

Enstitimizi 3 Mayis-2 Temmuz 2012 tarihleri arasinda Prof. Dr. Serpil Kocabiyik (Memorial
Universitesi) ve 5 Eylul-5 Kasim 2012 tarihlerinde Prof.Dr. William A. Sethares, (Wisconsin
Universitesi) ziyaret etmislerdir.

ENSTITO UYELERININ UZUN SURELI YURTDISI ZIYARETLERI

Enstitimiz ogretim Uyelerinden A.Sevtap Kestel 1 Mayis - 27 Temmuz 2012 tarihleri arasinda
Albert Ludwig of Freiburg Universitesi Ekonometri B6limi (Almanya) ve A. Devin Sezer 1 Kasim-
30 Aralik 2012 tarihlerinde “Universud Paris’in Rbuce-up programi ¢ergevesinde University d’Evry
Val d’'Essonne”, Fransa'ya giderek calismalarda bulunmuslardir.

iSBIRLiGI PROTOKOLLERI

Uygulamali Matematik Enstitisi’'nin akademik igbirligi amaciyla anlagsmali oldugu Universite ve
kurumlarla ortaklagsa yapmis oldugu calismalar devam etmektedir. Finans ve sigorta matematigi
konularinda Universitaet Kaiserslautern (Almanya), ortak doktora programi ve finans matematigi
ve aktuerya bilimleri alaninda University of Aegean (Greece), akademik iligkilerin kuvvetlendiriimesi
ve gelistiriimesi amaciyla imzalanan memorandum ile The Institute of Mathematics-Polish
Academy of Sciences (Poland), Finansal Matematik ve Avrupa Arastirma Projelerinde ortak
galismalarin yapilmasi amaciyla Laboratoire de Mathematiques et Applications Universite’ de La
Rochelle (Fransa) ve bilgi iletisimi konularinda ortak arastirma yapma amaciyla Bilgi Teknolojileri
ve lletisim Kurumu (Turkiye) ile protokoller imzalanmistir. Bu anlagmalarin Enstitimiiz dgretim
Uyeleri ve 6grencilerine yeni arastirma alanlari agtigi kesindir.

Ayrica, ERASMUS degisim programi g¢ergcevesinde Uygulamali Matematik Enstitusd’nin
Avrupa’nin konularinda isim yapmig universiteleri ile anlagmalari bulunmaktadir. Alimanya, Belgika,
Cek Cumbhuriyeti, Fransa, Italya, Litvanya ve Portekiz'de bulunan Universitelerle yapilan akademik
degisim programlarina 2006 yilindan bu yana 10 ylksek lisans-doktora dizeyinde Enstitl
ogrencimiz katilmistir. Enstitl programlari bazinda, Aktuerya Bilimleri ve Finansal Matematik 12
Universite, Bilimsel Hesaplama ve Kriptografi 11 Universite ile akademik igsbirligi icerisinde
bulunmaktadirlar. 2012-Akademik yili icinde Ulm University-Almanya’dan katillan bir &grenci
Enstiti'niin Finansal Matematik Programi derslerine devam etmistir. Ogretim Uyesi gergevesinde
2009 yilindan bu yana U¢ 6gretim Uyesinin degisim programi ile ziyareti gergeklesmistir. 2012
akademik yili icinde ise Dr. Jiri Vojtesek Enstitiimiizde bir hafta boyunca seminer dizisi vererek
akademik calismalarin gelismesinde katkida bulunmustur.
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3.6 Projeler

TUBITAK VE DONER SERMAYE PROJELERI

Proje Adi: Egri Tabanli Kriptografiye Matematiksel Bakis (TUBITAK-Almanya BMBF)
Yiiriitiiciisii: Ferruh Ozbudak

Siiresi: 15 Eylul 2012 — 15 Eylil 2014

Biitgesi: 44.000 TL

Proje Adi: Cebirsel Egriler ve Onlarin Bazi Kriptografik ve Kodlama Teorisindeki Problemlerdeki
Uygulamalari (COST - TUBITAK 1001 Projesi)

Yiriitiiciisii: Ferruh Ozbudak

Arastirmacilari: Cem Guneri, Zilfikar Saygi, Burcu Gulmez Temir, Cagdas Calik, Sedat Akleylek
Suresi: 1 Mayis 2010- 1 Mayis 2013

Biitcesi: 216.190 TL

Proje Adi: Kredi iletisim ve Danismanlik Platformu (TUBITAK-Kobi-Arge Baslangi¢ Destek Projesi)
Danigman: Omir Ugur

Siiresi: 1 Nisan 2011-31 Mart 2012

Biitgesi: 10.000 TL

Proje Adi: Blok Sifrelerin Olasi Olamayan Diferansiyel Kriptanalizi (TUBITAK 1001 Projesi)
Yiruaticisii: Ali Doganaksoy

Arastirmacilari: Cihangir Tezcan, Halil Kemal Taskin

Siiresi: 1 Ekim 2012-1 Ekim 2013

Biitcesi: 65.420 TL

Proje Adi: Finansal Krizlerin Dinamiklerinin Elipsoidal Analiz ve Kimeleme Metodlari araciligiyla
Modellenmesi ve Anlagiimasi (TUBITAK, Hizli Destek (1002)

Yuratucusu: Gerhard Wilhelm Weber
Arastirmacilan: Cem lyigiin, Efsun Kiirim
Suresi: 1 Ekim 2102 — 30 Eylul 2013
Biitgesi: 17.300 TL

Proje Adi: Brown Hareketinde ve Levy Sureclerinde En Buyuk Kaybin Dagilimsal Ozellikleri
(TUBITAK Kariyer Projesi 110T674)

Danigman: Yeliz Yolcu Okur
Siresi: 1 Ocak 2011 -31 Aralik 2014
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Proje Adi: Ag ve Bilisim Guvenlik Egitimleri Koordinasyonu (Doner Sermaye Projesi )
Yiratiicusii: Ersan Akyildiz

Siresi: 26. Agustos 2012-16 Eylul 2012

Biitgesi: 24.000 TL

ODTU-BILIMSEL ARASTIRMA PROJELERI

Projenin Adi: Turkiye’de Kuraklik Riskine Kargi Index Tabanh Tarim Sigortalari Gelistiriimesi
(BAP-07-05-2012-001)

Yiritucisi: A. Sevtap Kestel
Arasgtirmacilari: Kasirga Yildirak
Siresi: 1 Subat 2012-31 Ocak 2013
Biitcesi: 9.000 TL

Projenin Adi: Algebraic and Combinatorial Methods in Finite Fields, Coding Theory and
Cryptography (BAP-07-05-2012-002)

Yiiritiiciisii: Ferruh Ozbudak

Arastirmacilari: Sedat Akleylek, Oduz Yayla, Zilfukar Saygi, Burcu Gllmez Temur, Cagdas Calik
Siiresi: 1 Ocak 2012-31 Aralik 2012

Biitcesi: 17.000 TL

Projenin Adi: Unified and Hybrid Approaches to lIdentification, Optimization and Control of
Stochastic Financial Processess-Theory, Methods and Applications (BAP-07-05-2012-003)

Yirutucusii: Gerhard Wilhelm Weber

Arastirmacilan: Azize Hayfavi, Omir Ugur, Yeliz Yolcu Okur, A.Devin Sezer, Fatma Yerlikaya,
Azer Kerimov, Blsra Zeynep Temogin, Efsun Kirim, Ayse Ozmen

Siresi: 1 Ocak 2012-31 Aralik 2012
Biitgesi: 16.900 TL

Projenin Adi: Hisse Senetlerinin Fiyat Sireclerinin Kesirli Difizyon Siregleri Kullanilarak
Parametre Tahminleri. (BAP-08-11-2012-102)

Yuritiicusu: Yeliz Yolcu Okur

Arastirmacilari: Gerhard Wilhelm Weber, Omiir Ugur, Alper Inkaya
Siresi: 1 Ocak 2012 — 31 Aralik 2013

Bitcesi: 10.000 TL

Projenin Adi: Uzun Omir Riskinin Tirkiye Emeklilik Fonlari Uzerine Olan Etkisinin
Degerlendirilmesi. (BAP-07-05-2012-001)
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Yiritucisi: A. Sevtap Kestel
Arastirmacilar: Emre Ben

Siresi: 1 Ocak 2011 — 31 Mart 2012
Butgesi: 7.400TL

ODTU-BILIMSEL ARASTIRMA TEZ PROJELERI

Projenin Adi: Adveksiyon Agirlikli Eniyilemeli Kontrol Problemlerinin Model indirgeme
Yontemleriyle Cézumu (BAP-07-05-2012-101)

