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Onsoz

Orta Dogu Teknik Universitesi, Uygulamali Matematik Enstitiisii (UME); 2002 yilinda
disiplinlerarasi aragtirmalar1 koordine etme, cesitli disiplinlerden akademisyen ve dgrencileri
bir araya getirerek disiplinlerarasi lisansiistii egitim ve arastirmayi gelistirme, sanayi ve kamu
kuruluslar ile igbirligi olanaklarini arttirma amaci ile kuruldugundan bu yana faaliyetlerini
basari ile slirdiirmeye devam etmektedir.

Enstitiimiizlin calisma alanlar1; Aktiierya Bilimleri, Bilimsel Hesaplama, Finansal Matematik
ve Kriptografi olmak iizere dort anabilim dalinda toplanmaktadir. Tiim anabilim dallarinda
yiikksek lisans tezli ve tezsiz programlari bulunmaktadir. Bilimsel Hesaplama, Finansal
Matematik ve Kriptografi anabilim dallarinda doktora programlari basari ile siirdiiriilmektedir.

Ileride Aktiierya Bilimleri anabilim dalinda da doktora programi agilmasi diisiiniilmektedir.

UME misyon olarak, “lilkemizin ihtiyaclar1 gz oniine alinarak, disiplinlerarasi matematik
bazli arastirma ve uygulama alanlarinda lisansiistii egitim programlari gelistirmeyi,
ODTU’deki uygulamali matematik ve ilgili arastirmalar1 koordine ederek enstitii biinyesinde
disiplinleraras1 bir ¢alisma ortami olusturmay1 ve bilime katki saglamay1” benimsemistir.
UME’nin vizyonu ise, “lisansiistii programlar1 ve aragtirmalar ile uluslararasi diizeyde saygin

ve Oncl bir arastirma enstitiisii olmaktir.”

Enstitiimiiz her y1l oldugu gibi bu y1l da, bir dnceki yila ait etkinlikleri, “Yillik Faaliyet Raporu”
olarak bilgilerinize sunmaktadir. Bu raporun hazirlanmasinda, verilerin toplanmasinda ve
derlenmesinde emegi gecen Enstitiimiiziin tiim c¢alisan ve emekli elemanlarina, baglantili

iiyelerine, 6grenci asistanlarimiza ve mezunlarimiza tesekkiir ederiz.

Saygilarimla,

Prof. Dr. Omiir Ugur
Uygulamali Matematik Enstitlisii Miidiirii
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Insan Kaynaklar

Enstiti Yonetimi

Miidiir

Prof. Dr. Omiir Ugur
(Uygulamali Matematik Enstitiisii)

Miidiir Yardimcilar:

Dog. Dr. Murat Cenk
(Uygulamali Matematik Enstitiisii)

Dog. Dr. Ceylan Yozgathgil
(Istatistik Boliimii)
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Enstitii Kurulu

Prof. Dr. Omiir Ugur
(Uygulamali Matematik Enstitiisii)

Dog. Dr. Murat Cenk
(Uygulamali Matematik Enstitiisii)

Dog. Dr. Ceylan Yozgatligil
(Istatistik)

Prof. Dr. Ferruh Ozbudak
(Matematik, Kriptografi EABD Bagkani)

Prof. Dr. A. Sevtap Sel¢uk-Kestel
(Aktiierya Bilimleri ve Finansal Matematik
EABD Bagkani)

Dog. Dr. Hamdullah Yiicel
(Bilimsel Hesaplama EABD Bagkani)

Uygulamali Matematik Enstitiisii

Enstitii Yonetim Kurulu

Prof. Dr. Omiir Ugur
(Uygulamali Matematik Enstitiisii)

Dog. Dr. Murat Cenk
(Uygulamali Matematik Enstitiisii)

Dog. Dr. Ceylan Yozgatligil
(Istatistik)

Dog. Dr. Seza Danigoglu
(Isletme)

Dog. Dr. Serdar Goktepe
(Insaat Miihendisligi)*

Dog. Dr. Ertan Onur
(Bilgisayar Miihendisligi)

*Dog. Dr. Serdar Goktepe 21.02.2019 tarithinde bu gérevinden ayrilmis, yerine Prof. Dr. Murat
Manguoglu (Bilgisayar Miihendisligi) atanmustir.
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Enstitii Personeli

Ogretim Uyeleri Arastirma Gorevlileri
Murat Cenk, Dog. Dr. Pelin Ciloglu Ozen¢ Murat Mert
A. Sevtap Selguk-Kestel, Prof. Dr. Mustafa Kiitiik Meral Simsek
Ali Devin Sezer, Dog. Dr. Ozge Tekin
Biisra Zeynep Temogin, Dr.* Biikre Yildirim Kiilekci
Omiir Ugur, Prof. Dr. Bilgi Yilmaz (OYP)
Hamdullah Yiicel, Dog. Dr. Murat Burhan Ilter*  Hasan Bartu Yiiniiak

