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Orta Doju Teknik | niversitesi, Uygul amal &
di siplinlerarasé arakteéermalaré koordine et me
bir araya getirerek disiplinl emeasarag\vekamu sans ¢
kuruluklaré ile P kbirlifji ol anakl aréné arteée
bakareée ile s¢rdegrmeye devam et mektedir.
Enstite¢gmegzeéen -al ékma al anl ar é; Akt ¢¢erya Bil.
ve Kriptogrd i ol mak ¢zere d°rt t emel anabilim de
dal |l aremézda y¢ksek | isans tezli ve tezsi z
Finansal Mat emati k ve Kriptografi anabilim
s¢rtdpektedi r. Kl eri de Akt serya anabilim d «

dée¢kKegnel mektedir .

UME mi syon ol ar ak, A¢gl kemi zin 1 htiya-1areé g
bazl e arakter ma vV e uygul ama al anlimneyg nd a I
ODT)| 6deki uygul amal & matemati k ve il gild@ ar e
di siplinlerarasé ©bir -al ekxkma ortamé ol uktur
UMEO6nin vizyonu i se, Al i sansgsdtag apracs@r amlzeaerya

ve °ncg¢ bir araktérma enstite¢gse ol makteér . o

Enstite¢gmegz her yél ol duju gi bi bu yeéel da, b
Raporuo ol ar ak bil gilerinize sunmaktadeéer .
topl ammaséeéndlerl enmesi nde, emej i ge-en Enst
el emanl aréna, bajlantéleé ¢yelerine, °Jrenci

Saygel ar éml a,

Prof . Dr. ¥m¢r Ujur
Uygul amal @ Matemati k Enstite¢gseg Megder ¢
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SCLE (A-Tipi) Dergilerde Makaleler

Aka] edEa(A-BICpi ) Dergil erdeki Uygul amal é Mat em
|l i stesine yenstveridlemi2kOli7r .yéBuénlda basém aka
veril memi ktir

[1] Akleylek, S.;Al k € m, -Eok,Z., Spgrse @olynomial Multiplication for Lattibased
Cryptography with Small Complexity, Journal of Supercomputing, 72, pp48882017.
DOI:10.1007/s1122D1515701

[2lBenner , P.; Y¢cel, H. , A dalgrkiniveteod fSryBoundary Cointool
Problems, SIAM Journal on Numerical Analysis, 55(2), pp. 11033, 2017.
DOI:10.1137/15M1034507

[3] Cenk, M.;Hasan, M. A., On the Arithmetic Complexity of Strasdi&a Matrix Multiplications, Journa
of Symbolic Computation, 80, pp. 4801, 2017. DOI:10.1016/j.jsc.2016.07.004

[4] Erener, A, Si vas, A-Kefs.t;elSelA.ukS. ; D¢ RanpgSampte.Setddn ,
Strategies for Regressidased Quantitative Landslide Susceptibility Mapping Methods, Computt
Geosciences, 104, pp.62, 2017. DOI:10.1016/j.cage0.2017.03.022

[51G¢ner¥zbdak, F. ; ¥WedRoond forAddiEve Cycliel @osles,eDesigns Codes
and Cryptography, 82¢2), pp. 249263, 2017. DOI:10.1007/s10623.6-:0198 3

[ Kar as°® Kgn,¢,kBeyhan, T.; Uzunca, M., Structu
Reduction of SkewGradient Reactioiffusion Systems, Annals of Operations Research, 258, pp
106, 2017. DOI:10.1007/s104T14520636

[7]Otal,K;¥zbudak, F., Additive Rank Metric Codec:c
pp. 164168, 2017. DOI:10.1109/TIT.2016.2622277

[Bl Ot al , K.; ¥zbudak, F., Cyclic Subspace Cod
Cryptography, 85(2), p91-204, 2017. DOI:10.1007/s10623 602971

[9] Roy, S. K.;Maity, G.; Weber, QV.; AlparslanG®° k, S. Z. izatio@ Approach t&Soled a
Multi-Choice MultiObjective Transportation Problem with Interval Goal, Annals of Operations
Research?253(1), pp. 599620, 2017. DOI:10.1007/s10404.6-22834

[I0JUzunca, M.; Karas®°zen, B.;, K¢-¢kseyhan, T.
PDEs with Traveling Waves, Applied Mathematics and Computation, 292;1#.2017.
DOI:10.1016j.amc.2016.07.034

[11J]Uzunc a, M. ; K¢-¢kseyhan, T.; Y¢gcel, H.,; -Ka
Nagumo Equation, Computers & Mathematics with Applications, 73(9), pp-2169, 2017.
DOI:10.1016/j.camwa.2017.02.028

[12] Vasin, A.;Gao, H.; Dolmatova, M.; Weber, ®8!/., Optimization of Transmission Network for
Homogeneous Good Market, Optimization, 66, pp. 22234, 2017.
DOI:10.1080/02331934.2016.1247269

[13]¢evi k, A.W. ;Webbyegbogd.u, B. M. ; (jseagdNeurtimagitg. ,
Initiative, VoxeFMARS: A Method for Early Detection of Alzheimers Disease by Classification of
Structural Brain MRI, Annals of Operations Research, 258, pp.732017. DOI:10.1007/s1048.7-
24057
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[14]¢ evi KWebeAGW.;Ey ¢ boj | u, B. M. :MARS: A Methodkar Eally. Detection
of Al zhei mer és Disease by Classification o
pp. 3157, 2017. DOI:10.1007/s10478L.7-24057

