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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 yazilari, 28.3.1983 tarihli ve 2809 say1lt
kanunun degisik ek 30. maddesine gore, 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 programui ile agagidaki misyonlar ¢ercevesinde siirdiirmektedir:

Orta Dogu Teknik Universitesi’nin arastirma potansiyeli ve iilkemizin ihtiyaclari
g0z Oniine alinarak, disiplinler aras1 matematik bazli arastirma/uygulama alanlari
belirlemek ve bu g¢ergevede lisansiistii egitim programlarmi gelistirmek.
Universitemizde yapilmakta olan matematik agirlikli arastirmalar1 koordine ederek
Enstitii biinyesinde disiplinler-arasi1 bir ¢alisma ortami olusturmak, bu alanlarda
arastirmaya yonelik konferanslar/yaz okullar1 diizenlemek ve uluslararasi igbirligi
olanaklarini aragtirmak/hayata gecirmek.

Uygulamali matematik alaninda ODTU-Sanayi/Kamu kuruluslar igbirligini, gerek
proje ve iriin gelistirerek gerekse kisa siireli egitim/aragtirma toplantilart
diizenleyerek hayata gecirmek.

Matematigin; dogayi, teknolojik ve ekonomik siiregleri daha iyi anlama yolunda
bilim adamlarimin ortak dili oldugundan hareketle, lisans/lisansiistii egitimde ve
arastirmalarda matematik kullaniminin hem nicelik hem de nitelik ac¢isindan
arttirtlmast yolunda c¢aligmalarda bulunmak, bu cergevede yeni, uygulanabilir
matematik konularinda arastirmacilart bilgilendirmek ve bu amaca yonelik
aragtirmalar yapmak.

Bu rapor Uygulamali Matematik Enstitiisii’niin misyonu ¢er¢evesinde 01.01.2011-31.12.2011
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 Béliimii)
Dog. Dr. Omiir UGUR®
(Finansal Matematik EABD)

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.

(2) Finansal Matematik EABD Baskanligi’ndan ayrilan Y. Dog. Dr. Isil Erol yerine 1 Mart

2011 tarihi itibariyle Dog. Dr. Omiir Ugur atanmistr.



OZET BILGILER

Enstitiiniin 2011 yili faaliyetlerine 6 UME, 30 ODTU ici, 27 ODTU dis1 baglantili
Ogretim tiyesi katkida bulunmuslardir.

Enstitiide toplam 11 arastirma gorevlisi vardir, bunlarin 4°ii Ogretim Uyesi Yetistirme
Programi (OYP) kapsaminda gorev almaktadir. Bu yil i¢inde 7 asistanimiz arastirma
gorevliliginden ayrilmislardir.

Enstitiide toplam 204 O6grenci egitimini siirdiirmektedir. Bu O6grencilerin  22°si
Aktiierya Bilimleri, 22’si Bilimsel Hesaplama, 84’1 Finansal Matematik, 76’s1 ise
Kriptografi programindadir.

Bu faaliyet yilinda Enstitii anabilim dallarindan 12 tezli yiiksek lisans, 21 tezsiz
yiiksek lisans ve 5 doktora 6grencisi mezun olmustur.

Enstitii anabilim dallarinin 11 arastirma grubu bulunmaktadir.

Enstitii baglantis1 belirtilmis olarak 31 yurtdis1 yayin, 29 yurtdis1 teblig, 48 yurtdist
sunum, 8 vyurtdis1 kitapta makale, 3 yurti¢i teblig ve 10 yurtigci sunum
gerceklestirilmistir.

Enstitii baglantisi belirtilmis 15 6zel sayili dergi editorliigli yapilmistir.

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

Enstitiimiiz tarafindan 29 Eyliil 2011 tarihinde “Siber Giivenlik Calistayr 2011~
diizenlenmistir.

Enstitiimiiz tarafindan 3 adet seminer serisi diizenlenmistir.

Ensitimiizden 1 doktora ve 1 yiiksek lisans derecesi ile mezun olan iki 6grenci Prof.
Dr. Mustafa N. Parlar ODTU Yilin Tezi Odiilii’nii almislardur.

Enstitii biinyesinde yiiriitiiciiligii yapilan 14, arastirmaci olarak yer alinan 1 proje
bulunmaktadir.

Enstitliyii yurtdisindan 8 6gretim tiyesi ziyaret ederken, 12 6gretim elemani da enstitii
tarafindan desteklenerek yurt disinda gérevlendirilmistir.

Enstitiimiizde 2 tane Doktora Sonrasi Arastirmaci bulunmaktadir.



ENSTITUNUN PROGRAMLARI

Aktiierya Bilimsel Finansal Matematik Kriptografi
Bilimleri Hesaplama
Tezli Yiksek Lisans  Tezli Yiiksek Lisans Tezli Yiksek Lisans Tezli Yiiksek Lisans
Tezsiz Yiiksek Lisans Doktora Tezsiz Yiiksek Lisans Tezsiz Yiiksek Lisans
Doktora Doktora
INSAN KAYNAKLARI

Ogretim Elemanlari

Prof. Dr. Gerhard- Wilhelm Weber
Dog. Dr. Sevtap Kestel

Dog. Dr. Omiir Ugur

Y. Dog. Dr. Hakan Oktem

Y. Dog. Dr. Ali Devin Sezer

Y. Dog. Dr. Yeliz Yolcu Okur

Arastirma Gorevlileri

Sedat Akleylek (OYP, 19 Mayis Univ.)*

Derya Altintan (OYP, Selguk Univ.)

Cansu Bilgir (OYP, Namik Kemal Univ.)
Mehmet Burak Bozdemir*

Canan Cimen

Cagdas Calik

Rita Ismailova (OYP, Kirgizistan)

Aysegiil iscanoglu Ceki¢ (OYP, Selguk Univ.)*
Biilent Alper inkaya

Turgut Hanoymak (OYP, Yiiziincii Y1l Univ.)
Bars Biilent Kirlar (OYP, Siileyman Demirel Univ.)*
Asena Ozdemir

Nese Oztop

Ayse Sariaydin (OYP, Yiiziincii Y1l Univ.)
Biisra Zeynep Temogin

Mete Tepe*

Onder Tiirk

Oguz Yayla*

Enes Yilmaz (35. madde)*

DOSAP/POST-DOC / MiSAFIiR OGRETIM UYESI

e Dr. Oguz Yayla, Prof. Dr. Ferruh Ozbudak

damgmanhiginda TUBITAK projesinde Doktora

Sonrasi Arastirmaci 26 Eyliil 2011-1 Mayis 2013.
e Dr. Erdem Kili¢, Dog. Dr. Omiir Ugur ve Dog. Dr. Isil Erol damsmanhginda Doktora Sonrasi

Arastirmaci, 17.10.2011-17.10.2012.

*2011 y1l1 i¢inde arastirma gorevliliginden ayrilmiglardir.
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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 Karasézen
Ferruh Ozbudak
Miinevver Tezer
Muhiddin Uguz

Yesim Serinagaoglu Dogrusoz
Mete Severcan

flkay Ulusoy

Melek Yiicel

Ciineyt Bazlamacgci

B. Burgak Bagbug
Inci Batmaz
Zeynep Kalaylioglu
Ceylan Yozgathgil
Vilda Purut¢uoglu
Ozlem 11k

Nuray Giiner
Adil Oran
Seza Danisoglu

iktisat Boliimii

Kimya Miih. B

Fizik Boliimii

Endiistri Miih. Bl.

Enformatik Enstitiisii

Makine Miih. Bl.

Biyoloji Béliimii

Bilgisayar Miihendisligi
Boliimii

Is1l Erol
Esma Gaygisiz

Yusuf Uludag

Burak Yedierler

Giilser Koksal

U.Erkan Mumcuoglu

Haluk Aksel

Semra Kocabiyik

Murat Mangaoglu



ADNAN MENDERES UNiV.
Matematik Boliimii

ANKARA UNivV.
Istatistik Boliimii

BAHCESEHIR UNiV.
Department of Computer
Education&Instructional

Technologies

DiCLE UNiV.
istatistik Boliimii

DOGUS UNiv.

Matematik Boliimii

HAZINE MUSTESARLIGI
SiGORTACILIK GN.MD.
SiGORTA DENETLEME
KURULU

iZMiR EKONOMI UNiv.
Uluslar arasi Ticaret ve
Finansman Boliimii

KAISERSLAUTERN UNIV.

KOC UNiv.
Miihendislik Fakiiltesi

MAX-PLANCK ENSTITUTE

Sekreter

Memur

UNIVERSITELER

MIMAR SINAN GUZEL
Enes Yilmaz SANATLAR UNIV.
Matematik Béoliimii Emrah Cakgak
Omer Gebizlioglu
Fatih Tank ONDOKUZ MAYIS UNiV.
Bilgisayar Miih.Boliimii ~ Sedat Akleylek
Irini Dimitriyadis SELCUK UNiV.
Siireyya Ozogiir Matematik Boliimii  Aysegiil iscanoglu Cekig
SULEYMAN DEMIREL
UNIV.
Matematik Boliimii  S. Zeynep Alparslan Gok
Pakize Taylan Baris Biilent Kirlar
' TRAKYA UNiV.
Ismail Giiloglu iktisat Bolimii  Kasirga Yildirak
TOBB-ETU
Selamet Yazici Matematik Béliimii  Ziilfiikar Sayg1
Selda Korkmaz
Fikret Kiitiik
CONCORDIA-UNIVERSITY-
JOH MOLSON SCHOOL OF
BUSINESS
C.Coskun Kiigiikozmen Department of Finance  Dogan Tirtiroglu
Ralf Korn KURUMLAR
Metin Tiirkay TUBITAK-UEKAE Orhun Kara
Jost Jurgen
DiGER
Selguk Bayin
I. Yurdahan Giiler
Azize Hayfavi
Tolga Yalgin
IDARI PERSONEL
Nejla Erdogdu idari Amir Saffet Aykin
Figen Varol*
Serkan Demir6z
Cevher Durmus
Gorevli Muharrem Kayabel
M. Kemal Yasar Cafer Topal

Omer Ergiiven

*2011 yil1 iginde emekli olmustur.



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 Konularinda 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 (Germany)

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

- 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

Tiirk Sigorta Enstitiisii Vakfi- ODTU

Sigorta  Sektdriine  Yonelik  Egitim, Arastirma,
Gelistirme Caligmalari ve Uygulamalarinda Isbirligi
Yapilmasina Dair Protokol, yiiriitiicii, Uygulamali
Matematik Enstitiisii Miidiirliigii, ODTU




[LISKIDE BULUNDUGUMUZ DiGER ARASTIRMA

KURUMLARI

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

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

Max-Planck Institute, Germany.