Yuratucusu: Bilent Karasézen

Arastirmacilari: Tugba Akman, Hamdullah Yucel
Siiresi: 1 Ocak 2012-31 Aralik 2012

Biitgesi: 4.500 TL
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4 Egitim

Enstitimizin toplam 6grenci sayisi 197 olup, 2012 yilinda 56 6grenci kayit yaptirmis, 2011-2012

II. ve 2012-2013 I. dénemlerinde 23 6grenci mezun olumustur.

‘ Yiiksek Lisans Tezli ‘ Yiiksek Lisans Tezsiz ‘ Doktora
‘ 13 ‘ 4 ‘ 6
BASVURULAR
2012-2013
BASVURU (%) KABUL (%) KAYIT (%)
Aktuerya Bilimleri 15 (13) 11 (13) 7 (13)
Bilimsel Hesaplama 12 (11) 8 (9) 6 (11)
Finansal Matematik 51 (44) 43 (49) 26 (46)
Kriptografi 37 (32) 25 (29) 17 (30)
Toplam 115 87 56
KAYIT OLAN OGRENCILERIN CGPA ORTALAMALARI
CGPA Ortalamalari
4,5
4 3,88
- 3,52 337
’ 2,98 3,11 )7
3 2,58 ’
2,5
2
1,5
1
0,5
0
Finansal Finansal Bilimsel Bilimsel  Kriptografi Kriptografi Aktlierya
Matematik Matematik Hesaplama Hesaplama (Y.Lisans) (Doktora)  Bilimleri
(Y. Lisans) (Doktora) (Y. Lisans) (Doktora)
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UME DERSLERINi ALAN UME DISI OGRENCILERIN BOLUMLERE GORE DAGILIMI
2011-2012 Il. dénemde, toplam 226 6grenci ders almis olup, bunlarin % 18'i Enstiti digindaki

bolimlerdendir. Benzer seklilde 2012-2013 I. donemde, ders alan 6grenci sayisi 385 olup, bunun
% 28'in Enstitu digindandir.

DONEMSEL VERILEN TOPLAM NOT SAYISI

:33\\

\ |
W"l‘
. \U36

= AA =BA =BB =mCB =CC =DC uDD =FD =FF = NA

2011-2012 Il. Dénem

Z;/‘

w/

\_41

47

mAA =BA =BB mCB =CC =DC uDD =FD =FF = NA

2012-2013 [.D6nem

21



o

PROGRAMLARA GORE DERSLERDEKI ORTALAMA OGRENCI SAYILARI

KRIPTOGRAFI
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DOKTORA MEZUNLARI

Hamdullah Adaptive discontinuous Galerkin
Bilimsel Yii methods for convection dominated Biilent Karas6zen
ucel .
Hesaplama optimal control problems
Serkan Risk Measurement, Management And Smiir Ugur
Finansal Zeytun Option Pricing Via a New Log-Normal 9
Matematik Sum Approximation Method
Hakan Reeated-Root Cyclic Codes and Matrix .
o) Product Codes Ferruh Ozbudak
zadam
Turgut On Provable Security of Some Public Ersan Akyildiz/
_ | Hanoymak Key Encryption Schemes Ali Aydin Selguk
Kriptografi "cemal Existence Problem Of Almost P-Ary "
. Ferruh Ozbudak/
Cengiz Perfect And Nearly Perfect Sequences <
Oguz Yayla
Yildirnm
Analysis Of Three Block Cipher Based
Rita _ Hqsh Functins: Whirlpool, Grgstl And Melek Diker Yiicel
Ismailova Grindanhl
YUKSEK LISANS MEZUNLARI
Risk Analysis Based on Spatial Analysis
of Chronic Obstructive Pulmonary B. Burgak
Sezgin Ciftgi Disease (Copd) And Lung Cancer With Basbug Erkan/
Respect To Provinces in Turkey Sebnem Diizgiin
Omer Ozan :\/Iodelllng \II:Vea;her .Index.B?rs];edCDrou?ht S. Kasirga
) Evkaya nsurance For Provinces in the entra Yildirak
Aktiierya Anatolia Region
Bilimleri Tovaar Kerman | 'MPact of Capacity Level on Reinsurance | Sevtap Kestel/
yg and Cat Bonds Selamet Yazici
"The Impact of Longevity Risk on Turkish
Pension System" Sevtap Kestel
Emre Ben
(Bitirme Projesi)
Bilimsel Analysis Of Threshold Dynamics Of .
Hesaplama | Cansu Evcin Epidemic Models in A Periodic Omiir Ugur
Environment
ismail Hakki Stochastic credit default swap pricing Omiir Ugur/
Gokgoz Yeliz Yolcu Okur
. Two Studies on Backward Stochastic . .
Vildan Tung Differential Equations Ali Devin Sezer
Finansal . . . .
. Testing for Rational Bubbles in Turkish
Matematik J Ali Devin Sezer

Fatma Basoglu

Stock Market

Cigdem
Gileroglu

Portfolio Insurance Strategies

Gerhard W.
Weber
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i_prahim Emre
Unver

Pricing and Hedging of a Participating
Forward Contract

Seza Danisoglu
Ali Devin Sezer

Kamil
Demirberk Unlii

Temperature in Turkey and Turkish Day
Ahead Electricity Market Prices:
Modeling and Forecasting

Ali Devin Sezer

Duygu Ozdemir

An Analysis of the Underwriting Process
for the Istanbul Stock Exchange IPOs

(Bitirme Projesi)

Seza Danisoglu

Berrak Kavurt

Characteristics of Initial Public Offerings
in the Istanbul Stock Exchange

(Bitirme Projesi)

Seza Danisoglu

Nalan Funda
Ayvazoglu

“Foreign Exchange Hedging via Options
and Analyse of Different Strategies “

(Bitirme Projesi)

G. Wilhelm
Weber

Kriptografi

Emrah Sercan
Yilmaz

Generalized Bent Functions With Perfect
Nonlinear Functions On Arbitrary Groups

Ferruh Ozbudak/
Zulfukar Saygi

On Verification of Restricted Extended
Affine Equivalence of Vectorial Boolean

Ferruh Ozbudak/

Ahmet Sinak <
Functions OguzYayla
Mina _ _ A su.rvey on all ‘kno.wn alggrlthms in Ferruh Ozbudak
_NamaZ|esfanjan solving generalization of birthday
i
ODULLER

+ Dr. Sedat Akleylek (Kriptografi) ODTU Yilin Tezi Odiili

+ Ayse Ozmen (Bilimsel Hesaplama) ODTU Yilin Tezi Odilii
« Ayse Sariaydin (Bilimsel Hesaplama) Yiksek Lisans Ders Performans Oduili
« Pinar Gomak (Kriptografi) Yiksek Lisans Ders Performans Oduli
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5 Society of Industrial and Applied Mathematics (SIAM) Ogrenci Toplulugu

ODTU SIAM &grenci toplulugu bilim, teknoloji, sanayi ve finans matematik uygulamalari
konularinda ODTU ve disindan cesitli bolimlerden davet edilen arastirmacilar tarafindan
birgok seminer duzenlemigtir. Dort gunlik bir ¢caligtay olan “Mathematics, Statistics, and the
Data Deluge” Matematik Bilinglendirme Ayi temasi altinda 2012 yili Mayis ayinda
Uygulamali Matematik Enstitisi’nde yapiimistir.Toplulugumuz 6 bilim insanini blyuk
verilerin etkin modellemesi ve islenmesine ydnelik hesaplamali ve matematiksel araglar
Uzerine konusmalar yapmak Uzere davet etmistir. Konusmacilar ve sunum listesi Ek’de
verilmistir (ayrica http://blog.metu.edu.tr/wwwsiam/2012/05/ adresindenerisilebilir) .

ODTU SIAM égrenci toplulugu 4 Kasim 2012 tarihinde "bilim ODTU'de eglenceli"
etkinliginde yer almistir. Yaklasik 20 liseden 1000'in Uzerinde 6grencinin katildigi bu etkinlik
genel olarak bilim ile ilgili deneyler, projeler, gezi, sdylesi, yarigma gibi bircok faaliyetleri
kapsamaktadir. Bu etkinlik ile ilgili daha ayrintili bilgiye
http://blog.metu.edu.tr/ wwwsiam/2012/11/05/we-achieved-the-event-the-science-is-fun-at-
metu/ adresinden erigilebilir.