* 2019 yili i¢inde Enstitiideki goérevinden ayrilmistir.

idari Personel

Nejla Erdogdu (Enstitii Sekreteri) Omer Ergiiven (Bilgisayar Isletmeni)
Serkan Demirdz (Sekreter) Ebru Giindogdu (Sekreter)

Saffet Aykin (Idari Amir) Muharrem Kayabel (Gorevli)

Cafer Topal (Gorevli)
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Baglantili Ogretim Uyeleri - ODTU

Uygulamali Matematik Enstitiisii

Matematik Ali Doganaksoy, Dog. Dr.
Songiil Kaya Merdan, Prof. Dr.
Ferruh Ozbudak, Prof. Dr.
Muhiddin Uguz, Dr.

Fizik Burak Yedierler, Dog. Dr.

Istatistik Vilda Purutguoglu Gazi, Dog. Dr.

Ceylan Yozgatlgil, Dog. Dr.

Bilgisayar Miihendisligi

Pelin Angin, Dr.
Murat Manguoglu, Dog. Dr.
Ertan Onur, Dog. Dr.

Iktisat Esma Gaygisiz, Dog. Dr.
Insaat Miihendisligi Serdar Goktepe, Dog. Dr.
isletme Hande Ayaydin Haciomeroglu, Dr.

Seza Danisoglu, Dog. Dr.
Nuray Giiner, Prof. Dr.
Adil Oran, Dog. Dr.

Emekli Ogretim Uyeleri

Ersan Akyildiz, Prof. Dr.

Aydin Aytuna, Prof. Dr.

Sel¢uk Bayn, Prof. Dr.

Ciineyt Bazlamacgci, Prof. Dr.

I. Yurdahan Giiler, Prof. Dr.
Azize Hayfavi, Dog. Dr.

Biilent Karasézen, Prof. Dr.
Miinevver Tezer-Sezgin, Prof. Dr.
Abdiirrahim Yilmaz, Prof. Dr.
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Baglantili Ogretim Uyeleri - Diger Universite ve Kurumlar

Ankara Universitesi

Furkan Baser, Dog. Dr.
Fatih Tank, Prof. Dr.

Atilim Universitesi

Umit Aksoy, Dog. Dr.

Burcu Giilmez Temiir, Dog. Dr.
Fatih Sulak, Dog. Dr.

Cansu Betin Onur, Dr.

Baskent Universitesi

Ozge Sezgin-Alp, Dog. Dr.

Cumhurbasbakanhgi

Pinar Giirkan Balik¢ioglu, Dr.
Mehmet Uzunkaya, Dr.

Bilkent Universitesi

Cagin Ararat, Dr.
Firdevs Ulus, Dr.

Cankaya Universitesi

Ozlem Defterli, Dr.
A.Nurdan Saran Buz, Dr.
Ozlem Tiirker Bayrak, Dog. Dr.

Gebze Teknik Universitesi

Onder Tiirk, Dr.

Hacettepe Universitesi

Koéniil Bayramoglu Kavlak, Dog. Dr.
Ugur Karabey, Dr.

Mehmet Baha Karan, Prof. Dr.
Oguz Yayla, Dog. Dr.

S. Kasirga Yildirak, Prof. Dr.

Karabiik Universitesi

Eda Tekin, Dr.

MICRA

Serdar Dalkir, Dr.

Ondokuz Mayis Universitesi

Sedat Akleylek, Dog. Dr.
Erdem Alkim, Dr.

Poznan University of Technology

Gerhard-Wilhelm Weber, Prof. Dr.

Rice Universitesi (A.B.D.)

Tayfun E. Tezduyar, Prof. Dr.

Sinop Universitesi

Murat Uzunca, Dog. Dr.

Siileyman Demirel Universitesi

Baris Biilent Kirlar, Dog. Dr.

Technical University of Kaiserslautern

Ralf Korn, Prof. Dr.

TOBB-ETU

Tahir Hanalioglu, Prof. Dr.
Ziilfiikar Saygi, Dog. Dr.
Ali Aydin Selguk, Prof. Dr.
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I
Tiirk Hava Kurumu Universitesi Tugba Akman Yildiz, Dr.
Tiirk Standartlar1 Enstitiisii Ezgi Avci, Dr.
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Arastirma

Yayinlar

Enstitlimiiz adresli yayinlarimizi genellikle SCIE-A Tipi, SCIE-B Tipi ve diger Hakemli
Dergilerdeki makaleler ve Konferans Bildirileri olusturmaktadir. Bunun yani sira Kitaplarda
Boliimler ve Editoryal Yayinlar da Enstitimiiziin yaym portfoyiinde yer almaktadir.
Yaymlarimiz ve bazi istatistikler agagida belirtilmistir.