Faculty of Mathematics and Economics, University of Ulm, LLP (Germany).

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

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)

Faculty of Economics, Albert-Ludwigs University Freiburg (Germany)

Department of Mathematics, [llinois State University (USA)

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

OGRENCI BIiLGILERIi

SIAM-IAM ODTU OGRENCIi TOPLULUGU

SIAM (Society of Industrial and Applied Mathematics) IAM (ODTU) Ogrenci Toplulugu; Uygulamali
Matematik Enstitiisii'niin ¢aligmalari sonucu Amerika ve Kanada diginda kurulan ilk SIAM &grenci
grubudur. Grubun amaglari, SIAM'n faaliyetlerini Universite diizeyinde gerceklestirmek ve Tiirkiye
capinda tanitmaktir. Halen bu toplulugun lisans ve lisansiistii 6grencilerden olusan 43 dyesi
bulunmaktadir. Topluluk 2012 Temmuz ayinda, Minnesota, ABD'de gerceklesecek olan SIAM
yillik toplantisina (SIAM Annual Meeting) davet edilmistir. Bu davete katilacak 6grencinin
secimi icin ODTU ¢apinda bir arastirma yarismasi diizenlenmistir. Bu yarismanin birincisi
2012 yilinin Subat ayinda belli olacaktir.

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

Enstitiimiiziin Toplam Ogrenci Sayisi:
204

2011 yihnda Kayit Yaptiran Ogrenci Sayist:
o4



2010-2011 I1. Donem ve 2011-2012 I. Dénem
Mezun Olan Ogrenci Sayisi*:

38
Yiiksek Lisans Tezli | Yiiksek Lisans Tezsiz Doktora
12 21 5
BASVURULAR
2011-2012
BASVURU KABUL KAYIT
Aktiierya Bilimleri 14 11 5
Bilimsel Hesaplama 22 11 5
Finansal Matematik 70 43 22
Kriptografi 40 31 22
Toplam 146 96 54
Enstitiimiiz Ogrencilerinin Programlara Gére Dagilim
Anabilim Dal Yiiksek Doktora | Bilimsel Haz. Izinli
Lisans (YL+Doktora) | (YL+Doktora)
Aktiierya Bilimleri (22) 21 - 1+0 -
Bilimsel Hesaplama (22) 9 12 1+0 -
Finansal Matematik (84) 53 20 3+2 3+3
Kriptografi (76) 25 44 2+1 0+4
Toplam: (204) 108 76 7+3 3+7

Boliimlere Gore Dagilimlari**

2011 yilinda Kayit Yaptiran Ogrencilerin B.S. Derecelerini Aldiklar

MATH

STAT | EE

COMP.SC

ELME

ECON

STAT.CSCI.

BA | ACSC | AVLSCI

ME

31

*

Bu 6grencilerin listesi EK 4’de verilmistir.

*#% Bgliim isimlerinde ODTU Katalogunda ki kisaltmalar kullanilmustir.
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UME Derslerini Alan Ogrencilerin Béliimlere Gore Dagihm*

Donem T 51 2
w % 4 = ol z|l |l W] w| ol w 2| Z

El o w| > W Z|l mzlwf z] o] <«| F Ol | | <| =| ©
= o = S| W 2 = | =
SISl U E|2]|a|3|8|°|B|Q|5|¥Y a8 o I B I

2010-2011 11
170 3 1 1 - - - 1 - - 4 - - 1 1 2 - - 1 - 12 | 197
2011-2012 |
222 3 2 1 2 2 6 1 4 6 1 3 1 3 3 - 3 1 - 1 | 23 | 288
Donemsel Ders Istatistikleri:
Verilen Ders Sayis1 | Toplam Ogrenci Sayis Ders Basina Verilen Not
Sayis1
2010-2011 II.D6nem 19 197 10
2011-2012 I.D6nem 21 288 14
Ogrenci Basar1 Durumlari
2010-2011 II.D6nem 2011-2012 I.D6nem
ilisigi ilisigi
Basarili | Basanisiz | Kesilen | izinli Basarili | Basanisiz | Kesilen | izinli

Kriptografi (Bil.Haz.) - - - - 2 1 - -

Kriptografi (M.Sc.) 17 6 - - 9 16 - -

Kriptografi (Ph.D.) 32 - - 5 39 5 - 4

Bilimsel Hesaplama (Bil.Haz.) - - - 1 - 1 - -

Bilimsel Hesaplama (M.Sc.) 5 2 - - 5 4 - -

Bilimsel Hesaplama (Ph.D.) 12 - - - 11 1 - -

Finansal Matematik (Bil. Haz.) 1 2 - - 1 4 - -

Finansal Matematik (M.Sc.) 34 11 - - 29 24 - 3

Finansal Matematik (Ph.D.) 18 1 ) 1 19 1 ) 3

Aktiierya Bilimleri (Bil.Haz.) i} i} } } } 1 i} )

Aktiierya Bilimleri (M.Sc.) 10 5 - 15 - -

TOPLAM (164+204) 129 27 - 130 64 - 10

* Enstitimiizde 2010-2011 11 ve 2011-2012 I. Déneminde verilen derslerin listesi Ek 6°da verilmektedir.
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OYP Ogrencileri Basar1 Durumlar:

Bilimsel Hesaplama

Finansal Matematik

Kriptografi

Universitesi

YL

Doktora

LSD

YL

Doktora

LSD

YL

Doktora

LSD

Basarili

[Basarisiz

Mezun

Selcuk Universitesi KONYA

1

Kahramanmaras Siitcii Imam
Universitesi
KAHRAMANMARAS

Yiiziincii Y1l Universitesi VAN

Konya Universitesi

Namik Kemal Universitesi
TEKIRDAG

wrgiz Tiirkiye Manas
%ni%ersTitesiy M ! !
ARASTIRMA FAALIYETLERI
YAYINLAR/TEBLIGLER*
Yurtdis1 Yayin Yurtdisi Teblig Yurtdis1 Konferanslarda
Sunum
31 (23+8) 29 48

A. Aydin, B. Karasozen, Lobatto I11A-111B Discretization of the Strongly Coupled Nonlinear
Schrodinger Equation, Journal of Computational and Applied Mathematics, 235, 4770-4779,
2011. (SCI-A)

A. Cibik, S. Kaya, A Projection-based Stabilized Finite Element Method for Steady-state
Natural Convection Problem, Journal of Mathematical Analysis and Applications, 381 (2),
469-484, 2011. (SCI-A)

A.D. Sezer, F. Ozbudak, Approximation of bounds on mixed-level orthogonal arrays,
Advances in Applied Probability, 43 (2), 399-421, 2011. (SCI-A)

A. Ozmen, G.-W. Weber, |. Batmaz, E. Kropat, RCMARS: Robustification of CMARS
with different scenarios under polyhedral uncertainty set, in Communications in Nonlinear
Science and Numerical Simulation (CNSNS) 16, 12, 4780-4787; in Special Issue Nonlinear,
Fractional and Complex Systems with Discontinuity and Chaos, D. Baleanu and J.A. Tenreiro
Machado (guest editors), 2011. (SCI-B)

B. B. Kirlar, On the Elliptic Curves y2=x3-c with Embedding Degree One, Journal of
Computational and Applied Mathematics, 235 (16), 4724-4728, 2011. (SCI-A)

D. Altintan, O. Ugur, Generalisation of the Lagrange Multipliers for Variational lterations
Applied to Systems of Differential Equations, Mathematical and Computer Modelling, 54,
2040-2050, 2011. (SCI-A)

E. Kurtaran-Ozbudak, F. Ozbudak, Z.Saygi, A class of authentication codes with
secrecy, Designs, Codes, and Cryptography, 59 (1-3), 287-318, 2011. (SCI-A)

F. Koyuncu, F. Ozbudak, Probabilities for Absolute Irreducibility of Multivariate
Polynomials by the Polytope Method, Turkish Journal of Mathematics, 35 (3), 367-377, 2011.
(SCI-B)

* Tiim arastirma faaliyetlerinde sadece UME baglantilarim1 belirtmis 6gretim iiyelerimizin faaliyetleri

dikkate alinmstir.
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F. Yilmaz, B. Karasiozen, Solving optimal control problems for the unsteady Burgers
equation in COMSOL Multiphysics, Journal of Computational and Applied Mathematics,
235, 4839-4850, 2011. (SCI-A)

G.-W. Weber, O. Defterli, S.Z. Alparslan Gok, E. Kropat, Modeling, Inference and
Optimization of Regulatory Networks Based on Time Series Data, linvited Review, European
Journal of Operational Research (EJOR) 211, 1 1-14, 2011. (SCI-A)

G.-W. Weber, 1. Batmaz, G. Koksal, P. Taylan, F. Yerlikaya-Ozkurt, CMARS: A New
Contribution to Nonparametric Regression with Multivariate Adaptive Regression Splines
supported by continuous optimization, Inverse Problems in Science and Engineering (IPSE),
1-30, 2011. (SCI-A)

M. Bagirov, J. Ugon, D. Webb, B. Karasozen, Classification through incremental max-min
separability, Pattern Analysis and Applications, 14, 165-174, 2011. (SCI-A)

M. Cenk, F. Ozbudak, Efficient multiplications in F 5%5n and F 727n, Journal of
Computational and Applied Mathematics, 236 (2), 177-183, 2011. (SCI-A)

M. Cenk, F. Ozbudak, Multiplication of polynomials modulo xn, Theoretical Computer
Science, 412 (29), 3451-3462, 2011. (SCI-A)

M. U. Akhmet, D. Arugaslan, E. Yilmaz, Method of Lyapunov functions for differential
equations with piecewise constant delay, Journal of Computational and Applied Mathematics,
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Y. Yolcu Okur, U.Ozsoy, C. Vardar Acar, Parameter Estimation of the Price Processes of
Stocks using Fraction Diffusion Processes, Conference on Financial Engineering, izmir
University of Economics, Turkey, 20-21 October, 2011.

Y.Yolcu Okur, B. Z. Temocin, A.B. Hayfavi, Pricing and Completion in a Levy Market
Model with Teugel Martingales, 6. Ankara Matematik Giinleri, 2-3 Haziran 2011.
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Baleanu and A.C.J. Luo, editors, Springer (2011) 241-255.
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Science Il (in Honour of Mauricio Peixoto and David Rand), Springer-Verlag 2011, Springer
Proceeding in Mathematics, M. Peixoto, D. Rand and A. Pinto (eds.) 703-733.

G.-W. Weber, Logik, invited paper, in Enzyklopaedie der Wirtschaftsinformatik Online Lexikon,
5th Edition, K. Kurbel, J. Becker, N. Gronau, E. Sinz and L. Suhl (eds.), Oldenbourg
Wissenschaftsverlag Verlag (2011), 200.