SIAM Yillik Toplantisinda (http://www.siam.org/meetings/an12/index.php) ODTU'yu ve
toplulugu temsil etmek amaci ile SIAM 6grenci toplulugu arastirma yarismasi
dizenlenmigtir (http://blog.metu.edu.tr/wwwsiam/2012/01). Bu yarigmanin galibi, Burak
GozIUkld, 10 Temmuz 2012 tarihinde “Modeling of the dynamic delamination of L-shaped
unidirectional laminated composites” bashkl sunumu ile SIAM Yillk Toplantisi'nda
toplulugu temsil etmistir.
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EKLER

EK1 — ARASTIRMA

ULUSLARARASI HAKEMLI KONFERANS SUNUMLARI

1st Winter School on Stochastic Dynamics and Control in Finance and Economics, ISEG,
the Economics and Business School, Technical University of Lisbon, Portugal, January 16-
20, 2012

*T. Goniiz and G.-W. Weber, Stochastic Hybrid Systems Driven by Lévy Processes.

*G.-W. Weber, D. Pinheiro, N. Azevedo, A. Kerimov, E. Kirim, B. Temocin, A. Hayfavi, Y. Yolcu-
Okur, A. Ozmen, F. Yerlikaya, P. Taylan, V. Purutcuoglu, Z. Alparslan-Gok, O. Defterli, L.
Ozdamar, C.S. Pedamallu, E. Kropat and V. Strijov (an Invited (Main) Lecture), How Can We
Anticipate Dynamics under Various Time and Uncertainty Assumptions? Motivation of Modern
Finance and Economics from Education, Nature and Ecology - Supported by Applied Mathematics.

*G.-W. Weber, E. Kropat and Z.K. Gorgulu, Portfolio Optimization.

*G.-W. Weber, D. Pinheiro, N. Azevedo, A. Kerimov, E. Kirim, B. Temocin, A. Hayfavi, Y. Yolcu-
Okur, A. Ozmen, F. Yerlikaya, P. Taylan, V. Purutcuoglu, Z. Alparslan-Gok, O. Defterli, L.
Ozdamar, C.S. Pedamallu, E. Kropat and V. Strijov, Lévy Processes and Related Subjects —
Introduction.

*G.-W. Weber and the aforementioned coauthors, Stochastic Hybrid Systems and Their Optimal
Control - Introduction.

*G.-W. Weber and the aforementioned coauthors, Portfolio Optimization Revisited — Introduction.
*G.-W. Weber and the aforementioned coauthors, Related Topics - Conclusion and Outlook.

*G.-W. Weber and the aforementioned coauthors, Lévy Processes and Related Subjects —
Appendix.

*G.-W. Weber, A. Ozmen, Z. Cavusoglu and O. Defterli, Robust Conic GPLM - A New
Optimization-Based Method under Uncertainty with Applications in Finance and Regulatory
Systems.

*G.-W. Weber, E. Kropat and Z.K. Goérguli, Portfolio Optimization.

Workshop of the GOR Working Groups “Simulation and optimization of complex systems”,
“Fuzzy systems, neural networks and artificial intelligence” together with Siemens AG
Corporate Technology GTF modelling, simulation & optimization, Universitaet der
Bundeswehr Miinchen, Munich, Germany, February 23-24, 2012

G.-W. Weber, S. Ozdgir-Akyiiz, Z. Alparslan-Gok, B. Akteke-Oztiirk, O. Defterli, L. Ozdamar, C.S.
Pedamallu, E. Kirim, A. Kerimov, B. Temocin, N.S. Aydin, A. Ozmen, F. Yerlikaya, P. Taylan, C.
Guleroglu, T. Gonlz, |. Batmaz, E. Kartal, E. Kropat, D. Pinheiro and N. Azevedo, Dynamics of
Network Predicted under Different Assumptions on Time and Uncertainty. Analyses in Education,
Finance, Economics, Biology and Medicine - Recent Contributions by Applied Mathematics and
OR.
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European Chapter on Combinatorial Optimization, Antalya, Turkey, April 26-28 2012
*G.W. Weber, European Chapter on Combinatorial Optimization

4th International Interdisciplinary Chaos Symposium on Chaos and Complex Systems,
CCS2012, Antalya, April 29 — May 02, 2012

*C. Akkoyunlu, C., B. Karas6zen, Model Order Reduction of Nonlinear Schrédinger Equation.
*B. Karas6zen, H. Ylcel, Discontinuous Galerkin Methods for Adaptive Control of Diffusion-
Convection-Reaction Equations.

ISC Ankara, Turkey, May 17-19 2012

*S. Akleylek, F. Ozbudak, C. Ozel, Hermite Polynomial Representation for Finite Fields of
Characteristic Three.

*T. Hanoymak, M. Ak, On the Random Oracle Model and the Game Hopping Technique.

*B. Kirlar, M. Ashraf, Alternate Models of Elliptic Curves: A Survey.

N. Oztop, O. Kogak, Z. Saygi, O. Kurt, Notes on Bent Functions in Polynomial Forms.

*D. Sezer, F. Ozbudak, U. Yildirim, Optimal Control Formulation of Query Model for Authentication
Systems.

BIOCOMP-2012, Mathematical Modeling and Computational Topics in Biosciences, Vietrisul
Mare, Italy, June 4-8, 2012

«C. Bozkaya, O. Tirk, M. Tezer-Sezgin, M., A Numerical Solution to Biomagnetic Channel Flow
with DRBEM.

*M. Tezer-Sezgin, O. Tiirk, C., Bozkaya, FEM Solution to Unsteady Biomagnetic Fluid Flow in a
Channel..

0. Tiirk, M. Tezer-Sezgin, C. Bozkaya, Biomagnetic Fluid Flow Between Parallel Plates in the
Presence of Magnetic Field.

18th International Conference on Applications of Computer Algebra, Bulgaria, June 25-28,
2012

*Akleylek, S., Ozbudak, F., Ozel, C., Charlier Polynomial Representation for Finite Fields of
Characteristic Three.

International Workshop Networking Games and Management (NGM-2012), Petrozavodsk,
Karelia, Russia, June 30 - July 2, 2012

*A. Vasin, Y. Sosina and G.-W. Weber, Evaluation of market power in local and two-node markets.
*G.-W. Weber, A.A. Vasin, A. Kerimov, E. Kirim, B. Temocin and F. Yerlikaya Ozkurt, Modelling,
Optimization and Control of Stochastic Hybrid Dynamics in Economy and Finance.

The 10th EUROPT Workshop on Advances in Continuous Optimization Siauliai, Lithuania,
July 5-7, 2012

G.-W. Weber, A. Kerimov, E. Kiiriim, B. Temocin and F. Yerlikaya-Ozkurt, On Stochastic Hybrid
Dynamical Systems in Science and Finance: Continuous and Discrete, Their Modelling,

Optimization and Control.

*G.-W. Weber, A. Bagirov, T. Tchemisova-Cordeiro and J. Zilinskas, Closing Address.
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*G.-W. Weber, A. Bagirov, T. Tchemisova-Cordeiro and J. Zilinskas, 12 Years EUROPT - EURO
Working Group on Continuous Optimization.

EWG-ORD PhD Workshop “OR for Developing Countries: times of economic crises”,
Vilnius, Lithuania, July 7, 2012

*G.-W. Weber, Dynamics Represented under Different Assumptions on Time and Uncertainty, with
Motivations from Education, Development, Environment and Economy

Workshop on The State of The Art on Complex Problem Handling and Decision Making,
Lithuania, July 8, 2012

*G.-W. Weber, A. Ozmen and E. Kropat, Spline Regression Models for Complex Multi-modal
Regulatory Networks

EURO XXV 2012, 25th European Conference on Operations Research, Vilnius, Lithuania,
July 8-11, 2012

*T. Avkar and G.-W. Weber, Parameter Estimation for Stochastic Differential Equations.

E. Kartal Koc, C. lyigun, I. Batmaz and G.-W. Weber, Restructuring the forward step of CMARS by
a mapping approach.

*S. Kuter, Z. Akyirek, G.-W. Weber and A. Ozmen, Testing of MARS on MODIS Images for Local
Atmospheric Correction.

*A. Ozmen, E. Kropat and G.-W. Weber, Robust Optimization in Spline Regression Models for
Target-Environment Networks.

*H. Venceslau, L. Nascimento, A.E. Xavier and G.-W. Weber, A Novel Approach for Solving the
Geometric Distance Problem.

*G.-W. Weber, B. Temocin, A. Karimov, E. Kilic and Y. Yolcu Okur, Stochastic Hybrid Dynamical
Financial Systems and Their Optimization.

