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ONSOZ

Orta Dogu Teknik Universitesi’nde Uygulamali Matematik Enstitiisii kurulmasi; Milli Egitim
Bakanligi’nin 8/5/2002 tarihli ve 12293, 12296 sayili yazilar1, 28/3/1983 tarihli ve 2809 sayili
kanunun degisik ek 30. maddesine goére, Bakanlar Kurulu’nca 16/5/2002 tarihinde
kararlastirilmistir ve bu karar 21.06.2002 tarihinde resmi gazetede yayinlanmistir. Enstitii
egitim faaliyetlerini Kriptografi, Bilimsel Hesaplama, Finansal Matematik ve Aktiierya
Bilimleri programi ile asagidaki misyonlar ¢ergevesinde siirdirmektedir:

Orta Dogu Teknik Universitesi’nin arastirma potansiyeli ve iilkemizin ihtiyaglart
g0z Oniine alinarak, disiplinler aras1 matematik bazli arastirma/uygulama alanlari
belirlemek ve bu g¢ercevede lisansiistii egitim programlarini  gelistirmek.
Universitemizde yapilmakta olan matematik agirlikli arastirmalar1 koordine ederek
Enstitii biinyesinde disiplinler-aras1 bir ¢alisma ortami olusturmak, bu alanlarda
arastirmaya yonelik konferanslar/yaz okullar1 diizenlemek ve uluslararasi isbirligi
olanaklarini aragtirmak/hayata gecirmek.

Uygulamali matematik alaninda ODTU-Sanayi/Kamu kuruluslar igbirligini, gerek
proje ve irlin gelistirerek gerekse kisa siireli egitim/arastirma toplantilar
diizenleyerek hayata gecirmek.

Matematigin; dogayi, teknolojik ve ekonomik siiregleri daha iyi anlama yolunda
bilim adamlarinin ortak dili oldugundan hareketle, lisans/lisansiistii egitimde ve
arastirmalarda matematik kullaniominin hem nicelik hem de nitelik agisindan
arttirllmas1 yolunda ¢alismalarda bulunmak, bu gercevede yeni, uygulanabilir
matematik konularinda arastirmacilart bilgilendirmek ve bu amaca yonelik
aragtirmalar yapmak.

Bu rapor Uygulamali Matematik Enstitiisii’niin misyonu ¢ergevesinde 01.01.2010-31.12.2010
tarihleri arasindaki faaliyetleri igermektedir.



Enstiti Yonetimi

Miidiir

Prof. Dr. Ersan AKYILDIZ
(Matematik Boliimii)

Miidiir Yardimcilar
Y. Dog. Dr. Ilkay ULUSOY
(Elektrik Elektronik Miih.Bl.)

Dr. Burak YEDIERLER

Enstitii Kurulu®

Prof. Dr. Ferruh OZBUDAK

(Matematik Boliimii)

Prof. Dr. Biilent KARASOZEN

(Matematik Boliimii)
Y. Dog. Dr. Isil EROL
(Iktisat Boliimii)

Dog. Dr. Sevtap KESTEL
(Aktiierya Bilimleri EABD)

(Fizik Boliimii)

Enstitii Yonetim Kurulu®
Prof. Dr. Haluk AKSEL
(Makina Miih.Boliimii)

Y. Dog. Dr. Seza DANISOGLU

(Isletme Boliimii)

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

(1) Enstitii Yonetimi, bu kurullarin dogal iiyeleridir.



OZET BILGILER

Enstitiiniin 2010 yili faaliyetlerine 7 UME, 27 ODTU ici, 21 ODTU dis1 baglantili
Ogretim tiyesi katkida bulunmuslardir.

Enstitiide toplam 16 arastirma gdrevlisi vardir, bunlarin 7°si Ogretim Uyesi Yetistirme
Programi1 (OYP) ve biri de 35. madde kapsaminda gorev almaktadir. 3 asistanimiz ise
2010 y1l1 i¢inde aragtirma gorevliliginden ayrilmiglardir.

Enstitiide toplam 199 06grenci egitimini siirdiirmektedir. Bu ogrencilerin  17°si
Aktiierya Bilimleri, 28’i Bilimsel Hesaplama, 83’i Finansal Matematik, 71’i ise
Kriptografi programindadir.

Bu faaliyet yilinda Enstitii anabilim dallarindan 16 tezli yiiksek lisans, 8 tezsiz yiiksek
lisans ve 6 doktora 6grencisi mezun olmustur.

Enstitii anabilim dallarinin 11 arastirma grubu bulunmaktadir.

Enstitii baglantist belirtilmis olarak 38 yurtdis1 yayin, 26 yurtdisi teblig, 102 yurtdisi
sunum, 1 yurtdis1 kitapta makale, 1 yurti¢i yayin, 4 yurtici teblig ve 8 yurti¢i sunum
gerceklestirilmistir.

Enstitii baglanitis1 belirtilmis 19 6zel sayili dergi editorliigli yapilmastir.

Enstiti  ogretim  tyeleri, 18 c¢alistay/ sempozyum/ konferans/ yazokulu
organizasyonunda gorev almiglardir.

Enstitlimiiz tarafindan 06-08 Mayis 2010 tarihleri arasinda “Bilgi Giivenligi ve Kriptoloji
Konferans1” diizenlenmistir.

Ensitiimiizden doktora derecesi ile mezun olan iki dgrenci Serhat Ozyar Onur Odiilii
ile Prof. Dr. Mustafa N. Parlar ODTU Yilin Tezi Odiilii’nii almislardar.

Enstitii biinyesinde yiiriitiiciiligii yapilan 19, arastirmaci olarak yer alinan 1 proje
bulunmaktadir.

Enstitiiyli yurtdigindan 12 6gretim {iyesi ziyaret ederken, 18 ogretim elemani da
enstitll tarafindan desteklenerek yurt disinda gorevlendirilmistir.



ENSTITUNUN PROGRAMLARI

Aktiierya

Bilimleri Hesaplama
Tezli Yiiksek Lisans  Tezli Yiiksek Lisans

Tezsiz Yiksek Lisans

Ogretim Elemanlari

Prof. Dr. Gerhard- Wilhelm Weber
Prof. Dr. Martin Rainer

Dog. Dr. Emrah Cak¢ak*

Y. Dog. Dr. Sevtap Kestel

Y. Dog. Dr. Hakan Oktem

Y. Dog. Dr. Omiir Ugur

Y. Dog. Dr. Ali Devin Sezer

Finansal Matematik Kriptografi
Tezli Yiksek Lisans Tezli Yuksek Lisans
Tezsiz Yiksek Lisans Tezsiz Yiksek Lisans
Doktora Doktora

INSAN KAYNAKLARI

Arastirma Gorevlileri

Sedat Akleylek (OYP, 19 Mayis Univ.)

Derya Altintan (OYP, Selguk Univ.)

Dervis Bayazit (YOK Bursu Florida State Univ., USA)**
Cansu Bilgir (OYP, Namik Kemal Univ.)

Mehmet Burak Bozdemir

Canan Cimen

Cagdas Calik

Rita Ismailova (OYP, Kirgizistan)

Aysegiil iscanoglu Cekic (OYP, Selguk Univ.)
Turgut Hanoymak (OYP, Yiiziincii Y1l Univ.)

Baris Biilent Kirlar (OYP, Siileyman Demirel Univ.)
Ayse Sariaydin (OYP, Yiiziincii Y1l Univ.)

Cihangir Tezcan **

Onder Tiirk

Oguz Yayla

Enes Yilmaz (35. madde)

Serkan Zeytun**

DOSAP/POST-DOC / MiSAFiR OGRETIM UYESI
e Jose Ignacio Iglesias Curto (ispanya), Kriptografi Anabilim Dali, 20 Ekim 2010- 31 Ocak

2011.

e Prof. Dr. Dogan Tirtiroglu, (University of Adelaide, Australia) 19 Ekim-31 Aralik 2010.

* | Mart 2010 tarihinde Mimar Sinan Giizel Sanatlar Universitesi’ne naklen atanmustir.
**2010 y1l1 iginde arastirma gorevliliginden ayrilmiglardir.



Matematik Boliimii

Elektrik-Elektronik
Miihendisligi Boliimii

istatistik Boliimii

isletme Boliimii

BAGLANTILI OGRETIM UYELERI

ORTA DOGU TEKNIiK UNIiVERSITESI

Marat U. Akhmet
Ersan Akyildiz
Ali Doganaksoy
Biilent Karas6zen
Ferruh Ozbudak
Miinevver Tezer
Muhiddin Uguz

Yesim Serinagaoglu Dogrusoz
Mete Severcan

[lkay Ulusoy

Melek Yiicel

Ciineyt Bazlamacgci

B. Burgak Basbug
Inci Batmaz
Zeynep Kalaylioglu
Ceylan Yozgatligil

Nuray Gliner
Adil Oran
Seza Danisoglu

iktisat Boliimii

Kimya Miih. Bl

Fizik Boliimii

Endiistri Miih. Bl.

Enformatik Enstitiisii

Makine Miih. Bl.

Biyoloji Béliimii

Is1l Erol
Esma Gaygisiz

Yusuf Uludag

Burak Yedierler

Giilser Koksal

U.Erkan Mumcuoglu

Haluk Aksel

Semra Kocabiyik



ANKARA UNiV.
istatistik Boliimii

BAHCESEHIR UNivV.
Department of Computer
Education&Instructional

Technologies

CANKAYA UNiv.

Department of Mathematics
and Computer Science

DiCLE UNiV.
istatistik Boliimii

DOGUS UNiv.
Matematik Boliimii

KAISERSLAUTERN UNIV.

MAX-PLANCK ENSTITUTE

iZMiR EKONOMI UNiv.
Uluslar arasi Ticaret ve
Finansman Boliimii

Omer Gebizlioglu
Fatih Tank

Irini Dimitriyadis
Stireyya Ozogiir

Yeliz Yolcu Okur

Pakize Taylan

Ismail Giiloglu

Ralf Korn

Jost Jurgen

C.Coskun Kii¢iikozmen

UNIVERSITELER

HAZINE MUSTESARLIGI
SIGORTACILIK GN.MD.
SiIGORTA DENETLEME
KURULU

KOC UNiv.
Miihendislik Fakiiltesi
TRAKYA UNiV.

iktisat Boliimii

TOBB-ETU
Matematik Boliimii

CONCORDIA-UNIVERSITY-
JOH MOLSON SCHOOL OF
BUSINESS

Department of Finance

KURUMLAR

TUBITAK-UEKAE

DIGER

Selamet Yazici
Selda Korkmaz

Metin Tiirkay

Kasirga Yildirak

Ziilfiikar Sayg1

Dogan Tirtiroglu

Orhun Kara

Selguk Bayin

I. Yurdahan Giiler
Azize Hayfavi
Tolga Yalgm

IDARIi PERSONEL

Sekreter Nejla Erdogdu
Figen Varol
Serkan Demir6z

Idari Amir Saffet Aykin

Memur M. Kemal Yasar Gorevli Muharrem Kayabel

Cafer Topal



PROTOKOLLER

Universitat Kaiserslautern (Germany) and Middle East
Technical University

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

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

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

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

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

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

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

University of Ballarat, (Australia) and Middle East
Technical University

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

Bilgi Teknolojileri ve Iletisim Kurumu- ODTU

Bilgi ve Iletisim Teknolojileri Konularmda Egitim,
Aragtirma, Gelistirme Caligmalar1 ve Uygulamalarinda
Isbirligi Yapilmasi, yiiriitiicii, Uygulamali Matematik
Enstitiisii Miidiirliigii, ODTU

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

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

- The Institute of Applied Mathematics

- CAS-MPG Partner Institute for Computational
Biology, Shanghai (China)

- Kog University

- Isik University

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

The ValuePrice AG(Germany) and Middle East Techical
University

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

Universitat Ulm LLP (Lifelong Learning Programme)
ERASMUS Academic Years 2009/10-2011/12(Germany)
and Middle East Technical University

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

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

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




[LISKIDE BULUNDUGUMUZ DIiGER ARASTIRMA

KURUMLARI

o Department of Mathematics, Illinois State University, USA, in Biomathematics.
e Russian Academy of Sciences, Department of the Computational Methods of Forecasting,

Moscow.

¢ Max-Planck Institute, Germany.
¢ Faculty of Mathematics and Economics, University of Ulm, LLP (Germany).
e Center of Research-Euro-Mediterranean- in Mathematics and Their Applications, CREMMA,

in Tunisia.

o Department of Mathematics, Darmstadt University of Technology (Germany).

Eureka Ibero America, Iberian-American Network of Knowledge Discovering, Iberian

American Program of Science.

IBM (Research Centers in New York, Zurich and Haifa).

Department of Mathematics, Eindhoven University of Technology, The Netherlands.
Department of Mathematics, University of L’ Aquila, Italy.

Department of Mathematics, Universitat Kaiserslautern (Germany)

Department of Mathematics, [llinois State University (USA)

Tobin’s College of Risk Management and Actuarial Sciences, St.John’s University (USA)

OGRENCI BILGILERI

SIAM-IAM ODTU OGRENCIi TOPLULUGU

SIAM (Society of Industrial and Applied Mathematics) IAM (ODTU) Ogrenci Toplulugu; Uygulamali
Matematik Enstitlisii'niin ¢aligmalar1 sonucu Amerika ve Kanada disinda kurulan ilk SIAM 6grenci
grubudur. Grubun amaglari, SIAM"1 ve SIAM'n faaliyetlerini Universite’de ve Tiirkiye’de tanitmaktir.
Grup hakkinda ayrintili bilgi www.siam.metu.edu.tr adresinde verilmistir.

Enstitiimiiziin Toplam Ogrenci Sayisi:
199

2010 yilinda Kayit Yaptiran Ogrenci Sayisi:
48

2009-2010 I1. ve 2010-2011 I. Dénemlerinde
Mezun Olan Ogrenci Sayisi*:
30

Yiiksek Lisans Tezli Yiiksek Lisans Tezsiz Doktora

16

8 6

*

Bu 6grencilerin listesi Ek 4’de verilmistir.