0. Ugur, K. Yapici, Y. Uludag, B. Karasozen, Computer Simulation and Optimization of
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Analysis and Applications”, editor: A. D. Murphy Nova Science Publishers, 493-510, 2011.

R. Avros, O. Granichin, D. Shalymov, Z. Volkovich, G.-W. Weber, Randomized algorithm of
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(German OR Society) 42 (July 2011) 16-17.

A. Gokmen, I. Gokmen, G.-W. Weber, Balaban Valley Project : A Contribution to Better
Living Conditions, IFORS News 5, 3 (September 2011) 22-23.
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Obligations, Wilmott Magazine, Issue 53, Technical Paper, 2011.

A. Vasin, G.-W. Weber, ORM-2010 in Moscow, VI Moscow International Conference on
Operations Research, OR News (German OR Society) 41 (March 2011) 30.
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A. Vasin, G.-W. Weber, Russian and Foreign Delegates Converge at Triennial OR Moscow
Conference, IFORS News 5, 1 (March 2011) 4-5.

B. Karasozen, O. Erdem, Energy Preserving Methods for Volterra Lattice, Equation, TWMS
Journal of Applied and Engineering Mathematics, 1, 169-179, 2011.

C. Dincer, R. Kasimbeyli, G.-W. Weber, OR in Finance Tackled in 24th Mini-EURO
Conference, IFORS News 5, 1 (March 2011) 5.

D. Dorsch, G.-W. Weber, Reflections of an IFORS Conference First-Timer, IFORS News 5, 3
(September 2011) 8.

D. Dorsch, G.-W. Weber, A Personal Report on Wonderful Days of IFORS in Melbourne, OR
News (German OR Society) 43 (November 2011) 66-67.

E. Kropat, Z. Volkovich, G.-W. Weber, EURO XXIV, The stream “Stochastic Modeling and
Simulation” - Problems, Trends, Perspectives, Lisbon, Portugal, July 10, 2010, OR-News 41
(German OR Society) (March 2011) 56-60.

G. Summers, F. Summers, S.T. Elias-Ozkan, G.-W. Weber, Improving Living Conditions in
Rural Anatolia: OR Meets Archaeology, Architecture and Engineering, IFORS News 5, 3
(September 2011) 20.

G. Summers, F. Summers, S.T. Elias-Ozkan, G.-W. Weber, The Kerkenes Eco-Center Project
- OR Meets Archaeology, Architecture and Engineering for Science and the Improvement of
Living Conditions in Rural Anatolia, OR News (German OR Society) 43 (November 2011) 10-
12.

K. Pereverza, |. Borshch , G.-W. Weber, AACIMP Kiev Summer School Features OR for the
First Time, IFORS News 5, 3 (September 2011) 5.

K. Pereverza, I. Borshch, G.-W. Weber, Operational Research at Summer School AACIMP-
2011 in Kiev: Fascinating Days of Education, Science and Friendship, OR News (German OR
Society) 43 (November 2011) 50-51.

L. Korotchenko, K. Pereverza, A. Pasichny, G.-W. Weber, AACIMP: Benefits - Results -
Opportunities, August 5-15, 2010, NTUU “KPI”, Kiev, Ukraine, OR News (German OR Society)
41 (March 2011) 28-29.

M.1. Batubara, G.-W. Weber, Asian Meets European OR at InteriOR 2011, IFORS News 5, 3
(September 2011) 4.

M. Gladkova, G.-W. Weber, Game Theory and Management Tackled in Saint Petersburg,
IFORS News 5, 3 (September 2011) 5-6.

M. Dushenok, B. Pukalskyy, G.-W.Weber, Operational Research at Summer School AACIMP-
2011 in Kiev: Fascinating Days of Education, Science and Friendship, IFORS homepage,
Educational Resources.

M. Gladkova and G.-W. Weber, Report on The Fifth International Conference on Game Theory
and Management in beautiful Saint Petersburg, Russia, OR News (German OR Society) 43
(November 2011) 48-49.

M. Dushenok, B. Pukalskyy, G.-W. Weber, Two Young Participants Impressions and
Appreciation of Summer School AACIMP-2011 in Kiev, OR News (German OR Saociety) 43
(November 2011) 51.

M.l. Batubara, G.-W. Weber, InteriOR 2011 - Where Asians Meet Friend(s) from European
OR, OR News (German OR Society) 43 (November 2011) 52-53.

V. Shikhman, G.-W. Weber, Zurich: Perfect Setting for OR 2011, IFORS News 5, 4 (December
2011) 6-7.

X. Sun and G.-W. Weber, Report on ICOTA 8, 8th International Conference on Optimization:
Techniques and Applications, Shanghai, China, December 10-13, 2010, in OR-News 41 (German
OR Society) 41 (March 2011) 36-37.

Z. Dzalilov, G.-W. Weber et al., International Federation of Operational Research Societies
(IFORS) 2011 — Memorial Session in Honour of Professor Alex Rubinov, homepage side at
CIAO, University of Ballarat: http://guerin.ballarat.edu.au/ard/itms/CIAQO/ifors/, webmaster: E.
Dekker.
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CALISTAY/ SEMPOZYUM/ KONFERANS/ YAZOKULU

e Siber Giivenlik Cahstay1 2011, (29 Eyliil 2011, Ankara)

Bilgi Giivenligi Dernegi tarafindan Gazi Universitesi, Orta Dogu Teknik Universitesi, Bilgi
Teknolojileri ve Iletisim Kurumu isbirligi ile bu yil ikincisi diizenlenen ve Ana Sponsorlugunu
ASELSAN’1n yaptig1 Il. Ulusal Siber Giivenlik Calistay1 29 Eyliil 2011 tarihinde Ankara’da Tiirkiye
Noterler Birligi Konferans Salonunda diizenlenmistir.

Siber alanda bilgi giivenligi farkindaligi olusturmak ve siber tehdide yonelik riskler ve ¢6ziim
oOnerilerini gelistirmek amaciyla gerceklestirilen Siber Giivenlik Calistayi'na kamu, iniversite, 6zel
sektorden 600'n tizerinde ilgili kisiler katilmistir. Calistay hakkinda detayli bilgiler ile galistayda
sunulan bildiriler ve davetli konusmacilarin sunumlarina www.iscturkey.org/calistay adresinden
erisilebilinir.

Calistayda; “Tiirkiye ve Siber Giivenlik”, “Tehditler ve Olas1 Onlemler”,“Diinyada Siber Giivenlik”,
“Siber Giivenlik ve Sanal Hava Boslugu”, “Giincel Siber Tehdit Istihbarat1”, “Siber Giivenlik
Felsefesi”, “Siber Giivenlik Icin Milli Coziimler”, “Siber Savas ve Tiirkiye icin Oneriler”, “Kritik
Altyapilara Yénelik Siber Tehditler ve Tiirkiye i¢in Onerileri”, “Kriptografi ve Siber Giivenlik”,
“Kritik Altyap1 Giivenligine Yonelik Ozgiin Coziimler: Sanal Hava Boslugu”, “Acik Kaynak
Istihbarat, Internet ve Siber Giivenlik”, “Siber Giivenlik i¢in Yerel Ag Erisim Kontrolii”, “Siber Teror
Saldirilarindan Korunma” konularinda davetli konusmacilar ile bildirileri kabul edilen aragtirmacilar
sunumlarini paylagsmislardir.

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

o A.S. Kestel, International Congress Organizator: Seventh International Statistics Congress, 28
April-1May 2011.

e G.-W. Weber, Member of Scientific Committee of the 1st School CREMMA-EMRCMA:
“Mathematics and Finance” Euro-Mediterranean Research Center for Mathematics and Its
Applications, Tunis, Tunisia, March-May 2011.

o G.-W. Weber, Member of Program Committee of the 5th International Symposium on Health
Informatics and Bioinformatics, HIBIT’ 11, Izmir, Turkey, May 2-5, 2011.

o G.-W. Weber, Member of Program Committee of the Workhop on Complex Systems and
Mathematics (Mathematics Awareness Month), Ankara, Turkey, May 26, 2011.

o G.-W. Weber, Member and Chair of Steering Committee of 5th Global Conference on Power
and Optimization - PCO 2011, Dubai, June 1-3, 2011.

e G.-W. Weber, Member of Program and Organizing Committee of Workshop on Bioinformatics
at the occasion of visit of Prof. Dr. R6bbe Wiinschiers at IAM of METU, Ankara, Turkey, June
20-24, 2011.

o G.-W. Weber, Member of Programme Committee of the 9th EUROPT Workshop on Advances
in Continuous Optimization, Ballarat, Australia, July 8-9, 2011.

o G.-W. Weber, Member of Scientific Committee of Summer School Intensive Programme (IP)
on Mathematical Models in Seismology — SeisMath IP 2011 (Erasmus Intensive Programme),
L’Aquila, Italy, July 4-15, 2011.

o G.-W. Weber, Member in Scientific Programme Committee of IFORS 2011, Melbourne,
Australia, July 10-15, 2011.

o G.-W. Weber, Member in International Committee of International Seminar on Operational
Research - InteriOR, Medan, Indonesia, July 27-28, 2011.

e G.-W. Weber, Member in International Scientific Programme Committee of CASYS’11, 10th
International Conference CASYS’11 on Computing Anticipatory Systems, Lige, Belgium,
August 8-13, 2011.
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o G.-W. Weber, Member in Programme Committee of 6th International Summer School — 2011
Achievements and Applications of Contemporary Informatics, Mathematics and Physics, Kiev,
Ukraine, August 8-20, 2011.

o G.-W. Weber, Member in International Scientific Programme Committee of 3rd International
Conference on Applied Operational Research 2011 (ICAOR 2011), Istanbul, Turkey, August
24-26, 2011.

o G.-W. Weber, Member in Support (Announcement, Publication) Team of 2011 Kerkenes
Festival, Kerkenes, Sorgun, Yozgat and METU, Ankara, Turkey, October 1, 2011.

o G.-W. Weber, Member in Programme Committee of SMECS 2011 (4th International
Workshop on Simulation and Modelling of Engineering & Computational Systems), Barcelona,
Spain, October 26-28, 2011.

ENSTITU OGRETIM UYELERININ PROGRAM/BILIMSEL
KOMITELERINDE BULUNDUKLARI CALISTAY/
SEMPOZYUM/ KONFERANS/ YAZOKULU

e A.S. Kestel, 7.International Statistics Congress, Turkey, Antalya, 28 April-May 1, 2011.

e Y. Yolcu Okur, Conference on Financial Engineering, Turkey, izmir University of Economics,
20-21 October, 2011.

e Y. Yolcu Okur, Euro-Mediteranean Research Center for Mathematics and its
Applications(EMRCMA), First school on Math and Finance Mathematical methods for Finance,
Tunisia, March-May 2011.