*F. Yerlikaya Ozkurt and G.-W. Weber, Estimation of Multi-dimensional Stochastic Differential
Equations with CMARS Method

*Y.Yolcu Okur, Parameter Estimation of Stock Prices Driven by Fractional Brownian Motion.
*Y. Yolcu Okur, Stochastic Hybrid Dynamical Financial Systems and Their Optimization

*Sezer A.D., Ozbudak F., Yildirim U., Optimal Control Formulation of Query Model in
Authentication System

9th Inter. Conf. on Mathematical Problems in Engg. Aerospace and Sci., Vienna, Austria,
2012, ICNPAA, 2012

*Sariaydin, , M. Tezer-Sezgin, DRBEM solution for unsteady natural convection flow in primitive
variables with fractional step time advancement

Workshop on Adaptivity and Model Order Reduction in PDE Constrained Optimization,
Hamburg, 23 July to 27 July 2012

*T. Akman, H. Ydlcel, B. Karasdzen, Space-Time Adaptivity of Convection Dominated Optimal
Control Problems by Discontinuous Symmetric Interior Penalty Galerkin (SIPG).

28



*M. Uzunca, B. Karasozen, Discontinuous Symmetric Interior Penalty Galerkin (SIPG) method for
Nonlinear Diffusion-Convection-Reaction Problems.
International Conference of the German OR Society, Sept 4-7, Hannover, Germany

*A. Ozdemir, S. Selcuk Kestel, K. Yildirak, K., Risk Assessment of Electrical Energy Pricing for
Turkish Market.

*G.-W. Weber, A. Kerimov, B. Temocin, A. Iscanoglu Cekic, The OR of Stochastic Hybrid
Dynamical Systems and Their Role in Finance, Economics and Science.

9th International ISC Conference on Information Security and Cryptology (ISCISC’12),
Tabriz, Iran, 12 Eylil 2012
*S. Akleylek, E. Akyildiz, Elliptic Curves in Cryptography

Yet Another Conference on Cryptography (YACC’2012), 24-28 September 2012, Porquerolles
Island, Fransa
*S. Tutdere, S., On Invariants of Towers of Function Fields over Finite Fields.

ICACM 2012, International Congress on Computational and Applied Mathematics, October
3-6, 2012

*C. Akkoyunlu, B. Karasézen, M. Uzunca, Energy Preserving Integration of Nonlinear Schrédinger
Equation

*S. Akleylek, F. Ozbudak, C. Ozel, On the Multiplication over Finite Fields of Characteristic Three
in Hermite Polynomial Representation.

S. Akleylek, F. Ozbudak, C. Ozel, Charlier Polynomial Representation for Finite Fields of
Characteristic Three.

*T. Akman, H. Yicel, B. Karasdzen, All-At-Once Solution of Convection Dominated Time
Dependent Optimal Control Problems by Discontinuous Galerkin Methods.

*E. Akyildiz, M. Ashraf, An Overview of Discrete Log and Trace Based Public Key Cryptography on
Finite Fields.

*M. Alisen, E. Yiimaz, Stability of Cohen-Grossberg Neural Networks with Deviated Argument of
Mixed Type.

*S. Z. Alparslan Gok, A. Sariarslan, The Alexia solution for Talmudic problems.

*O. T. Altinéz, A. E. Yilmaz, G. W. Weber, Initialization Phase of the Gravitational Search Algorithm
by means of Low-Discrepancy Sobol Quasi-Random Number Sequence.

*O. T. Altinéz, A. E. Yiimaz, G.W. Weber, Optimization of First Generation Crone Approximated
Fractional-order PID Controller by using Charged System Search.

«D. Altintan, O. Ugur, Solutions of Initial and Boundary Value Problems by the Variational Iteration
Method.

*D. Altintan, O. Ugur, Logistic Equation with Stochastic Modelling Approach.

*M. Ashraf, B. B. Kirlar, Speeding Up GH-Public Key Cryptosystem Through New Encryption
Scheme.

*S. Aslan, C.Yozgathgil, C. lyigiin, i. Batmaz, Analyzing the Long-term Projections of Precipitation
Totals via Linear and Nonlinear Time Series Models.

*S. H. Aydin, M. Tezer-Sezgin, DRBEM Solution of MHD Pipe Flow in a Conducting Medium.

*B. Bagbug Erkan, How does the Turkish Catastrophe Insurance Pool data behave as Extremes.
*B. Batu, i.Batmaz, G. Koksal, ARID-2C: Automated Re-sampling of Imbalanced Data for Binary
Classification with Performance Evaluation by Promethee.

*B. Bora, Y. Serinagaoglu, E. Ténuk, A Cellular Automaton Based 2-D Electromechanical Heart
Tissue Model.

*C. Calik, E. Uyan, A. Doganaksoy, Counting Boolean Functions with Specified Values in their
Walsh Spectrum.

S. Ciftgi, H. $. Duzgun, B. B. Basbug Erkan, Spatial Analysis of Chronic Obstructive Pulmonary
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Disease (COPD) on The Basis of Provinces in Turkey with Regards to Actuarial Risk
Assessments.

*O. L. Gebizlioglu, S. Yéribulut, On Concomitants of Order Statistics for Bivariate Pseudo-
Gompertz Disribution.

«O. L. Gebizlioglu, B. Oztirkkal, An Analysis and Modeling Approach on Default Risks for
Mortgage Loan Lending.

*M. Gengtav, M. Manguoglu, Enhancing Parallelism in Monte Carlo Techniques for Solving Large
Sparse Linear Systems.

*M. Goovaerts, D. Linders, K. Van Weert, F. Tank, The mean value premium principle revisited.

*|. H. Gékgéz, Y. Yolcu Okur, O. Ugur, Stochastic Credit Default Swap Pricing.

*S. Gumgum, M. Tezer-Sezgin, Numerical solution of mixed convection flow of nanofluids in a lid-
driven square cavity with a discrete heater.

*T. Hanoymak, M. Ak, A. A. Selcuk, Modified Zheng-Seberry Signature Based Scheme is Provably
Secure Against CCA2.

*A. inkaya, Y. Yolcu Okur, The Analysis of Price-Volatility Feedback rate and Leverage effect using
High-Frequency Data.

*A. iscanoglu Cekig, R. Korn, O. Ugur, A Pricing Formula for Constant Proportion Debt Obligations:
A Laplace Transform Approach.

«O. Kara, i. Ergiiler, E. Anarim, A Stream Cipher Model for Hardware Constraint Environments.

*0. Kara, Generalization of Linear Complexity and Period of LFSR Sequences.

*B. Karasézen, H. Ylcel, Adaptive Discontinuous Symmetric Interior Penalty Galerkin (SIPG)
method for Convection Dominated Distributed Optimal Control Problems.

E. Kilig, V. Ulusoy, Monetary Regulation for Financial Contagion: The Role of Policy Coordination.
*O. Kogak, F. Sulak, A. Doganaksoy, Kanarya: A Lightweight Block Cipher.

*A. Motrenko, V. Strijov, G.W. Weber, Bayesian sample size estimation for logistic regression.

*A. Ozmen, G.W. Weber, MARS: Robustification of Multivariate Adaptive Regression Spline, and
an Application in Finance.

*0. Palanci, S. Z. Alparslan Gok, H. Guler, M. O. Olgun, Mountain situations with interval data.

*B. Pekmen, M. Tezer-Sezgin, DRBEM solution of MHD free convection in a square cavity filled
with a porous medium.

*P. Rees, A. S. Selcuk Kestel, Analysis of Portfolio Diversification Between REIT Assets.

*A. Sariaydin, M. Tezer-Sezgin, DRBEM Formulation with Fractional Step in Time for Solving
Backward-Facing Step Flow.

*S. Solatikia, G.W. Weber, Generation for optimization in C(Q) , with applications in portfolio
insurance.

*i. Talasli, A. Hayfavi, Stochastic modeling of day-ahead electricity prices in the Turkish market.

*Z. Temogin, G. W. Weber, Optimal Control of Stochastic Hybrid System with Jumps: A Numerical
Approximation.

*C. Tezcan, Improbable Differential Attack on PRESENT using Undisturbed Bits.

*H. Tor, A. Bagirov, B. Karastzen, Limited codifferential method for nonsmooth convex
optimization problems.

S. Tutdere, F. Hess, H. Stichtenoth, On Invariants of Towers of Function Fields over Finite Fields.
«O. Turk, M. Tezer-Sezgin, C. Bozkaya, Biofluid flow in a channel with stenosis.