[15] ¥ z me n KropAt, E;; Weber, GV., Robust Optimization in Spline Regression Models for Multi
model Regulatory Networks Under Polyhedral Uncertainty, Optimization, 66(12), pp22535 2017
DOI:10.1080/02331934.2016.1209672

[16]} nal , B. ; -ékKkstelnA S., SimulaBian bf Large Earthquakes and Its Implications on
Earthquake Insurance Rates: A Case Study in Bursa Region (Turkey), Natural Hazards, 85, pp
236, 2017. DOI:10.1007/s110€8.6: 25784

SCLE (B-Tipi) Dergilerde Makaleler

AkKka] éedmB-BiCpi ) Dergil erdeki Uygul amal & Matem
|l i stesine yer veril mi ktir. Bu l i ste de 201
veril memi ktir

[1lAkay, H. U.; Oktay, E.; Manguo] | ndtonewk.for Si v

Multidisciplinary Topology Optimizations, International Journal of Computational Fluid Dynamic:
30(4), pp. 32236, 2017. DOI:10.1080/10618562.2016.1205737

2Akyéel dez, E.; Harol d, N. Y. ; Seén gelFieldsATurkishF r
Journal of Mathematics, 41, pp.-269, 2017. DOI:10.3906/mdt503-84
[B1Al ke Mk IE.y;l ek, S. ; Keéel é-, E. , A Modi fied Pa

RealTime Hardware Applications, Journal of Circuits Systems and Computers, 26(10), p. 1750:
2017. DO0I:10.1142/S0218126617501560

[4]Doj anakSayhakA. F. ; Uguz, M. ; keker, o. ; Ak c
Randomness Tests and Comparison of their Sensitivities on Transformed Sequences, Turkish .
Electrical Engineering and Computer Sciences, 25(2), pp66552017 DOI:10.3906/elkl503214

51G¢neri, C.; ¥zbudak, F.; ¥zdemir, F., On C
Mathematics of Communications, 11(2), pp. &8¥, 2017. DOI:10.3934/amc.2017028

[6] Kirlar, B.B.;¢ i | , M. ;th Geder Ifsr Beguemce with Public Key Cryptosystems, Mathemat
Slovaca, 67(3), pp. 66810, 2017. DOI:10.1515/r20160294

[7] Kuter, S.; Weber,®&/. ; Akyg¢rek, Z., A Progressive App
Operational Rsearch, Operational Research, 17(2), pp-383, 2017D0I:10.1007/s1235016-0229x

[8] Roy, S. K.;Maity, G.; Weber, QNV., Multi-objective TweStage Grey Transportation Problem Using
Utility Function with Goals, Central European Journal of Operatitesearch, 25(2), pp. 4489,
2017. DOI:10.1007/s1016016-04645

OlSarée&ydémel i ojl u, A.; Karas®°zen, B.; Uzunc
Galerkin Finite Element Method for Cattiilliard Equation, International Journal ofoNlinear
Sciences and Numerical Simulation, 18(5), pp.-308, 2017. DOI:10.1515/ijnsy&016:0024
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[10]Takt an, B.; Hayfavi, A., Model ing Temperat
Temperature, Advances in Meteorology, 2017, 2017. DOI:10.1153/2913817

Dijer Ulusl ararasé Hakeml: Dergil erde Makal e
Akajéda dijer Ul usl ararasé Hakeml: i Dergil er
yayénlarén | istesine yer verilmiktir. Bu | i s

yer verilmem K t i r

[1]Al t @n° 1. ; Yeél mazW., Qptimizktion of Rikst Bemaration Grone Approximated
Fractionalorder PID Controller by Using Charged System Search, International Journal of Intelli
Systems Technologies and Applications, 160p),127139, 2017.
DOI:10.1504/1JISTA.2017.10005103

[2] Cengizci, S., An AsymptotiNumerical Hybrid Method for Solving Singularly Perturbed Linear De
Differential Equations, International Journal of Differential Equations, 2017, 2017.
DOI:10.1155/20177269450

Bl]Cokkun, Xestseél -4Ak S.; Yeéel maz, B., Dieeoff si
REITs Using CAPM and Fardlar e nch: Evi dence from Turkey,
215, 2017. DOI:10.1016/j.bir.2017.08.003

[4] K| tMeB.; Cenk, M., Efficient Big Integer Multiplication in Cryptography, International Journal c
Information Security Science, 6(4), pp.-78, 2017.

[5] Kannan, S.; Ali, S. S.; Narenko, O.; Weber, GV., Stochastic Processing Time Modelling in
Manufacturing, Pure and Applied Functional Analysis, 2(2), pp-385 2017.

[(l]Kayal ar, D. E. ; Kuk-Kegtdd,’AzSmEhe Impact.of Clide;Oil Bieels on Financ
Market Indicators: Copula Approach, Energy Economics, 61, pplI82017.
DOI:10.1016/j.eneco.2016.11.016

[f1Kor n, R.; Temo-in, B. Z.; Wenzel, J., Appl
Style Options, European Actuarial Journal, 7(2), pp-488, 2017. DOI:10.1007/s13388.7-0158y

[8] Kropat, E; MeyerNieberg, S.; Weber, ®/., A Comparison of Two Homogenization Principles for
TargetEnvironment Networks and Systems on Periodic Graphs, Dynamics of Continuous, Discl
Impulsive Systems Series B: Applications & Algorithms, 24, pp-28%, 2Q.7.

