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Analizde Asimptotik Metodlar, Analitik Olasilik Theorisi,
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Konusma Basligi: On Linnik’s Probability Densities.
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Analysis and Related Topics 18 — 27 September, 2000.
2" Conference in Actuarial Science and Finance in Samos, September
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16™ Annual Conference of the Greek Statistical Institude in Kavala,
30 April — 3 May 2003.
Konusma Baslig1: “Bivariate Extension of Cox Ross Rubinstein Model:
Model Identification.”
6" International Conference of the Society of the Advancement of

Economic Theory in “ Economics and Positivity”, June 30-July 6,



2003, Rhodes, Greece.

6. International Conference in Economics VII, Special Sessions in
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7. Rodos 2004 Workshop on Challenges of Contunious Optimization in
Theory and Applications (Europt 2004), July 2-3, 2004, Rhodes,
Greece.

8. 3" Conference of Actuarial Science and Finance in Samos, 2-5 Sept.,

2004, Karlovasi Samos, Greece.

9. 1% Conference of Advance Mathematical Methods for Finance, 26-29
April, 2006, Side\Antalya, Turkey.
10. 6™ Conference of Actuarial Science and Finance in Samos, Sept., 2008,
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1. Tiirk Matematik Derneginin Bilkent Universitesinde VII. Ulusal
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Konugma Baslig1: Analytic and Asymptotic Properties of Linnik’s
Probability Densities (Agustos 1994) (tam metin).

2. Tiirk Matematik Derneginin Adana’da VIII. Ulusal Sempozyumu.
Konugma Bagligi: Some Counter Examples Related to Expansions of
Linnik Density (Eylul 1995).

3. Tiirk Matematik Derneginin Malatya’da XIII. Ulusal Sempozyumu
Konusma Basligi: On Linnik’s Probability Densities (Eyliil 1999).

4. Tiirk Matematik Derneginin XIV. Ulusal Sempozyumu (Eylul 2000)

5. Tiirk Matematik Derneginin Antakya’da IV. Ulusal Sempozyumu
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(Bastiyal1) Hayfavi. (ODTU) yayinlar1 Subat 2001.
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Korezlioglu and Azize (Bastiyali) Hayfavi, Yeliz Yolcu Okur.
(ODTU) yayinlar1 Eyliil 2018.
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4. Ogrenci adi: Niliifer Caliskan (Tez Danigmani)
Tez Konusu: Stochastic Volatility Models
Mezuniyet Yili: Subat, 2007.
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Tez Konusu: Market value of Life-Insurance contracts under
Stochastic Interest Rates, Default Risk and Mortality Risk
Mezuniyet Yili: Ocak, 2005.

6. Ogrenci adi: Havva Ozlem Dursun (Tez Danigmani)
Tez Konusu: Jump Detection with Power and Bipower Varation
Process
Mezuniyet Yili: Eylul, 2007.



10.

11.

12.

13.

14.

15.

Ogrenci ad1: Ayhan Yiiksel (Tez Danismani)
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Tez Konusu: Pricing Inflation Indexed Bonds wtih an Extension of
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an HIM model. Mezuniyet Yili: 20009.
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Ogrenci adi: Alper Inkaya (Tez Danismani)

Tez Konusu: Option Pricing with Fractional Brownian Motion



Mezuniyet Yili: 2011.

. Doktora Tezleri:
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Ogrenci ad1: Ozge Sezgin Alp (Tez Danismani)

Tez Konusu: Continuous Time Mean Variance Optimal
Portfolios
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Tez Konusu: Stochastic Modeling of Electricity Markets
Mezuniyet Y111:2012
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Debt Obligations and Determining the underlying Credit Default
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Mezuniyet Yili: 2015

Ogrenci ad1: Ayhan Yiiksel (Tez Danismani)

Tez Konusu: Particle MCMC for a time changed Levy Processes
Mezuniyet Yili: 2015

Ogrenci ad1: Birhan Tastan (Tez Danigmant)

Tez Konusu: Modelling Temperature and Pricing Weather
Derivatives Based on Temperature

Mezuniyet Yili: 2016

Ogrenci ad1: Aysun Tiirkvatan (Tez Danismani)

Tez Konusu: A regime Switching Model for the temperature and
pricing Weather Derivatives
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. Ogrenci adi: Ozgiir Ozel (Tez Danismani)

Tez Konusu: Modelling Interest rates Moving in a Band
MezuniyetYili: 2018



BAP PROJELERI

1) Faiz Tirevlerinin Fiyatlandirilmasi ve Tiirkiye Finans Piyasalarinda
Uygulanabilirligi: Tez 6grencisi Dervit Bayazit ile ¢alisildi. Temmuz
2004’de sonuglandi.

2) Stokastik Volatilite ve Risk Hesaplamalarindaki Rolii:Tez 6grencisi
Serkan Zeytun ile ¢alisildi. Eyliil 2005°de sonuglandi.

3) Stokastik Volatilite Modelleri: Tez 6grencisi Niliifer Caligkan ile
caligiltyor ve proje devam etmektedir.

4) Istirakli Hayat Sigortasi Poligelerindeki Stokastik Faiz Orani, iflas
Riski ve Mortalite Riskinin Incelenmesi. Tez dgrencisi Sirzat

Cetinkaya ile ¢alisildi ve Subat 2007°de sonugland.

SEMPOZYUM ORGANIZASYONLARI

1) Temmuz 2004’de gerg¢eklesen ‘‘Rodos 2004, Workshop on
Challenges of Continuous Optimization in Theory and Applications
( Europt 2004) ,, calistayinin yerel organizatdrleri arasinda gorev
aldim.

2) ESF nin destekledigi Nisan 2006’da gerceklesen “ First Conference
of Advanced Mathematical Methods for Finance April 26-29, 2006
Side —Antalya‘“ konferansin yerel organizatorler arasinda gorev

yapmaktayim.
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