BASVURULAR

2010-2011
BASVURU KABUL KAYIT
Aktiierya Bilimleri 13 10 3
Bilimsel Hesaplama 16 11 5
Finansal Matematik 43 38 28
Kriptografi 19 17 12
Toplam 91 76 48
Enstitiimiiz Ogrencilerinin Programlara Gére Dagilim
Anabilim Dal Yiiksek Doktora | Bilimsel Haz. | ingilizce Izinli
Lisans (YL+Doktora) Haz. (YL+Doktora)

Aktiierya Bilimleri (17) 16 - - - 1+0

Bilimsel Hesaplama (28) 14 13 - - 0+1

Finansal Matematik (83) 52 21 5+2 - 2+1

Kriptografi (71) 24 38 3+1 - 1+4

Toplam: (199) 106 72 8+3 - 4+6

2010 yilinda Kayit Yaptiran Ogrencilerin B.S. Derecelerini Aldiklar
Bolumlere Gore Dagilimlarr*

MATH | STAT | EE | CENG | IE | FINANCE | ECON EM ACSC | CHE | ME
26 4 3 2 2 1 5 2 1 1 1
UME Derslerini Alan Ogrencilerin Béliimlere Gore Dagilhimi**

5 -
Dénem wl £l 2l wl 8 = E| W 21 § K Wil w g1 & <
= = W S| wl xf = = =
5 <§f wl T| = 8 o 8 O wl ol 5 = 2 S é |9
2009-2010 11 [218| 1 | 4 | - - 3 1]1]2]1]- 2 | - |9 | 24
2010-20111 |258| 10 [ 4 [1 [1[1[2]6]|3]- 5 8 |2 1|16 318

*Boliim isimlerinde ODTU Katalogunda ki kisaltmalar kullanilmustir.
** Enstitimiizde 2009-2010 11 ve 2010-2011 I. Déneminde verilen derslerin listesi Ek 6’da verilmektedir.
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Donemsel Ders Istatistikleri:

Verilen Ders Sayis1 | Toplam Ogrenci Sayisi Ders Basina Verilen Not
Sayisi
2009-2010 11.Dénem 23 242 11
2010-2011 I.D6nem 27 318 12

Ogrenci Basar1 Durumlar

2009-2010 I1.Dénem 2010-2011 I.D6nem
Mlisigi Mlisigi
Basarili | Basanisiz | Kesilen | izinli Basarilh | Basanisiz | Kesilen | izinli
Kriptografi (Bil.Haz.) - - - - 4 - - -
Kriptografi (M.Sc.) 18 5 1 1 15 4 - 1
Kriptografi (Ph.D.) 33 1 - 6 36 - - 4
Bilimsel Hesaplama (Ing. Haz) 1 - - - - - - -
Bilimsel Hesaplama (M.Sc.) 12 1 - 1 10 1 1 -
Bilimsel Hesaplama (Ph.D.) 10 - 1 - 8 - - 1
Finansal Matematik (ing. Haz) - - . . - . .
Finansal Matematik (Bil. Haz.) - 2 - 2 5 - -
Finansal Matematik (M.Sc.) 32 8 1 2 33 10 5 2
Finansal Matematik (Ph.D.) 13 ) ) 3 19 1 1 1
Aktiierya Bilimleri (M.Sc.) 14 - - - 11 1 1
TOPLAM (168+181) 135 15 5 13 138 25 8 10
OYP Ogrencileri Basar1 Durumlan
Bilimsel Hesaplama Finansal Matematik Kriptografi
Universitesi YL Doktora | LSD | YL Doktora | LSD | YL Doktora | LSD Basarili Basarisiz | Mezun
Selcuk Universitesi KONYA 1 1 1 - 1
Stileyman Demirel 1 i i i 1
Universitesi ISPARTA
Yiiziincii Y1l Universitesi VAN 1 1 2 - -
Ondokuz May1s Universitesi L ] ] L
SAMSUN
Namik Kemal Universitesi L L ] ]
TEKIRDAG
Kirgiz Tiirkiye Manas n i 1 i i
Universitesi
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ARASTIRMA FAALIYETLERI

YAYINLAR/TEBLIGLER*
Yurtdis1 Yayin Yurtdis1 Teblig Yurtdis1 Konferanslarda
Sunum
38 (20+18) 26 102

e M. U. Akhmet, E. Yilmaz, Impulsive Hopfield type neural network systems with piecewise
constant argument, Nonlinear Analysis: Real World Applications, 11, 2584-2593, 2010.(SCI-A)

e M. U. Akhmet, D. Arugaslan, E. Yilmaz, Stability in cellular neural networks with piecewise
constant argument, Journal of Computational and Applied Mathematics, 233:2365-2373, 2010.
(SCI-A)

e M. U. Akhmet, D. Arugaslan, E. Yilmaz, Stability analysis of recurrent neural networks with
piecewise constant argument of generalized type, Neural Networks, 23, 805-811, 2010. (SCI-A)

e M. Cenk, F.Ozbudak, On multiplication in finite fields, Journal of Complexity, vol. 26, no 2,
pp. 172-186, 2010. (SCI-A)

e C.Calk, M. Sonmez Turan, F. Ozbudak, On feedback functions of maximum length feedback
shift registers, IEICE Transactions on Fundamentals of Electronics, Communications and
Computer Sciences, vol. E93A, no 6, pp. 1226-1231, 2010. (SCI-B)

e A. Aydin, B. Karasozen, Multi-symplectic Box Schemes for the Complex Modified Korteweg-
de Vries Equation, Journal of Mathematical Physics, 51, 083511, 2010. (SCI-A)

e O.L. Gebizlioglu, Senoglu, B., Kantar, Y.M. “Comparison of certain value-at-risk estimation
methods for the two-parameter Weibull loss distribution”, Journal of Computational and Applied
Mathematics, D0i:10.1016/j.cam.2011.01.044. (2010). (SCI-A)

e S. Giimgiim, M. Tezer-Sezgin, “DRBEM solution of natural convection flow of nanofluids with
a heat source”, Engrg. Analy. with Bound. Elem., Vol.34, 2010, page: 727-737. (SCI-A)

e S. Giimgiim, M. Tezer-Sezgin, “DRBEM solution of natural convective flow of micropolar
fluids”, Numerical Heat Transfer, Part A: Applications, Vol.57, No. 10, 2010, page: 777-798.
(SCI-A)

e S. Han Aydin, A. L. Neslitiirk, M. Tezer-Sezgin, “Two-Level Finite Element Method with a
Stabilizing Subgrid for the Incompressible MHD Equations”, Inter. Jour. for Num. Meths. in
Fluids, Vol.62, 2010, page: 188-210. (SCI-A)

e Y. Yolcu Okur, White noise generalization of the Clark-Ocone formula under change of
measure, Stochastic Analysis and Applications, 28, 1106-1121, 2010. (SCI-B)

e S. Gazioglu, A. Hayfavi, “Stochastic Optimization Applied to Self-Financing Portfolio: Does
Bequest Matter?”, Applied Economics, vol.42, pp. 3831-3838, 2010. (SCI-A)

e A.D. Sezer, Modeling of an Insurance System and its Large Deviations Analysis, Journal of
Computational and Applied Mathematics, 235 (2010) 535-546. (SCI-A)

e A. D. Sezer, Asymptotically optimal importance sampling for Jackson networks with a tree
topology. Queueing Syst. 64 (2): 103-117 (2010). (SCI-A)

o S. Ozbgiir-Akyiiz, G.-W. Weber, Infinite Kernel Learning via infinite and semi-infinite
programming, Optimization Methods and Software 25, 6 (2010) 937-970. (SCI-A)

e S. Ozbgiir-Akyiiz, G.-W. Weber, On numerical optimization theory of infinite kernel learning,
Journal of Global Optimization,48, 2 215-239 (2010). (SCI-A)

e V. Strijov, G.-W. Weber, Nonlinear regression model generation using hyperparameters
optimization, Computers and Mathematics with Applications (CAMWA) 60 (2010) 981-988.
(SCI-A)

e P.Taylan, G.-W. Weber, L. Liu, F. Yerlikaya—(")zkurt, On foundations of parameter estimation
for generalized partial linear models with B-splines and continuous optimization, Computers and
Mathematics with Applications (CAMWA) 60, 1 (2010) 134-143. (SCI-A)

* Tiim arastirma faaliyetlerinde sadece UME baglantilarin1 belirtmis 6gretim iiyelerimizin faaliyetleri
dikkate alinmstir.
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I. Ulusoy, E. Akagiindiiz, G.-W. Weber, Estimation of parameters for dynamic volume spline
models, Inverse Problems in Science and Engineering (IPSE) 18, 4 (June 2010) 499-519. (SCI-
A)

I. Ulusoy, E. Akagiindiiz, G.-W. Weber, Inverse solution for parameter estimation of a dynamic
volume spline based forehead skin model, Inverse Problems in Science and Engineering (IPSE)
18, 5 (July 2010) 585-612. (SCI-A)

ULUSLARARASI BiR INDEXLE TARANAN HAKEMLI
DERGILERDE Ki YAYINLAR

G. Altinsoy, 1. Erol, S. K. Yildirak, Time-varying beta risk of Turkish Real Estate Investment
Trusts, “METU Studies in Development” Vol. 37 NO:2, 83-115, 2010. (Econlit)

S. Uner, B. Cakir, S. K. Yildirak, “Do we adequately respect the potential of routine
primary health care services in reducing neonatal mortality in developing countries? The
example of Denizli cohort” Cah. Socio. Demo. Med., 50(4): 477-500, September-
December 2010. (Pubmed)

S. Akleylek, M. Cenk, F. Ozbudak, Polynomial multiplication over binary fields using Charlier
polynomial representation with low space complexity, Lecture Notes in Computer Science, vol.
6498, pp. 227-237, Springer-Verlag, 2010. (Diger Yayin)

S. Akleylek, M. Cenk, F. Ozbudak, Faster Montgomery modular multiplication without pre-
computational phase for some classes of finite fields, Lecture Notes in Electrical Engineering,
vol. 62, pp. 405-408, 2010. (Diger Yayin)

S.Y. Oncel, O.L. Gebizlioglu, F. Aliev, “Risk factors of the smoking behavior among university
students”, Turkish Journal of Medical Sciences, TUBITAK (Turkish Council of Scientific and
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in Financial Mathematics, 3rd Conference on Nonlinear Science and Complexity, Ankara,
Turkey, July 28-31, 2010.

G.-W. Weber, E. Kropat, L. Ozdamar, C. Rave, C.S. Pedamallu, Model Approach for
Infrastructure Quality of Primary Education Facilities Impact Analysis, 5th International Summer
School Achievements and Applications of Contemporary Informatics, Mathematics and Physics,
National University of Technology of the Ukraine, Kiev, Ukraine, August 3-15, 2010.

G.-W. Weber, O. Defterli, A. Fiigenschuh, New Advances in Prediction of Gene-Environment
Networks by Applied Mathematics Tools, 5th International Summer School Achievements and
Applications of Contemporary Informatics, Mathematics and Physics, National University of
Technology of the Ukraine, Kiev, Ukraine, August 3-15, 2010.

G.-W. Weber, New Mathematical Tools for the Financial Sector, 5th International Summer
School Achievements and Applications of Contemporary Informatics, Mathematics and Physics,
National University of Technology of the Ukraine, Kiev, Ukraine, August 3-15, 2010.

G.-W. Weber, E. Kropat , Z.-K. Gorgiilii, Portfolio Optimization, 5th International Summer
School Achievements and Applications of Contemporary Informatics, Mathematics and Physics,
National University of Technology of the Ukraine, Kiev, Ukraine, August 3-15, 2010.

G.-W. Weber, Application of Monte Carlo Methods in Finance, 5th International Summer
School Achievements and Applications of Contemporary Informatics, Mathematics and Physics,
National University of Technology of the Ukraine, Kiev, Ukraine, August 3-15, 2010.

G.-W. Weber, A. Ozmen, 1. Batmaz, E. Kropat, RCMARS: Robustification of CMARS with
Different Scenarios under Polyhedral Uncertainty Set, 5th International Summer School
Achievements and Applications of Contemporary Informatics, Mathematics and Physics,
National University of Technology of the Ukraine, Kiev, Ukraine, August 3-15, 2010.

G.-W. Weber, K. Yildirak, E. Kiiriim, A Classification Problem of Credit Risk Rating
Investigated and Solved by Optimization of the ROC Curve, 5th International Summer School
Achievements and Applications of Contemporary Informatics, Mathematics and Physics,
National University of Technology of the Ukraine, Kiev, Ukraine, August 3-15, 2010.

F. Yerlikaya-Ozkurt, G.-W. Weber , P. Taylan, Parameter Estimation for Semiparametric
Models with CMARS and Its Applications, distributed at 5th International Summer School
Achievements and Applications of Contemporary Informatics, Mathematics and Physics,
National University of Technology of the Ukraine, Kiev, Ukraine, August 3-15, 2010.

G.-W. Weber, N. Erbil, C. Can, V. Gafarova, A. Kerimov, P. Taylan, Parameter Estimation in
Stochastic Differential Equations by Continuous Optimization, distributed at 5th International
Summer School Achievements and Applications of Contemporary Informatics, Mathematics and
Physics, National University of Technology of the Ukraine, Kiev, Ukraine, August 3-15, 2010.
M.A. Lopez-Cerda, G.-W. Weber, 10 Years EUROPT - EURO Working Group on Continuous
Optimization, distributed at 5th International Summer School Achievements and Applications of
Contemporary Informatics, Mathematics and Physics, National University of Technology of the
Ukraine, Kiev, Ukraine, August 3-15, 2010.

G.-W. Weber, P. Taylan, L. Liu, On Foundations of Parameter Estimation for Generalized
Partial Linear Models with B-Splines and Continuous Optimization, distributed at 5th
International Summer School Achievements and Applications of Contemporary Informatics,
Mathematics and Physics, National University of Technology of the Ukraine, Kiev, Ukraine,
August 3-15, 2010.

O. Defterli, G.-W. Weber, E. Kropat, S.Z. Aparslan Gok, A. Fiigenschuh, Modeling,
Inference and Optimization of Regulatory Networks Based on Time Series Data, OR 2010 —
International Conference on Operations Research, Munich, September 1-3, 2010.

E. Kropat, G.-W. Weber, Identification and Optimization of Target-Environment Networks
under Ellipsoidal Uncertainty, OR 2010 - International Conference on Operations Research,
Munich, September 1-3, 2010.

E. Ozceylan, T. Paksoy, E. Del Rosario, E. Kropat, E. Kalayci, G.-W. Weber, A Review on
Development States as Expressed by the Energy Sector — The Examples of Turkey and the
Philippines, OR 2010 - International Conference on Operations Research, Munich, September 1-
3, 2010.
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G.-W. Weber, R. Branzei, S.Z. Alparslan Gok, On the Ellipsoidal Core for Cooperative Games
under Ellipsoidal Uncertainty, OR 2010 - International Conference on Operations Research,
Munich, September 1-3, 2010.

E. Ozceylan, G.-W. Weber, Comparing the Transportation Modes in Logistics: An Analytic
Hierarchy Process Based Decision Support System, OR 2010 - International Conference on
Operations Research, Munich, September 1-3, 2010.

G. Ustiinkar, S. Ozégiir. Akyiiz, G.-W. Weber, Y. Aydin Son, Analysis of SNP-Complex
Disease Association A Machine Learning Approach, OR 2010 - International Conference on
Operations Research, Munich, September 1-3, 2010.

G.-W. Weber, C.S. Pedamallu, L. Ozdamar, E. Kropat, H. Akar, A System Dynamics Model
to Study the Importance of Infrastructure Facilities on Quality of Primary Education System in
Developing Countries, OR 2010 - International Conference on Operations Research, Munich,
September 1-3, 2010.

B. Akteke-Oztiirk, G. Koksal and G.-W. Weber, Optimization of Desirability Functions, OR
2010 - International Conference on Operations Research, Munich, September 1-3, 2010.

P. Taylan, F. Yerlikaya Ozkurt, G.-W. Weber, A New Contribution to Mean Shift Outlier
Model with Continuous Optimization, OR 2010 - International Conference on Operations
Research, Munich, September 1-3, 2010.

R. Branzei, S.Z. Alparslan Gok, G.-W. Weber, On the Ellipsoidal Core for Cooperative Games
under Ellipsoidal Uncertainty, EngOpt 2010 - 2nd International Conference on Engineering
Optimization, Lisbon, Portugal, September 6-9, 2010.

P. Taylan, F. Yerlikaya-Ozkurt, G.-W. Weber, Parameter Estimation for Semiparametric
Models with CMARS and its applications, EngOpt 2010 - 2nd International Conference on
Engineering Optimization, Lisbon, Portugal, September 6-9, 2010.

G.-W. Weber, 10 Years EUROPT - EURO Working Group on Continuous Optimization,
EngOpt 2010 - 2nd International Conference on Engineering Optimization Lisbon, Portugal,
September 6-9, 2010.

B. Belen, M.E. Ozel, G.-W. Weber, Some notes on the Milesian School and its scholar, Thales
of Miletus, World Universities Congress, Canakkale, Turkey, October 20-24, 2010.