Yayinlar (2019)

Kitaplarda Bolimler
3.1%

Hakemli Dergilerde Makaleler
25.0%

SCIE-A Tipi Makaleler
40.6%

SCIE-B Tipi Makaleler
31.3%

Basim Asamasindaki Yayinlar (2019)

SCIE-A Tipi Makaleler
22.2%

Kitaplarda Boltimler
33.3%

SCIE-B Tipi Makaleler
44.4%
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SCI-E (A-Tipi) Dergilerde Makaleler

Asagida SCI-E (A-Tipi) Dergilerdeki Uygulamali Matematik Enstitiisii adresli yayinlarin
listesine yer verilmistir. Bu liste de 2019 yilinda basim asamasinda olan yayinlara yer
verilmemistir.

[1] Cem Guneri, Ferruh Ozbudak, Elif Sacikara, A Concatenated Construction of Linear Complementary
Pair of Codes, Cryptography and Communications-Discrete-Structures Boolean Functions and
Sequences, 11(5), pp. 1103-1114, 2019. DOI:10.1007/s12095-019-0354-5

[2] Erik Kropat, Silja Meyer-Nieberg, Gerhard-Wilhelm Weber, Computational Networks and Systems-
Homogenization of Variational Problems on Micro-Architectured Networks and Devices, Optimization
Methods & Software, 34(3), pp. 586-611, 2019. DOI:10.1080/10556788.2018.1425859

[3] Fatih Sulak, Ali Doganaksoy, Muhiddin Uguz, Onur Kogak, Periodic template tests: A family of
statistical randomness tests for a collection of binary sequences, Discrete Applied Mathematics, 271,
pp. 191-204, 2019.

[4] Ferruh Ozbudak, Rumi Melih Pelen, Strongly Regular Graphs Arising from Non-Weakly Regular Bent
Functions, Cryptography and Communications-Discrete-Structures Boolean Functions and Sequences,
11(6, SI), pp. 1297-1306, 2019. DOI:10.1007/5s12095-019-00394-2

[5] Muhammet Geng, Volodymyr Sheremet, Mustafa El¢i, A. Emre Kasapoglu, Ismail Altuntas, flkay
Demir, Gamze Egin, Serkan Islamoglu, Emre Giir, Nizam Muzafferoglu, Sezai Elagdz, Oguz Giilseren,
Atilla Aydinli, Distributed contact flip chip InGaN/GaN blue LED; comparison with conventional
LEDs, Superlattices and Microstructures, 128, pp. 9-13, 2019. DOI:10.1016/j.spmi.2019.01.008

[6] Muhiddin Uguz, Ali Doganaksoy, Fatih Sulak, Onur Kogak, R-2 composition tests: a family of
statistical randomness tests for a collection of binary sequences, Cryptography and Communications-
Discrete-Structures Boolean Functions and Sequences, 11, pp. 921-949, 2019. DOI:10.1007/s12095-
018-0334-1

[7] Olav Geil, Ferruh Ozbudak, On affine variety codes from the Klein quartic, Cryptography And
Communications-Discrete-Structures Boolean Functions And Sequences, 11(2), pp. 237-257, 2019.
DOI:10.1007/s12095-018-0285-6

[8] Sankar Kumar Roy, Sudipta Midya, Gerhard-Wilhelm Weber, Multi-Objective Multi-ltem Fixed-
Charge Solid Transportation Problem under Twofold Uncertainty, Neural Computing & Applications,
31(12), pp. 8593-8613, 2019. DOI:10.1007/s00521-019-04431-2

[9] Selcuk Kavut, Sevdenur Baloglu, Results on Symmetric S-Boxes Constructed by Concatenation of
RSSBs, Cryptography and Communications-Discrete-Structures Boolean Functions and Sequences,
11(4), pp. 641-660, 2019. DOI:10.1007/s12095-018-0318-1

[10] Sihem Mesnager, Ferruh Ozbudak, Ahmet Sinak, Gerard Cohen, On Q-Ary Plateaued Functions over
F-q and Their Explicit Characterizations, European Journal of Combinatorics, 80, pp. 71-81, 2019.
DOI:10.1016/j.ejc.2018.02.025

[11] Tugba Akman-Yildiz, Murat Uzunca, Biilent Karasozen, Structure Preserving Reduced Order Modeling
for Gradient Systems, Applied Mathematics and Computation, 347, pp. 194-209, 20109.