[9] Kropat, E; MeyerNieberg, S.; Weber, ®/., Computational Networks and Systeremogenization
of SelfAdjoint Differential Operators in Variational Form on Periodic Networks and Micro
Architectured Systems, Numerical Algebra, Control and Optitoiza?(2), pp. 13969, 2017.
DOI:10.3934/naco.2017010

[10] Kropat, E; MeyerNieberg, S.; Weber, @!., Bridging the Gap Between Variational Homogenizatic
Results and Twécale Asymptotic Averaging Techniques on Periodic Network Strue@ines
RigorousDerivation of NonVariational Macroscopic Models, Numerical Algebra, Control and
Optimization, 7(3), pp. 22250, 2017. DOI:10.3934/nac0.2017016

12
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[11] Pevin, M.; Roy, S. K.; Weber, GV., A Two-Echelon Inventory Model with StoeBependent Deman
and Varialte Holding Cost for Deteriorating Items, Numerical Algebra, Control and Optimization,
pp. 2350, 2017. DOI:10.3934/nac0.2017002

[121Un | u, K. -K&stel, A. S. eAhalysiskon the Causality in Carbon Emission with respect to
Economic Growth an&ducation, Gazi University Journal of Science, 30(3), pp-18d, 2017.

[13]Yel déer ak, K. ; -Kestd A.\5aAsseSsment oSledbasead Brought Insurance,
Ekonomi k Yakl| akBnll7.D8(10.3%)ky.3612% . 1
[14] ¥ zBakan,H.Y é | ma z , F.; Weber, G. W., A Discrete

Harvesting Problem, Computational Management Science, 14(4), pp3312017.
DOI:10.1007/s1028D17-02865

Kitaplarda Yayeémlanan B°l ¢ml er

Akajéda kitapUpgdbhamalye mManemati k Enstitg¢sy¢
yer verilmiktir. Bu |iste de 2017 yéleénda ba

[1] Kuter , S. ; ¢i f t -\, Sn@&v.CovBr.Mappikigerbne Satellite@ata by Artificial Neural
Netwarks and Support Vector Machinégé OR Contribution to LandJse, WateitManagement and
Development, in: Societal Complexity, Data Mining and GarmiStateof-the-Art 2017, Amsterdam
Europe: Greenhill & Waterfront, pp. &8, 2017.

[21 On ak, Nina J¥a eJolpue us©° z, W, Effect\td theeGegmetfic.Inaccuracy in MAR!
Based Inverse ECG Solution Approach, in: Computing Cardiology 2017 Conference, 44, 2017.

[8] UzuncaM.Kar as®zen B., Energy St abl e-CahoHgeationar d
Model Reduction of Parametrized Systems. MS&A (Modeling, Simulation and Applications), vol
Springer, Cham, pp. 40819, 2017. DOI:10.1007/978:319587868_25

[AlYéérdém, BKestSeell ,- ukEr §° k mEaokkdNn G., Actuari a
Changing Mortality and Stochastic Interest Rate, in: Modeling, Dynamics, Optimization and
Bioeconomics Il. DGS 2014. Springer Proceedings in Mathematics &t®tsit 195, pp. 49512,
2017. DOI:10.1007/978-319552361_24

Konferans Makaleleri (Proceedings)

Akaj éeda Konferans Kitap-ékl arénda Uygul amal
|l i stesine yer veril mi ktir. Bu | lainstyeayée | 20 a
veril memi ktir

[1] Akleylek, S.;Da ] d e |l e n ;Tok¥Z., On the £fficiency of Polynomial Multiplication for Lattice
Based Cryptography on GPUs Using CUDA, in: Lecture Notes in Computer Science, 9540,-pp.
168, 2017. DOI:10.1007/9¥8319291727_10

13
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[2] Ali, S.; Cenk, M., ANewAyori thm for Residue Mul t imationc at
Security and CryptologyICISC 2016. ICISC 2016. Lecture Notes in Computer Science, vol 101¢
Springer, Cham, pp. 18193, 2017. DOI:10.1007/978-319531779_9

[BlBozt ak, S.;Tekid EbGlads#itation df a Sequence Family Using Plateaued Functior
IEEE International Symposium on Information Theory, pp. 25358, 2017.
DOI:10.1109/1SIT.2017.8006782

[4Carl et, C.; Mesnager, S.; ¥udzationd forkPlatedtiedess dd gary
(Vectorial) Functions, in: Codes, Cryptology and Information Security. C2SI 2017. Lecture Note
Computer Science, vol 10194. Springer, Cham, pp-3%8 2017D0I:10.1007/9783-319-555838_22

[5] CobandagGulogly, Z.; Weber, GQN., Risk Modeling in Optimization Problems via Value at Risk,
Conditional Value at Risk, and Its Robustification, in: Modeling, Dynamics, Optimization and
Bioeconomics Il. DGS 2014. Springer Proceedings in Mathematics & Statistics, v@dr@iger,
Cham, pp. 13345, 2017. DOI:10.1007/978319-552361_8

[B(l]CokguM¥zbAdak, F., A Correction and | mprove
Transforms of Gold Type and Kasakelch Type Functions, in: Arithmetic of Finite Fields. WAIFI
2016. Lecture Notes in Computer Science, vol 10064. Springer, Cham, pp52430%.
DOI:10.1007/9783-319-552279 17