G.-W. Weber, 10 Years EUROPT - EURO Working Group on Continuous Optimization, World
Universities Congress, Canakkale, Turkey, October 20-24, 2010.

G.-W. Weber, E. Kiiriim, A. Kerimov, C. Giileroglu, T. Gonuz, New Mathematical Tools for
the Financial Sector, VI Moscow International Conference on Operations Research (ORM2010),
Moscow, Russia, October 20-25, 2010.

G.-W. Weber, A. Ozmen, 1. Batmaz, RCMARS: The New Robust CMARS Method, VI
Moscow International Conference on Operations Research (ORM2010), Moscow, Russia,
October 20-25, 2010.

G.-W. Weber, 10 Years EUROPT - EURO Working Group on Continuous Optimization, VI
Moscow International Conference on Operations Research (ORM2010), Moscow, Russia,
October 20-25, 2010.

G.-W. Weber, Testimonial for Professor Kees Roos by Gerhard-Wilhelm Weber, at occasion of
the Official Farewell Speech (or Exaugural Address) of Prof. Dr. Kees Roos on December 10,
2010 (http://www.youtube.com/watch?v=xOjdNpJZckY).

E. Kiiriim, N. Azevedo, D. Pinheiro, G.-W. Weber, Stochastic Control of Hybrid Systems with
Applications to Finance, 8th International Conference on Optimization: Techniques and
Applications (ICOTAS8), Shanghai, China, December 10-13, 2010.

G.-W. Weber, 10 Years EUROPT - EURO Working Group on Continuous Optimization,  8th
International Conference on Optimization: Techniques and Applications (ICOTAS8), Shanghai,
China, December 10-13, 2010.

C. Calik, O. Sever, H. M. Yildirim, Z. Yiice, "A Survey of Certified Electronic Mail Protocols",
4th International Information Security and Cryptology Conference, 6-8 May 2010, Ankara.

0.S. Alp, A. Iscanoglu-Cekic, Mean Variance Asset Allocation Problem in Jump Diffusion
Markets, 24th Mini EURO Conference on Continuous Optimization and Information-Based
Technologies in The Financial Sector (Abstract Booklet), Turkey, 23-26.06. 2010
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A. Iscanoglu-Cekig, 0.Sezgin-Alp, Sabit Oranli Portfoy Sigortas1 (Cppi) ve Uzerine Yazilmis
Opsiyonlarin Fiyatlandirilmasi, 5. Ankara Matematik Giinleri (Abstract Booklet), Turkey, 3-
4.06.2010

S. Zeytun, R.Korn “An approximation method for the sum of log-normal distributions and its
usage in option pricing”, 24th Mini EURO Conference on Continuous Optimization and
Information-Based Technologies in The Financial Sector, Izmir, Turkey, 23-26 June 2010.

M. Ak, T. Hanoymak, Eliminating Re-encryption from Fujisaki-Okamoto Construction and Its
Applications, 4th International Information Security & Cryptography Conference, METU,
Ankara, 06-08 May, 2010.

Yurti¢i Yayin Yurti¢i Teblig Yurtigi Sunum Editorliik

1 4 8 19

ULUSAL DERGILERDE YAYINLAR

S. K. Yildirak, Piyasa Riski Hesab1 ve Sigramali Stokastik Siiregler: IMKB 100 Endeksine Ait
Uygulama, “Trakya Universitesi Sosyal Bilimler Dergisi”, Aralik 2010.

ULUSAL KONFERANSLARDA TEBLIGLER

K. Yapia, B. Karasozen, Y. Uludag, PTT-dogrusal ve Oldroyd-B viskoelastik model
esitliklerinin diizglin dortgen g¢ukur geometrisindeki akis hidrodinamiginin sayisal olarak
incelenmesi, 9. Ulusal Kimya Miihendisligi Kongresi, 22-25 Haziran 2010, Gazi Universitesi, 73-
75.

G. W. Weber, Some New OR and Mathematical Methods for Regulatory Networks in Bio
Sciences and Environment Related, YAEM2010, 30th Annual Congress of the OR Society in
Turkey, pp. 157-158, July 2010.

A. Ozmen, G.-W. Weber, |. Batmaz, RCMARS-Saglam CMARS Yontemi ve Sayisal bir
Uygulama, IGS 7 2010 (7th Statistics Days Symposium), METU, Ankara, June 28-30, 2010.

F. Yaman, AE. Yilmaz, G.-W. Weber, Genetik Algoritma ile Dogrusal Anten Dizisi
Tasariminda Cekicilik Fonksiyonu Kullanimmin incelenmesi (Investigation of Applicability of
the Desirability Functions at Linear Antenna Array Design via Genetic Algorithm), URSI 5.
National Congress, pp. 187-190, Giizelyurt, Cyprus, August 25-27, 2010.

ULUSAL KONFERANSLARDA SUNUMLAR

H. Tor, B. Karasozen, A. Bagirov, Truncated Codifferential Method for Linearly Constrained
Non smooth Optimization,24™ Mini EURO Conference on Continuous Optimization and
Information-Based Technologies in The Financial Sector, June 23-26, 2010, I1zmir, Turkey.

B. Karasozen, “Energy Preserving Integrators for Ordinary and Partial Differential Equations”,
ICMS International Conference on Mathematical Sciences, Izzet Baysal Universitesi, Bolu, 23-
27 Kasim 2010.
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A. H. Tor, B. Karasozen, A. Bagirov, Lineer Kisith Tirevi Olmayan Konveks Optimizasyon
Problemleri i¢in Kesilmis Codiferansiyel Metot, 145 23. Ulusal Matematik Sempozyumu,
Erciyes Universitesi, Kayseri, 4-7 Agustos 2010.

O. Erdem, B. Karasézen, A. Sariaydin, Computation and Analysis of Spectra of Large
Networks, , J.Jost, 184, 23. Ulusal Matematik Sempozyumu, Erciyes Universitesi, Kayseri, 4-7
Agustos 2010.

A. Aydin, 0. Erdem, B. Karasozen, KdV-Burgers Tipi Denklemde Operator Ayrigimi, , 149 23.
Ulusal Matematik Sempozyumu, Erciyes Universitesi, Kayseri, 4-7 Agustos 2010.
M.Tezer-Sezgin, O.Turk, N.Gokgoz, N.Alsoy-Akgun, A.Sariaydin, F.Yerlikaya-Ozkurt, A
Plumber Problem, Uluslararasi Katilimli Endustride matematik Calistayi, 4-8 Ekim 2010.

A. D. Sezer, YAEM2010, Yoneylem arastirmast ve endiistri mithendisligi 30. Ulusal kongresi,
Haziran 2010, http://www.yaem2010.org/bildiri_ozeti.pdf, Optimal Decision Rules for Product
Recalls

S. K. Yildirak, S. Kestel, Risk Assessment of a micro-insurance portfolio, Continuous
Optimization and Information-Based Technologies in the Financial Sector, June 23-26, 2010,
Izmir.

EDITORLUK

E. Akyildiz, Guest Editor of Journal of Computational and Applied Mathematics.

Devroye, B. Karasiozen, M. Kohler, R. Korn, Recent Developments in Applied Probability and
Statistics, Springer, 2010.

B. Karasozen, Proceedings of Ankara Matematik Giinleri, 2010, Hacettepe Journal on
Mathematics and Statistics.

O. L. Gebizlioglu, Associate Editor of Journal of Computational and Applied Mathematics.

O. L. Gebizlioglu, Insurance: Mathematics and Economics.

O. L. Gebizlioglu, Guest Editor of Journal of Computational and Applied Mathematics.

A. Dress, B. Karasozen, P.F. Stadler, G.-W. Weber, “Networks in Computational Biology”,
Special Issue of Discrete Applied Mathematics (DAM) 157, 10 (2010).

G.-W. Weber, “Continuous Optimization in Finance”, special issue of Optimization 58, 3
(2010).

B. Karasoézen, M. Tiirkay. L. T. Biegler, T.J. McAvoy, Journal of Process Control, 19, 1217,
2010, Special Issue “Hybrid Systems: Modelling,Simulation, Optimization”.

D. DeTombe, G.-W. Weber, State of the Art Workshop Societal Complexity 2009 EURO
XXl Conference Bonn, Germany, Europe, July 5, 2010.

G.-W. Weber, Member of Editorial Board of Organizacija (Organization - Journal of
Management, Information Systems and Human Resources).

G.-W. Weber, Member of Editorial Board and Co-Editor of International Journal of Lean
Thinking.

G.-W. Weber, Member of Editorial Board of the journal Optimization (from end of 2010 on).
G.-W. Weber, Member of Editorial Board of Journal System Research and Information
Technologies (National Technical University of Ukraine “Kyiv Polytechnic Institute”: since
2010.

X. Sun, S. Zhu, Z. Li, G.-W. Weber (guest editors), Special Issue on Optimization and
Dynamics in Finance, of DCDIS-B, Dynamics of Continuous, Discrete and Impulsive Systems
17, 1b (Series B) 2010.

M. Kljajic, G.-W. Weber, H. Akar (guest editors), Recent Advances in Systems, Decision
Making, Education and other Complex Problems, Organizacija (Organization - Journal of
Management, Information Systems and Human Resources) 43, 3 (May-June 2010) (at the
occasion of EURO XXII1I 2009).

G.-W. Weber, Member of Editorial Board of Global Journal of Technology and Optimization.
G.-W. Weber, Member of Editorial Board of journal Quantum Biosystems: since 2010.
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N. Barsoum, G.-W. Weber, P. Vasant (editors), Power Control and Optimization: Proceedings
of the 3rd Global Conference on Power Control and Optimization, Gold Coast (Australia), 2—4
February 2010, AIP Conference Proceedings, Volume 1239 (2010), ISBN: 978-0-7354-0785-5.

Yurtdis1 Kitapta Diger
Makale
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YURTDISI KITAPTA MAKALE

G.-W. Weber, P. Taylan, B. Akteke-Oztiirk, O. Ugur, Mathematical and Data Mining
contributions to dynamics and optimization of gene-environment networks, Chapter in the Book
Crossing in Complexity: Interdisciplinary Application of Physics in Biological and Social
Systems, eds.: I. Licata and A. Sakaji, Nova Publishers, 2010.

DIGER

C. Rave, G.-W. Weber, E. Del Rosario, The EURO Working Group on OR in Development
(EWG ORD) — A Report from the Young Researchers PhD Symposium EURO XXIV, Lisbon,
Portugal, IFORS News, vol. 4, no.3, pp. 8, September, 2010.

V. Strijov, G.-W. Weber, I. Dolgopolova, Model Generation and Mathematical Modelling,
EngOpt 2010-2nd International Conference on Engineering Optimization, EngOpt, Lisbon
University of Technology, pp. 169, September, 2010.

C. Rave, G.-W. Weber, E. Del Rosario, Euro Working Group on Operational Research for
Development (EWG ORD) — A Report from the ALIO-INFORMS Joint International Meeting,
IFORS News, vol. 4, no.3, pp. 9, September, 2010.

C. Rave, G.-W. Weber, OR for Development and Developing Countries at ALIO-INFORMS
Joint International Meeting, Buenos Aires, Argentina, June 6-9, 2010, Experience Report, vol.
40, pp. 66-67, November, 2010.

C. Rave, G.-W. Weber, EURO ORD Workshop on OR for Developing Countries-Young
Researchers PhD Symposium-EWG ORD, Experience Report, OR for Development and
Developing Countries at EURO XXIV, Lisbon, Portugal, vol. 40, pp. 64-65, November, 2010.
G. Gallo, A. Hohenberger, G.-W. Weber, OR 2010 in Munich Features OR in Life Sciences
and Education, IFORS News, vol. 4, no.4, pp.5, December, 2010.

I. Korotchenko, K. Pereverza, A. Pasichny, G.-W. Weber, Summer School in Kiev Learn
More About IFORS, IFORS News, vol. 4, no.4, pp. 15, December, 2010.

E. Kropat, Z. Volkovich, G.-W. Weber, Selected Papers from the EURO Conference,
Stochastic Modeling and simulation-Problems, Trends, and Perspectives, IFORS News, v.4,
no.4, pp.16-18, December, 2010.

X. Sun, G.-W. Weber, EUROPT Participates in ICOTA, IFORS News, v.4, no.4, pp.16,
December, 2010.

V. Strijov, K. Krymova, G.-W. Weber, Evidence Optimization for Consequently Generated
Models, PCO 2010-4rd Global Conference on Power and Optimization, v.4, Malaysia,
December, 2010.
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CALISTAY/ SEMPOZYUM/ KONFERANS/ YAZOKULU

Bilgi Giivenligi ve Kriptoloji Konferansi, (06-08 May1s 2010, Ankara)

Bu yil dordiinciisii diizenlenen Uluslararast Bilgi Giivenligi ve Kriptoloji Konferansi, T.C.
Cumhurbaskanligi himayelerinde Gazi Universitesi, Orta Dogu Teknik Universitesi, Bilgi
Teknolojileri ve Iletisim Kurumu ve Bilgi Giivenligi Dernegi isbirligi ile 06-08 Mayis 2010
tarihleri arasinda Ankara’da ODTU Kiiltiir ve Kongre Merkezi’nde diizenlenmistir. Tiirkiye’den
ve yurtdisindan cesitli kamu kurum ve kuruluslari, iiniversiteler, finans kuruluslari, bilgi ve
iletisim teknolojileri sektoriiniin temsilcilerinden toplam 1800 kisi konferansa kayit yaptirmis ve
1200’{in iizerinde kisi fiilen katilmustir. Ozellikle akademik olarak biiyiik ilgi gdsterilen
Konferansa yurticinden ve yurtdisindan 139 bildiri sunulmus, Bilim Kurulundaki degerli
hakemler tarafindan uygun bulunan 53 bildiri sozlii, 21 bildiri de poster olarak yer almistir.
Konferansin ana temasi olan Kigisel Verilerin Korunmasi basta olmak {izere Konferans
cercevesinde “Veri Gizliligi ve Korunma Yo6ntemleri” konulu bir 6zel oturum ve “Bilgi Giivenligi
Tehditleri, Agikliklar, Giivenlik ve Coziimleri” baslikli bir panel diizenlenmistir. Ulkemizde
onem arz eden konularin degerlendirildigi bu panellerde, gilincel sorunlar ve ¢oziim Onerileri
tizerinde durulmustur. Veri gilivenligindeki yeni yontemler, ag ve IP’de glivenlik, kisisel veri
giivenligi, elektronik imza ve agik anahtar altyapisi, kriptoloji, steganografik ve goriintii isleme
tabanli yontemler, kriptoloji, kriptoanaliz, ag gilivenligi, kriptografik donanimlar ve etkin
gerceklestirim  konularinda yapilan oturumlarda bu bildiriler sunulmus, tartisilmis ve
katilimecilarin 6neri ve goriisleri paylasilmistir.

ENSTITU OGRETIM UYELERININ
ORGANIZASYONLARINDA BULUNDUKLARI
CALISTAY/ SEMPOZYUM/ KONFERANS/ YAZOKULU

0. Ugur, 24th Mini EURO Conference on Continuous Optimization and Information-Based
Technologies in The Financial Sector, Izmir, Turkey, June 23-26, 2010.

Y. Yolcu Okur, 24th Mini EURO Conference on Continuous Optimization and Information-
Based Technologies in The Financial Sector, Izmir, Turkey, June 23-26, 2010.

G.-W. Weber, 3rd Global Conference on Power and Optimization - PCO 2010, Marriott Hotel,
Gold Coast, Australia, February 2-4, 2010.

G.-W. Weber, International Conference Mini EURO Conference “Continuous Optimization and
Information-Based Technologies in the Financial Sector" (EurOPT-2010), June 23-26, 2010,
Izmir, Turkey; Co-Chair of the Organizing Committee of the conference.