11
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DOI:10.1016/j.amc.2018.11.008

[12] Zarina Oflaz, Ceylan Yozgathigil, A. Sevtap Selcuk-Kestel, Aggregate Claim Estimation using bivariate
Hidden Markov Model, ASTIN Bulletin, 49(1), pp. 189-215, 2019. DOI:10.1017/asb.2018.29

[13] Onder. Nazim Onak, Yesim Serinagaoglu-Dogrusdz, Gerhard-Wilhelm Weber, Evaluation of
multivariate adaptive non-parametric reduced-order model for solving the inverse electrocardiography
problem: a simulation study., Medical & Biological Engineering & Computing, 57(5), pp. 967-993,
2019. DOI:10.1007/s11517-018-1934-9

SCI-E (B-Tipi) Dergilerde Makaleler

Asagida SCI-E (B-Tipi) Dergilerdeki Uygulamali Matematik Enstitiisii adresli yayinlarin
listesine yer verilmistir. Bu liste de 2019 yilinda basim asamasinda olan yayinlara yer
verilmemistir.

[1] Fulya Akat, A. Sevtap Selcuk-Kestel, Fatih Tank, The Estimation of Adopted Mortality and Morbidity
Rates Using Model and the Phase Type Law: The Turkish Case, Communications in Statistics-
Simulation and Computation, 48(9), pp. 2552-2565, 2019. DOI:10.1080/03610918.2018.1478098

[2] Gamze Nalcaci, Ayse Ozmen, Gerhard-Wilhelm Weber, Long-term Load Forecasting: models based on
MARS, ANN and LR methods, Central European Journal of Operations Research, 27, pp. 1033-1049,
2019. DOI:10.1007/s10100-018-0531-1

[3] Guray Kara, Ayse Ozmen, G. Wilhelm Weber,, Stability Advances in Robust Portfolio Optimization
Under Parallelepiped Uncertainty, Central European Journal of Operations Research, 27(1), pp. 241-
261, 2019. DOI:10.1007/s10100-017-0508-5

[4] Kareem T. Elgindy, Biilent Karasézen, High-Order Integral Nodal Discontinuous Gegenbauer-Galerkin
Method for Solving Viscous Burgers' Equation, International Journal of Computer Mathematics,
96(10), pp. 2039-2078, 2019. DOI:10.1080/00207160.2018.1554860

[5] Mehpare Bilhan, Dilek Buyruk, Ferruh Ozbudak, Cylotomic Function Fields Over Finite Fields with
Class Number Three, Journal Of The Korean Mathematical Society, 56(2), pp. 559-578, 2019.
DOI:10.4134/JKMS.j180279

[6] Mustafa Asim-Ozalp, Kasirga Yildirak, Yeliz Yolcu-Okur,, Optimal investment strategy and liability
ratio for insurer with Levy risk process, Hacettepe Journal of Mathematics and Statistics, 48(4), pp.
1232-1249, 2019. DOI:10.15672/hjms.2019.656

[7] Olav Geil, Ferruh Ozbudak, Diego Ruano, Constructing Sequences with High Nonlinear Complexity
using the Weierstrass Semigroup of a Pair of Distinct Points of a Hermitian Curve, Semigroup Forum,
98(3), pp. 543-555, 2019. DOI:10.1007/s00233-018-9976-8

[8] Pinar Ongan, Burcu Giilmez Temiir, Some permutations and complete permutation polynomials over
finite fields, Turkish Journal of Mathematics, 43(5), p. 2154 — 2160, 2019. DOI:10.3906/mat-1806-83

[9] Pinar Ongan, Burcu Giilmez Temiir, A specific type of permutation and complete permutation
polynomials over finite fields, Journal of Algebra and Its Applications, , 2019.
DOI:10.1142/S021949882050067X
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[10] Yildirim Akbal, Burcu Giilmez Temiir, Pinar Ongan, A short note on permutation trinomials of
prescribed type, Communications in Algebra, 48, pp. 1-5, 2019. DOI:10.1080/00927872.2019.1691578

Diger Uluslararast Hakemli Dergilerde Makaleler

Asagida diger Uluslararast Hakemli Dergilerdeki Uygulamali Matematik Enstitiisii adresli
yayinlarin listesine yer verilmistir. Bu liste de 2019 yilinda basim asamasinda olan yayinlara
yer verilmemistir.