+0. Yayla, F. Ozbudak, Probabilistic Decoding of RS Codes with Extended BKY Algorithm.

«C. Yazici, C. Yozgatlgil, i. Batmaz, A Simulation Study on the Performances of Homogeneity
Tests Applied in Meteorological Studies.

*F. Yerlikaya Ozkurt, C. Vardar Acar, Y. Yolcu Okur, G.W. Weber, Estimation of Hurst Parameter
of Fractional Brownian Motion Using CMARS Method.

K. Yildirak, O. O. Evkaya, Basis Risk Comparison of Bayesian based Wheat Yield.

*E. Yilmaz, M. Akhmet, Neural Networks with Different Types of Discontinuities.

30



OPTFIN2012, Tirgu-Mures, Romania, December 4-7, 2012

-"G.-W. Weber, E. Kilic, B. T_gemocin, A. Kerimov, Y. Yocu Okur, S. Belen, E. Kropat, E. Kiriim, A.
Ozmen and F. Yerlikaya Ozkurt, Operational Research, Optimization and Optimal Control of
Stochastic Hybrid Systems and Their Applications in Economy and Finance.

4th meeting of the EURO Stoch. Mod. Working Group,France,2012

*Sezer, A.D., Caglar M., Diffusion limit for push approach in epidemic dissemination.

8th World Congress in Probability and Statistics,Turkey, 2012

*Sezer, A.D., Caglar M., Diffusion limit for push approach in epidemic dissemination.
Diger Konferans Sunumlari

*G.-W. Weber (L. Sakalauskas, author), EURO 2012 - EURO XXV, 8-11, July, 2012, Vilnius,
Lithuania (Munich edition).

*G.-W. Weber (Z. Sargut et al., coauthors), ECCO - Call for Papers - The 25th Conference of the
European Chapter on Combinatorial Optimization (Munich edition).

*G.-W. Weber, Constructive Nonsmooth Analysis and Related Topics, Euler International
Mathematical Institute, St. Petersburg, Russia, June 18-23, 2012.

*G.-W. Weber, S. Kuter, A. Kerimov, B.Z. Temocin and E. Kiriim, Prediction of Network Dynamics
under Various Time and Uncertainty Assumptions. Investigations in Education, Finance,
Economics, Biology and Medicine - Recent Contributions Supported by Optimization.

*N. Barsoum, P. Vasant et al. (G.-W. Weber, presenter), The 6th Global Conference on Power
Control and Optimization - PCO 2012 Las Vegas, USA, August 6-8, 2012.

*E. Fernandez, S. Nickel (G.-W. Weber, presenter), IFORS 2014, 20th Conference of the
International Federation of Operational Research Societies (St. Petersburg edition).

*R. de Leone et al. (G.-W. Weber, presenter), EURO-INFORMS MMXIIl, 26th European
Conference on Operational Research, Rome, Italy, July 1-4, 2013 (St. Petersburg edition).

*A. Pasichny, K. Pereverza, et al., (G.-W. Weber, presenter), Summer School, Achievements and
Applications of Contemporary Informatics, Mathematics and Physics, Kyiv, Ukraine, August 3-16,
2012.

*A. Vasin, P. Kartunova and G.-W. Weber, Models for capacity and electricity market design.

G.-W. Weber, A. Kerimov, E. Kirim, B. Temocin and F. Yerlikaya-(")zkurt,Stochastic Hybrid
Dynamical Systems in Economy and Finance: Modelling, Optimization and Control.

CALISTAYLAR
FEM & BEM Calistayi, Ankara, 26 Mayis 2012

*T. Akman, All at Once Solution of Convection Dominated Time Dependent Optimal Control
Problems by Discontinuous.

*H. Aksel, A High Order Discontinuous Galerkin Method for Unsteady Incompressible Navier-
Stokes Equations on Unstructured Triangular Elements.
*B. Aksoylu, Robust multilevel preconditioners for highly heterogeneous media.
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*N. Alsoy, DRBEM Solution of the Thermo-Solutal Buoyancy Induced Mixed Convection Flow
Problem.

*S. Han Aydin, Stabilized FEM solution of variable coefficient convection-diffusion equation.

S. Han Aydin, FreeFEM: An Open Source Solution for Finite Element Programming.

*C. Bozkaya, A BEM solution to MHD flow in a semi-infinite channel.

*A. Cibik, A projection-based stabilized finite element method for the natural convection problems.
*S. GUmgum, Natural convection flow of micropolar fluids in a square cavity by DRBEM.

*B. Karasdzen, Time-space adaptivity for FEMs.

S. Kaya Merdan, Variational Multiscale Method for Flow Problems.

*H. Kurk¢u, Development of efficient numerical methods for rough surface scattering.

*M. Manguoglu, Solution of Saddle Point Linear Systems.

*G. Meral, BEM Solution of Exterior Nonlinear Wave Problem Using LSM Time Integration.
+S.0zis1k, On the Constants in Inverse Inequalities in $L_2.

*B. Pekmen, BEM solution of MHD unsteady free convection in a square cavity.

*A. Sariaydin, DRBEM Solution for Unsteady Natural Convection Flow in Primitive Variables with
Fractional Step Time Advancement.

*M. Tezer, Unsteady MHD Flow in Ducts using Stabilized FEM -FEM Procedure.

«O. Tirk, FEM Solution of Natural Convection Flow in the Presence of Magnetic Field.

*M. Uzunca, Solving nonlinear diffusion convection reaction equations by Discontinuous Galerkin
Methods: Automatic Differentiation.

*H.YUcel, Implementation of Discontinuous Adaptive Finite Element Methods for Optimal Control
Problems.

*R. Zengin, An Application of COMSOL Multiphysics in Biomedical Imaging: EIT with Lorentz fields.
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IAM PREPRINT SERIES

No Title Abstract Author Date
Vasin Alexander Subat,
201 | Models for Capacity and Electricity Market Design | Kartunova Polina 2012
Weber Gerhard-Wilhelm
Distributed Optimal Control of Diffusion- Hamdullah Yucel Subat,
202 | Convection-Reaction Equations Using M. Heinkenschloss 2012
Discontinuous Galerkin Methods Bilent Karasbzen
Distributed Optimal Control of Time-dependent Z. Kanar-Seymen Subat,
203 | Diffusion-Convection-Reaction Equations Using Hamdullah Yicel 2012
Space-Time Discretization Bllent Karasb6zen
204 Optimal Boundary Control For Time-dependent Z. Seymen Subat,
Diffusion-Convection-Reaction Equations, Bllent Karas6zen 2012
205 All-At-Once Approach for Optimal Control of Fikriye Yilmaz Subat,
Unsteady Burgers Equation Bilent Karasbzen 2012
206 Optimal Boundary Control of the Unsteady Burgers | Fikriye Yilmaz Subat,
with Simultaneous Space-Time Discretization Bilent Karasbzen 2012
207 Energy Preserving Integration of Bi-Hamiltonian gulgir:;Keakrasozen Subat,
Partial Differential Equations ' ; 2012
A. Aydin
An Adaptive Discontinuous Galerkin Method for Hamdullah Yucel Mart,
208 | Convection Dominated Distributed Optimal Control | M. Heinkenschloss 2012
Problems Bilent Karasbzen
Modern applied mathematics for alternative Semih Kute_r Mart,
209 | modelling of the atmospheric effects on satellite Gerhard-Wilhelm Weber
images 9 P Ayse Ozmen 2012
9 Zuhal Akyiirek
Mart,
210 | Time Fractional Schrédinger Equation Selguk S. Bayin 2012
ORInE With Special Emphasi Ludmilla Koshlai Nisan,
211 in Economy With Special Emphasis to udmilla Koshlai 2012
Economies in Transition, Gerhard-Wilhelm Weber
Inverse Problems in Complex Multi-Modal Erik Kropat_ Nisan,
. Gerhard-Wilhelm Weber
212 | Regulatory Networks Based on Uncertain . 2012
Clustered Data SZ Alparslan-Gok
Ayse Ozmen
. . . o Ayse Ozmen Nisan,
21a | onusicalon of Colc Qoneralzes Prtl LSa! | Ganvarg o Weber 2012
Y y Erik Kropat
214 Evaluation of International Transmission Erdem Kili¢ Nisan,
Processes: Financial Contagion, Veysel Ulusoy 2012
A Review of Conic Multivariate Adaptive Fatma Yerlikaya Ozkurt | Nisan,
215 | Regression Splines (CMARS): A Powerful Tool for | Inci Batmaz 2012
Predictive Data Mining, Gerhard-Wilhelm Weber
Applications of Stochastic Hybrid Systems in Erdem K.'“Q Temmuz
216 Portfolio Optimization Azer Kerimov , 2012
Gerhard-Wilhelm Weber
217 | Turk Makam Miziginde Olglimlere Dayali Kuram Can Akkog Temmuz
Modeli Arayigi