G.-W. Weber, 8th EUROPT Workshop “Advances in Continuous Optimization"”, Aveiro,
Portugal, July 9-10, 2010.

G.-W. Weber, “A EURO ORD Workshop on OR for Developing Countries - Young Researchers
and PhD Symposium”, Lisbon, Portugal, July 10, 2010.

G.-W. Weber, “State-of-the-Art Workshop - a Workshop Related to EURO XXIV / EUROPT /
EURO ORD / EUROMSC / Ethics - Mutual Session of Special Researchers of EURO Working
Groups: OR and Developing Countries, Ethics, Methodology of Societal Complexity,
Optimization, MCDA?”, Lisbon, Portugal, July 11, 2010.

G.-W. Weber, International Conference Operations Research (OR 2010), Annual Conference of
the German OR Society, Universitaet der Bundeswehr, Munich, Germany, September 1-3, 2010.
G.-W. Weber, EngOpt 2010 - 2nd International Conference on Engineering Optimization,
Lisbon, Portugal, September 6-9, 2010.

G.-W. Weber, VI Moscow International Conference on Operations Research (ORM 2010),
Moscow, Russia, October 20-25, 2010.
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ENSTITU OGRETIM UYELERININ PROGRAM/BILIMSEL
KOMITELERINDE BULUNDUKLARI CALISTAY/
SEMPOZYUM/ KONFERANS/ YAZOKULU

e G.-W. Weber, International Symposium on Health Informatics and Bioinformatics (HIBIT),
2010, Antalya, Turkey, April 20-22, 2010.

o G.-W. Weber, International Conference on Modeling, Optimization and Dynamics (ICMOD
2010), Porto, Portugal, Lisbon, Portugal, July 4-7, 2010.

e G.-W. Weber, 15th IFIP WG 8.3 International Conference on Decision Support Systems (DSS
2010), July 7-10, 2010.

e G.-W. Weber, EURO XXIV 2010, Lisbon, Portugal, July 11-14, 2010.

e G.-W. Weber, 3rd Conference on Nonlinear Science and Complexity (NSC 3rd), July 28-31,
2010, Ankara, Turkey.

o G.-W. Weber, IEEE-RIVF International Conference on Computing and Telecommunication
Technologies, 2010, Hanoi, Vietnam, November 1-04, 2010.

o G.-W. Weber, 4rd Global Conference on Power and Optimization - PCO 2010, Damai Puri,
Kuching, Sarawak Borneo, Malaysia, December 2-4, 2010.

e G.-W. Weber, The International Conference on Optimization: Techniques and Applications
(ICOTA 8), Shanghai, China, December 10-13, 2010.

ARASTIRMA GRUPLARI

ACIK ANAHTAR ALTYAPISI (AAA) ARASTIRMA GRUBU

Acik Anahtar Altyapisi (AAA) konusunda bilgi birikimi elde etmek ve yeni gelismeler sunmak
amaciyla ii¢ temel grup olarak arastirma yapilmaktadir. Yazilim gelistirme grubu; algoritma
gelistirme, analiz ve kodlama caligsmalar1 yapmaktadir, hukuki isler ve uygulama grubu; kullanilacak
olan teknolojilerin hukuka ve kanunlara uygunlugunu arastirmak ve konu ile ilgili ¢ikan yonetmelik ve
tebligleri takip etmek ve bunlarin projedeki uygulamalar1 ile ilgilenmektedir, altyapt ve sistem
gelistirme grubu,; proje igerisinde ihtiya¢ duyulan altyapi ve sistem gereksinimlerini belirleyerek bu
sistemlerin kurulumu ve giivenligi ile ilgilenmektedir. (www.pki.iam.metu.edu.tr)

AKAN SIFRE SISTEMLERI CALISMA GRUBU

Akan Sifre Sistemleri Caligma Grubunun arastirma alanlar1 akan sifre sistemlerinin test, tasarim ve
analiz konularin1 igermektedir. Grup bu amagla literatiirde bilinen birgok akan sifre sisteminin
yanisira, ECRYPT Stream Cipher Project’e sunulan bir¢ok algoritmanin tasarimlarini incelemekte ve
analizlerini yapmaktadir. Ayn1 zamanda akan sifrelerin genel test yontemleri ve tasarim kriterlerinin
gelistirilmesi konularinda da ¢alismalar yapilmaktadir.

OPTIMIZASYON TEORISIi ARASTIRMA GRUBU

Bu arastirma grubu global, yari-sonsuz degiskenli, tiirevsiz ve diizgiin olmayan optimizasyon
konularinda ¢alismalar yapmaktadir. (http://www.iam.metu.edu.tr/EUROPT)

TERS PROBLEMLER ARASTIRMA GRUBU

Grubun 2007 yil1 ¢alismalari, diger gruplarin ¢alismalarina ve projelerine destek seklinde, ortaklaga
yirttilmistir. (http://www.iam.metu.edu.tr/research )
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BOOLE FONKSIYONLARI CALISMA GRUBU

Bu grubun amaci, dengelilik, tam ¢1g 06l¢iitii (strict avalanche criterion), yiiksek nonlineerite, yiiksek
cebirsel derece, yiiksek mertebede korelasyon bagisikligi ve yiiksek mertebede propagation kriteri gibi
konular1 ¢alismaktadir. Bu fonksiyonlarin tasariminda biitiin bu karakteristikler hesaba katilmalidir.
Ornegin biikiik fonksiyonlar (Benting functions) maksimum nonlineeriteye sahiptir ve sifirdan farkli
her vektor i¢in propagation kriteri saglar. Fakat bu fonksiyon sinifi dengeli ve korelasyon bagisikli
degildir. Boole fonksiyonlar1 kriptografinin 6nemli bir alan1 olmustur. Shannon 1949 yilinda modern
kriptografinin temellerini attiginda ¢arpim sifrelerini ifade etmek icin permiitasyon ve yer degistirme
olmak iizere iki temel doniisiim kullanmustir. Kullandig1 her iki doniisiimde de Boole fonksiyonlarin
kriptografik o6zellikleri s6zkonusudur. Bundan sonraki siirecte kriptolojide Boole fonksiyonlari S-
kutular1 tasariminda yaygin bir sekilde kullanilmistir. Boole fonksiyonunun iyi olmasinin Olgiisii
kriptografik 6zellikleriyle dogru orantilidir. (http://www.math.metu.edu.tr/bfwg )

DINAMIK SISTEMLER ARASTIRMA GRUBU

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

EUROPT OPTIMIZASYON ARASTIRMA GRUBU

Bu aragtirma grubunun amaci, uluslararasi iglevsel arastirma ve uygulamali matematik ¢alismalarin
ozellikle avrupa birligindeki arastirmacilarla birlikte uluslararasi diizeyde canli tutmaktir. EUROPT
Optimizasyon Arastirma Gurubu olarak popiiler dergilerin 6zel sayilarina yayinlar hazirlanmus, birgok
calistay diizenlenmis, her diizeyde gesitli bilimsel aktiviteler gerceklestirilmistir. Bunlarin disinda iki
yeni EURO c¢alisma grubu ile ¢alismalar devam etmekte ve 2003 yilindan itibaren Uygulamali
Matematik Enstitlisii, EUROPT ve EURO Siirekli Optimizasyon calisma grubuna ev sahipligi
yapmaktadir. (http://www.iam.metu.edu.tr/EUROPT/)

FINANSAL RiSK ARASTIRMA GRUBU

Finansal Risk Arastirma Grubu Tiirk finans sektoriinde uygulama ve teoride karsilasilan problemleri
¢ozmek lizere 2003 yilinda enstitiimiiz biinyesinde kurulmus bir arastirma grubudur. Bu arastirma
gurubu {iniversite ile finans kurumlarimin risk birimi ¢alisanlarini bir araya getirerek s6z konusu
problemlerin anlasilmasini ve ¢dziim dnerileri liretilmesini saglamak amacini giitmektedir.
(‘http://www.iam.metu.edu.tr/research/groups/riskman.html )

HESAPLAMALI BiYOLOJi VE TIP ARASTIRMA GRUBU

Bu arastirma grubunda yer alan temel konular, gen ekspresyon motiflerinin modellenmesi ve tahmini,
hesaplamali insan metabolizmasi, beyin arastirmalari, kalp arastirmalari, populasyon dinamigi, gen
dinamigi, gen degisimleri (populasyonlarin smiflandirilmasi), stirdiirebilir gelisme, ve diinya 1sisinin
kontroliidiir. Bu grup ODTU’de Biyoinformatik/Hesaplamali Biyoloji iizerine Bilim ve Teknolojileri
YUUP Grubu ile ortak c¢aligmaktadir. YUUP arastirma gruplari’nda, biyoteknoloji, tip ve
biyoinformatik gibi aragtirma konulart ile ilgili bir¢ok temsilcisi bulunmaktadir.
(http://www.iam.metu.edu.tr/research/groups/compbio/index.html)
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HiBRID SISTEMLER ARASTIRMA GRUBU

“Development of Modeling and Optimization Tools for Hybrid Systems” NSF-TUBITAK INT ve
“Modeling Multistationary Processes by Using Hybrid System Formulation: A study with priority on
functional genomics” TUBITAK kariyer projesi ¢ercevesinde ¢aligmalar siirdiiriilmektedir.

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

KODLAMA TEORISI ARASTIRMA GRUBU

Ana uygulamasmin iletilerde olusan hatalarin saptanmasi/diizeltilmesi olan hata diizeltici kodlar,
ozellikle otantikasyon kodlariyla kriptografiye ve bilginin lineer olarak islendigi baska alanlara da
uygulanabilmektedirler. Iyi parametrelere sahip kodlarmm ¢ok noktali cebirsel egrilerden ve
varyetelerden elde edildigi bilinmektedir. Bu aragtirma grubunun ilgi alanlart: iyi parametrelere sahip
hata diizeltici kod ingaasi, sonlu cisimler {izerindeki cebirsel egriler ve varyeteler, cok noktali egriler
ingaas1 ve bu egrilerden kodlar tiretilmesi ve kodlama teorisinin kriptografiye uygulamalari sayilabilir.
Ayrica hata diizeltme kodlar1 kullanilarak dogrulama kodlarinin olusturulmasi da amaglanmaktadir.

YURUTUCULUGU YAPILAN PROJELER

Proje Adi: Cebirsel Egriler ve Onlarin Bazi Kriptografik ve Kodlama Teorisindeki
Problemlerdeki Uygulamalar1 (TUBITAK 1001 Projesi)
Yiiriitiiciisii: Ferruh Ozbudak

Arastirmacilari: Cem Giineri, Ziilfilkkar Saygi, Ali Devin Sezer, Burcu Giilmez Temiir, Murat Cenk,
Cagdas Calik, Jose Ignacio Iglesias Curto

Siiresi: 01.05.2010-01.05.2013

Biitcesi: 216.190 TL

Proje Adi: Hafif Kriptosistem Tasarim Projesi (TUBITAK 1001 Projesi)

Yiiriitiiciisii: Ali Doganaksoy

Arastirmacilari: Fatih Sulak, Baris Ege, Onur Kogak

Siiresi: 01.10.2010-01.10.2011

Biitcesi: 61.800 TL

Proje Adi: ETSI TS 102-640 Standardina ve Tiirk Mevzuatina Uyumlu, Giivenli ve Yiiksek

Performansli iletisim Protokoliine Dayali Kayith Elektronik Posta Sistemi Y®&netim
Yazilimmin Gelistirilmesi Danismanlik Hizmeti (TUBITAK-TEYDEP Projesi,
Danismanlik Hizmeti)

Yiiriitiiciisii: Ersan Akyildiz —Verion Teknoloji Grubu A.S.

Arastirmacilar: Sedat Akleylek, Cagdas Calik, Zaliha Yiice, Omer Sever, Mert Ozarar

Siiresi: 01.04.2010-04.04.2011

Biitcesi: 55.200 TL

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

Yiiriitiiciisii: Hakan Oktem

Arastirmacilari: Nurgil Gokgoz, Mustafa Kahraman
Siiresi: Haziran 2005 —Haziran 2010
Biitcesi: 162.400 TL
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Proje Adr:

Yiiriitiiciisii:

Arastirmacilar:

Siiresi:
Biitcesi:

Projenin Adi:
Yiiriitiiciisii:

Arastirmacilar:

Siiresi:
Biitcesi:

Projenin Adi:
Yoneticisi:
Yiiriitiiciisii:

Arastirmacilar::

Siiresi:
Biitcesi:
Proje Ada:
Yiiriitiictisii:
Siiresi:
Biitcesi:
Proje Adi:
Yiiriitiictisii:

Siiresi:
Biitcesi:

Proje Adi:

Yiiriitiiciisii:

Arastirmacilar:

Siiresi:
Biitcesi:

Ozet Fonksiyonlarin Giivenlik Olgiitleri ve Analiz Metotlar1 Gelistirme ve
Uygulama Projesi (TUBITAK1001 Projesi)

A. Emrah Cakcak

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

44.100 TL

DAAD Optimization: Theory, Methods and Applications Project
Biilent Karastzen

Gerhard Wilhelm Weber, Stefan Ulbrich

1.1.2008- 31.12.2011

40.000 Euro

Tiirkiye Morbidite Tablolarinin Olusturulmast Asama:1 (TEKNOKENT Projesi)
Ersan Akyildiz

Omer L. Gebizlioglu

Sevtap Kestel, Burcak Basbug Erkan, Kasirga Yildirak, Fatih Tank, Zeynep
Kalaylioglu, Sarp Uner, Hatice Anar, Biisra Y1lmaz, Derya Uygun
01.05.2009-30.06.2010

343.000 TL

Birincil ve Ikincil Morgage Piyasalar1 ve Morgage Konusunda Danismanlik ve
Egitim Hizmetleri” (Doner Sermaye Projesi)

Is1l Erol

19.02-23.07.2010

12.500 TL

Birincil ve Ikincil Morgage Piyasalar1 ve Morgage Konusunda Danismanlik ve
Egitim Hizmetleri” (Doner Sermaye Projesi)

Is1l Erol

27.11.2010-25.06.2011

17481 TL

Kompleks Faiz Tiirevlerinin Fiyatlandirilmas1 i¢in LIBOR Market Modeli
Simulasyonu Prototipinin Gelistirilmesi (Development of a First Prototype of a
LOBOR market Simulation for Valuation (pricing) of Complex Interest Rate
Derivatives) (Doner Sermaye Projesi)

Omiir Ugur

Martin Rainer

01.12.2009-31.03.2010

10.150 Euro
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ODTU-BILIMSEL ARASTIRMA PROJELERI

Projenin Adi:

Yiiriitiiciisi:

Tiirkiye icin Bireysel Risk Bazina indirgenmis Kollektif Hasar Modellemeleri
(BAP-07-05-2010-01)
Sevtap Kestel

Arastirmacilari: Baris Siiriicli, Koniil Bayramova

Siiresi:
Biitcesi:

Projenin Adi:

Yiiriitiiciisii:

1 Ocak 2010-31 Aralik 2010
7.000 TL

Advanced Mathematical Methods of Financial Risk Management Investigated and
Solved by New Methods of Stochastic Calculus, Mathematical Statistics and
Optimization (BAP-07-05-2010-02)

Gerhard W. Weber

Arastirmacilari: B.Bur¢ak Basbug Erkan, Efsun Kiiriim, Vefa Jafarova, Azer Kerimov

Siiresi:
Biitcesi:

Projenin Adi:

Yiiriitiiciisii:

1 Ocak 2010-31 Aralik 2010
2.500 TL

Identification, Optimization and Control of Stochastic Differential Equations in
Financial Mathematics (BAP-07-05-2010-03)
Gerhard. W. Weber