[1] A. Devin Sezer, Thomas Kruse, Alexandre Popier, Backward Stochastic Differential Equations with
Non-Markovian Singular Terminal Values, Stochastic and Dynamics, 19(2), 2019.
DOI:10.1142/S0219493719500060

[2] Bilgi Yilmaz, A. Sevtap Selcuk-Kestel, Computation of Hedging Coefficients for Mortgage Default and
Prepayment Options: Malliavin Calculus Approach, The Journal of Real Estate Finance and Economics,
59(4), pp. 673-697, 2019. DOI:10.1007/s11146-018-9688-6

[3] Erdem Alkim, Y. Alper Bilgin, Murat Cenk, Compact and simple RLWE based key encapsulation
mechanism, Progress in cryptology - LATINCRYPT 2019, 11774, pp. 237-256, 2019.
DOI:10.1007/978-3-030-30530-7_12

[4] Ezgi Buzdogan, Giiray Kara, A. Sevtap Selcuk-Kestel, Assessment of Supplier Risk for Copper
Procurement, Communications Faculty of Sciences University of Ankara Series A1 Mathematics and
Statistics, 68(1), pp. 1045-1060, 2019. DOI:10.31801/cfsuasmas.501491

[5] H. Hiimeyra Erdogan, H.Sebnem Diizgiin, A. Sevtap Selcuk-Kestel, Quantitative Hazard Assessment
for Zonguldak Coal Basin Underground Mines, International Journal of Mining Science and
Technology, 29, pp. 453-467, 2019. DOI:10.1016/j.ijmst.2018.11.004

[6] O. Ozan Evkaya, Ceylan Yozgathgil, A. Sevtap Selcuk-Kestel, Drought analysis using copula
approach: a case study for Turkey, Communications in Statistics: Case Studies, Data Analysis and
Applications, 5(3), pp. 243-260, 2019. DOI:10.1080/23737484.2019.1635923

[7] O. Ozan Evkaya, Ceylan Yozgatligil, A. Sevtap Selcuk-Kestel, Measuring Dependence between
Electricity Consumption and Contributing Indicators via Copulas: Turkish Case, Gazi University
Journal of Science, 31(4), pp. 1284-1296, 2019.

[8] Sihem Mesnager, Ferruh Ozbudak, Ahmet Sinak, Linear codes from weakly regular plateaued functions
and their secret sharing schemes, Design Codes And Cryptography, 87, pp. 2-3, 2019.
DOI:10.1007/s10623-018-0556-4

Kitaplarda Yayinlanan Boliimler

Asagida kitaplarda yayinlanan Uygulamali Matematik Enstitiisii adresli yayinlarin listesine yer
verilmistir. Bu liste de 2019 yilinda basim asamasinda olan yayinlara yer verilmemistir.

13
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—
[1] Erdem Baser, Timur Hiilagii, Ersan Akyildiz, Adnan Bilgen, Murat Cenk, irem Keskinkurt-Paksoy, A.
Sevtap Selguk-Kestel, Are post-crisis statistical initiatives completed?, in: Bank for International
Settlements, 49, 2019.

Kabul Edilmis, Basim Asamasindaki Makaleler

Asagida Uygulamali Matematik Enstitlisii adresli 2019 yilinda basim asamasinda olan
yayinlara yer verilmistir.

[1] Akat, F.; Selguk-Kestel, A. S.; Tank, F., The Estimation of Adopted Mortality and Morbidity Rates
Using Markov Model and the Phase Type Law: the Turkish Case, Communications in Statistics-
Simulation and Computation, 2018.

[2] Akteke-Oztiirk, B.; Weber, G.-W.; Koksal, G., Generalized Desirability Functions: A Structural and
Topological Analysis of Desirability Functions, Optimization, 69(1), pp. 115-130, 2020.
DOI:10.1080/02331934.2019.1570192

[3] Biilent Karasozen, Siileyman Yildiz, Murat Uzunca, Preserving Model Order Reduction of Shallow
Water Equations, Mathematical Methods in the Applied Sciences, 2020. DOI:10.1002/mma.6751

[4] Evcin, C.; Ugur, O.; Tezer-Sezgin, M., Controlling the Power Law Fluid Flow and Heat Transfer Under
the External Magnetic Field Using the Flow Index and the Hartmann Number, International Journal of
Computational Methods, 17(3), p. 1850143, 2020. DOI:10.1142/S0219876218501438

[5] Kropat, E.; Weber, G.-W., On a Strategy Towards the Exploration of Implicit Motives and Associated
Automatic Processes with Respect to Intertemporal and Impulsive Decision-Making, in: Societal
Complexity, Data Mining and Gaming - State-of-the-Art 2017, Amsterdam Europe: Greenhill &
Waterfront, 2017.

[6] Kropat, E.; Weber, G.-W., The Combined Effect of Right Prefrontal Cortex Signals and Testosterone
Levels on Economic Decision-Making after Social Provocation, in: Societal Complexity, Data Mining
and Gaming - State-of-the-Art 2017, Amsterdam Europe: Greenhill & Waterfront, 2017.