[71Gei I, O.; ¥zbudak, F., Bounding the Minimu
Computations of Footprints, in: Coding Theory and Applications. ICMCTA 2017. Lecture Notes
Computer Science, vol 1049Springer, Cham, pp. 12838, 2017DOI:10.1007/9783-319-662787_12

[BlKavut, S.; Bal of | u,-bogs Obtai@dddysConcdtanatientofliRE&3IBs, inf
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(Matemati k ve Kstatistik, College Dublin |

Bl]Kahveci, H. S., A Statistical Approach in
M¢hehdjs, Orta Doju Teknik | niversitesi, T
AUjurl u, K., Ri sk Averse Dynamic Programmin
17 Mart 2017 (Uygul amalé Matemati k, Washin
[B(1Er doj an, A. , Boun &eAdAlgoathmic &raneewdrk foh Bliadl Sgpsration of
Independent and Dependent Sources, 11 Nisan 2017 (Elektrile kt r oni k M¢hend
lniversitesi, T¢rkiye)

[6] Gay g é sEéxzt,e rE.a,l | mbal ances in Turkish Econon
lniversitesi, T¢rkiye)

[7] Kavlak, K. B.,Reliability and Mean Residual Life Functions of Coherent Systems in an Active
Redundancy, 2 Mayés 2017 (Aktg¢gerya Bilimle
[BlCemgil, A. T., Tensor Decompositions i n jMia,
Bojazi-i lniversitesi, T¢grkiye)

OlK¢p-¢, A., Secure Data Outsourcing, 16 May
Téeérkiye)

[I0JDayanék, S., Ge iDaeOatlCiossvlidationr-orrmula fok Lleneav Btatistical Model
23May és 2017 (Endg¢gstri M¢hendi sl iji, Bil kent
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[11] Ton, N. H. K., Recent Advances in Precedefice pe Test and Applicati
Bilimi, Southern Methodist University, ABD)

[12] Konstantinides, D.GQuesti ons of Arbitrage, 26 Eyl ¢I
Yunanistan)

[13]1Ber k, K., 2014/15 Oi l Price Plunge and Cha
Dokuz Eyl ¢l iniversitesi, T¢rkiye)

[14]Yéel dérRamdomPattegAv oi di ng Per mutations, 17 Ekim
iniversitesi, Kanada)

[L15]Er t emel , S., A Study of Turkish High Schoo
iniversitesi, Tg¢rkiye)

[l16] Ak o] | u, E .The C&nhgat Role ofMathematics in Addressing Current Challenges in Oce
Sciences, 7 Kasém 2017 (Deniz Bilimleri, O

[L7]Dal , H., Phase Field Approach to the Failuw
M¢ heéinsl i Ji, ODT!, T¢rkiye)

[18]Y¢nece, K. k., Keep Wal king? Geographical P

2017 (Kkletme, Orta Doju Teknik | niversite
[19] Ar ar aMulti-Olgjiective RiskAver se Stochastic Optimizatio

M¢hendi sl iji, Bilkent | niversitesi, T¢rkiy
[20] Pekkan, K.Geometry and Blood Flow Piurgical Design of Complex Cardiovascular Surgeries, !
Aral ék 2017 (Makine M¢ghendisliiJgi, Ko- | niv
[2Z11Angén, P., Blockchain to the Rescue: Myth
DojTuekni k | niversitesi, Tg¢rkiye)

221 T¢r k, ¥., Approximations of the Stokes Eig
2017 (Matemati k, Gebze Teknik | niversitesi

[23] Noyan, N., RiskAverse Stochastic Modeling and Optimization,26 al é k 2017 ( En
Sabancé | niversitesi, T¢rkiye)

¥zel Semi ner ve Dersler

[1] Kuznietsova, N. V.|ntroduction to Data Mining and Bayesian Networks for Solving Data Mining
Tasks, 27 Nisan 2017 (Sistem Analiz Mat ema

[2] Kuznietsova, N. V., Decision Trees for Data Mining/GeNle as an Instrument for Building and Us
Bayesi an Networks, 3 Mayés 2017 (Sistem Ana

[BlKuznietsova, N. V., Logistic Regression as
2017 (Sistem Analiz Matemati ksel Y°ntemler
[4lKuznietsova, N. V., Scoring Cards Developm
Anal iz Matemati ksel Y°ntemler, NTUU AKPI 0
[5] Konstantinides, D. GTail Behavior of Randomly Weighted Infinite Sums, 2 Ekim 2017 (Matemat
Ege | niversitesi, Yunanistan)

[6] Menezes, A., A Short Course on IsogéBgsed Cryptography, 10 Ekim 2017 (Kombinatorik ve
Optimizasyon, Waterl oo | niversitesi, Kanad
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[7] Sivas,A. A, Part | I ntroduction to Hybridize
2017 (Uygul amal é Matemati k, Waterloo | nive

[8] Sivas, A. A., Part II: How to Implement Hybridized Discontinuous Galerkin (HDG) Methods
Efficienty i nMATLAB?, 22 Aralék 2017 (Uygul amal é N

SIAM Student Chapter Seminerleri

[1] T ¢ r k a pptimikhtion for BigData Analytics: MultiGroup Data Classification with Mathematice
Programming, 4 Ocak 2017 (Endg¢stri M¢hendi