Arastirmacilar: Azize Hayfavi, Pakize Taylan,Aysegiil Iscanoglu Cekic, Ozge Sezgin Alp

Siiresi:
Biitcesi:

Projenin Adi:

Yiiriitiiciisii:

1 Ocak 2010-31 Aralik 2010
2.500 TL

Testing the Efficient Market Hypothesis (EMH) fort he US the UK and Japanese
Stock Markets: Application of Signal Processing, Pattern Recognition, Artificial
Intelligence and Probabilistic Graphical Modelling Techniques (BAP-07-05-2010-
04)

Is1l Erol

Aragtirmacilar: {lkay Ulusoy

Siiresi:
Biitcesi:

Projenin Adi:

Yiiriitiiciisii:

Arastirmacilari:

Siiresi:
Biitcesi:

Projenin Adi:
Yiiriitiiciisii:

Arastirmacilari:

Siiresi:
Biitcesi:

1 Ocak 2010-31 Aralik 2010
5.725TL

Advanced Mathematical Methods of Quality Analysis and Improvement by New
Methods of Computational Statistics and with Applications in Manufacturing and
Finance (BAP-07-05-2010-05)

Gerhard Wilhelm Weber

Inci Batmaz, Basak Akteke-Oztiirk, Fatma Yerlikaya-Ozkurt, El¢in Kartal, Giil
Celik, Belgin Kayhan

1 Ocak 2010-31 Aralik 2010

2500 TL

Genis Aglarda Spektrum Hesaplamalar1 ve Analizleri (BAP-07-05-2010-06)
Biilent Karasdzen

Jiirgen Jost, Ozge Erdem, Ayse Sariaydin

1 Ocak 2009-31 Aralik 2009

3.775TL
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Projenin Ada: Finite Geometry, Coding Theory and Cryptography (BAP-07-05-2009-03)
Yiiriitiiciisii: Ferruh Ozbudak

Arastirmacilari:  Oguz Yayla, Hakan Ozadam, Sedat Akleylek, Cihangir Tezcan
Siiresi: 1 Ocak 2009-31 Aralik 2010
Biitcesi: 8.000 TL

ODTU-BILIMSEL ARASTIRMA TEZ PROJELERI

Projenin Adx: Numerical Solution of Liquid Metal Magnetohydrodynamics MHD) Flow with
Heat Transfer (BAP-07-05-2010-00-01)

Yiiriitiiciisii: Miinevver Tezer
Arastirmacilart: Onder Tiirk

Siiresi: 1 Ocak 2010-31 Aralik 2010
Biitcesi: 2.000TL

Projenin Ad: Sinir Aglarinin Kompleks Dinamigi (BAP-08-07-05-00-03)
Yiiriitiiciisii: Marat Akhmet

Arastirmacilar:: Enes Yilmaz

Siiresi: 1 Ocak 2008-31 Aralik 2011

Biitcesi : 2.000TL

ENSTITU BAGLANTILI OGRETIM UYELERININ ARASTIRMACI
OLARAK KATILDIKLARI PROJELER

Projenin Adi:  Balaban Valley Project Siirekli Optimizasyon Y ontemleri ve Uygulamalari

Yiiriitiiciisii: A. Gokmen

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

Siiresi: 2004-...

OGRETIM UYESI YETISTIRME PROGRAMI (OYP) PROJELERI

Danismani: Omiir Ugur

Ogrencinin Adi: Aysegiil Iscanoglu
Universitesi: Selguk Universitesi, KONYA
Biitcesi: 6.317 TL

Damismani: Omiir Ugur

Ogrencinin Adi: Derya Altintan

Universitesi: Selcuk Universitesi, KONYA
Biitgesi: 4.671TL

Damismanai: -

Ogrencinin Adi: Cansu Bilgir

Universitesi: Namik Kemal Universitesi, TEKIRDAG
Biitcesi: -
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Damismani:

Ogrencinin Adr:

Universitesi:
Biitcesi:

Damismanai:

Ogrencinin Ad:

Universitesi:
Biitcesi:

Damismani:

Ogrencinin Adr:

Universitesi:
Biitcesi:

Damismanai:

Ogrencinin Adr:

Universitesi:
Biitcesi:

Damisman:

Ogrencinin Adr:

Universitesi:
Biitcesi:

Ersan Akyildiz

Baris Biilent Karlar

Siileyman Demirel Universitesi, ISPARTA
8.505TL

Melek Diker Yiicel

Sedat Akleylek

Ondokuz May1s Universitesi, SAMSUN
9.306 TL

Ersan Akyildiz

Turgut Hanoymak

Yiiziincii Y1l Universitesi, VAN
3.894 TL

Melek Diker Yiicel
Rita Ismailova

Kirgiz Tiirkiye Manas Universitesi, KIRGIZISTAN

-TL

Miinevver Tezer

Ayse Sariaydin

Yiiziincii Y1l Universitesi, VAN
4842 TL
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DiGER FAALIYETLER

ENSTITU TARAFINDAN DUZENLENEN KISA SURELI KURSLAR/
SEMINERLER

e Zuzana Oplatkova & Roman Senkerik (Tomas Bata University in Zlin, Faculty of Applied
Informatics Zlin, Czech Republic), “A Case Study to Demonstrate Two Approaches —
Evolutionary Computation and Metaevolution”, “Introduction into Area of Softcomputing”,
November 16-19, 2010.

e S. Jain (School of Engineering and Applied Science, Aston University, Birmingham, UK),
“Towards a Closed Form Analytic Solution for a Hybrid HHW Model”, “Simulations of
Financial Markets”, “Statistical Mechanics and Financial Markets”, September 14-17, 2010

e Jerzy Filar (Centre for Industrial and Applied Mathematics, University of South Australia,
Australia), “Sustainability Screw: A Mathematical Perspective on Some Problems of
Environmental Modelling”, “The Hamiltonian Cycle Problem And Some Challenging Non-
Convex Programs”, “Dependence of Nash Equilibria on Incompetence” July 27-30, 2010.

e Robbe Wiinschiers (University of Applied Sciences Mittweida, Germany), “Genome-Wide
Gene Expression: Learning About Transcripts”, “Data Visualization in Bio Sciences”,
“Modern Biology: A Joint Venture of Biotechnology, Computational Sciences &
Mathematics”, June 15-17, 2010.

e Gintautas Dzemyda (System Analysis Department, Institute of Mathematics and
Informatics), “Visualization of manifold-type multidimensional data”, “Visualisation of a set
of parameters characterized by their correlation matrix”, “Visualization of multidimensional
data by using neural Networks”, April 26-29, 2010.

e Karsan Seyhun (FHTW Berlin - Fachhochschule fiir Technik und Wirtschaft Berlin), “Firm
Valuation”, April 9-16, 2010.

ENSTITUMUZU KISA SURELI ZIYARET EDENLER

e Zuzana Oplatkova (Tomas Bata University in Zlin, Faculty of Applied Informatics Zlin,
Czech Republic), November 16-19, 2010.

e S. Jain (School of Engineering and Applied Science, Aston University, Birmingham, UK),
September 14-17, 2010

e Jerzy Filar (Centre for Industrial and Applied Mathematics, University of South Australia,
Australia), July 27-30, 2010.

e Rdbbe Wiinschiers (University of Applied Sciences Mittweida, Germany), June 15-17, 2010.

e Gintautas Dzemyda (System Analysis Department, Institute of Mathematics and
Informatics), April 26-29, 2010.

e Karsan Seyhun (FHTW Berlin - Fachhochschule fiir Technik und Wirtschaft Berlin), April
9-16, 2010.

e Kiirsat Aker (Feza Giirsey Institute, Istanbul), December 14, 2010.

e Roman Senkerik (Tomas Bata University in Zlin, Faculty of Applied Informatics Zlin, Czech
Republic), November 16-17, 2010.

e Dogan Tirtiroglu, (University of Adelaide, Australia) October 19-December 31, 2010.

e Jiri Vojtesek (Zlin-Tomas Bata University Faculty of Applied Informatics) May 17-18, 2010

e Radek Matusu (Zlin-Tomas Bata University Faculty of Applied Informatics) May 17-18,
2010.

¢ Jianying Zhou (Institute for Infocomm Research, Singapore) May 5, 2010.

e Sencer Yeralan (University of Florida, Agricultural and Biological Engineering) March 9,
2010.

o Egemen Yilmaz (Ankara University, Department of Electronics Engineering) March 2, 2010.
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Nagihan Comez (Faculty of Business Administration, Bilkent University) December 3, 2010.
Nimet YAPICI PEHLIVAN (Selguk University, Science Faculty, Department of Statistics,
Konya) June 18, 2010.

Hiiseyin Merdan (Department of Mathematics, TOBB University of Economics and
Technology) June 11, 2010.

R. Murat Demirer (Mathematics and Computer Department, Istanbul Kultur University)
April 9, 2010.

Serife Yilmaz (Ankara Medeniyetler Miizesi) December 17, 2010.

ENSTITU UYELERININ KISA SURELI YURT DISI ZIYARETLERI

A. Devin Sezer, “AMAMEF 2010”, Slovanya, 3-9 Mayis 2010.

Cagdas Cahik, “Latincrypt 2010 International Conference on Cryptology and Information
Security”, Meksika, 6-13 Agustos 2010.

Cagdas Calik, “Second SHA-3 Candidate Conference”, Amerika, 21-25 Agustos 2010.

Enes Yilmaz, “The Fourth International Conference on Neural, Parallel & Scientific
Computations”, Amerika, 9-15 Agustos 2010.

Erdener Uyan, “The 11th International Conference on Cryptology in India (INDOCRYPT
20107, Hindistan, 11-17 Aralik 2010.

Gerhard W. Weber, “3rd Global Conference on Power Control and Optimization”,
Avustralya, 29 Ocak-6 Subat 2010.

Gerhard W. Weber, “Forth Global Conference on Power Control and Optimization”,
Malezya.

Isil Erol, “5. ECOST Management Committee (MC)” ve “Working Groups (WG)”,
Avusturya, 28-31 Mart 2010.

Marat Akhmet, “Workshop on Hybrid Dynamic Systems”, Kanada, 26 Temmuz-1 Agustos
2010.

Onder Tiirk, “International Congress on Computational and Applied Mathematics ICCAM
20107, Belgika, 3-11 Temmuz 2010.

Ozge Erdem, “Highly Oscillatory Problems From Theory to Applications”, Ingiltere, 11-18
Eyliil 2010.

Sedat Akleylek, “The 11th International Conference on Cryptology in India (INDOCRYPT
2010”7, Hindistan, 11-17 Aralik 2010.

Sedat Akleylek, “10th Central European Conference on Cryptology (CECC 2010)”, Polonya,
9-13 Haziran 2010.

Sedat Akleylek, “The 25th International Symposium on Computer and Information
Sciences”, ingiltere, 21-25 Eyliil 2010.

Sevtap Kestel, “EAA-Seminar ALM in the Context of an Efficient Risk Management”
Belgika, 6-11 Aralik 2010.

Sevtap Kestel, “Third International Symposium on Biomathematics and Ecology: Education
and Research (BEER 2010)”, Amerika, 23 Agustos -9 Eyliil 2010.

Sevtap Kestel, Albert Ludwigs University Freiburg, Almanya, 15-31 Ocak 2010.

Tolga Yalcin, “ASAP 2010-21% IEEE International Conference on Application-specific
Systems, Architectures and Processors”, Fransa, 7-9 Temmuz 2010.
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ENSTITU DESTEKLiIi KONFERANS KATILIMLARI

A. Devin Sezer, “AMAMEF 20107, Slovanya, 3-9 Mayis 2010.

Ayse Sariaydin, “EM2010 Uluslar aras1 Katilimli Endiistride Matematik Calistay1”, Trabzon,
4-8 Ekim 2010.

Ayse Sariaydin, “International Conference on Mathematical Science 20107, Bolu, 22-24
Kasim 2010.

Ayse Sariaydin, “Ulusal Matematik Sempozyumu”, Kayseri, 4-7 Agustos 2010.

Aysegiil Iscanoglu Cekic, “24thMini EURO Conference on Continuous Optimization and
Information Based Technologies in Financial Sector”, Izmir, 22-27 Haziran 2010.

Azize Hayfavi, “24thMini EURO Conference on Continuous Optimization and Information
Based Technologies in Financial Sector”, izmir, 22-27 Haziran 2010.

Baris Biilent Kirlar, “International Workshop on the Arithmetic of Finite Fields (WAIFI
2010)”, Istanbul, 26 Haziran-2 Temmuz 2010.

Biilent Karasozen, “International Conference on Mathematical Sciences”, Bolu, 23-24 Kasim
2010.

Cagdas Cahik, “Latincrypt 2010 International Conference on Cryptology and Information
Security”, Meksika, 6-13 Agustos 2010.

Cagdas Calik, “Second SHA-3 Candidate Conference”, Amerika, 21-25 Agustos 2010.
Derya Altintan, “Ulusal Matematik Sempozyumu”, Kayseri, 3-8 Agustos 2010.

Enes Yilmaz, “The Fourth International Conference on Neural, Parallel & Scientific
Computations”, Amerika, 9-15 Agustos 2010.

Erdener Uyan, “The 11th International Conference on Cryptology in India (INDOCRYPT
2010, Hindistan, 11-17 Aralik 2010.

Gerhard W. Weber, “3rd Global Conference on Power Control and Optimization”,
Avustralya, 29 Ocak-6 Subat 2010.

Gerhard W. Weber, “Forth Global Conference on Power Control and Optimization”,
Malezya.

Gerhard Wilhelm Weber, World Universities Congress”, Canakkale, 19-21 Ekim 2010.
Hakan Ozadam, “3rd International Workshop on the Arithmetic of Finite Fields, WAIFI
20107, istanbul, 26 Haziran-1 Temmuz 2010.

Isil Erol, “5. ECOST Management Committee (MC)” ve “Working Groups (WG)”,
Avusturya, 28-31 Mart 2010.

Marat Akhmet, “Workshop on Hybrid Dynamic Systems”, Kanada, 26 Temmuz-1 Agustos
2010.

Murat Cenk, “3rd International Workshop on the Arithmetic of Finite Fields, WAIFI 20107,
Istanbul, 26 Haziran-1 Temmuz 2010.

Nurgiil Gokgoz, “HIBIT’10”, Antalya, 19-22 Nisan 2010.

Onder Tiirk, “EM2010 Uluslar aras1 Katilimli Endiistride Matematik Calistay1”, Trabzon, 3-
9 Ekim 2010.

Onder Tiirk, “International Congress on Computational and Applied Mathematics ICCAM
2010, Belgika, 3-11 Temmuz 2010.

Ozge Erdem, “Highly Oscillatory Problems From Theory to Applications”, Ingiltere, 11-18
Eyliil 2010.

Ozge Erdem, “Ulusal Matematik Sempozyumu”, Kayseri, 4-7 Agustos 2010.

Sedat Akleylek, “The 11th International Conference on Cryptology in India (INDOCRYPT
2010”7, Hindistan, 11-17 Aralik 2010.

Sedat Akleylek, “10th Central European Conference on Cryptology (CECC 2010)”, Polonya,
9-13 Haziran 2010.

Sedat Akleylek, “3rd International Workshop on the Arithmetic of Finite Fields, WAIFI
20107, Istanbul, 26 Haziran-1 Temmuz 2010.

Sedat Akleylek, “Antalya Cebir Giinleri XII”, Antalya, 18-23 Mayis 2010.

Sedat Akleylek, “The 25th International Symposium on Computer and Information
Sciences”, Ingiltere, 21-25 Eyliil 2010.
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Serkan Zeytun, “24thMini EURO Conference on Continuous Optimization and Information
Based Technologies in Financial Sector”, izmir, 23-27 Haziran 2010.