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 c¢alismalar1 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 uygulamalari 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 Calisma Grubunun arastirma alanlar1 akan sifre sistemlerinin test, tasarim ve
analiz konularin1 igermektedir. Grup bu amagla literatiirde bilinen bir¢ok 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 ¢aligmalar yapilmaktadir.

OPTIMIZASYON TEORISI ARASTIRMA GRUBU

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

Grubun 2007 yili ¢aligmalari, diger gruplarin ¢aligmalarina ve projelerine destek seklinde, ortaklasa
yuritilmustir. (http://www.iam.metu.edu.tr/research )

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 ¢aligmaktadir. Bu fonksiyonlarin tasariminda biitiin bu karakteristikler hesaba katilmalidir.
Ornegin biikiik fonksiyonlar (Benting functions) maksimum nonlineeriteye sahiptir ve sifirdan farkli
her vektor icin propagation kriteri saglar. Fakat bu fonksiyon sinifi dengeli ve korelasyon bagisikl1
degildir. Boole fonksiyonlar1 kriptografinin énemli bir alan1 olmustur. Shannon 1949 yilinda modern
kriptografinin temellerini attiginda ¢arpim sifrelerini ifade etmek icin permiitasyon ve yer degistirme
olmak iizere iki temel doniisim kullanmistir. Kullandig: her iki doniisiimde de Boole fonksiyonlarin
kriptografik o6zellikleri s6zkonusudur. Bundan sonraki siirecte kriptolojide Boole fonksiyonlari S-
kutular1 tasariminda yaygin bir sekilde kullanilmigtir. Boole fonksiyonunun iyi olmasmin 0lgiisii
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 islevsel arastirma ve uygulamali matematik c¢alismalarim
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 calisma grubu ile calismalar devam etmekte ve 2003 yilindan itibaren Uygulamali
Matematik Enstitiisi, EUROPT ve EURO Siirekli Optimizasyon c¢alisma 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 karsilagilan problemleri
¢ozmek lizere 2003 yilinda enstitiimiiz biinyesinde kurulmus bir arastirma grubudur. Bu arastirma
gurubu iiniversite ile finans kurumlarinin risk birimi c¢alisanlarii bir araya getirerek s6z konusu
problemlerin anlasilmasini ve ¢dziim dnerileri liretilmesini saglamak amacini giitmektedir.

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

HIiBRID 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 Kkariyer projesi cergevesinde ¢alismalar siirdiiriilmektedir.

( http://www.iam.metu.edu.tr/research/groups/hybrg/index.html)
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HESAPLAMALI BiYOLOJI VE TIP ARASTIRMA GRUBU

Bu aragtirma 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 siniflandirilmasi), siirdiirebilir 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 arastirma konulart ile ilgili bir¢ok temsilcisi bulunmaktadir.
(http://www.iam.metu.edu.tr/research/groups/compbio/index.html)

KODLAMA TEORISI ARASTIRMA GRUBU

Ana uygulamasmin iletilerde olugan hatalarin saptanmasi/diizeltilmesi olan hata diizeltici kodlar,
ozellikle otantikasyon kodlariyla kriptografiye ve bilginin lineer olarak islendigi baska alanlara da
uygulanabilmektedirler. lyi parametrelere sahip kodlarin ¢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
ingaasi ve bu egrilerden kodlar tiretilmesi ve kodlama teorisinin kriptografiye uygulamalari sayilabilir.
Ayrica hata diizeltme kodlar1 kullanilarak dogrulama kodlarinin olugturulmas: 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, Ziilfiikar Saygi, Ali Devin Sezer, Burcu Giilmez Temiir, Cagdas Calik,
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, Barig 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,
Danigsmanlik 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
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Projenin Adu:
Yiiriitiiciisii:

Arastirmacilar:

Siiresi:
Biitcesi:

Proje Adi:
Yiiriitiiciisii:
Siiresi:
Biitcesi:

Proje Adi:

Yiiriitiiciisii:

Arastirmacilari:

Siiresi:
Biitcesi:

Proje Adr:

Damisman:
Siiresi:
Biitcesi:

DAAD Optimization: Theory, Methods and Applications Project
Biilent Karastzen

Gerhard Wilhelm Weber, Stefan Ulbrich

1.1.2008- 31.12.2011

40.000 Euro

Birincil ve Ikincil Morgage Piyasalari ve Morgage Konusunda Danigmanlik ve
Egitim Hizmetleri” (Doner Sermaye Projesi)

Is1l Erol

27.11.2010-25.06.2011

17.481 TL

Sonlu Cisimler ve Sonlu Halkalar Uzerinde Baz1 Uygulamalar (TUBITAK 1001
Projesi)

Prof.Dr. Ferruh Ozbudak

Ziilfikar Sayg1, Emrah Cakgak, Vural Cam, Dilek Buyruk, Hakan Ozadam
01.03.2008-01.03.2011

117.420

Kredi Iletisim ve Danismanlik Platformu (TiBiTAK-Kobi-Arge Baslangic
Destek Projesi)

Omiir Ugur

01.04.2011-31.03.2012

10.000 TL

ODTU-BILIMSEL ARASTIRMA PROJELERI

Projenin Adi:

Yiiriitiiciisii:

Arastirmacilari:

Siiresi:
Biitcesi:

Projenin Adi:

Yiiriitiiciisii:

Arastirmacilari:

Siiresi:
Biitcesi:

Projenin Adi:

Yiiriitiiciisii:

Arastirmacilar:

Siiresi:
Biitcesi:

Uzun Omiir (logevity) Riskinin Tiirkiye Emeklilik Fonlar1 Uzerine Olan Etkisinin
Degerlendirilmesi (BAP-07-05-2011-001)

Sevtap Kestel

Emre Ben

1 Ocak 2011-31 Aralik 2011

7400 TL

Algebraic and Combinatorial Methods in Finite Fields, Coding Theory and
Cryptography (BAP-07-05-2011-002)
Ferruh Ozbudak

Oguz Yayla, Hakan Ozadam, Sedat Akleylek, Cagdas Calik
1 Ocak 2011-31 Aralik 2011
10.000 TL

Istanbul Merkezi Is Alam Ofis Kiralarinin Bulanik Mantik Yontemi ile Mekansal
Analizi (BAP-07-05-2011-003)

Is1l Erol

Azer Karimov

1 Ocak 2011-31 Aralik 2011

3.000TL
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Projenin Adu: New Mathematical Contributions to Finance, Early Warning Systems and Quality
Control Via Theory, Methods and Applications (BAP-07-05-2011-04)

Yiiriitiiciisii: Gerhard. W. Weber

Arastirmacilart: inci Batmaz, Giilser Koksal, Basak Akteke Oztiirk, Zeev Volkovich, Fatma
Yerlikaya, Elgin Kartal Kog, Ceren Eda Can, Miray Hanim Aslan, Erkan
Kalayc1, Ayse Ozmen

Siiresi: 1 Ocak 2011-31 Aralik 2011

Biitcesi: 11.500 TL

ODTU-BILIMSEL ARASTIRMA TEZ PROJELERI

Projenin Adi: Zamana Bagimli1 Parabolik ve Hiperbolik Denklemlerin Niimerik Coztiimleri
(BAP-07-05-2011-101)

Yiiriitiiciisii: Miinevver Tezer

Arastirmacilart: Onder Tiirk

Siiresi: 1 Ocak 2011-31 Aralik 2011

Biitcesi: 3.000 TL

Projenin Adi: Adveksiyon Agirlikli Eniyilemeli Kontrol Problemlerinin Kesintili Galerkin
Yontemleriyle Cozimii (BAP-07-05-2011-102)

Yiiriitiiciisii: Biilent Karasdzen

Arastirmacilari: Tugba Akman

Siiresi: 1 Ocak 2011-31 Aralik 2011

Biitcesi: 1500 TL

Projenin Adu: Hafizali Hibrid Sistemlerin Gelistirilmesi ve Hesaplamali Biyoloji Problemlerinde
Kullanilmas1 (BAP-07-05-2010-103)

Yiiriitiiciisii: Hakan Oktem

Arastirmacilari: Nurgiil Gokgoz

Siiresi: 1 Ocak 2011-31 Aralik 2011

Biitcesi: 1500 TL

ENSTITU BAGLANTILI OGRETIM UYELERININ ARASTIRMACI
OLARAK KATILDIKLARI PROJELER

Projenin Adi:  Balaban Valley Project Stirekli Optimizasyon Yo6ntemleri ve Uygulamalari

Yiiriitiiciisii: A. Gokmen

Arastirmacilari: S. Kayaligil, G. W. Weber, 1. Gékmen, M. Ecevit, A. Siirmeli, T. Bali, Y. Ecevit,
H. Gokmen, D. J. DeTombe

Siiresi: 2004-...
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OGRETIM UYESI YETISTIRME PROGRAMI (OYP) PROJELERI

Damismanai:
Ogrencinin Adu:
Universitesi:
Biitcesi:

Damismani:
Ogrencinin Ad:
Universitesi:
Biitcesi:

Damismanai:
Ogrencinin Adr:
Universitesi:
Biitcesi:
Damismanai:
Ogrencinin Adr:
Universitesi:
Biitcesi:

Damismani:
Ogrencinin Adr:
Universitesi:
Biitcesi:

Damismanai:
Ogrencinin Adr:
Universitesi:
Biitcesi:

Damismani:
Ogrencinin Ad:
Universitesi:
Biitcesi:

Damismanai:
Ogrencinin Ad:
Universitesi:
Biitcesi:

Omiir Ugur

Aysegiil Iscanoglu

Selcuk Universitesi, KONYA
200TL

Omiir Ugur

Derya Altintan

Selcuk Universitesi, KONYA
3.898 TL

Omiir Ugur
Cansu Bilgir
Namik Kemal Universitesi, TEKIRDAG

Ersan Akyildiz

Baris Biilent Kirlar

Siileyman Demirel Universitesi, ISPARTA
2500 TL

Melek Diker Yiicel

Sedat Akleylek

Ondokuz May1s Universitesi, SAMSUN
2.200 TL

Ersan Akyildiz

Turgut Hanoymak

Yiiziincii Y1l Universitesi, VAN
6.400 TL

Melek Diker Yiicel
Rita Ismailova ) .
Kirgiz Tiirkiye Manas Universitesi, KIRGIZISTAN

Miinevver Tezer

Ayse Sariaydin

Yiiziincii Y1l Universitesi, VAN
2.092 TL
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DIGER FAALIYETLER

ENSTITU TARAFINDAN DUZENLENEN KISA SURELI KURSLAR/
SEMINERLER

Hans D. Mittelmann (School of Mathematical and Statistical Sciences Arizona State
University Tempe, AZ USA), “Performance of Optimization Software - An Update”,
“Computing Strong Bounds in Combinatorial Optimization”, December 20-21, 2011.
Adilson Elias Xavier (Systems Engineering and Computer Sciences Department, Federal
University of Rio de Janeiro, Rio de Janeiro Brazil), “The Hyperbolic Smoothing Approach
for Continuous Hub-and-Spoke Location in Multiple Assignment Networks”, “Solving
Clustering Problems by the Hyperbolic Smoothing Approach”, “Hyperbolic Penalty: A New
Method for Nonlinear Programming with Inequalities”, September 13-15, 2011.