2QJAytuna, A., 20. Y¢zyeéeléen Bakl arénda Fatkksi

Enstitg¢se, Orta Doju Teknik | niversitesi,
[BlHanal eojlu, T., A. N. Kol mogorov ve Ol asél
M¢hendisliji, TOBB Ekonomi ve Teknol oj i in
[4] Koray,S. Kendi |l ijindenlik ve Tasarém Ekseninde
lniversitesi, T¢rkiye)

Konferanslar# al é kt ayl ar
[I]Kriptanaliz Uygul amal ar é& ¢al-kNisay28l17 Ankar a
[2] Cebirsel Geometrivkr i pt ogr afi Topl antésé in Honor ol
Ankara Tg¢rkiye,8 2By IEMI 210127017

[3] Workshop dedicated to the 15th Anniversary of the Foundation of Institute of Applied Mathemal
Ankara T¢r ki yEKm201Eki m 2017

[4Advanced Modelling in Mathematical Finance
23 Ekim 2017 23 Ekim 2017

[B(] Numeri cal Analysis and Scientific Computin
Terki kase 42D 1Kasém 2017

Késa S¢reldi Ziyaretl er

Gelen Ziyaret-iler

[AJUj url u, Kerem (University of Washington, |
bulunmuk, '"Risk Averse Dynamic Programming
Hori zon' konusunda ortak -al ékmalara katél
[2lErdoj an, Al per (Ko- University, Turkey),; 1
bulunmuk, 'Bounded Component Analysis: An
Independentande pendent Sources' konusunda ortak
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[3] Kuznietsova, Nataliia V. (NTUU "KPI" IASA, Ukranie); 26 Nisan201¥ 2 May és 201
arasénda '"Enstitg¢gmegz! ziyaretinde bul unmuct
MiningRe vi ew' konusunda ortak -al ékmal ara ka:

[4Cemgil, Ali Taylan (Bojazi-i University, 1
bulunmuk, ' Tensor Decompositions in Machir

BlK¢p-¢, Al ptekin (Ko- University, Turkey);

bul unmuck, Secure Data Outsourcing' konust

6] Di mitrios, Kostantinides (Uni v&bgkimROlAtarioeri A e
arasénda '"Enstitg¢gmez ziyaretinde bul unmut

[f1Akl eyl ek, Sedat (Ondokuz Mayés University,
ziyaretinde bulunmuk, ortak -al é&kmal ara ke

[8] Berk, Istemi( Dokuz Eyl ¢l University, Turkey); 3
bulunmuk, "'"2014/ 15 Oil Price Plunge and Ct
-al ékmal ara kat él méxkteéer.

[9] Menezes, Alfred (University of Waterloo, Canada);knE2017-11 Eki m 2017 t ¢
Enstite¢megz! ziyaretinde bul unmuck, "Wor kst
I nstitute of Applied MaBadedCGnatography' kondsingaorgaknée r
-al ékmal ara kat él mékteéer

[10)Yél dérém, G°khan (York University, Canada)

bul unmuk, ' RAavnodiodm nPga tPteerrnmut ati ons' konusun
[11] Ertemel, Sinan (Istanbul Technical University); 24 EKim201&r i hi nde ' Enst i
bulunmuk, "A Study of Turkish High School
[12]Akof I u, Ekin (Marine Sciences, METU, Tur ke
bul unmuk, ' I[€d&f Matheratids m AddresRing Current Challenges in Ocean Scienc
konusunda ortak -al ékmalara katél mékteér .

[13]Pek kan, Kerem (Ko- University, Turkey),; 5
‘Geometry and Blood Flow PmaurgicalDesign of Complex Cardiovascular Surgeries' konusunde
ortak -aléexkmalara katél méxkteéer.

[14]T¢rk, ¥nder (Gebze Technical University, 1

bulunmuk, ' Approximati ons of onPemltySachmiques Ei
konusunda ortak -aléekmalara katél méxteéer.
[15]Si vas, A. Abdullah (Universit38 oAr &Madélr2 o1
arasénda '"Enstitg¢gmez' ziyaretinde bul unsiuct
konusunda ortak -aléekmalara katél méxter.
[16(]Noyan, Nilay (Sabancé University, Turkey);
bul unmuAkver e st ochastic Modeling and Opti

kat @€l mékteéer .

GidenMensupl ar @ me z

[1] Sinak, Ahmet; 14 Nisan204 Temmuz 2017 tari hleri arasér
ziyaretinde bulunmuk, ortak -al ékmal ara ka
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[2] Cenk, Murat; 3 Temmuz 20274 Ey Il ¢ 2017 t ar i hWaterloo, @Ganaaa € n
ziyaretinde bulunmuk, ortak -alékmalara ka
[B]Bakodhur an, Fat maub &ty 201 &0tl&ri hl eri araseéen
Germany' ziyaretinde bulunmuk, 'ERASMUS' k
[4Akarsu, G¢l -knba€y?2@l8204a7i hleri arasénda '
bulunmuk, 'ERASMUS' kapsaménda ortak -al éx
[5]1Di | ma-, Canekubeéetyl|2018&O0tlasri hl@miiveanraistthtdaKa
Germany' ziyaretinde bulunmuk, 'ERASMUS' k

[B(] Kozpénar, Sine€m; E&IEBYI 2101Z0%7ari hl eri arasé
Actuariell es/ ULB,r ukreilMersgi't @ i lyiabrred ichade bul