Sevtap Kestel, “EAA-Seminar ALM in the Context of an Efficient Risk Management”
Belgika, 6-11 Aralik 2010.

Sevtap Kestel, “Third International Symposium on Biomathematics and Ecology: Education
and Research (BEER 2010)”, Amerika, 23 Agustos -9 Eyliil 2010.

Sevtap Kestel, Albert Ludwigs University Freiburg, Almanya, 15-31 Ocak 2010.

S. Kasirga Yildirak, “24thMini EURO Conference on Continuous Optimization and
Information Based Technologies in Financial Sector”, Izmir, 22-27 Haziran 2010.

Tolga Yalcin, “ASAP 2010-21" IEEE International Conference on Application-specific
Systems, Architectures and Processors”, Fransa, 7-9 Temmuz 2010.

Tolga Yal¢in, “RFIDSec10 - Workshop on RFID Security 2010”, istanbul, 7-9 Haziran 2010.

Turgut Hanoymak, “Kriptografik Protokoller ve Uygulamalari”, Kocaeli, 17-22 Mayis 2010.
Yeliz Yolcu Okur, “24thMini EURO Conference on Continuous Optimization and
Information Based Technologies in Financial Sector”, [zmir, 22-27 Haziran 2010.
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IAM PREPRINT SERIES

No Title Abstract Author Date
160 Modeling, Inference and Optimization of Regulatory | G.-W. Weber, O. Defterli, S. Z. 10.01.2010
Networks Based on Time Series Data Alparslan Gok, E. Kropat T
Combination of Regularization Methods and Generic | S. Sarikaya, Y. Serinagaoglu
161 | Algorithms for Solving the Inverse Problem of | Dogrusoz, G. -W. Weber 13.01.2010
Electrocardiography
162 A System Dynamics Model for Improving Primary | C.S. Pedamallu, L. Ozdamar, L.S. 14.01.2010
Education Enrollment in a Developing Country Ganesh, G. -W. Weber, E. Kropat T
Resampling Approach for Cluster Model Selection Z. Volkovich, Z. Barzily, G.-W.
163 Weber, D. Toledano-Kitai, R. Avros 23.02.2010
Dynamical Gene-Environment Networks under Ellipsoidal | E. Kropat, G. -W. Weber, S. Belen
164 | Uncertainty — Set-Theoretic Regression Analysis Based on 12.03.2010
Ellipsoidal OR
165 Parameter Estimation in Stochastic Differential Equations G. -W. Weber, P. Taylan, Z. -K. 14.03.2010
Gorgiilii, H. Abd. Rahman, A. Bahar
166 "On Cooperative Ellipsoidal Games G.-W. Web?r, R. Branzei, S. Z. 26.03.2010
Alparslan Gok
167 The New Robust CMARS (RCMARS) Method Ayse Ozmen, G.-W. Weber, Inci 27 03.2010
Batmaz
168 | Plasma Focusing of Short Pulse Laser Beams Burak Yedierler 30.04.2010
On Foundations of Parameter Estimation for Generalized | P.Taylan, G.-W. Weber, L.Liu, F.Y .-
169 | Partial Linear Models With B-Splines and Continuous | Ozkurt 10.05.2010
Optimization
170 Oq th.e eIIipsoid_aI core for cooperative games under | G. -W. Web?r, R. Branzei, S. Z. 13.05.2010
ellipsoidal uncertainty Alparslan Gok
171 | RCMARS: Robustification of CMARS with Different | Ayse Ozmen, G.-W. Weber, inci 02.06.2010
Scenarios under Polyhedral Uncertainty Set Batmaz, E.Kropat T
172 A l_\/Iea_n—Square Approach to Constant Proportion Debt | A.i.Ceki¢, R.Korn, O.Ugur 03.06.2010
Obligations
173 AChaos Particle Swarm Optimized PID Controller for the | O.Tolga Altinéz, A.Egemen Yilmaz, 10.06.2010
Inverted Pendulum System G.W-Weber T
174 iﬂ()irlr;?uzotes on the Milesian School and its scholar, Thales of | S.Belen, ML.E. Ozel, G.W-Weber 20.07.2010
175 | Analysis of SNP-Complex Disease Association By a Novel G.Ustiinkar, S.0zogiir-Akyiiz, G.W- 25 07.2010
Feature Selection Method Weber, Y.Aydin Son T
176 Randomized Algorithm of Finding the True Number of | R.Avros, O.Granichin, D.Shalymov, 30.07.2010
Clusters Based on Chebychev Polynomial Approximation Z.Volkovich, G.W-Weber T
Genetik Algoritma ile Dogrusal Anten Dizisi Tasariminda | F.Yaman, A.Yilmaz, G.W-Weber
177 C . . . 03.08.2010
Cekicilik Fonksiyonu Kullaniminin Incelenmesi
178 Efficignt Asian _and . Basket option pricing via a simple | R.Korn, S.Zeytun 28.08.2010
analytical approximation
Investigating Academic Performance of Migrant Students: A | C.S.Pedamallu, L.Ozdamar, H.Akar,
179 | system Dynamics Perspective With AnApplication To | G.-W.Weber, A.Ozsoy 29.08.2010
Turkey
180 "Selection of Representative SNP Sets for Genome-Wide | G.Ustiinkar, S.0zégiir-Akyiiz, G, W. 12.10.2010
Association Studies: A Metaheuristic Approach Weber, Y. AydinSon, C.M.Friedrich T
181 | Evidence Optimization for Consequently Generated Models | V.Strijov, K.Krymova, G.-W.Weber 15.11.2010
182 CR"\E’ZLstS conic quadratic programming-A robustification of | G.-W.Weber, i.Batmaz, A.Ozmen 29 11.2010
An Approach to Mean Shift Outlier Model(MSOM) by | P.Taylan, F.Y.Ozkurt, G.-W.Weber
183 . - . . 25.11.2010
Tikhonov Regularization and Conic Programming
Robust Regression Analysis for Gene-Environment and Eco- | E.Kropat, G.-W.Weber
184 | Finance Networks under Polyhedral and Ellipsoidal 27.11.2010

Uncertainty
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UME SEMINERLERI
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Genel Seminerler

Introduction to the Maximum Likelihood | Martin Rainer 30.12.2010
Principle as an estimation method (MLE)" (1AM, METU)
Fractional Calculus and its Applications Sel¢uk Bayin 21.12.2010
(Dept. of Physics, METU)
Matchings, Generators of a Hecke Algebra, | Kiirsat Aker 14.12.2010
Matrix Integrals on Orthogonal Groups (Feza Giirsey Institute, Istanbul)
Introduction into Fractal Geometry and Theory | Roman Senkerik 17.11.2010
of Chaos (Tomas Bata University in Zlin, Faculty of Applied
Informatics Zlin, Czech Republic)
Introduction into Area of Softcomputing Zuzana Oplatkova 16.11.2010
(Tomas Bata University in Zlin, Faculty of Applied
Informatics Zlin, Czech Republic )
An Introduction to Longitudinal Data Analysis | Ozlem ilk 09.11.2010
and an Application to Istanbul Stock Exchange | (Department of Statistics, METU)
Data
Large scale graph clustering: application on | Tolga Can 03.11.2010
genome-scale protein networks for local cluster | (Department of Computer Engineering, METU)
discovery
Expected Inflation Rate and Equity Returns: | Prof. Dr. Dogan Tirtiroglu 19.10.2010
New Perspectives (University of Adelaide, Australia)
Simulations of Financial Markets Dr S. Jain 16.09.2010
(School of Engineering and Applied Science, Aston
University, Birmingham, UK)
Statistical Mechanics and Financial Markets Dr S. Jain 14.09.2010
(School of Engineering and Applied Science, Aston
University, Birmingham, UK)
The Hamiltonian Cycle Problem And Some | Jerzy Filar 29.07.2010
Challenging Non-Convex Programs (Centre for Industrial and Applied Mathematics,
University of South Australia, Australia)
Dependence of Nash Equilibria on Incompetence | Jerzy Filar 27.07.2010
(Centre for Industrial and Applied Mathematics,
University of South Australia, Australia)
Genome-Wide Gene Expression: Learning | Rébbe Wiinschiers 17.06.2010
About Transcripts (University of Applied Sciences Mittweida, Germany)
Data Visualization in Bio Sciences Robbe Wiinschiers 16.06.2010
(University of Applied Sciences Mittweida, Germany)
Modern Biology: A Joint Venture of | Robbe Wiinschiers 15.06.2010
Biotechnology, Computational Sciences & | (University of Applied Sciences Mittweida, Germany)
Mathematics
Modelling, Simulation and Control of the CSTR | Jiri Vojtesek 18.05.2010
reactor (Zlin-Tomas Bata University Faculty of Applied
Informatics)
Introduction to Robust Control Radek Matusu 17.05.2010
(Zlin-Tomas Bata Univ. Faculty of Applied Informatics)
Detecting Node Replication Attacks in Wireless | Jianying Zhou 05.05.2010
Sensor Networks (Institute for Infocomm Research, Singapore)
Visualization of manifold-type multidimensional | Gintautas Dzemyda 29.04.2010
data (Syst. Analysis Dept., Inst. of Math. and Informatics)
Visualisation of a set of parameters characterized | Gintautas Dzemyda 27.04.2010
by their correlation matrix (Syst. Analysis Dept., Inst. of Math. and Informatics)
Visualization of multidimensional data by using | Gintautas Dzemyda 26.04.2010
neural networks (Syst. Analysis Dept., Inst. of Math. and Informatics)
Combination of Neural Networks and Shape | Stefan Giebel 15.04.2010

Analysis

(University of Luxembourg)
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Firm Valuation

Karsan Seyhun
(FHTW Berlin - Fachhochschule fiir Technik und
Wirtschaft Berlin)

13.04.2010

ILP-based Concept Discovery on Relational | Pinar Karagoz Senkul 30.03.2010
Databases (METU, Department of Computer Engineering)
Markovian Models of Production Lines Sencer Yeralan 09.03.2010
(University of Florida, Agricultural and Biological
Engineering)
Nature-Inspired Optimization Algorithms Egemen Yilmaz 02.03.2010
(Ankara University, Department of Electronics
Engineering)
The LIBOR Market Model - theory and | Martin Rainer 16.02.2010
challenges in practice (IAM, METU)
The LIBOR Market Model - theory and | Martin Rainer 12.01.2010
challenges in practice (IAM, METU)
R - -
Uygulamah Matematik Seminerleri
Inference in single cell dynamics Vilda Purutguoglu 24.12.2010
(Department of Statistics, METU)
Do Merged Firms Benefit from Inventory | Nagihan Comez 03.12.2010
Pooling? (Faculty of Business Administration, Bilkent University)
A Case Study to Demonstrate Two | Zuzana Oplatkova & Roman Senkerik 19.11.2010
Approaches — Evolutionary Computation and | (Tomas Bata University in Zlin, Faculty of Applied
Metaevolution Informatics Zlin, Czech Republic)
Viscoelastic Properties of Stock Markets Prof. Dr. Giingor Giindiiz 15.10.2010
(Department of Chemical Engineering, METU)
Natural Resources and Commodity Prices - | Martin Rainer 01.10.2010
Noise, Chaos, and Stable Processes (1AM, METU)
Towards a Closed Form Analytic Solution | Dr S. Jain 17.09.2010
for a Hybrid HHW Model (School of Engineering and Applied Science, Aston
University, Birmingham, UK)
Sustainability ~Screw: A Mathematical | Jerzy Filar 30.07.2010
Perspective on  Some Problems of | (Centre for Industrial and Applied Mathematics, University
Environmental Modelling of South Australia, Australia)
Application of Trajectory analysis on the | Stefan Giebel 30.07.2010
career of juvenile offenders after dismissal (University of Luxembourg)
Portfolio Optimization Models Nimet YAPICI PEHLIVAN 18.06.2010
(Selguk University, Science Faculty, Department of
Statistics, Konya)
Firm Valuation Karsan Seyhun 16.04.2010
(FHTW Berlin - Fachhochschule fiir Technik und
Wirtschaft Berlin)
Firm Valuation Karsan Seyhun 09.04.2010
(FHTW Berlin - Fachhochschule fiir Technik und
Wirtschaft Berlin)
Virtual Motives and Singular Curves Emrah Cakcak 19.03.2010
(Mimar Sinan University Department of Mathematics)
Robust Portfolio Optimization Gerhard-Wilhelm Weber 05.03.2010
(IAM, METU)
Towards  Cooperative ~ Games  under | G.-W. Weber (IAM, METU) 19.02.2010

Ellipsoidal Uncertainty

S.Z. Alparslan-Gok
(Siileyman Demirel University, Faculty of Arts and
Sciences, Department of Mathematics, Isparta)
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Dinamik Sistemler Grup Seminerleri

Asset Flow Differential Equations Hiiseyin Merdan 11.06.2010
(Department of Mathematics, TOBB University of
Economics and Technology)
Asset Flow Differential Equations Hiiseyin Merdan 28.05.2010
(Department of Mathematics, TOBB University of
Economics and Technology)
Chaos of the logistic equation with piecewise | Derya Altintan 14.05.2010
constant argument (1AM, METU)
Discontinuous Cycles of The Forced Van der | Mehmet Turan 30.04.2010
Pol Equation (Department of Mathematics, Atilim University)
On The Properties of Nonlinear Congruential | R. Murat Demirer 09.04.2010
Number Generators Based on Logistic Maps (Mathematics and Computer Department, Istanbul Kultur
University)
Analysis of neural networks with piecewise | Enes Yilmaz 19.03.2010
constant argument of generalized type (IAM, METU)
OGY Control of The Forced Duffing Equation | Mehmet Onur Fen 05.03.2010
(Department of Mathematics, METU)
Ozel Seminerler
KEP Protokollerinin Ozellikleri KEP | UME 16.01.2010
Protokollerinin Tasarim ve Giivenlik Analizleri
Standartlar ve Diinyadaki KEP Uygulamalar
Yasal ve Finansal S6zlesmelere Tarihi ve Yeni | Serife Yilmaz 17.12.2010
Bir Cergeveden Bakig (Ankara Medeniyetler Miizesi)
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Seminer Serisi

A Case Study to Demonstrate Two | Zuzana Oplatkova & Roman Senkerik 19.11.2010
Approaches — Evolutionary Computation and | (Tomas Bata University in Zlin, Faculty of Applied
Metaevolution Informatics Zlin, Czech Republic)
Introduction into Area of Softcomputing Zuzana Oplatkova 16.11.2010
(Tomas Bata University in Zlin, Faculty of Applied
Informatics Zlin, Czech Republic)
Towards a Closed Form Analytic Solution | Dr S. Jain 17.09.2010
for a Hybrid HHW Model (School of Engineering and Applied Science, Aston
University, Birmingham, UK)
Simulations of Financial Markets Dr S. Jain 16.09.2010
(School of Engineering and Applied Science, Aston
University, Birmingham, UK)
Statistical Mechanics and Financial Markets | Dr S. Jain 14.09.2010
(School of Engineering and Applied Science, Aston
University, Birmingham, UK)
Sustainability ~Screw: A Mathematical | Jerzy Filar 30.07.2010
Perspective on  Some Problems of | (Centre for Industrial and Applied Mathematics, University
Environmental Modelling of South Australia, Australia)
The Hamiltonian Cycle Problem And Some | Jerzy Filar 29.07.2010
Challenging Non-Convex Programs (Centre for Industrial and Applied Mathematics, University
of South Australia, Australia)
Dependence of Nash Equilibria on | Jerzy Filar 27.07.2010
Incompetence (Centre for Industrial and Applied Mathematics, University
of South Australia, Australia)
Genome-Wide Gene Expression: Learning | Robbe Wiinschiers 17.06.2010
About Transcripts (University of Applied Sciences Mittweida, Germany)
Data Visualization in Bio Sciences Robbe Wiinschiers 16.06.2010
(University of Applied Sciences Mittweida, Germany)
Modern Biology: A Joint Venture of | Robbe Wiinschiers 15.06.2010
Biotechnology, Computational Sciences & | (University of Applied Sciences Mittweida, Germany)
Mathematics
Visualization of manifold-type | Gintautas Dzemyda 29.04.2010
multidimensional data (System Analysis Department, Institute of Mathematics and
Informatics)
Visualisation of a set of parameters | Gintautas Dzemyda 27.04.2010
characterized by their correlation matrix (System Analysis Department Institute of Mathematics and
Informatics)
Visualization of multidimensional data by | Gintautas Dzemyda 26.04.2010
using neural networks (System Analysis Department, Institute of Mathematics and
Informatics )
Firm Valuation Karsan Seyhun 16.04.2010
(FHTW Berlin - Fachhochschule fiir Technik und Wirtschaft
Berlin)
Firm Valuation Karsan Seyhun 09.04.2010