Rébbe Wiinschiers (University of Applied Sciences Mittweida, Germany), “Genome
Stoichiometry - On the composition of life”, “Computational Biochemistry - In silico analysis
of enzyme regulation”, “Comparative Genomics - An approach to find pathogenic genes”,
June 21-23, 2011.

ENSTITUMUZU KISA SURELI ZIYARET EDENLER

Hans D. Mittelmann (School of Mathematical and Statistical Sciences Arizona State
University Tempe, AZ USA) December 19-22,2011.

Sirzat Cetinkaya (Statutory Actuary, Aksigorta), November 29, 2011.

Erengiil Ozkok (Hacettepe, Department of Acturial Sciences), November 22, 2011.

Necati Icer (Tarim Sigortalar: Havuz Isletmesi A.S.Teknik Miidiirii ), November 22, 2011.
Eren Ozceylan (Industrial Engineering Department, Selguk University ), November 18, 2011.
Richard Gonzales (Bogazici University), October 18, 2011.

Sule Sahin (Hacettepe University, Department of Actuarial Sciences), October 4, 2011.
Adilson Elias Xavier (Systems Engineering and Computer Sciences Department, Federal
University of Rio de Janeiro, Rio de Janeiro Brazil), September 12-17, 2011.

Nina Kajiji (The NKD - Group, Inc. and Department of Computer Science and Statistics,
University of Rhode Island ), August 26, 2011.

Serdar Boztas, (RMIT University, Avustralya) July 25-29, 2011.

Robbe Wiinschiers (University of Applied Sciences Mittweida, Germany), June 21-23, 2011.
Galip Oturanc (Selguk Universitesi), June 22-23 2011.

Bortegin Ege (Hacettepe University), June 14, 2011.

Metin Tiirkay (Kog¢ University, Department of Industrial Engineering), May 26, 2011.
Yasin Senbabaoglu (University of Michigan), May 20, 2011.

Savas Dayamk (Bilkent University), May 17, 2011.

Emre Mengi (Koc University, Department of Mathematics), May 10, 2011.

Martin Bohner (Department of Mathematics and Statistics, Missouri University of Science
and Technology, Rolla, USA), April 22, 2011.

Mustafa Kemal Turan (The Fu Foundation School of Engineering and Applied Science
Industrial Engineering & Operations Research, Columbia University), March 24, 2011.
Tolga OMAY (Cankaya University), February 22, 2011.

Asir Geng (Selguk Universitesi), February, 3-4 2011.

31



ENSTITU UYELERININ KISA SURELI YURT DISI ZIYARETLERI

A. Sevtap Kestel, “Third Internatonal Symposium on Biomathematics and Ecology:
Education and Research (BEER 2010)” Portland, Oregon, Amerika Birlesik Devletleri, 17-19
Aralik 2011.

e A. Sevtap Kestel, St.John’s University, School of Risk Management, Insurance and Actuarial
Science, New York, Amerika Birlesik Devletleri, 20-22 Aralik 2011.

e A.Sevtap Kestel “7. International Longevity Risk and Capital Market Solutions Conference
20117, Almanya, 8-9 Eyliil 2011.

e A Sevtap Kestel, Albert-Ludwigs University Almanya, 6-10 Haziran 2011.

e A Sevtap Kestel, “15th International Conference Insurance Mathematics and Economics”,
Italya, 14-17 Haziran 2011.

e Bengisen Pekmen, “24th Biennial Conference on Numerical Analysis”, ingiltere, 28 Haziran-
1 Temmuz 2011.

e Bengisen Pekmen “24th Biennial Conference on Numerical Analysis”, Ingiltere, 28 Haziran-
1 Temmuz 2011.

e Derya Altintan “24th Biennial Conference on Numerical Analysis”, Ingiltere, 28 Haziran-1
Temmuz 2011.

e Ersan Akyildiz Universita di Roma Tor Vergata, Italya, 27 Haziran-2 Temmuz 2011.

e Ersan Akyildiz University o L’Aquila, Italya, 4-15 Temmuz 2011.

e Gerhard W. Weber “International Conference on Operations Research (OR 2011 Zurich)”,
Isvigre, 30 Agustos- 2 Eyliil 2011.

o G.-W.Weber, The Fifth International Conference Game Theory and Management, GTM
2011, St. Petersburg, Russia, June 27-29, 2011.

o G.-W.Weber, PC Meeting of EURO 2012, Vilnius, Lituania, June 29 - July 1, 2011.

o G.-W.Weber, 9th EUROPT Workshop on Advances in Continuous Optimization, Ballarat,
Australia, July 8-9, 2011.

e G.-W.Weber, IFORS 2011 — 19th Triennial Conference of the International Federation of
Operational Research Societies, Melbourne, Australia, July 10-15, 2011.

o G.-W.Weber, Taishan Scholars Academic Forum on Applied Mathematics, Taishan,
Shandong Province, China, July 15-20, 2011.

o G.-W.Weber, InteriOR — International Seminar on Operational Research, Medan,
Indonesia, July 27-28, 2011.

o G.-W.Weber, InterSymp’2011 — The International Institute for Advanced Studies in
Systems Research and Cybernetics, Baden-Baden, Germany, August 1-5, 2011.

e G.-W.Weber, 6th International Summer School AACIMP-2011, Achievements and
Applications of Contemporary Informatics, Mathematics and Physics, National University of
Technology of the Ukraine (KPI), Kiev, Ukraine, August 8-20, 2011.

o G.-W.Weber, OR 2011 Zurich, International Conference on Operations Research, August 30
September 2, 2011, Zurich, Switzerland.

Hamdullah Yiicel, “ENUMATH Conference 20117, Ingiltere 5-9 Eyliil 2011.

o Isil Erol “Asia Pasific real Estate Symposium”, Avustralya, 15-17 Temmuz 2011.

Onder Tiirk “24th Biennial Conference on Numerical Analysis”, Ingiltere, 28 Haziran-1
Temmuz 2011.

e Selcuk Baymn “Tercentary of the Laplace-Runge-Lent Vector Conference”, Giiney Afrika,
23-27 Kasim 2011.

e Ziilfiikar Saygiy, “The Seventh International Workshop on Coding and Cryptography 2011—

WCC’11”, Fransa, 11-15 Nisan 2011.G.-W.Weber, The 24th Conference of the

European Chapter on Combinatorial Optimization, ECCO 2011, Amsterdam, May 30 -

June 1, 2011.
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ENSTITU DESTEKLI KONFERANS KATILIMLARI

A. Sevtap Kestel, “Third Internatonal Symposium on Biomathematics and Ecology:
Education and Research (BEER 2010)” Portland, Oregon, USA, 17-19 Aralik 2011.

A. Selcuk Bayin “Tercentary of the Laplace-Runge-Lent Vector Conference”, Giiney Afrika,
23-27 Kasim 2011.

A.Sevtap Kestel “7. International Longevity Risk and Capital Market Solutions Conference
20117, Almanya, 8-9 Eyliil 2011.

A. Sevtap Kestel, “15th International Conference Insurance Mathematics and Economics”,
Italya, 14-17 Haziran 2011.

A. Sevtap Kestel “7.Ulusal Deprem Miihendisligi Konferans1”, istanbul, 2-4 Haziran 2011.
Ayse Sariaydin “International School on Magnetohydrodynamics & Fusion Applications”
Mugla, 10 -16 Eyliil 2011.

Bengisen Pekmen “24th Biennial Conference on Numerical Analysis”, Ingiltere, 28 Haziran-
1 Temmuz 2011.

Bengisen Pekmen, “24th Biennial Conference on Numerical Analysis”, Ingiltere, 28 Haziran-
1 Temmuz 2011.

Burak Yedierler “6th Euro-Mediterranean Symposium on Laser Induced Breakdown
Spectroscopy” izmir, 11-15 Eyliil 2011.

Derya Altintan “24. Ulusal Matematik Sempozyumu”, Bursa, 7-10 Eyliil 2011.

Derya Altintan “24th Biennial Conference on Numerical Analysis”, ingiltere, 28 Haziran-1
Temmuz 2011.

Yeliz Yolcu Okur 7¢24. Ulusal Matematik Sempozyumu”, Bursa, 7-10 Eyliil 2011.

Nurgiil Gokgoz “24. Ulusal Matematik Sempozyumu”, Bursa, 7-10 Eyliil 2011.

Gerhard W. Weber “International Conference on Operations Research (OR 2011 Zurich)”,
Isvicre, 30 Agustos- 2 Eyliil 2011.

Gorkem Simsek “International Conference on Applied Analysis and Algebra”, Istanbul, 29
Haziran-2 Temmuz 2011.

Hamdullah Yiicel, “ENUMATH Conference 20117, Ingiltere 5-9 Eyliil 2011.

Isil Erol “Asia Pasific real Estate Symposium”, Avustralya, 15-17 Temmuz 2011.

Nurgiil Gokgoz “International Science and Technology Conference 20117, Istanbul, 7-9
Aralik 2011.

Onder Tiirk “International School on Magnetohydrodynamics & Fusion Applications”,
Mugla, 10-16 Eylil 2011.

Onder Tiirk “24th Biennial Conference on Numerical Analysis”, Ingiltere, 28 Haziran-1
Temmuz 2011.

Sedat Akleylek, “Akademik Bilisim 2011 Konferansi1”, Malatya, 2-4 Subat 2011.