Basket/ Spread Option Pricing' konusunda or
[7]Karas©®°®zen, B¢l €n2t ;Eklidm BkOilnT 2t0alr7 hl eri ar asé
Germany' ziyaretinde bulamu k , or t ak - al ékmal ara kat él mécx
[Bl]Karas©°zen, B¢l €3ntKas3e0m BkOilnt 2t0alr7i hl eri ar asé
Germany' ziyaretinde bulunmuk, ortak -al éx
[O)Kozpénar, Sine-mMd6 KaskKasr@mhlZorli7 ar asénda ' De
Sciences Actuarielles/ULB, Universit® I|ibr
Basket/ Spread Option Pricing' konusunda or
Projeler

Enstite¢emegzenyeratté&denalptréonpckca sayél aré ve topl
oranl aré akajédaki Mgrafriskfe ¢Opl ami Ipmelf tee dsial
kapsaménda ye¢r et ol mesi ne r ajj mewe rad iétheami zdiers,t €
projelerined e st ej i ni ns ¢arrdi¢trésriéelbmalsiéer I i Jin sajl anmas.
y°nel i k - al &estrateji belrlemgsagenekanskéedir.

Proje Sayilari ve Toplam Proje Butgesine Oranlari

10 80% BB Proje Sayisi

Il Toplam Proje Biitgesine
Orani

60%

40%

20%

0%

TUBITAK Projeleri D&ner Sermaye BAP
Projeleri
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TI BKTAK ve D°ner Sermaye Projelerdi

[l]Proje Adé: Hava KuvvetleriFKmmuiman2 @I & Yalr:¢
(D°ner Sermaye, 2017.15.00.2.00.01)
Yér ot ¢ c KestelSAh Bevtapk

Araktérmacél ar: Yeél deér ém, B¢ kroe
Bakl| aBigtti-k Tari hl el’5Mart2@18 Ocak 2017
B¢t -esi: 8,850.00 TRY

[2Proje AbDéfeBandeéeyel Fakto°erler ve Blok kifr
1001, 115E447)

Yeéer et écg: Dojanaksoy, Al i
Arakt érmacél ar: Tezcan, Cihangir
Bakl| aBigtti-k Tar i hl eX5Mart20183 Ey |l ¢ | 2015
B¢gt-esi: 119,958.00 TRY

[B1Pr oj eG¢Aceen:] i ve Hézle Bl ok kifre-153M8200M Pr
Yéer ¢t ece: ¥zbudak, Ferruh
Araktérmacélar: Cenk, Murat; Ujuz, Muh
Bak!| aBigtei-k Tar i hl eINisan201® Eki m 2017
B¢t-esi: RR5,000.00 T

[AProje Adé: Y¢iksek Performansl é& ve G¢gvenli
201715-00-32-00-04)
Yeéer et écog: Cenk, Mur at
Araktérmacél ar: Ujuz, Muhiddin; Klter,
Bakl| aBigtti-k Tar i hl eXNisan2009 Eki m 2017
B¢t -esi: 150, 000.00 TRY

[51]Proje Adée: Kriptoanaliz Danékmanl ek Hi zmet
Yéer ¢t écg: Dojanaksoy, Al
Araktérmacél ar: ¥zbudak, Ferruh; Kl ter
Bakl| aBigtti-k Tar i hl -8t0®cak20l7kubat 2016
B¢t -esi: 157,170.00 TRY

[B(]Proje Adée: Kstatistiksel Test Paketi Gelik
Yeéer et écog: Dojanaksoy, Ali
Araktérmacél ar : Cenk, Mur at; Tezcan, C
Bak!| aBigtti- k TaTemnui2@16-i14 Temmuz22017
B¢t-esi: 175,230.00 TRY

[f1Proje Adé: Kstatistiksel Veri Tabanl areénda
Yéer et égcg: Ak y é IKestelzA. Selgaps a n ; Sel -uk
Araktérmacél ar : Cenk, Mur at
Bakl!| aBigtti-k Tari hl e271 :k2BatEk2 0 2016
B¢t -esi: 255, 000.00 TRY
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[Bl]Proje Adée: A-ék Anahtarl é& Kriptografi K-1in
Uygul amal aré (T BKTAK 1001, 115R289)

Yér et écoe: Cenk, Mur at
Araktéermaceéel ar : ¥zbudak, Ferruh
Bakl aBigtti-k Tar i hl e-lHaziran208azi r an 2016
B¢t-esi: 341,213.00 TRY

OlProje Adée: Kriptoanaliz Danékmdmdoaelod)i z met
Yéer et écg: Dojanaksoy, Al i

Araktéermaceéel ar: ¥zbud@&nk FeMumdt ; UKluzer
Akcengiz, Ziya

Bakl|l aBigtei-k Tari hl e20:ke2akudb@i182017
B¢gt-esi: 530,000.00 TRY

ODT| Bili msel Araktérma Projeleri ( BAF

[l]Proje Adé: Hayat ve Hayat Dékeé Sigorta kir
Modellenmesi (BAP, BARD7-05-2017-003)
Yér ¢t ¢ c KestelSh Bevtapk

Araktérmacél ar: Yéldérém, B¢kre; ki mke
Bakl| aBigtei-k Tari hl-8li Arhl @kakR02@17
B¢et-esi: 4,000.00 TRY