(FHTW Berlin - Fachhochschule fiir Technik und Wirtschaft
Berlin)
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EGITIM VE OGRENCI
ISTATISTIKLERI

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

2010-2011
BASVURU KABUL KAYIT
Aktiierya Bilimleri 13 10 3
Bilimsel Hesaplama 16 11 5
Finansal Matematik 43 38 28
Kriptografi 19 17 12
Toplam 91 76 48

UME OGRENCILERININ ALES VE CGPA ORTALAMALARI

2010-2011 KABUL EDILEN OGRENCILER

ALES ORTALAMALARI

9z
an
88
86
84
82
a0
78

Finanzal Finanzal Bilimzel Bilimzel Kriptografi Kriptografi Atiiena
h ik b ik Hesapl Hesapl (Master)  (Doktora) Bilimleri

(haster) (Doktora) ' (haster) I(Doktom)

CGPA ORTALAMALARI

Finanzal Finanzal Bilimzel Bilimzel Kriptografi Kriptografi Atiiena

(haster) (Doktora) Bilimleri

(haster) (Doktora) ' (haster) I(Doktom)
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UME’YE KABUL EDIiLEN OGRENCILERIN MEZUN OLDUKLARI
UNIVERSITELERE GORE DAGILIMI
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ini. ini. ini. ini. DEVLET ini. ini. ini. Uni.
ini.

UME’YE KABUL EDIiLEN OGRENCILERIN LISANS DERECESINIi
ALDIKLARI UNIVERSITELER

2010-2011

BIiLIMSEL HESAPLAMA FINANSAL MATEMATIK
7 25
6 20
5
4 15
3 10
2
1 5
0

QDT EGE NI MAB_M_ARA (;AhIK{\YA KIR_I_KK_ALE 0

LIMI. LIMI. LIMI.
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AKTUERYA BILIMLERI KRiIPTOGRAFI
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UME’YE KAYIT YAPTIRAN OGRENCIiLERIN MEZUN OLDUKLARI
UNIVERSITELERE GORE DAGILIMI
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UME’YE KAYIT YAPTIRAN OGRENCILERIN LiSANS DERECESINi
ALDIKLARI UNIiVERSITELER

2010-2011

BIiLIMSEL HESAPLAMA FINANSAL MATEMATIK
14
12
10
8
6
a4
2
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5
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3
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1
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ODTU oDTuw HA%ENI"[I-_EPE BII[.JKN?\IT GAZIUNI. 18[?:;\;RT
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UME’YE KABUL EDIiLEN OGRENCILERIN MEZUN OLDUKLARI
BOLUMLERE GORE DAGILIMI
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UME’YE KABUL EDIiLEN OGRENCILERIN LISANS
DERECELERINI ALDIKLARI BOLUMLER

2010-2011

BIiLIMSEL HESAPLAMA FINANSAL MATEMATIK
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AKTUERYA BILIMLERI KRIPTOGRAFI
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UME’YE KAYIT YAPTIRAN OGRENCILERIN LiSANS
DERECELERINI ALDIKLARI BOLUMLER

FINANSAL MATEMATIK

2010-2011
BIiLIMSEL HESAPLAMA
14
3 12
10
2 8
6
1 4
2
0 0
IWlate matil Endiistri Miihendislig
AKTUERYA BILIMLERI

KRIiPTOGRAFiI

Istatistik

Iate matil

Iktisat
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Iate matil BilgEayar Miih. Ekelatrilc Kimya pih.
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UME DERSLERINI ALAN UME DISI OGRENCILERIN BOLUMLERE
GORE DAGILIMI

2009-2010 I1.D6nem

IR; 2 M Seril;1
B MATH; 2
B CENG; 1
mIE 1 B Ozelogr; 7
= GGIT; 3
W EE; 4
B STAT; 2 B ECON;1
Toplam Ogrenci Sayis1 = 269
UME Dis1 Ogrenci Sayisi = 23 (9%)
2010-2011 I.D6nem
ME; 1 MINE; 1
= BIOL; 2

B BME; 8 B Ozel 6gr; 16
B STAT;S W BIN; 2
W ECON; 1

B PHYS; 1

B MATH; 11
B AEE; 2
. .
B CE 3 B GGIT; 6 EE; 4

Toplam Ogrenci Sayisi = 363
UME D1 Ogrenci Sayisit = 62 (17%)
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DONEMSEL VERILEN TOPLAM NOT SAYISI

2009-2010 I1. Donem

® FD;1 FF:7

= DD; 10

B DG 5

®CC 14
B AA;97

m CB; 18

u BB 24
2010-2011 I. DOnem

= DD;6
B AA; 92

= DC;8

B CC 22

® CB; 27 B BA: 59
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2010 YILINDA MEZUN OLAN
OGRENCILER
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Bilimsel Hesaplama Program

Basak Akteke Oztiirk

“New Approaches to Desirability Functions by Nonsmooth

and Nonlinear Optimization”

(Doktora Tezi)

G. Wilhelm Weber

Giilser Koksal

Saziye Deniz Oguz “Protein Domain Networks: Analysis of Attack Tolerance | Hakan Oktem
Under Varied Circumstances”
(Y. Lisans Tezi)
Ozge Erdem “Computation and Analysis of Spectra of Large Undierected | Biilent Karasozen
Networks”
Jiirgen Jost
(Y. Lisans Tezi)
Ayse Sariaydin® “Computation and Analysis of Spectra of Large Networks with | Biilent Karasozen
Directed Graphs”
Jiirgen Jost
(Y. Lisans Tezi)
Giil Celik “Parameter Estimation in Generalized Partial Linear Models [ G. Wilhelm Weber

with Conic Quadratic Programming”

(Y. Lisans Tezi)

Biilent Karasozen

Belgin Kayhan

“Parameter Estimation in Generalized Partial Linear Models

with Tikhanov Regiilarization”

(Y. Lisans Tezi)

Biilent Karasozen

G. Wilhelm Weber

Ayse Ozmen*

“Robust Conic  Quadratic

Improvemenr-A Robustification of CMARS”

Programming Applied to

(Y. Lisans Tezi)

G. Wilhelm Weber

inci Batmaz

Hatice Sakarya

“A Contribution to Modern Reduction Techniques and their
Application by Applied Mathematics and Statistical Learning”

(Y. Lisans Tezi)

G. Wilhelm Weber

Hakan Oktem

Nazim Onder Onak

“Comparison of Optical Character Recognition Algorithms
using Fourier and Wavelet Based Feature Extraction”

(Y. Lisans Tezi)

Hakan Oktem

* Enstitlimiizde doktoraya devam eden 6grenciler
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Finansal Matematik Program

Aysegiil fscanoglu Cekic | “Pricing and Hedging of Constant Proportion Debt Omiir Ugur
Obligations” Ralf Korn
(Doktora Tezi)
Nadi Serhan Aydin* “Pricing Power Derivatives: Electricity Swing Options” Kasirga Yildirak
(Y. Lisans Tezi)
Azar Karimov* "Office Rent Varation in Istanbul *’CDB: an Application of | Isil Erol

Mamdani and TSK-TYPA Fuzzy Rule Based System"

(Y. Lisans Tezi)

G. Wilhelm Weber

Biisra Zeynep Temocin*

"Completion, pricing and calibration in a Levy market
model"

(Y. Lisans Tezi)

Azize Hayfavi

Isil Erol

Ceren Karahan

“Pricing Inflation Indexed Swaps Using an Extended Hjm
With Jump Process”

(Y. Lisans Tezi)

Azize Hayfavi

Ash Cagis

"Estimating Value at Risk: An Application to Oil Prices"

(Bitirme Projesi)

Coskun Kiiciikozmen

Zahid Samancioglu

"Business Cycle Synchronization and Volatility
Transmission”

(Bitirme Projesi)

Esma Gaygisiz

Sibel Unalan

"Basel Standards: A General Appraoch"

(Bitirme Projesi)

B. Burc¢ak Basbug Erkan

Zehra Cavusoglu

"Predicting Default Probabilities in Emerging Markets by
Generalized Partial Linear Models"

(Bitirme Projesi)

G. Wilhelm Weber

* Enstitiimiizde doktoraya devam eden 6grenciler
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Kriptografi Programi

Baris Biilent “Elliptic Curve Pairing-Based Cryptography’’ Ersan Akyildiz

Kirlar
(Doktora Tezi)

Kerem Kagkaloglu| “Some Generalized Multipartite Access Structures’’ Ferruh Ozbudak
(Doktora Tezi)

Sedat Akleylek “On the Representation of Finite Fields”’ Ferruh Ozbudak
(Doktora Tezi)

Fatih Sulak “Statistical Analysis of Block Ciphers and Hash Functions” Ali Doganaksoy

(Doktora Tezi)

Elif Bilge Kavun

“A Compact Cryptographic Processor for IPSec Applications”

(Y. Lisans Tezi)

Ersan Akyildiz

Tolga Yal¢in

Dilek Celik* “Basic Cryptanalysis Methods on Block Ciphers” Ali Doganaksoy
(Y. Lisans Tezi)

Murat Karacaywr | "Space-Time Codes " Ferruh Ozbudak
(Y. Lisans Tezi)

Begiil Bilgin “Generating Functions and their Applications” Ali Doganaksoy
(Y. Lisans Tezi)

Baris Ege* "Structural Testing of Hash Functions" Ali Doganaksoy
(Bitirme Projesi)

Banu Talay "Analysis of Relations Between Difference Distribution Tables | Melek Diker Yiicel
and Autocorrelation Functions™"
(Bitirme Projesi)

Dilek Arslan "Cryptographic Analysis of the S-Boxes of the hash functions | Ali Doganaksoy
Sarmal, Luffa and JH"
(Bitirme Projesi)

Kenan Dogan "Some Results On Maximum Nonlinear Functions” Ferruh Ozbudak

(Bitirme Projesi)

* Enstitlimiizde doktoraya devam eden 6grenciler
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Course Title:
Course Code:
Credit:

Instructor's
Name:

Prerequisites:

Content:

Learning
Outcomes:

Suggested

Textbooks:

Reference
Material:

2009-2010 Bahar Donemi

METU INSTITUTE OF APPLIED MATHEMATICS

Special Topics: Introduction to Arithmetic Complexity of Computations
IAM 726

(3-0)3
Dr. Murat Cenk

Consent of the instructor

This course gives an introduction in the complexity theory of basic arithmetic
operations. We will study the inherent diffuculties of solving them. By this way, we
will give arithmetic complexity bounds of some operations used in cryptographic
implementations.

The aim of this course is to present the complexity theory of computations. The
motivation is to understand how much harder does the problem get when the inputs
get larger.

In this lecture, we will learn how to obtain the cost of computing various arithmetic
functions.

e H.F. Groote, Lectures on the Complexity of Bilinear Problems, Lecture
Notes in Computer Science, 1985.
S. Winograd, Arithmetic Complexity of Computations, Regional Conference
Series in Applied Mathematics, 1980.
V. Pan, How to Multiply Matrices Faster, Lecture Notes in Computer
Science, 1984.
D. Knuth, The Art of Computer Programming: Seminumerical Algorithms
Vol 11, 1997.
P. Biirgisser, M. Clausen and M. Shokrollahi, Algebraic Complexity Theory,
Springer, 1997.

General background, computations, complexity, linear functions, quadratic
and bilinear forms.

Product of integers/polynomials, Discrete Fourier Transform, matrix
multiplication, Karatsuba multiplication, Tom-Cook multiplication
Asymptotic complexity

Y. Moschovakis and L. Dries, Arithmetic Complexity, ACM Transactions on
Computational Logic, vol.10, 20009.

M. Blaser, Complexity of Bilinear Problems, Lecture Notes in Saarland
University, 2009.




Course Title:
Course Code:
Credit:

Instructor's
Name:

Prerequisites:

Content:

Learning
Outcomes:

Suggested
Textbooks:

Qutline:

Reference
Material:

METU INSTITUTE OF APPLIED MATHEMATICS

Special Topics: Design Theory and Cryptography
IAM 728

(3-0)3

Prof. Dr. Ferruh Ozbudak (ozbudak@metu.edu.tr)

Consent of the instructor.

This course introduces some fundamental results in combinatorial design theory together with its
connections to cryptography and related areas

The aim of this course is to study some recent developments in cryptography related also finite
geometry and coding theory in view of design theory. The main topics are (almost) perfect
nonlinear functions, bent functions, difference sets and correlation properties of sequences.

The emphasis will be given on the some properties of quadratic forms and projective geometry
over the field GF(q). We will also study characteristic properties of (almost) perfect nonlinear
functions and (almost) bent functions in the perspective of design theory.

This course will be benefical for students interested in the areas like cryptography, algebraic
geometry, finite geometry, combinatorics and coding theory. At the end of this course, it is
expected that students should have a good overview of recent approaches in (almost) perfect
nonlinear functions, (almost) bent functions, difference sets.

*T. Beth, D. Jungnickel and H. Lenz, Design Theory, vol. | and Il, Cambridge University Press,
1999 QA166.25.B47

*L. Budaghyan, The Equivalence of Almost Bent and Almost Perfect Nonlinear Functions and
Their Generalizations, PhD. Thesis, 2005

* J. Dinitz, D. Stinson, Contemporary design theory: a collection of surveys, Wiley-Interscience
Series, 1992 QA166.25.C67

* Kai-Uwe Schmidt, On Spectrally-Bounded Codes for Multicarrier Communications, PhD.
Thesis, 2007

* P. Cameron, Finite Geometry and Coding Theory, Socrates Intensive Programme Finite
Geometries and Their Automorphisms, 1999

* General principles, Boolean functions, Walsh transforms, nonlinearity, differential uniformity,
(almost) perfect nonlinear and (almost) bent functions.

* Automorphisms and isomorphisms of designs.

* Difference sets and symmetric designs.

* Hadamard designs.

*D. Hertel and A. Pott, A Characterization of a Class of Maximum Nonlinear Functions,

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

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

* Yves Edel, Alexander Pott: On Designs and Multiplier Groups Constructed from Almost Perfect
Nonlinear Functions. IMA Int. Conf. 2009: 383-401

* Kai-Uwe Schmidt, Matthew G. Parker, Alexander Pott: Negabent Functions in the Maiorana-
McFarland Class. SETA 2008: 390-402
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Course Code:

Credit:

Instructor’s
Name:

Prerequisites:

Content:

Aims:

Learning
Outcomes:

Outline:

Course Material

Supplementary

Material

METU INSTITUTE OF APPLIED MATHEMATICS

Special Topics: Optimal Control with Partial Differential Equations
IAM 766
(3-0)3

Bilent Karasozen bulent@metu.edu.tr

IAM 566 Numerical Optimization, basic knowledge of continuous optimization
and partial differential equations

Optimal control with partial differential equations,finite elements, optimization
algorithms

Introduction to optimization and control problems with pde’s

At the end of the course, student should be familiar with the research topics related

to the area.