[7] Nodoust, S.; Mirzazadeh, A.; Weber, G.-W., An Evidential Reasoning Based Imperfect Production
Model for Deteriorating and Ameliorating Items, Operational Research, 20, pp. 1-19, 2020.
DOI:10.1007/s12351-017-0313-x

[8] Pervin, M.; Roy, S. K.; Weber, G.-W., A Two-Warehouse Inventory Model with Probabilistic Demand
and Price Discount on Backorders under Two Levels of Trade Credit Policy, Journal of Industrial and
Management Optimization, 16(2), pp. 553-578, 2020. DOI:10.3934/jim0.2018167

[9] Cobandag, Z.; Weber, G.-W., Comparing Value at Risk, Conditional Value at Risk and Robust
Conditional Value at Risk, in: Societal Complexity, Data Mining and Gaming - State-of-the-Art 2017,
Amsterdam Europe: Greenhill & Waterfront, 2017.

14




ORTA DOGU TEKNIK UNIVERSITESI . e
(D MIDDLE EAST TECHNICAL UNIVERSITY Uygulamall Matematik Enstitiisii

Basilan Kitaplar

Asagida Uygulamali Matematik Enstitiisii adresli basilan kitaplarin listesine yer verilmistir. Bu
liste de 2019 yilinda basim asamasinda olan kitaplara yer verilmemistir.

[1] Stikrii Selguk Bayin, Essentials of Mathematical Methods in Science and Engineering, 2nd Ed., in: John
Wiley and Sons, pp. 0-960, 2019.

Konferans ve Caligtay Katilimlar

Asagida Uygulamali Matematik Enstitiisii 6gretim {iyeleri, asistanlar1 ve Ogrencilerinin
Konferans ve Calistay katilimlarina yer verilmistir.

[1] Sezer Cabuk, A. Sevtap Selguk-Kestel, Erkan Kalayci, Hydro Inflow Forecasting and Virtual Power
Plant Pricing in the Turkish Electricity Market, in: 7th Multinational Energy and Value Conference,
Ankara Tiirkiye, 23 Mayis 2019 - 25 Mayis 2019

[2] Giinay Burak Koger, Ahmet Geng, Gizem Ocak, A. Sevtap Selcuk-Kestel, Tiirkiye’deki Sigortacilik
Sektoriinde Erken Uyar1 Modeli, in: 4. Ulusal Sigorta ve Aktiierya Kongresi, Ankara Tiirkiye, 24
Haziran 2019 - 25 Haziran 2019

[3] A. Sevtap Selguk-Kestel, Giilgin Akarsu, Maria de Lourdes Centeno, Exposure Curve for The Sum of
Two Dependent Risks, in: 23rd International Congress on Insurance: Mathematics and Economics
(IME), Miinih, Almanya, 10 Temmuz 2019 - 12 Temmuz 2019

[4] Zarina Oflaz, Ceylan Yozgathgil, A. Sevtap Selcuk-Kestel, Ischemic Heart Disease Morbidity Rates
Estimation using Hidden Markov Model Regression, in: 23rd International Congress on Insurance:
Mathematics and Economics (IME), Miinih, Almanya, 10 Temmuz 2019 - 12 Temmuz 2019

[5] Bilgi Yilmaz, Ralf Korn, A. Sevtap Selguk-Kestel, Single-Family Houses Portfolio Optimization under
Impact of Large Investors in Housing Markets, in: 9th General AMaMeF Conference, Paris, Fransa, 11
Temmuz 2019 - 14 Temmuz 2019

[6] Deniz Kenan Kilig, Omiir Ugur, Multiresolution Analysis of S&P500 Time Series, in: International
Congress on Industrial and Applied Mathematics (ICIAM 2019), Valencia, ispanya, 15 Temmuz 2019 -
19 Temmuz 2019

[7] Fatma Basoglu Kabran, A. Devin Sezer, Approximation of the exit probability of a stable Markov
modulated constrained random walk, in: 14th International Conference on Queueing Theory and
Network Applications, Ghent, Belgika, 27 Agustos 2019 - 29 Agustos 2019

[8] Siileyman Yildiz, Murat Uzunca, Biilent Karasozen, Structure Preserving Model Order Reduction of
Shallow Water Equations, in: Model Reduction of Complex Dynamical Systems (MODRED 2019),
Graz, Avusturya, 28 Agustos 2019 - 30 Agustos 2019

[9] Cansu Evcin, Omiir Ugur, Miinevver Tezer-Sezgin, The Time Varied Control of Unsteady MHD
Equations, in: BEYOND 2019 Computational Science and Engineering Conference, Ankara Tiirkiye, 9
Eyliil 2019 - 11 Eyliil 2019
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[10] Deniz Kenan Kilig, Omiir Ugur, Hybrid Wavelet-Neural Network Models for Multivariate Time Series,
in: BEYOND 2019: Computational Science and Engineering Conference, Ankara Tiirkiye, 9 Eyliil
2019 - 9 Kasim 2019