Ziilfilkar Saygi, “The Seventh International Workshop on Coding and Cryptography 2011—
WCC’11”, Fransa, 11-15 Nisan 2011
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EK: 1
IAM PREPRINT SERISI
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IAM PREPRINT SERIES

No Title Abstract Author Date
. e . . . " D.T.-Kitai,R.Avros, Volkovich,

185 | "Cluster Validation: A Binomial Noised Model G.-W.Weber.O.Yahalom. 05.12.2010

186 Application of Chaos Embedded Particle Swarm O.T.Altinoz, A.E.Y1lmaz, G.- 05.02.2011
Optimization for PID Parameter Tuning W.Weber T
Predicting Default Probabilities in Emerging Markets by -

187 | New Conic Generalized Partial Linear Models and Their G.-W.Weber, Z.Cavusoglu, 07.02.2011

L A.Ozmen
Optimizatio
. T . . E.Quek,V.Purutcuoglu,
Modelling Lipid Biosynthesis Pathways of Oil Palms by :

188 . R.Sambanthamurthi, 15.02.2011
Boolean and Graphical Approaches G.-W.Weber,

189 Particle Swarm Optimization Approach for Estimation of | T.Paksoy, E.Ozceylan, 20.02.2011
Energy Demand of Turkey N.Y.Pehlivan, G.-W.Weber, T
Robust Conic Generalized Partial Linear Models Using .

190 | ReMARS Method-A Robustification of CGPLM A. Ozmen, G.-W.Weber, 15.05.2011
Risk Modeling in Optimization Problems Via Value at o

191 Risk and Conditional Value at Risk Z.Cobandag, G.-W.Weber, 20.05.2011
RCMARS: A New Optimization Supported Tool- .. i

192 | Applied on Financial Market Data-under Polyhedral 2‘2;:;?;15\/(;' W.Weber, 25.05.2011
Uncertainty '

The New Robust Conic GPLM Method with an ..

193 | Application to Finance and Regulatory Systems: 2‘8zmen’,lG"\(-/)-V']\)N ?tbe;.’ 18.05.2011
Prediction of Credit Default and a Process Version ~-avusogiu, L. Delterlt
Self-Learning K-Means Clustering: A Global Z.Volkovich, D. Toledano-Kitai,

194 Optimization Approach G.-W.Weber 20.05.2011

. . . C.S. Pedamallu, L. Ozdamar,

195 | System Dynamics with Cross Impact Analysis G -W Weber 15.06.2011
Inference of the JAK-STAT Gene Network via Graphical | V. Purut¢uoglu, T. Erdem,

196 Models G.-W.Weber 20.06.2011

. : . A.Ozmen, M.H.Y1ldirim,
197 | Electricity Price Modelling for Turkey O.T.Bayrak, G.-W.Weber 25.07.2011
198 | Toward to Inverse Problem of Feature Selection K.Korenblat, Z.Volkovich, 30.08.2011
G.-W.Weber
On the Interval Shapley Value: Two New .
199 Characterizations S.Z.Alparslan Gok 15.11.2011
200 | On the Stability of the Interval Core S.Z.Alparslan Gok 25.11.2011

36




EK: 2
UME SEMINERLERI
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Genel Seminerler

Classification of Manifolds

Mehmetcik Pamuk

(Department of Mathematics, METU) 06.12.2011
. . . Sirzat Cetinkaya
Technical Provisions in Insurance and Solvency 2 Effect (Statutory Actuary, Aksigorta) 29.11.2011
Bayesian Modelling of Critical Illness Insurance Claims | Erengiil Ozkok 99 11.2011
Using a 3-Parameter Burr Distribution (Department of Acturial Sciences, Hacettepe) o
. . “ Necati Icer
Tanim Sigortalarinda Aktiteryal Modelleme Ornegi (Tarm | o "o orialar Havuz isletmesi A.S.Teknik | 22.11.2011
Sigortasinda Dolu Riskinin K&y Bazinda Belirlenmesi) Miidiirii )
Optimization of a Supply Chain Network with | Eren Ozceylan
Environmental  Impacts: A Fuzzy Mathematical | (Industrial Engineering  Department, Selguk | 18.11.2011
Programming Approach University )
Turkey 1933-1952 : A questionable refuge for exile | Cem Tezer 15.11.2011
German mathematicians (Department of Mathematics, METU) o
. . . . ) Annette Hohenberger
Dynamlcal Systems n Cognitive Science: the study of the (Informatics Institute, Department of Cognitive | 01.11.2011
mind in need of non-linear tools .
Science, METU)
Recent Developments in Cosmology and the Acceleration | Selguk Bayin 25 10.2011
of the Universe (1AM, METU) T
. Richard Gonzales
GKM theory, group embeddings and cohomology (Bogazici University) 18.10.2011
Sule Sahin
A yield-macro model for actuarial use in the UK (Department of Actuarial Sciences, Hacettepe | 04.10.2011
University,)
. . . . | Prof.Dr. R6bbe Wiinschiers
C:nrzsaratlve Genomics - An approach to find pathogenic (University of Applied Sciences Mittweida, | 21.06.2011
g Germany)
The new generation of the Web: Semantic Web! Bortegin Ege (Hacettepe University) 14.06.2011
Wiener _dlsorder problem with observations at fixed Savas Dayanik (Bilkent University) 17.05.2011
discrete time epochs
I - . Emre Mengi
Nearest Pencils with Specified Eigenvalues (Department of Mathematics, Kog University) 10.05.2011
Multiscale Modeling of High Energetic Materials under | Ercan Gurses 02.05.2011
Impact Loads (Aerospace Engineering, METU) T
Fractional Quantum Mechanics: New Horizons via the | Selguk Bayin 26.04.2011
Fox’s H-Functions (IAM, METU) T
Structured  Prioritization ~ of  Single  Nucleotide | Yesim Aydin Son
Polymorphisms (SNPs) based on Biological Relevance for | (Informatics Institute, METU ) 22.03.2011
GWAS and Biomarker Discovery
. L . Mohan Lal Bhubal
Generating functions in symplectic/contact topology (Department of Mathematics, METU) 08.03.2011
A New Nonlinear Approach to Investigating Crisis: The
Case of Malaysia Tolga OMAY 22.02.2011
(Cankaya University)
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Uygulamah Matematik Seminerleri

Performance of Optimization Software - An

Hans D. Mittelmann

Undate (School of Mathematical and Statistical Sciences | 21.12.2011
P Avrizona State University Tempe, AZ USA)
. . . . Hans D. Mittelmann
go?i]r?wlij;!j[?on Strong  Bounds in - Combinatorial (School of Mathematical and Statistical Sciences | 20.12.2011
P Arizona State University Tempe, AZ USA)
. . . Adilson Elias Xavier
The Hyperbolic Smoothing Approach for Continuous (Systems  Engineering and  Computer  Sciences
Hub-and-Spoke Location in Multiple Assignment A . . . 15.09.2011
Networks Depqrtment, .Federal University of Rio de Janeiro, Rio de
Janeiro Brazil)
Adilson Elias Xavier
Solving Clustering Problems by the Hyperbolic | (Systems Engineering and Computer  Sciences 14.09.2011
Smoothing Approach Department, Federal University of Rio de Janeiro, Rio de e
Janeiro, Brazil)
. . Adilson Elias Xavier
Hyperbollg Pe”?'“’: A N?V.V Method for Nonlinear (Systems  Engineering and Computer  Sciences
Programming with Inequalities Department, Federal University of Rio de Janeiro, Rio de 13.09.2011
Janeiro, Brazil)
- Efficient Multiple Objective Neural Network
Mapping of State-Wide High School Achievement Nina Kajji
AcaEJZﬁ:it;\-/e ST;?A;&TE} hfuﬂi?mggiger;radg;%i;gg (The NKD - Group, Inc. and Department of Computer | 26.08.2011
L P . Science and Statistics, University of Rhode Island )
Analytics and Artificial Intelligence for Student
Directed Portfolios and Hedge Funds
A reassessment of consensus clustering for class | Yasin Senbabaoglu
discovery and cluster stability (University of Michigan) 20.05.2011
. . . . Aysegiil Askan
Ground Motion Simulations and (Lack of) Velocity L L
Models on the North Anatolian Fault Zone (NAFZ) (Department of Civil Engineering, METU) 29.04.2011
Martin Bohner
Dynamic Utility Functions (Department of Mathematics and Statistics, Missouri | 22.04.2011
University of Science and Technology, Rolla, USA)
Probabilistic  Distance ~ Clustering: ~ Clustering, | Cem lyigiin
Classification and the Multi - Facility Location | (Industrial Engineering, METU) 01.04.2011
Problems
Mustafa Kemal Turan
Basis Reduction and Branch-and-Bound (The Fu Foundation School of Engineering and Applied 24.03.2011

Science Industrial Engineering & Operations Research,
Columbia University )
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Seminer Serisi

Performance of Optimization Software - An
Update 21.12.2011
Hans D. Mittelmann
(School of Mathematical and Statistical Sciences
Computing Strong Bounds in Combinatorial Avrizona State University Tempe, AZ USA)
Optimization 20.12.2011
The Hyperbolic Smoothing Approach for Continuous
Hub-and-Spoke Location in Multiple Assignment 15.09.2011
Network
LS Adilson Elias Xavier
Solving Clustering Problems by the Hyperbolic | (Systems Engineering and Computer  Sciences 14.09.2011
Smoothing Approach Department, Federal University of Rio de Janeiro, Rio de o
Janeiro Brazil)
Hyperbollg Penglty: A N(_a\{v Method for Nonlinear 13.09.2011
Programming with Inequalities
Genome Stoichiometry - On the composition of life 23.06.2011
Computational Biochemistry - In silico analysis of | Rébbe Wiinschiers 92.06.2011
enzyme regulation. (University of Applied Sciences Mittweida, Germany) A
Comparapve Genomics - An approach to find 21.06.2011
pathogenic genes
Ozel Seminerler
gg?"f&“gvgﬁ?g'fegusyﬁtergf]a'ir']“g ':tg%dsuc“on Gerhard Wilhelm-Weber (IAM, METU)
P PRly Y Metin Tiirkay (Department of Industrial Engineering,
Stochastic Simulation of Biochemical Networks Kog University) 26.05.2011

Computation  of Protein-Protein
Interaction Networks

Stochastic Modeling of Insurance Systems

Spectra  of

Vilda Purutguoglu (METU, Department of Statistics)
Biilent Karasozen (IAM, METU)
Ali Devin Sezer (IAM, METU)
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EK: 3
EGITIM VE OGRENCI
ISTATISTIKLERI*

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

2011-2012
BASVURU KABUL KAYIT
Aktiierya Bilimleri 14 11 5
Bilimsel Hesaplama 22 11 5
Finansal Matematik 70 43 22
Kriptografi 40 31 22
Toplam 146 96 54

UME OGRENCILERININ ALES VE CGPA ORTALAMALARI

2011-2012 KABUL EDILEN OGRENCILER

ALES ORTALAMALARI

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 EDILEN OGRENCILERIN MEZUN OLDUKLARI
UNIVERSITELERE GORE DAGILIMI

UME’YE KABUL EDIiLEN OGRENCILERIN LISANS DERECESINIi
ALDIKLARI UNIVERSITELER

2011-2012
BIiLIMSEL HESAPLAMA FINANSAL MATEMATIK

[ B I o N ¥ ¥ B = ¥y B e )

; . ; & A
oDTl TOBBUNI.  HACETTEPE  BRANDEIS &&9@ & & é‘é &
N, UNL{USA} & & M M N
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AKTUERYA BILIMLERI KRiIPTOGRAFiI
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UME’YE KAYIT YAPTIRAN OGRENCILERIN MEZUN OLDUKLARI
UNIVERSITELERE GORE DAGILIMI

30

25

20

15

10

0

oDTl) HACETTEFE  BOGAZE AMKARA  BILKENT NI LOP(PE) Gaziini EGE UNi FHU[IRAH] 18U (IREN) DUSiR) ANADOLU  TOBE NI BASKENT
ini. ini. ini. ini. Uni.