Optimal control problems

Functional analysis preliminaries

Optimal control of elliptic problems

Optimal control of parabolic equations

Finite element discretization of elliptic and parabolic pde’s
Numerical algorithms

F. Troltzsch, Optimale Steuerung partieller Differentialgleichungen, Vieweg, 2005
S. Ulbrich, Optimization with Partial Differential Equations, 2008

M. Heinkenschloss, F. Troltzsch, Introduction to the theory and and numerical
solution of pde constrained optimization problems, 2008

C. Meyer, Optimale Steuerung von Differentialgleichungen, 2009

MATLAB

63



Course Title:

Course Code:

Credit:

Instructor's

Name:

Prerequisites:

Content:

Learning

Outcomes:

Suggested

Textbooks:

Outline:

2010-2011 Giz Donemi
METU INSTITUTE OF APPLIED MATHEMATICS

Special Topics: Normal Bases in Finite Fields
IAM 729

(3-0)3

Ferruh Ozbudak (ozbudak@metu.edu.tr)

Consent of the instructor.

This course introduces some fundamental results in normal bases of low complexity together
with its connections to cryptography and related areas.

The aim of this course is to study some recent developments in representation of elements of
finite fields. The main topics are construction of normal bases, optimal normal bases, normal
bases of low complexity and the existence and nature of completely free elements in finite
fields.

The emphasis will be given on the some properties of characterization of normal elements,
composition of normal bases and constructions of optimal bases. We will also study how to
obtain good complexity normal elements in finite fields.

This course will be benefical for students interested in finite fields and their applications in
cryptography and coding theory. At the end of this course, it is expected that students should
have a good overview of recent approaches in normal bases over finite fields.

A. J. Menezes, I.F. Blake, X. Gao, R. C. Mullin, S. A. Vanstone and T. Yaghoobian,
Applications of Finite Fields, Kluwer Academic Publishers, 1993

D. Hachenberger, Finite Fields : Normal Bases and Completely Free Elements, Springer,
1997.

S. Gao, Normal Bases over Finite Fields, PhD Thesis, 1993.

Introduction to Finite Fields and Bases

Basics on Normal Bases

Characterization and Construction of Normal Bases
Optimal Normal Bases

Complexity of Normal Bases

Gauss Periods and Gaussian Normal Bases
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Course Title:
Course Code:
Credit:

Instructor’s
Name:

Prerequisites:

Content:

Learning
Outcomes:

Suggested
Textbooks:

Resources:

METU INSTITUTE OF APPLIED MATHEMATICS

Special Studies: Lightweight Block Cipher Design
IAM 731

3 (3-0)

Muhiddin UGUZ/ Tolga YALCIN

IAM 512 Block Ciphers

Hardware implementation and optimization of block ciphers, Lightweight
cryptosystems: Attacks and design strategies for lightweight block ciphers

The aim of this course is to give the fundamental concepts of designing a
lightweight block cipher. The course is also serves as an introduction for students
who are interested in implemention aspects of symmetric cryptography.

After taking this course, students are expected to have an understanding of the
aspects of designing a lightweight block cipher.

Lightweight Cryptography, A. Poschmann.

Block Ciphers

Hardware implementation and optimization of block ciphers

Hardware properties of cryptographic building blocks

Lightweight cryptosystems: Lightweight DES variants, TEA, XTEA, Present,
Hight

Attacks on lightweight cryptosystems

Design strategies for lightweight cryptography

Design and implementation of a new lightweight block cipher

Lightweight Block Ciphers Revisited: Cryptanalysis of Reduced Round PRESENT
and HIGHT, O. Ozen, K. Varici, C. Tezcan, and C. Kocair.

A Survey of Lightweight Cryptography Implementations, T. Eisenbarth, S. Kumar,
C. Paar, A. Poschmann, L. Uhsadel

New Designs in Lighweight Symmetric Enrcryption, Paar, Poschmann, Robshaw
Secure Hardware Implementation of Nonlinear Functions in the Presence of
Glitches, Nikova, Rijmen, Schlaffer
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Course Title:
Course Code:
Credit:

Instructor’s
Name:

Prerequisites:

Content:

Learning
Outcomes:

Suggested
Textbooks:

Outline:

Resources:

METU INSTITUTE OF APPLIED MATHEMATICS

Special Topics: Stochastic Energy Pricing Models
IAM 753

3(3-0)

Martin Rainer

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

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

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

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

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

Lecture notes will be prepared during the course. Most of the content of this course is covered in:

e F. Benth, J.S. Benth, S. Koekebakker, Stochastic Modelling of Electricity and Related
Markets, 2008

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

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

Further special references will be given during the course.

Energy markets survey (1 week), Energy spot price models (1 week), Forward and swap pricing (1
week), Gas spot and future modeling (1 week), HIM modeling approach to forwards and swaps (1
week), Construction of electricity forward curves (1 week), Electricity future model (1 week),
Principal component analysis (1 week), Model calibration (1 week), Options on forwards and swaps
(1 week), Asian and spread options (1 week), Temperature modeling (1 week), Temperature
derivatives (1 week)

e LaTEX
e MATHLAB, Excel
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Course Title:
Course Code:
Credit:

Instructor’s
Name:

Content:

Learning
Outcomes:

Suggested
Textbooks:

METU INSTITUTE OF APPLIED MATHEMATICS

Special Topics: Risk Management for Corporations
IAM 755
3(3-0)

Dogan TIRTIROGLU

Within the context of value maximization, this course focuses at length on a
corporation’s financial risk management needs and techniques. While we pay
particular attention to financial institutions, our coverage is general enough for
extending its lessons to other corporate entities, including multinationals

The course aims to provide a thorough knowledge on the risk management in
corporate financial management.

By the end of this course, students should be able to comprehend

1. the concept of hedging and how to implement it via derivative securities

2. various risk management techniques, including copulas, VAR and interest rate risk
management

3. the knowledge for securitization and various aspects of credit derivatives.

Risk Management and Financial Institutions, John C. Hull, Pearson/Prentice Hall,
2009.

Financial Management and Corporate Strategy, Mark Grinblatt and Sheridan Titman,
McGraw-Hill.

Real Estate Finance: Theory and Practice, T.M. Clauretie and S. Sirmans, Prentice
Hall, 2003.

The Essentials of Risk Management, Michel Crouchy, Dan Galai and Robert Mark,
Mc-Graw Hill, 2006.

Risk Management and Derivatives, by R. M. Stulz (2003) First Edition, South-
Western.

Options, Futures and Other Derivatives, John C. Hull (2006), Sixth Edition.

Lec 1- Introduction; Value Maximization Principle and Corporate Strategy

Lec 1 & 2- Risk Management: The MM Models and Creating Value with Risk
Management

Lec 2 & 3- Risk Management: Instruments of Risk Management

Lec 4, 5, & 6 - Risk Management: Measurement of Volatility, and Correlations and
Copulas

Lec 6 & 7- Risk Management: Interest Rate Risk

Lec 8, 9, & 10 - Risk Management: Measurement of Value at Risk (VaR)

Lec 11 & 12- Risk Management: Credit Risk and Credit Derivatives
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Course Title:

Course Code:

Credit:

Instructor's

Name:

Prerequisites:

Suggested

Textbooks:

Resources:

METU INSTITUTE OF APPLIED MATHEMATICS

Special Topics: Life Insurance: Products, Finance and Modeling
1AM 783
3(3-0)

Selda Korkmaz (selda.korkmaz@hazine.gov.tr)
Sevtap Kestel (skestel@metu.edu.tr)

IAM 583-Life Insurance Mathematics

Short review of basic concepts, terminology, definitions in life insurance and
the types of life insurance. Product development, pricing strategy, preliminary
and final product design, product implementation and management, pricing
assumptions and life insurance cash flows; reserves; reinsurance, investment
income, profit measurement, financial modeling, asset/liability modeling and
matching, stochastic modeling and financial management.

This course aims to give the general perspective of life insurance practices
without entering deep of the mathematical and statistical models. It enables
students to understand the mechanism and the management of life insurance,
product design, reserve, capital and asset/liability issues.

Atkinson, D., (2000). Life Insurance Products, Actex Publications
Black, K. Jr. And Skipper, H.D., Life Insurance, 12th Ed., Actex Publications

Suggested textbooks, assigned book readings, suggested journal papers.
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METU INSTITUTE OF APPLIED MATHEMATICS

Course Title: Special Topics: Survival Models in Actuarial Science
Course Code: | IAM 785
Credit: 3(3-0)

Instructor's ] .
Fatih Tank (tank@science.ankara.edu.tr )

Name:
Office Hours Only by appointment

Prerequisites: | IAM 583-Life Insurance Mathematics

Forms of the survival models

Survival distributions

Parametric survival models

Introduction to demography and life tables
Force of mortality

Estimation of parametric survival models
Actuarial estimation with survival models

Content:

This course aims to provide knowledge on actuarial survival models and their
application on actuarial sciences.

e London, D., 1988, Survival models and their estimation, Actex Publication
o Leemis, L.M.,2009, Reliability: Probabilistic Models and Statistical Methods,
Textbooks: Prentice Hall

Suggested

Resources: Suggested textbooks, assigned book readings, suggested journal papers.
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2009-2010 II1. Doneminde verilen dersler

Anabilim | Dersin Kodu | Dersin Ad1 Ogretim Uyesi Ogr. Sayist
Dal1 IAM Dig. Top.
IAM 502 Stream Ciphers Ali Doganaksoy 13 2 15
IAM 504 Public Key Cryptography Ersan Akyildiz 16 16
IAM 510 Quantum Cryptography Yusuf Ipekoglu 13 13
Kriptografi IAM 512 Block Ciphers Melek Yiicel 12 12
IAM 718 Special Topics: Block Cipher Cryptanalysis Muhiddin Uguz 9 9
IAM 724 Special Topics: Introduction to Cryptographic | Tolga Yalgin 3 4 7
Hardware Design
IAM 726 Special Topics: Algebraic Aspects of Nonlinear | Murat Cenk 13 - 13
Functions
IAM 728 Special ~ Topics:  Design  Theory and | Ferruh Ozbudak 8 8
Cryptography
Anabilim | Dersin Kodu | Dersin Ad1 Ogretim Uyesi Ogr. Sayist
Dali IAM Dig. Top.
IAM 562 Introduction to Scientific Computing Il Omiir Ugur 4 4
IAM 571 Applications of Differential Quadrature Method Miinevver Tezer 6 2 8
Bilimsel in Engineering
Hesaplama | IAM 664 Inverse Problems Gerhard W.Weber 2 6 8
1AM 665 Advanced Continuous Optimization Biilent Karaszen 3 3
IAM 748 Special Topics: Portfolio Optimization Gerhard W. Weber 13 2 15
IAM 766 Special Topics: Optimal Control with PDE's Biilent Karaszen 4 4
Anabilim | Dersin Kodu | Dersin Ad1 Ogretim Uyesi Ogr. Sayist
Dali IAM Dig. Top.
1AM 520 Financial Derivatives Seza Danigoglu 21 2 23
IAM 522 Stochastic Calculus for Finance Martin Rainer 16 16
1AM 524 Financial Economics Devin Sezer 18 2 20
IAM 547 Risk Management and Insurance B. Bur¢ak Bagbug 11 3 14
IAM 548 Stochastic Processes for Insurance and Finance | Azize Hayfavi 11 11
Finansal [ 1aAM 583 Pension Fund Mathematics Sevtap Kestel 8 8
Matematik ['|AM 748 Special Topics: Portfolio Optimization Gerhard W. Weber 13 ] 2 | 15
IAM 750 Special Topics: Energy Trade and Risk | Coskun Kiigiikbzmen | 6 3 9
Management
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2010-2011 1. Doneminde verilen dersler

Anabilim | Dersin Kodu | Dersin Adi Ogretim Uyesi Ogr. Sayist
Dali IAM Dig. Top.
1AM 501 Introduction to Cryptography Ali Doganaksoy 10 2 12
IAM 503 Applications of Finite Fields Mehpare Bilhan/F. Ozbudak | 6 2 8
IAM 505 Elliptic Curves in Cryptography Ersan Akyildiz 14 14
IAM 510 Quantum Cryptography I. Yurdahan Giiler 6 6
IAM 519 Basic Mathematics for Cryptography Ersan Akyildiz 4 4
Kriptografi [ jam 725 Special Topics: Cryptographic Processor | Tolga Yalgin 3 1| 4
Design
1AM 729 Special topics: Normal Bases in Finite | Ferruh Ozbudak 20 20
Fields
IAM 731 Special Topics: Lightweight Block | Muhiddin Uguz 10 10
Cipher Design Tolga Yalcin
Anabilim | Dersin Kodu | Dersin Ad1 Ogretim Uyesi Ogr. Sayist
Dali IAM Dig. Top.
IAM 556 Simulation Inci Batmaz 8 3 11
IAM 557 Statistical Learning and Simulation Gerhard W. Weber 12 7 19
IAM 561 Introduction to Scientific Computing | Hakan Oktem 7 7
Bilimsel IAM 564 Basic Algorithms and Programming Omiir Ugur 2 6 8
Hesaplama | |AM 566 Numerical Optimization Omiir Ugur 8 6 | 14
IAM 567 Mathematical Modelling Hakan Oktem 4 4 8
IAM 751 Special Topics: Advanced Mathematical | Gerhard W. Weber 5 5
Methods in Finance
Anabilim | Dersin Kodu | Dersin Ad1 Ogretim Uyesi Ogr. Sayist
Dali IAM Dig. Top.
IAM 521 Financial Management S.Danigoglu- N.Giiner 33 1 34
1AM 526 Time Series Applied to Finance Kasirga Yildirak 18 18
1AM 530 Elements of Statistics and Probability Ceylan Yozgatligil 20 2 22
IAM 541 Probability Theory Yeliz Yolcu 26 26
IAM 556 Simulation Inci Batmaz 8 3 11
Finansal [ 1AM 557 Statistical Learning and Simulation Gerhard W. Weber 12 ] 7 | 19
Matematik  [|aM 612 Financial Modeling with Jump Processes | Azize Hayfavi 7 7
IAM 751 Special Topics: Advanced Mathematical | Gerhard W. Weber 5 5
Methods in Finance
IAM 753 Special Topics: Stochastic  Energy | Martin Rainer 1 1
Pricing Models
IAM 755 Special Topics: Risk Management for | Dogan Tirtiroglu 7 7
Corporations
Anabilim | Dersin Kodu | Dersin Ad: Ogretim Uyesi Ogr. Sayisi
Dali IAM Dig. Top.
IAM 521 Financial Management S.Danigoglu- N.Giiner 33 1 34
1AM 530 Elements of Statistics and Probability Ceylan Yozgatligil 20 2 22
IAM 541 Probability Theory Yeliz Yolcu 26 26
Aktiierya IAM 545 Fundamentals of Insurance Sevtap Kestel 3 3
Bilimleri Selamet Yazici
IAM 584 Advanced Actuarial Mathematics Omer Gebizlioglu 6 - 6
IAM 783 Special Topics: Life Insurance Product | Sevtap Kestel 6 6
and Finance Selda Korkmaz
IAM 785 Special Topics: Actuarial Reliability of | Fatih Tank 3 3
Life Models
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