[2lProje Adée: Ekonomik ve Sosyal G°stergeleri

ve Parametri k Ol mayan Y° 7-058001702) i | e Tal
Y¢ér ¢t ¢ c Kestelgh Bevtapk

Araktérmacélar: Yél maz, Bil gi; Bayr am,
Bakl!| aBigtti-k Tari hl-8ni Arhl @&kakR02017
B¢t-esi: 4,000.00 TRY

BProje Adé: ¢tapraz Difg¢gzyon Sistemler i(BAPRSBAM
07-05-2017005)
Yér et écg: Y¢cel, Hamdul | ah; Karas®zen,
Ar akt ér macél ar : M¢l ayi m, G¢l den
Bak!| aBigtei-k Tari hl-8ni Arhl @ekakR02017
Bsgt-esi: 4,000.00 TRY

[4lProje Adée: T¢rev Ara-larémBeb®@ey i Model ie AKlity
BAP-07-05-2017-006)

Yeéer et écoe: UJ ur, ¥mg¢r
Araktérmacélar: Tekin, ¥zge; Evcin, Ca
Bakl| abBigtei-k Tari hl-8ni Arhl @kakR0a2017
B¢t-esi: 5,000.00 TRY
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[B]Proje Adé: Yat éer ébmciél eknl gFiisrimaillaer éHha | Kkéas aA rvze
Araséndaki K-D70%2017008)B A P, BAP

Yér et écoe: Danékofj |l u, Seza
Araktéermaceéel ar : G¢ner, Zehra Nuray
Bakl aBigtei-k Tari hl-8li Arhl @&kakR0a2017
B¢t -esi: 8,000.00 TRY

[6]Proj eArAkd&Knkaal aré ve Weierstrass Noktal ar e
(BAP, BAP-07-05-2017-007)

Yér et écé: ¥zbudak, Ferruh
Araktéermacéel ar : ¢ omak, Péenar ; Ot al , Kal
Bakl aBigtei-k Tari hl-8li AeBHT 6kak 2017
B¢t -esi: 8, 000.00 TRY
[7/]Proje Adé: Finansal, Ekonomik ve Bili msel

Kontrol ve Optimizasyon (BAP, BAB7-05-2017001)
Yér et écog: UJ ur , ¥Wihetm; Weber, Gerhard

Arakt ér mac éHnarre;; AXkadvokKfua,n ,Emel ; Kal aycé,
Onak, ¥. Nazém
Bakl| aBigtei-k Tari hl-8ni Arhl @ekakR0420F17
B¢t -esi: 8,250.00 TRY
[BlProje Adé: S¢rekli Zaman Késmi Bilgi Momél

Al ténda Opsiyon Fi yaQ#0b20h70®Y €l masé ( BAP,
Yér ¢t ¢ c-©kur Yebzl c u

Araktéermaceéel ar : Uj ur , -Akaymgehra Koz pénar ,
Bakl| aBigtei-k Tari hl-8li Arhl ®@kakR0a2017
B¢gt-esi: 8,250.00 TRY

[9] ProjeAd é : Kriptografik Algoritmal arén Hé28H- V
2016:030)
Yeéer et écog: Cenk, Mur at
Araktérmacél ar: Takké&mi rHd.i ofd mal ;MuAlait ,;
Knan, B. Kzzet

Bakl| aBigtei-k Tar i2006-81i Arhl @6kkakR 017
B¢sgt-esi: 30,000.00 TRY
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E] 1 ti m

Bakvurul ar, Kabul ve Kayeétl ar

Enstit¢gmgz Anabilim Dall aréndaki programl ar :
toplam baxkvuru sayeéel aréna orAknl; aBitigles dlex a] € d al
Bili msel Hesapl ama programlaréna baxkxvuru ya
yaptéran °jJrenci sayésénén az ol masé sebepl e

BAk VURUL2AR

Enstit¢ Anabilim
Bakvur v Kabul (%) Ka y(®)t
Akt serya 12 (% 8) 12(%9) 3(%3)
Bilimsel Hesaplam 17 (% 12) 14 (% 10) 6(%7)

Finansal Matemati 71 (% 49) 68 (% 49) 46 (% 51)
Kriptografi ~ 46 (% 32) 45 (% 32) 35 (% 39)
Toplam 146 139 90

a kayét yaptéran ©°jJrenciler

Enstiprgomgrzaml ar én
ze sunul muktur

akajéda bilgini

Kayit Olan Ogrencilerin Lisans CGPA Ortalamalari

Aktlierya Bilimleri
Yiksek Lisans

Bilimsel Hesaplama
Doktora

Bilimsel Hesaplama
Yiiksek Lisans

Finansal Matematik 05
Doktora '

Finansal Matematik
Yiiksek Lisans

Programlar
IS
~J
N
N N
B
w

Kriptografi 9
Doktora 274
Kriptografi
Yiiksek Lisans

~
~
<

2,

[=]

0 2,50 3,00 3,50 4,00

CGPA
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Kayit Olan Ogrencilerin Mezun Olduklari Universitelere Gére Dagilimi

60 80%
60%
40%
20%

0%

Kayit Olan Ogrencilerin Mezun Olduklari Béliimlere Gore Dagilimi

50 60%

40

40%
30

20
20%

11% 1%
10

0%

31




b ORTA DOGU TEKNiK ONIVERSITESI -
(!,’I MIODOLE EAST TECHHICAL UNIVERSITY U y g u | a ma I e Ma t

|
Enstit¢ ¥Jrencilerinin Programlara G°r
Enstit¢gmegze yeni katéelan ©°jJrenrcodramlmarza id?A

daj el emé awradjledd aG iz 68 vleI MBRaOhlabr 0 t abl ol ar énda

2017201 8 Gc',z

Akt ¢erya

Bilimsel Hesaplam 9 13 5 0 27
Finansal Matemati 34 30 19 35 118
Kriptografi 38 22 7 14 81
¥zel ¥ 17