44




UME’YE KAYIT YAPTIRAN OGRENCILERIN LiSANS DERECESINi
ALDIKLARI UNIiVERSITELER

2011-2012

BIiLIMSEL HESAPLAMA

FINANSAL MATEMATIK
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UME’YE KABUL EDILEN OGRENCILERIN MEZUN OLDUKLARI
BOLUMLERE GORE DAGILIMI
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UME’YE KAYIT YAPTIRAN OGRENCILERIN LiSANS
DERECELERINI ALDIKLARI BOLUMLERE GORE DAGILIMI
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UME DERSLERINi ALAN UME DISI OGRENCILERIN BOLUMLERE
GORE DAGILIMI

2010-2011 11.D6nem

 BA; 1 H MATH; 3
m GGIT; 1
B PHYS; 1
B Ozel Ogr.; 12
B ECON;4
Toplam Ogrenci Sayis1 = 197
UME Dis1 Ogrenci Sayis1 = 27 (14%)
2011-2012 1.D6nem
| : = ME; 2
METE; 1 CENG’6 |S;3
B BS;1
m M1 m Ozel Ogr.; 23
= BIOL; 2
= BME; 3 ® BIN:6
B STAT; 3
B ECON;1 B MATH; 3
B PHYS; 1 B EE 2
B AEE;3 W CE; 4 B GGIT; 1

Toplam Ogrenci Sayis1 = 288
UME Dis1 Ogrenci Sayisi = 66 (23%)
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DONEMSEL VERILEN TOPLAM NOT SAYISI

2010-2011 1. Donem

= FD:2 FF;5

= DD; 5 = NA; 15

B AA; 67
= DG 3

B CG11

m CB; 21
B BA; 38

N BB; 28

2011-2012 I. Donem

W FD;8
¥ DD; 4 B AA; 98

m DG 7

B CG 19

W CB; 15 B BA; 62
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EK: 4
2011 YILINDA MEZUN OLAN
OGRENCILER
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Aktiierya Bilimleri Program

Derya Akbulut

“Survival Modelling Approach to Time to First Claim and
Actuarial Premium Calculation”
(Y. Lisans Tezi)

Sevtap Kestel

Bilimsel Hesaplama Programi

Derya Altintan

“An Extenion to the Variational Iteration Method for
System and Higher-Order Differential Equations*
(Doktora Tezi)

Omiir Ugur

Enes Yilmaz

“Neural Networks with Piecewise Constant Argument and
Impact Activation”
(Doktora Tezi)

Marat Akhmet

“Discontinuous Galerkin Methods for Time-Dependent

Tugba Akman™ Convection Dominated Optimal Control Problems” Biilent Karasdzen
(Y. Lisans Tezi)
) ) “Energy Preserving Methods for Korteweg De Vries Type | Biilent Karasozen
Gorkem Simsek Equations”

(Y. Lisans Tezi)

Ayhan Aydin

* Enstitlimiizde doktoraya devam eden 6grenciler
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Finansal Matematik Programi

irem Yildirim

“Stochastic Modeling of Electricity Markets”

(Doktora Tezi )

Azize Hayfavi

Ozge Sezgin Alp

“Continuous Time Mean Variance Optimal Portfolios”

(Doktora Tezi )

Azize Hayfavi
Ralf Korn

Mustafa Murat Kubilay

“Volatility Spillover Among Foreign Exchange, Bond and
Stock Markets”

(Y. Lisans Tezi)

Seza Damisoglu

“Market Reaction to Rights Offering Announcements:

Mete Tepe* The Case of Istanbul Stock Exchange” Seza Danisoglu
(Y. Lisans Tezi)
“The Intraday Lead-Lag Relationship Of Spot and Futures

Nese Abuk Markets } in Turkey: Co-Integration and Causality Seza Damisoglu
Analyses

(Y. Lisans Tezi)

Saziye B. Celep*

“Stochastic Volatility and Stochastic Interest Rate Model
with Jump and its Application on General Electric
Data”

(Y. Lisans Tezi)

Azize Hayfavi

“Effects of Monetary Policy on Banking Interest Rates:

Serhat Sagir Interest Rate Pass-Through in Turkey” S. Kasirga Yildirak
(Y. Lisans Tezi)
Aycan Yilmaz Pricing Default and Financial Distress Risks in Foreign Isil Erol

(Y.Lisans Tezi)

Biilent Alper Inkaya*

“Option Pricing with Fractional Brownian motion”

(Y. Lisans Tezi)

Azize Hayfavi
Yeliz Yolcu Okur

Mehmet Burak Bozdemir*

“Portfolio Selection and Return Performance: An
Application of the Black-Litterman Method in the Istanbul
Stock Exchange”

(Y. Lisans Tezi)

Seza Danisoglu

Zeynep Cobandag

“Risk Modeling in Optimization Problems via Value at
Risk and Conditional Value at Risk”

(Bitirme Projesi)

Gerhard W. Weber
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Hande Oztiirk

“Term Structure of Government Bond Yields with Hidden
Markov Model Analysis”

(Bitirme Projesi)

Kasirga Yildirak

Fahrettin Aldemir

“Analysis Of Electricity Prices in Turkey Using Arma
Process Technique”

(Bitirme Projesi)

Yeliz Yolcu Okur

Deniz Apaydin Erdem

“Operational Risk: A General Approach”

(Bitirme Projesi)

B. Burc¢ak Basbug
Erkan

Burcin Baha Demir

“Portfolio Optimization by Copula Approach”

(Bitirme Projesi)

Coskun Kiiciikozmen

“A Comparison of Basel II with Basel III”

Niiket Erbil Ali Devin Sezer
(Bitirme Projesi)
“Modelling and Forecasting Variance Using GARCH-

Ozan Toros Type Models for European Carbon Markets in Phase 11 Coskun Kiiciik6zmen
(Bitirme Projesi)
“Stochastic Hybrid Systems Driven by Levy

Tugce Goniiz Processes” Gerhard W. Weber

(Bitirme Projesi)

Yasemin Yildiz

“Risk Measurement by Value at Risk and an
Application with its Modern Methods”

(Bitirme Projesi)

Gerhard W. Weber

* Enstitiimiizde doktoraya devam eden 6grenciler.
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Kriptografi Program

Oguz Yayla “On Decoding Interleaved Reed-Solomon Codes” Ferruh Ozbudak
(Doktora Tezi)

Fuad Hamidli* “On Planar Functions™ Ferruh Ozbudak
(Y. Lisans Tezi)

Ayse Yiinter Gok “Hyperbent Functions and Kloosterman Sums” Ali Doganaksoy
(Bitirme Projesi)

RPN “A Review of the Fundamentals of Quantum Computation and ..
*

Murat Demircioglu Quantum Information” Yurdahan Giiler
(Bitirme Projesi)

Dilek Oner* “Decorrelation Theory” Ali Doganaksoy
(Bitirme Projesi)

Alper Tas “Algebraic Immunity & Its Importance For Cryptographic Aspects” | Ali Doganaksoy
(Bitirme Projesi)

Halil Kemal Taskin* | “Survey on Reflection Cryptanalysis” Ali Doganaksoy
(Bitirme Projesi)

. . “Infinite Class of Balanced Boolean Functions with Optimal P e
*

Metin Evrim Ulu Algebraic Immunity” Ali Doganaksoy
(Bitirme Projesi)

Engin Yardimer*® “A Survey On Steiner Systems” Ferruh Ozbudak
(Bitirme Projesi)

Serdar Korkmaz “Observing a network traffic to in a vulnerable machine” Ali Doganaksoy
(Bitirme Projesi)

Omer Topuz “Cryptanalysis Of Camellia Block Cipher Algorithm” Ali Doganaksoy
(Bitirme Projesi)

Firuze Atalay P‘I(;T;nof\nriwzllzgs of Hyperbent Functions in Terms of Dickson Ali Doganaksoy
(Bitirme Projesi)

Ozge Acar “Analysis Of Aes: Sbox, Mds Matrix And Key Schedule Algortihm” Ziilfiikar Sayg:
(Bitirme Projesi)

Yasin Asar “A Study Over Randomness Testing” Ali Doganaksoy

(Bitirme Projesi)

* Enstitiimiizde doktoraya devam eden &grenciler.
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Course Title:

Course Code:

Credit:

Instructor's

Name:

Prerequisites:

Content:

Suggested
Textbooks:

Outline:

2010-2011 Bahar Donemi

METU INSTITUTE OF APPLIED MATHEMATICS

Special Topics: Quantum Information Theory
IAM 730

(3-0)3
I. Yurdahan Giiler

Consent of instructor

Quantum information theory: The density matrix, composite systems, the Shannon
entropy. Quantum data compression. Decoherence: Decoherence models for a
single cubit, the quantum black box. Quantum error correction: General properties
of quantum error correction.Experimental implementations: NMR quantum
computation, cavity quantum electrodynamics.

The aim of this course is to study some selected topics in quantum information
theory to prepare students for more advanced investigatons in the field.

Nielsen and Chuang, Quantum Computation and Quantum Information,
Cambridge 2000

Benenti, Casati and Strini, Principles of Quantum Computation and Information,
Vol 1,2. World Scientific 2004

WEEKS 1-5 Quantum information theory
WEEKS 6-9 Decoherence
WEEKS 10-11 Quantum error correction

WEEKS 12-14 Experimental implementations
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Course Title:

Course Code:

Credit:

Instructor's

Name:

Prerequisites:

Suggested

Textbooks:

Resources:

METU INSTITUTE OF APPLIED MATHEMATICS

Special Topics: Extreme Values in Insurance and Finance
1AM 782

3(3-0)

Ali Devin Sezer

Consent of the Instructors

Introduction and review of probability distrubutions, Limit theorems for maxima-
Domains of attraction: Frechet, Weibull, Gumbel distributions, Generalized extreme
value distribution and the Pareto disribution, Order statistics and their limits, Statistics
of Extremal events, Stationary time series: its extemes and with heavy tails.