33



, 2012
. oo . . E. V Ravve Temmuz
218 ngigtrlr\]/eo(s)gglrgl_f_?ggg with Weighted Automato on Zeev Volkovich 2012
P Gerhard-Wilhelm Weber
Robust Conic Multivariate Adaptive Regression Ayse Ozmen Temmuz
219 | Splines (RCMARS) and an Application to inci Batmaz , 2012
Precipitation Modeling, Gerhard-Wilhelm Weber
Kirzhner.V Temmuz
220 An Estimate of the Target Function Optimum for Zeev Volkovich 2012
the Network Steiner Problem Ravve.E ’
Gerhard-Wilhelm Weber
Robust optimization in spline-regression models Ayse Ozmen Temmuz
221 | for multi-model regulatory networks under Erik Kropat , 2012
polyhedral uncertainty Gerhard-Wilhelm Weber
Calculus and “Digitalization” in Finance: Change of | Fikriye Yilmaz Temmuz
222 | Time Method and Stochastic Taylor Expansion Hacer Oz , 2012
with Computation of Expectation Gerhard-Wilhelm Weber
Miray Hanim Yildirm
223 | Stochastic Portfolio Optimization of Nigerian i Kalayci Agustos,
Electricity Market bdqrrahman Belel. 2012
Ismaila Gerhard-Wilhelm
Weber
How can we achieve a better world by Eyldl,
224 | incorporating the modern techniques of continuous | Semih Kuter 2012
optimization within spatial analysis?
Efficient Adaptive Regression Spline Algorithms Eyldl,
225 | Based on Mapping Approach with a Case Study on | Elgin Kartal-Kog 2012
Finance,
Restructuring Forward Step of MARS Algorithm Eyldl,
226 | Using a New Knot Selection Procedure Based on a | Cem lyigiin 2012
Mapping Approach,

ULUSAL HAKEMLi KONFERANSLARDA SUNUMLAR

*Yilmaz, E., Matematiksel Sinir BiIimir_l_de Yeni Yaklagimlar, 1. Ulusal Karmasik Dinamik Sistemler
ve Uygulamalari Calistay, TOBB-ETU, Ankara, 12 Ekim - 13 Ekim 2012.

ORGANIZASYON KOMITESINDE BULUNULAN GALISTAY/SEMPOZYUM

*Special Session on Machine Learning in Information and System Security Isssues, 11th
International Conference on Machine Learning and Applications (ICMLA 2012), Florida, ABD, 12-
15 Aralik 2012.

<4t |nternational Interdisciplinary Chaos Symposium on Chaos and Complex Systems, Antalya, 29
Nisan-2 Mayis 2012.

*Ecco XXV, 25t Conference of European Chapter on Combinatorial Optimization, Antalya , 26-28
Nisan 2012,.

*ECCO 2012 Conference in Antalya, Turkey, April 27-29, 2012; ECCO is the European Chapter on
Combinatorial Optimization.

*11th Cologne-Twente Workshop on Graphs and Combinatorial Optimization, Munich, Germany,
May 29-31, 2012,.
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*10th EUROPT Workshop on Advances in Continuous Optimization, Shiauliai, Lithuania, July 5-7,
2012.

‘A EURO ORD Workshop on OR for Developing Countries - Young Researchers and PhD
Symposium, Vilnius, Lithuania, July 7, 2012.

*Mini EURO Conference on Computational Biology, Bioinformatics and Medicine, Nottingham, UK,
September 13-15, 2012.

PROGRAM/BILIMSEL KOMITESINDE BULUNULAN GALISTAY/SEMPOZYUMLAR

*European Cooperation in Science and Technology (COST) IC1104, Random Network Coding and
Designs over GF(q), 18 January 2012 - 25 April 2016 projesi yonetim kurulu Uyesi ve Turkiye
sorumlusu.

*Program co-chair, International Workshop on the Arithmetic of Finite Fields (WAIFI 2012),
Bochum, Germany, 16-19 Temmuz 2012.

*Member in International Program Committee of ICORES 2012 (1st International Conference on
Operations Research and Enterprise Systems), Vilamoura, Algarve, Portugal, February 4-6, 2012.

*Member of Scientific Committee of the 2nd School CREMMA-EMRCMA: Mathematics and
Finance, Euro-Mediterranean Research Center for Mathematics and Its Applications, Tunis,
Tunisia, March 19 - April 6, 2012.

*Member of International Advisory Board of EngOpt 2012 - 3rd International Conference on
Engineering Optimization, Rio de Janeiro, Brazil, July 1-5, 2012.

*Member of International Science Committee of MECO-2012, Mediterranean International
Conference on Embedded Computing, June 19-21, 2012, Hotel Princess, Bar, Montenegro.

*Member of Program Committee of ICCGI 2012, The Seventh International Multi-Conference on
Computing in the Global Information Technology, Venice, Italy, June 24-29, 2012.

*Member of Programme Committee and member of Organizing Committee of “Satellite Workshop
of The State of The Art on problem handling and decision making”, Vilnius, Lithuania, July 8, 2012.

*Member of Programme Committee of EURO XXV, Vilnius, Lithuania, July 8-11, 2012.

‘Member of Program Committee of IADIS European Conference Data Mining 2012, Lisbon,
Portugal, July 21-23, 2012.

*Member of Steering Committee of 6th Global Conference on Power and Optimization - PCO 2012,
Las Vegas, USA, August 6-8, 201

*Member of Programme Committee of 1st International Conference on Operations Research and
Enterprise Systems (ICORES 2012), Singapore, September 12-13, 2012.

*Member of International Advisory Committee of ICORD 2012 - Workshop: Problem Structuring
Methods, Djerba Island, Tunisia, October 12-13, 2012.

*11th International Conference on Machine Learning and Applications (ICMLA 2012), Florida, ABD,
12-15 Aralik 2012.

sInternational Conference on Renewable Energy Research and Applications, Nagasaki, Japonya,
11-14 Kasim 2012.

*Elektrik, Elektronik ve Bilgisayar Mihendisligi Sempozyumu ve Fuari, (ELECO’2012), Bursa, 29
Kasim—1 Aralik 2012

sInternational Conference on Applied and Computational Mathematics, ODTU, Ankara, 03-06 Ekim
2012.
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*Uluslararasi Bilgi Glvenligi ve Kriptoloji Konferansi (ISCTURKEY 2012), Ankara, 16-18 Mayis
2012.

*Siber Glvenlik Strateji Calistay panelisti, Ankara, 19 Haziran 2012.
*25th European Conference on Operational Research, Vilnius, Litvania, 8-11 July 2012.

*5. Uluslararasi Bilgi Guvenligi ve Kriptoloji Konferansi (ISCTURKEY 2012), Siber Guvenlik
Calistayl konusmaci, Ankara, 18 Mayis 2012.
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EK2 — SEMINERLER

GENEL SEMINERLER

Codes, Arithmetics and Manifolds I Matthias Kreck 04.01.2013

Inference of a complex network via Vilda Purutcuoglu

stochastic and deterministic Department of Sitatistics 25.12.2012

approaches

Industrial mathematics and study Erhan Cogkun

groups with industry around the world | Karadeniz Technical University, 18.12.2012
Department of Mathematics, Turkey

How a Single-Factor Capm Works in | Sule Sahin

a Multi-Currency World Department of Actuarial Sciences, 11.12.2012
Hacettepe University

Affordances and Concepts Erol Sahin 04.12.2012
Department of Computer Engineering

Secure Multiparty Computation via Mert Ozarar 27.11.2012

Oblivious Polynomial Evaluation Tarktrust

Mathematical Methods in Statistical Serkan Eryilmaz

Reliability Department of Industrial Engineering, 20.11.2012
Atilim University

Non-linear and chaotic processes in Annette Hohenberger

cognition Informatics Institute, METU ANKARA, 13.11.2012
Turkey

Conical supporting surfaces in Refail Kasimbeyli

nonconvex optimization and solution | Department of Industrial Engineering, 06.11.2012

methods Anadolu University, Eskisehir, Turkey

Revenue Optimization of Tickets Serhan Duran

Sales in Sports and Entertainment Department of Industrial Engineering, 16.10.2012