[11] Merve Haksever, Omiir Ugur, Derya Altintan, Filtering and Smoothing in Stochastic Modelling of
Biological Systems, in: BEYOND 2019 Computational Science and Engineering Conference, Ankara
Tiirkiye, 9 Eyliil 2019 - 11 Eyliil 2019

[12] Mustafa Kiitiik, Alper Koz, Hyperspectral Target Detection by using Superpixels and Signature Based
Methods, in: BEYOND 2019 Computational Science and Engineering Conference, Ankara Tiirkiye, 9
Eylil 2019 - 11 Eyliil 2019

[13] Pelin Ciloglu, Hamdullah Yiicel, Discontinuous Galerkin Methods for Convection Diffusion Equations
with Random Coefficients, in: BEYOND 2019 Computational Science and Engineering Conference,
Ankara Tiirkiye, 9 Eyliil 2019 - 11 Eyliil 2019

[14] Hamdullah Yiicel, Goal—oriented a posteriori error estimation for Dirichlet boundary control problems,
in: 19th French-German-Swiss conference on Optimization (FGS’2019) , Nice, Fransa, 17 Eyliil 2019 -
20 Eylil 2019

[15] Biikre Yildinim-Kiilekei, A. Sevtap Selguk-Kestel, Assessment of Longevity Risk on Pension Funds:
Credibility Approach, in: 11th International Statistics Congress (ISC11), Mugla, Tiirkiye, 4 Ekim 2019
- 8 Ekim 2019

Bilimsel Etkinlikler

Enstitlimiizlin bilimsel etkinliklerini, donem boyunca siiren ve Sali giinleri diizenlenen Genel
Seminerler olusturmaktadir. Ayrica, farkli zamanlarda Ozel Seminerler ve Dersler adiyla alana
yonelik etkinlikler yapilmaktadir. SIAM Student Chapter Seminerleri de Enstitii ¢atis1 altinda
bilimin popiilerlesmesine biiyiik katkilar saglamaktadir. Konferans ve Calistaylar diizenlemek,
organizasyonuna katki saglamak her akademik birim gibi bizlerin de olmazsa
olmazlarindandir.

Alaninda uzman arastirmacilarin ve bilim insanlarinin Enstitlimiize yaptig1 ziyaretler ile
Enstitii tiyelerimizin farkli kurum ve kuruluslara yaptigi ziyaretler de akademik ¢alismalarimizi
olumlu yonde etkilemekte ve isbirlikleri i¢in temel olusturmaktadir.

Asagidaki tablolarda 2019 yilinda yapilan Bilimsel Etkinliklere yer verilmistir.

Genel Seminerler (Colloquia)

[1] Biisra Temogin, Applications of the Central Limit Theorem for Pricing Cliquet-Style Options, 19 Subat
2019 (Uygulamali Matematik Enstitiisii, Orta Dogu Teknik Universitesi, Tiirkiye)

[2] Emre Mengi, Large-Scale H-Infinity Norm Computation and Extensions, 26 Subat 2019 (Matematik,
Kog Universitesi, Tiirkiye)

16



ORTA DOGU TEKNIK UNIVERSITESI . e
(D MIDDLE EAST TECHNICAL UNIVERSITY Uygulamah Matematik Enstitiisii

[3] Cagin Ararat, Set-Valued Quasiconvex Risk Measures, 5 Mart 2019 (Endiistri Mithendisligi, Bilkent
Universitesi, Tiirkiye)

[4] Naci Saldi, A General Introduction to Discrete-Time Mean-Field Games, 12 Mart 2019 (Doga ve
Matematik Bilimleri, Ozyegin Universitesi, Tiirkiye)

[5] Yesim Serinagaoglu-Dogrusdz, Statistical Estimation Applied to Electrocardiographic Imaging, 19
Mart 2019 (Elektrik ve Elektronik Miihendisligi, Orta Dogu Teknik Universitesi, Tiirkiye)

[6] Koniil Bayramoglu-Kavlak, Model Based Inference using Ranked Set Samples, 2 Nisan 2019
(Aktiierya, Hacettepe Universitesi, Tiirkiye)

[7] Ebru Yiiksel-Haliloglu, The Asymmetric Adjustment of Diesel Prices to Changes in Crude Oil Price
and Exchange Rate: Evidence from Turkey and Europe, 9 Nisan 2019 (isletme, TOBB Ekonomi ve
Teknoloji Universitesi, Tiirkiye)