81 75 39 51

20162017 Bahar

Akt ¢erya

Bilimsel Hesaplam 9 10 3 3 25
Finansal Matemati 32 34 16 12 94
Kriptografi 34 20 11 12 77
¥zel ¥ 12
75 73 40 30 230

Tabl ol ardaki veri eKeéej éenda, programlara

il er
dajéel emlaré akajéedaki grafi klerde belirtil mi
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Doktora, Tezli, Tezsiz Yiksek Lisans ve Hazirlik Ogrencileri Dagilimi (2017-18

Giz)

125 B Hazirlik
B Tezsiz

100 B Tezli
B Doktora

75

50

25

Aktlerya Bilimleri Bilimsel Hesaplama Finansal Matematik Kriptografi

Doktora, Tezli, Tezsiz Yiiksek Lisans ve Hazirlik Ogrencileri Dagilimi (2016-17

Bahar)
100 B Hazrlik
B Tezsiz
B Tezi
s B Doktora
50
25
0
Aktlerya Bilimleri Bilimsel Hesaplama Finansal Matematik Kriptografi
Son ol ar ak, ° 7 r eAncaiblielriinrmi Ralné Emazéngdga ve 2
ortal amal ar é akajédaki gi bi ger-ekl ekmi ktir
33
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Anabilimdali Ogrencilerinin CGPA Ortalamalari (2017)

Aktiierya Bilimleri 2.85
Finansal Matematik 3.13

Ozel Ogrenci 2.47

2.0 2.5 3.0 3.5 4.0

Enstitg¢deki Dersler, ¥jJrenci Sayélare
B u bel ¢ mde, Enstit¢gmegzde 2017 yel é i -erisi
veril miktgraf Akhpedeki her bir Anabilim Dal é
ve e eKiet Jrenci sayélarée mevcuttur. Bir-ok
se-i Il mik olmasé Enstite¢gmeéegzen ve derslrerimizi
bir g°stergesi ol arak d¢gkegneglebilir

Aktiierya Bilimleri Dersleri Ogrenci Sayilari (2016-17 Bahar - 2017-18 Giiz)

. . 1AM
Financial Management =
Stochastic Calculus for Finance B Diger
Elements of Statistics and Probability [ | Qzel
Odrenci

Probability Theory

Financial Risk Assessment

Actuarial Risk Theory

Risk Management and Insurance
Portfolio Optimization

Statistical Learning and Simulation

Life Insurance Mathematics

Pension Fund Mathematics

Advanced Actuarial Mathematics
Methods of Computational Finance
Advanced Stochastic Calculus for Finance
Special Topics: Financial Econometrics

Special Topics: Monte Carlo Methods In

80
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Bilimsel Hesaplama Dersleri Ogrenci Sayilar (2016-17 Bahar - 2017-18 Giiz)

B 1AM
Applied Nonlinear Dynamics
B Diger
Portfolio Optimization ..
P B Ozel
Statistical Learning and Simulation Ogrenci

Introduction to Scientific Computing |

Introduction to Scientific Computing Il

Numerical Optimization

Finite Element Methods for Partial Differential
Methods of Computational Finance

Inverse Problems

Special Topics: Model Order Reduction

Special Topics: Monte Carlo Methods In Finance And

Special Topics:Discontinuous Galerkin Methods

Finansal Matematik Dersleri Ogrenci Sayilari (2016-17 Bahar - 2017-18 Giiz)

B IAM
Financial Derivatives
B Diger
Financial Management
B Ozel
Stochastic Calculus for Finance Ogrenci

Financial Economics

Advanced Calculus and Integration

Elements of Statistics and Probability
Probability Theory

Portfolio Optimization

Statistical Learning and Simulation

Methods of Computational Finance

Advanced Stochastic Calculus for Finance
Special Topics: Financial Mathematics of Market
Special Topics: Financial Econometrics

Special Topics: Monte Carlo Methods In Finance And

80
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Kriptografi Dersleri Ogrenci Sayilari (2016-17 Bahar - 2017-18 Giiz)

W 1AM
B Diger
B Ozel

Ogrenci

Introduction to Cryptography

Stream Ciphers

Applications of Finite Fields

Public Key Cryptography

Elliptic Curve in Cryptography

Quantum Cryptography

Algorithms and Complexity

Block Ciphers

Basic Mathematics for Cryptography |
Basic Mathematics for Cryptography II
Special Topics: Security Tests in Cryptography |
Special Topics: Elliptic Curve Cryptography

Special Topics: Post-quantum Cryptography

40

Akajédaki grafiklerd2028616G;yEGVEe BRDMRHBrN sd nrderkli

a-élan t¢gm dersl er, °Jrenci sayelaré ve not
g°steren gr afoitkulnaurnd e%2NA@® r seviyesinde ol ms
°Jrencilerimizin ejitimlerdi s¢resince - eKi f

déekegnegl mektedir




(' ORTA DOGU TEKNIK ONIVERSITESI

_‘,-'- MIDDLE EAST TECHMICAL UNIVERSITY U y g u | ama I é M a t


