Industries METU, 06531 Ankara, Turkey

Multivariate data fitting with error Oliver Salazar

control: applications in scientific GC Financial Research, 41480 Gebze, 09.10.2012

computing Kocaeli, Turkey

Topology of Musical Data William A. Sethares 25.09.2012
Wisconsin University

Polytopes and Arrangements : Yuriy Zinchenko

Diameter and Curvature University of Calgary, Department of 27.07.2012
Mathematics

Robust Multilevel Preconditioners for | Burak Aksoylu

Highly Heterogeneous Media (TOBB University of Economics and 22.05.2012
Technology, Department of Mathematics,
Vilnius University)

Strategic Value of Bundled Options Cagr Haks6z

for Managing Breach of Contract Risk | (Sabanci University, School of 15.05.2012
Management)

Eigenvalue Based Model Order E. Fatih YETKIN

Reduction Methods (Istanbul Teknik Universitesi, Biligim 08.05.2012
Enstitls)

Adaptive Discontinuous Galerkin Bulent Karas6zen

Methods for PDE Optimal Control (METU, Department of Mathematics/IAM) | 24.04.2012

Problems

Runs and Extremes in Compound Serkan Eryllmaz (ATILIM UNIVERSITESI) | 17.04.2012

Binomial Risk Model

Encryption for Digital Content Serdar Pehlivanoglu (Zirve University, 10.04.2012
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Department of Computer Engineering)

Ozel Sektérde Aktlierya: Teori ve Orhun Emre Celik (AktGerler Dernegi 03.04.2012
Pratik Bulug(ama)masi Baskani)
Neural Networks with Different Types | Enes Yilmaz (Department of 27.03.2012
of Discontinuities Mathematics, Adnan Menderes B
University)
OZEL SEMINERLER
Model complexity and multimodelling | Vadim Strijov (Computing Center of the 08.06.2012
Russian Academy of Sciences)
Model Selection Algorithms Vadim Strijov (Computing Center of the 06.06.2012
Russian Academy of Sciences)
Problem Statements in Time Series Vadim Strijov  (Computing Center of 04.06.2012
Forecasting the Russian Academy of Sciences)
Stochastic Modelling at Electricity Irem Talasli (Merkez Bankasi) 07.05.2012
Markets
ENERJi ARASTIRMA GRUBU SEMINERI
Introduction To Garch Models Ceylan Yozgatligil (Department Of 21.05.2012
Statistics)
KREDI RiSKi MODELLEME SEMINERI
Black-Scholes Setting and the Omiir Ugur 04.05.2012
Credit Risk Models: Part | METU, Institute of Applied Mathematics e
(IAM)
TOPLUMSAL KARMASIKLIK SEMINERI
Tsunami: a complex societal problem | Dorien DeTombe 18.05.2012
(Chair International Research Society on e
Methodology of Societal Complexity)
Sustainable Development: a Complex | Dorien DeTombe 17.05.2012
Societal Issue (Chair International Research Society on e
Methodology of Societal Complexity)
Flood: a Complex Societal Problem Dorien DeTombe 16.05.2012
Not (Chair International Research Society on T
a Technical Issue Methodology of Societal Complexity)
Global Safety Dorien DeTombe
(Chair International Research Society on 14.05.2012
Methodology of Societal Complexity)
UYGULAMALI MATEMATIK SEMINERLERI
Financial Contagion - Evaluation of | Erdem Kili¢ 06.03.2012
International Transmission (Postdoctoral Researcher in the e
Processes IAM,METU)
Entropy, associativity, and Turker Biyikoglu 07.02.2012
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hierarchical structures in networks

SIAM SEMINERLERI

(Isik Universitesi, Department of
Mathematics)

Optimization-Based Visualization

Antanas Zilinskas

Algorithm for the Quadratic
Assignment Problem

Department of Computer Engineering

(Member of Lithuanian Academy of 21.06.2012
Sciences
Institute of Mathematics and Informatics)

On Statistical Models Based Multi- | Antanas Zilinskas

Objective Optimization Algorithms | (Member of Lithuanian Academy of 20.06.2012
Sciences
Institute of Mathematics and Informatics)

Credit Risk and Credit Risk Models | (ismail Hakki Gokgoz 20.04.2012
Financial Mathematics, (IAM)

Introduction to Clustering Cem lyigun
METU, Department of Industrial 23.05.2012
Engineering

MapReduce and Hadoop, Mining Aybar Acar 23.05.2012

Big Data in the Cloud METU Graduate School of Informatics

Introduction to R and GGobi Ozlem llk 17.05.2012
METU, Department of Statistics

Fractals in Cognitive Science Annette Hohenberger and Halil Duzcu
METU, Informatics Institute, Cognitive 17.05.2012
Science Program

Estimation of Dynamics under Gerhard Wilhelm Weber 16.05.2012

Uncertainty METU, Institute of Applied Mathematics

Explicit Towers Over Non-Prime Arnaldo Garcia

Finite Fields (Instituto Nacional de matematica Purae | 29-02.2012
Aplicada, IMPA)

On Algebraic Curves Over Finite Arnaldo Garcia

Fields (Instituto Nacional de matematica Pura e 27.02.2012
Aplicada, IMPA)

Modeling of the dynamic Burak Gozluklu

delamination of L-shaped Department of Aerospace Engineering 23.02.2012

unidirectional laminated composites

Chaotic period-doubling and OGY Mehmet Onur Fen 23.02.2012

control for the forced Duffing equatio | Department of Mathematics

A New edge detector using Serdar Ciftci 23.02.2012

intersection consistency Department of Computer Engineering

Parallel Hybrid Robust Tabu Search | Umut Tosun 23.02.2012
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SEMINER SERILERI

Explicit Towers Over Non-Prime Arnaldo Garcia

Finite Fields (Instituto Nacional de matematica Pura e 29.02.2012
Aplicada, IMPA)

On Algebraic Curves Over Finite Arnaldo Garcia

Fields (Instituto Nacional de matematica Pura e 27.02.2012
Aplicada, IMPA)

Tsunami: a complex societal Dorien DeTombe

problem (Chair International Research Society on 18.05.2012
Methodology of Societal Complexity)

Sustainable Development: a Dorien DeTombe

Complex Societal Issue (Chair International Research Society on 17.05.2012
Methodology of Societal Complexity)

Flood: a Complex Societal Problem | Dorien DeTombe

Not (Chair International Research Society on 16.05.2012

a Technical Issue Methodology of Societal Complexity)

Global Safety Dorien DeTombe
(Chair International Research Society on 14.05.2012
Methodology of Societal Complexity)

Problem Statements in Time Series | Vadim STRIJOV  (Computing Center of 04.06.2012

Forecasting the Russian Academy of Sciences)

Model Selection Algorithms Vadim STRIJOV (Computing Center of the | 06.06.2012
Russian Academy of Sciences)

Model complexity and Vadim STRIJOV (Computing Center of the | 08.06.2012

multimodelling Russian Academy of Sciences)

Adaptive Simplicial Models for Antanas Zilinskas

Global Optimization (Member of Lithuanian Academy of 19.06.2012
Sciences
Institute of Mathematics and Informatics)

On Statistical Models Based Multi- Antanas Zilinskas

Objective Optimization Algorithms (Member of Lithuanian Academy of 20.06.2012
Sciences
Institute of Mathematics and Informatics)

Optimization-Based Visualization Antanas Zilinskas
(Member of Lithuanian Academy of 21.06.2012
Sciences
Institute of Mathematics and Informatics)

SIAM SEMINERLERI

Optimization-Based Visualization Antanas Zilinskas
(Member of Lithuanian Academy of 21.06.2012
Sciences Institute of Mathematics and
Informatics)

On Statistical Models Based Multi- | Antanas Zilinskas

Objective Optimization Algorithms . )
(Mgmber of Lithuanian Academy of 20.06.2012
Sciences
Institute of Mathematics and Informatics)

Credit Risk and Credit Risk (ismail Hakki Gékgdz 20.04.2012
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Models Financial Mathematics, (IAM)

Introduction to Clustering Cem lyigun
METU, Department of Industrial 23.05.2012
Engineering

MapReduce and Hadoop, Mining Aybar Acar

Big Data in the Cloud 23.05.2012
METU Graduate School of Informatics

Introduction to R and GGobi Ozlem llk

17.05.2012

METU, Department of Statistics

Fractals in Cognitive Science Annette Hohenberger and Halil Duzcl
METU, Informatics Institute, Cognitive 17.05.2012
Science Program