This course gives an introduction to the modeling and analysis of extremes which

have a great importance and need in insurance such as large claims and impact of
those on actuarial decisions and in finance like extreme returns in asset prices.

Reiss and Thomas, Statistical Analysis of Extreme Values, Second ed. Birkhaeuser,
2000.

Klugman, S.A., Panjer, H.H., Willmot, G.E., Loss Models from Data to Decisions,
3rd Ed. Wiley, 2008.

More literature will be given during the lectures.

Suggested textbooks, assigned book readings, suggested journal papers.
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Course Title:

Course Code:

Credit:

Instructor's

Name:

Prerequisites:

Content:

Suggested

Textbooks:

METU INSTITUTE OF APPLIED MATHEMATICS

Special Topics: Pension Systems and Their Financial Management

IAM 784

3(3-0)

Omer L. Gebizlioglu (gebizli@metu.edu.tr)

Consent of instructor

Types of pension systems, the nature of interrelationship between social security schemes,
their demographic, economic and fiscal environments, the valuation of public pension
systems, structural reform considerations, the valuation of short-term cash benefits

The pension system is one of the important part of the social security systems in the world.
Depending on government policies, regulations and many other factors, social security
systems show variations in each countries. Actuarial valuations of the pension system require
knowledge from many other disciplines, such as economics, demographic analyses and
financial mathematics. This course aims to introduce the components of social security
systems, their structures and functions, pension systems and models associated to those,
actuarial modeling , funding and management of the pension and social protections.

Barr N. and P. Diamond, 2006, The Economics of Pensions, Oxford Review of
Economic Policy, Volume 22 No:1, pp 16-20

D.Blake, 2006, Pension Finance, John wiley and Sons

D. Blake, 2006, Pension Economics, John Wiley and Sons

J.Y.Campbell and M.Feldstein (Edts.), 2001, Risk Aspects of Investment-Based
Social Security Reform, The University of Chicago Pres

J.Gokhale, 2010, Social Security, The University of Chicago Press

International Labor Organization, 1977, Pensions and Inflation, International Labor
Office

M.F. Jakel, 2006, Pensionomics - On The Role Of PAYGO in Pension Portfolios,
Springer

M.Micocci, G.N.Gregoriou, G.B.Masala (Edts.), 2010, Pension Fund Risk
Management- Financial and Actuarial Modeling, CRC Pres / Taylor&Francis
Group / Chapman&Hall

S.lyer, 1999, Actuarial Mathematics of Social Security Pensions, International
Labour Office

. M.A.Milevsky, 2006, The Calculus of Retirement Income, Cambridge University

Press

. Plamondon, et al. 2002, Actuarial Practice in Social Security, International

Labour Office

. Whitehouse E. R., 2007, Pension Panorama: Retirement-Income Systems in 53

Countires, World Bank, Washington

. Whitehouse E. R., 2007, Life-expectancy Risk and Pensions: Who Bears the

Burden?, Social, Employment and Migration Working Paper, No: 60, OECD,
Paris
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Course Title:
Course Code:
Credit:
Instructor's Name:

Prerequisites:

Outcomes:

Suggested

Textbooks:

2010-2011 Giiz Donemi

METU INSTITUTE OF APPLIED MATHEMATICS

Special Topics: Malliavin Calculus and Its Applications
1AM 743
(3-0)3

Yeliz Yolcu Okur (yyolcu@metu.edu.tr)

Consent of the instructor

Wiener-1to chaos expansion. Martingale representation theorem. Stochastic Sobolev
spaces. Malliavin derivative operator. Skorohod integral. Duality formula. Clark-
Ocone formula under change of measure and its applications in finance. Portfolio
optimization, hedging using Malliavin calculus. Computations of Greeks via
Malliavin calculus. Applications of Malliavin calculus in dealing with insider trading.

The aim of this course is to introduce the fundamental ideas of Malliavin calculus and
discuss some of the applications used in financial mathematics. The emphasis will be
on understanding derivative and divergence operator, duality formula and Clark-
Ocone formula. It is a high level calculus course which will help students to enhance
their way of thinking in analysis and financial mathematics.

Students are expected to have a general knowledge in Malliavin derivative operator,
Skorohod integral, Clark-Ocone formula, and basic applications of Malliavin
Calculus in financial mathematics.

1. D. Nualart: The Malliavin Calculus and Related Topics, Second Edition,
Springer-Verlag, 2006.

2. G. Di Nunno, B. Oksendal, F. Proske: Malliavin Calculus for Levy Processes
with Applications to Finance, Springer, 2009.

3. Sanz Sole: Malliavin Calculus: with Applications to Stochastic Partial
Differential Equations, CRC Press, 2005.

4. B. Oksendal: Lecture notes on An Introduction to Malliavin Calculus with
Applications to Economics, 1997.

5. P. Malliavin and A. Thalmier: Stochastic Calculus of Variations in
Mathematical Finance, Springer, 2006. (QA 274 M254 2006)

WEEKS 1-6: The fundamentals of stochastic calculus of variations: Wiener-Ito chaos
expansion, multiple Wiener-Ito integrals, Sobolev spaces and the equivalence of
norms, Malliavin derivative operator, Skorohod integral, duality formula.

WEEKS 7-10: Clark-Ocone formula under change of measure and its applications to
finance. Portfolio optimization, hedging using Malliavin calculus.

WEEKS 11-14: . Computations of Greeks via Malliavin calculus. Applications of
Malliavin calculus in dealing with insider trading.
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2010-2011 I1. Doneminde verilen dersler

Anabilim | Dersin Kodu | Dersin Adi Ogretim Uyesi Ogr. Sayist
Dali IAM Dig. Top.
IAM 522 Stochastic Calculus for Finance Azize Hayfavi 24 24
IAM 546 Actuarial Risk Theory Sevtap Kestel 2 2
Aktiierya IAM 582 Life !nsurange Mathematics . Sevtgp Kestel 3 3
Bilimleri 1AM 782 Special Topics: Ektreme Values in Insurance | Devin Sezer 3 3
and Finance
IAM 784 Special Topics: Pension Systems and Their | Omer Gebizlioglu 3 3
Financial Management
Anabilim | Dersin Kodu | Dersin Adi Ogretim Uyesi Ogr. Sayist
Dali IAM Dig. Top.
IAM 562 Introduction to Scientific Computing I Hakan Oktem 3 1 4
Silimeel 1AM 570 Hybrid Systems Hakan Oktem 5 5
Hesaplama 1AM 664 Inverse Problems Gerhard W.Weber 8 8
1AM 665 Advanced Continuous Optimization Biilent Karas6zen 3 3
IAM 748 Special Topics: Portfolio Optimization Gerhard W. Weber 11 11
Anabilim Dersin Kodu | Dersin Adi Ogretim Uyesi Ogr. Sayist
Dali IAM Dig. Top.
1AM 520 Financial Derivatives Seza Danigoglu 25 25
IAM 522 Stochastic Calculus for Finance Azize Hayfavi 24 24
IAM 524 Financial Economics Esma Gaygisiz 23 23
Finansal IAM 547 Risk Management and Insurance B. Burcak Basbug 11 | 3 | 14
Matematik | |AM 548 Stochastic Processes for Insurance and Finance | Azize Hayfavi 11 11
IAM 749 Special Topics: Numerical Methods with | Omiir Ugur 4 4
Financial Applications
Anabilim Dersin Kodu | Dersin Adi Ogretim Uyesi Ogr. Sayist
Dal1 IAM Dig. Top.
IAM 502 Stream Ciphers Ali Doganaksoy 8 1 9
IAM 504 Public Key Cryptography Ersan Akyildiz 9 1 10
IAM 512 Block Ciphers Melek Yiicel 11 1 12
Kriptografi | IAM 707 Special Topics: Block Ciphers Ali Doganaksoy 16 16
IAM 712 Special Topics: Applications of Finite Fields to | Ferruh Ozbudak 19 1 20
Cryptography
IAM 730 Special Topics: Quantum Information Theory I. Yurdahan Giiler 4 4
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2011-2012 1. Doneminde verilen dersler

Anabilim | Dersin Kodu | Dersin Adi Ogretim Uyesi Ogr. Sayist
Dali IAM Dig. Top.
IAM 521 Financial Management S.Danigoglu- N.Giiner 31 1 32
IAM 530 Elements of Statistics and Probability Ozlem Ilk 23 | 5 | 28
IAM 541 Probability Theory Yeliz Yolcu Okur 27 7 34
Aktiierya IAM 545 Fundamentals of Insurance Selamet Yazici 5 5
Bilimleri | |AM 556 Simulation inci Batmaz 9 9
IAM 583 Pension Fund Mathematics Sevtap Kestel 3 3
1AM 584 Advanced Actuarial Mathematics Sevtap Kestel 2 2
Anabilim | Dersin Kodu | Dersin Adi 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
Bilimsel IAM 561 Introduction to Scientific Computing | Hakan Oktem 5 8 13
Hesaplama | IAM 566 Numerical Optimization Omiir Ugur 10 5 15
IAM 567 Mathematical Modelling Hakan Oktem 3 7 10
Anabilim | Dersin Kodu | Dersin Ad1 Ogretim Uyesi Ogr. Sayist
Dali IAM Dig. Top.
IAM 521 Financial Management S.Danisoglu-N.Giiner 31 1 32
1AM 526 Time Series Applied to Finance A.Devin Sezer 15 6 21
IAM 530 Elements of Statistics and Probability Ozlem 11k 23 | 5 | 28
IAM 541 Probability Theory Yeliz Yolcu Okur 27 7 34
Finansal | |JAM 556 Simulation inci Batmaz 9 9
Matematik | jAM 557 Statistical Learning and Simulation G.W.Weber 13 27
IAM 612 Financial Modeling with Jump Processes | Azize Hayfavi 4 2 6
IAM 743 Special Topics: Malliavin Calculus and | Yeliz Yolcu Okur 3 3
Its Applications
IAM 751 Special Topics: Advanced Mathematical | G.W.Weber 7 2 9
Meth. in Finance
Anabilim Dersin Kodu | Dersin Adi Ogretim Uyesi Ogr. Sayist
Dali IAM Dig. Top.
IAM 501 Introduction to Cryptography Muhiddin Uguz 14 4 18
1AM 503 Applications of Finite Fields Mehpare Bilhan 14 2 16
Kriptografi | 1AM 505 Elliptic Curves in Cryptography F. Ozbudak 17 | 1 18
1AM 509 Algebraic Aspects of Cryptography Ersan Akyildiz 8 8
IAM 510 Quantum Cryptography I. Yurdahan Giiler 4 4
IAM 519 Basic Mathematics for Cryptography Abdiirrahim Yilmaz 4 4
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