Estimation of Dynamics under Gerhard Wilhelm Weber

Uncertainty 16.05.2012
METU, Institute of Applied Mathematics

Explicit Towers Over Non-Prime Arnaldo Garcia

Finite Fields
(Instituto Nacional de matematica Pura e 29.02.2012
Aplicada, IMPA)

On Algebraic Curves Over Finite Arnaldo Garcia

Fields
(Instituto Nacional de matematica Pura e 27.02.2012
Aplicada, IMPA)

Modeling of the dynamic Burak Gozluklu

delamination of L-shaped . _ 23.02.2012

unidirectional laminated composites | Pepartment of Aerospace Engineering

Chaotic period-doubling and OGY Mehmet Onur Fen

control for the forced Duffing 23.02.2012

equatio Department of Mathematics

A New edge detector using Serdar Ciftci

intersection consistency 23.02.2012
Department of Computer Engineering

Parallel Hybrid Robust Tabu Search | Umut Tosun

Algorithm for the Quadratic 23.02.2012

Assignment Problem

Department of Computer Engineering
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EK3 — 2012 YILINDA YENI ACILAN DERSLER

Enstitimizde 2011-2012 II. Déneminde IAM 760 “Special Topics: Model Order Reduction”, 2012—
2013 |. déneminde ise IAM 733 “Special Topics: Cryptographic Protocols”’, IAM 763 “Special
Topics: Numerical Simulation in Fluid Dynamics”, IAM 765 “Special Topics: Advances Topics in
Finite Elements” dersleri agiimistir.

Course Title:

Course Code:

Credit:

Instructor's
Name:

Prerequisites:

Content:

Aims:

Learning
Outcomes:

Suggested
Textbooks:

Outline:

Resources:

Special Topics: Model Order Reduction
IAM 760

(3-0)3

Bllent Karastzen (bulent@metu.edu.ir )

IAM 561, IAM 566, Basic knowledge of Numerical Linear Algebra, Numerical
Methods in Optimization and Numerical Methods for partial differential
equations(PDEs).

The focus of this course is on model order reduction methods for large-scale
systems, which arise when partial differential equations are solved using
numerical methods such as the finite element method. Model order reduction
techniques such as proper othogonal decompositiond and reduced basis
provide an efficient and reliable way of solving these problems in the many-
query or real-time context, such as optimization, characterization, and control.

Introducing reduced order modelling methods

At the end of the course students should be able to apply reduced order
modelling methods to various problems

S. Volkwein, Proper Orthogonal Decomposition: Applications in Optimization
and Control, Uni Konstanz,

A.T. Patera and G. Rozza, Reduced Basis Approximation and A Posteriori
Error Estimation for Parametrized Partial Differential Equation, MIT.

Balanced Truncation, Proper Orthogonal Decomposition (POD), Reduced-
Order Modelling (ROM) with POD, ROM for evolution equations, ROM for
parametrized partial differential equations, POD for optimality system,
reduced basis method.

MATLAB
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Course Title:
Course Code:

Credit:

Instructor's
Name:

Prerequisites:

Content:

Aims:

Learning
Outcomes:

Suggested
Textbooks:

Outline:

Special Topics: Cryptographic Protocols
IAM 733
(3-0) 3

Mehmet Sabir Kiraz (m.kiraz@uekae.tubitak.gov.tr )

Introduction to Cryptography.

The primary focus of this course is to focus on the advanced cryptographic
primitives, their use in cryptographic applications; security and privacy
weaknesses of the current protocols. Topics include homomorphic encryption,
threshold cryptography, commitments, oblivious transfer, zero-knowledge
protocols, secure multi-party computation and Yao'’s garbled circuit approach.

The focus of this course will be on the constructions of various modern
cryptographic  primitives, oblivious transfer, commitments, threshold
cryptosystems, homomorphic encryption and zero-knowledge protocols. The
course will cover also secure multi-party computation and solutions based on
Yao’s garbled circuit approach. Solutions (underlying aforementioned
primitives) will be proposed for particular cryptographic applications like
electronic voting, private (or pattern) search and RFID.

Idea of modern cryptographic primitives such as oblivious transfer, threshold
homomorphic cryptosystems, commitments and protocols for secure multi-party
computation.

Textbook: Introduction to Modern Cryptography, J. Katz and Y. Lindell, 2007.
Oded Goldreich: The Foundations of Cryptography - 2001 (Vol. 1), 2004 (Vol.
2). Cambridge University Press.Alfred J. Menezes, Paul C. van Oorschot and
Scott A. Vanstone: Handbook of Applied Cryptography. CRC Press, 1996.

This course will cover recent topics of interest in the research of cryptographic
techniques. The course will aim to cover the following topics, although probably
only a subset of them will be covered in class:

Commitments.

Oblivious transfer.

Zero knowledge protocols

(Verifiable) secret sharing

(Threshold) homomorphic cryptosystems

Secure computation (Yao’s construction for the two-party case).

Private (pattern) search (on encrypted data).

Electronic voting
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Course Title:
Course Code:

Credit:

Instructor's
Name:

Prerequisites:

Content:

Aims:

Learning
Outcomes:

Suggested
Textbooks:

Outline:

Resources:

Special Topics: Numerical Simulation in Fluid Dynamics
IAM-763
(3-0) 3

Munevver Tezer (munt@metu.edu.tr)

Consent of the instructor

Description of fluids and flows. Derivation of Navier- Stokes equations
(conservation of mass ,conservation of momentum and conservation of
energy). Numerical treatment of the Navier- Stokes equations by finite difference
method. Applications: lid driven cavity problem, flow over a backward-facing
step, free boundary value problems, heat flow, natural convection with heated
lateral wall,. chemical transport. Extension to three-dimensions with examples
from environmental, sciences,architecture and engineering. Finite volume
method and applications.

The aim of the course is to present modelling, discretization of fluid dynamic
equations and efficient numerical algorithms and fast solver for fluid flow
problems. It also aims to anable the students to write their own flow simulation
programs, and by presenting various simulation results, to motivate them to
perform their own numerical experiments.

This course is intended to familiarize students with the essential steps involved
in numerical solution of fluid dynamics problems. It can be conveyed to
students in applied mathematics, computer science, or natural and engineering
science.

“Numerical Simulation in Fluid Dynamics”, M. Griebel, T. Neunhoeffer,
Siam,1998.

1) Derivation of fluid flow equations (2 weeks)

2) Finite Difference method, discretization(1 week)

3) ) Finite Difference solution of Navier-Stokes equation in velocity-pressure and
vorticity-stream function formulations (4 weeks)

4) Applications (4 weeks)

5) Finite volume method applications in three dirmensions (3 weeks)

Computational Fluid Dynamics T. J. Chung, Camb.Univ, Press,2002
Computational Fluid Dynamics, K. A. Hoffmann, S.I, Chiang,Eng. Educ.

Sys,2000
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Course Title:

Course Code:

Credit:
Instructor's Name:

Prerequisites:

Content:

Aims:

Learning
Outcomes:

Suggested
Textbooks:

Outline:

Resources:

Special Topics: Finite Elements Adaptivity

IAM-765

(3-0) 3

Bllent Karasézen (bulent@metu.edu.ir )

Basic knowledge in Finite Elements

The Finite Element Method: Properties and error analysis. Design and
convergence of AFEM for elliptic problems. Complexity of AFEM. A
posteriori error analysis. Nonlinear problems. Space-time adaptivity.

This courese aims to Introduce students into concepts of a posteriori
error estimation techniques and their application to design adaptive finite
elements needed in various applications in science and engineering.
The students have to be able to apply the adaptive finite element
methods in their thesis and understand the current research in this area.

At the end of the course students should be able implement and analze
adaptive finite element techniques to various partial differential
equations.

P. Deuflhard, M. Weiser: Adaptive Numerical Solution of Partial
Differential Equations, de Gruyter, 2012.

R.H. Nochetto, A. Vesser, Primer of Adaptive Finite Element Methods, in
Lecture Notes in Mathematics, Springer, 2012.

R. Verflrth, Lecture Notes on “Adaptive Finite Element Methods”,
Department of Mathematics, Ruhr-University Bochum, 2011.

Finite element spaces and approximation properties.

Nodal shape functions, quasi-interpolation operators, Bubble functions.
A posteriori error estimates, the model problem. Galerkin orthogonality.
Residual a posteriori error estimates.

Hierarchical error estimates, averaging techniques.

Non-linear problems

Parabolic problems; space-time adaptivity.

Implementation; mesh-refinement techniques, marking strategies, data
structures Solution of the discrete problems: conjugate gradient
algorithm, multigrid algorithms.

MATLAB
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