[8] Zeynep Onder, Bank Ownership, Credit Market Shocks and Macroeconomic Fluctuations in Emerging
Economies, 16 Nisan 2019 (isletme, Bilkent Universitesi, Tiirkiye)

[9] Emek Kose, Mathematical Modeling of Cancer: Immunotherapy and the Stem Cell Hypothesis, 30
Nisan 2019 (Matematik ve Bilgisayar Bilimleri, Maryland St. Mary Koleji, ABD)

[10] Yaroslav Kholodov, Development Computational Models for Nonlinear Wave Processes on Graphs, 7
Mayis 2019 (Moskova Fizik ve Teknoloji Enstitiisii, Rusya)

[11] Hande Alemdar, Ternary Neural Networks for Energy Efficient Al Applications, 14 Mayis 2019
(Bilgisayar Miihendisligi, Orta Dogu Teknik Universitesi, Tiirkiye)

[12] Cagdas Calik, NIST Lightweight Cryptography Standardization Project, 21 May1s 2019 (Ulusal
Standartlar ve Teknoloji Enstitiisii, ABD)

[13] Fatih Sulak, Periodic Template Tests, 1 Ekim 2019 (Matematik, Atilim Universitesi, Tiirkiye)

[14] Mustafa Aggiil, Various Approaches to Mitigate Computational Issues for Atmosphere-Ocean
Interaction, 8 Ekim 2019 (Matematik, Hacettepe Universitesi, Tiirkiye)

[15] Alexandre Popier, BSDE with Singular Terminal Conditions, 15 Ekim 2019 (Matematik, Le Mans
Universitesi, Fransa)

[16] Turalay Keng, Currency Dependency of Corporate Credit Risk Spread, 5 Kasim 2019 (Yapay Zeka
Miihendisligi, TOBB Ekonomi ve Teknoloji Universitesi, Tiirkiye)

[17] Osman Giiltekin, Biomechanics from its Histological and Pathophysiological Aspects to Experimental
and Numerical Investigations, 19 Kasim 2019 (Makine Miihendisligi, Orta Dogu Teknik Universitesi,
Tiirkiye)

[18] Yesem Kurt-Peker, A Cost Analysis of Data Storage on Blockchain via Smart Contracts, 26 Kasim
2019 (Bilgisayar Bilimleri TSYS Okulu, Columbus State University, ABD)

[19] Meltem Golgeli, Who is the keynote speaker talking about the future of public health policies?, 24
Aralik 2019 (Matematik, TOBB Ekonomi ve Teknoloji Universitesi, Tiirkiye)
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[1] Hamdullah Yiicel, Scientific Computing Lecture Series: Introduction to MATLAB Programming, 25
Subat 2019 (Uygulamali Matematik Enstitiisii, Orta Dogu Teknik Universitesi, Tiirkiye)

[2] Mehmet Alp Ureten, Scientific Computing Lecture Series: Introduction to MATLAB Programming, 26
Subat 2019 (Uygulamali Matematik Enstitiisii, Orta Dogu Teknik Universitesi, Tiirkiye)

[3] Siileyman Yildiz, Scientific Computing Lecture Series: Introduction to MATLAB Programming, 28
Subat 2019 (Uygulamali Matematik Enstitiisii, Orta Dogu Teknik Universitesi, Tiirkiye)

[4] Omiir Ugur, Numerical Methods for Differential Equations with MATLAB, 9 Mart 2019 (Uygulamali
Matematik Enstitiisii, Orta Dogu Teknik Universitesi, Tiirkiye)

[5] Hamdullah Yiicel, Numerical Methods for Differential Equations with MATLAB, 10 Mart 2019
(Uygulamali Matematik Enstitiisii, Orta Dogu Teknik Universitesi, Tiirkiye)

[6] Abdullah Ali Sivas, A Preconditioner for a Statically Condensed Discretization of the Navier-Stokes
Equations, 25 Nisan 2019 (Uygulamali Matematik, Waterloo Universitesi, Kanada)

[7] Thomas De Cnudde, When Secure Cryptosystems Fail, 29 Nisan 2019 (Bilgisayar Glivenligi ve
Endiistriyel Kriptografi (COSIC), KU Leuven, Belgika)

[8] Hamdullah Yiicel, Scientific Computing Lecture Series: Programming of Finite Element Methods in
MATLAB, 3 May1s 2019 (Uygulamali Matematik Enstitiisii, Orta Dogu Teknik Universitesi, Tiirkiye)

[9] Sudhir R. Ghorpade, Linear Recurrences, Singer Cycles and Splitting Subspaces, 8 Mayis 2019
(Matematik, Bombay Hint Teknoloji Enstitiisii, Hindistan)

[10] Yaroslav Kholodov, Development of Nonlinear High Order Accuracy Methods for Hyperbolic Type
Equations, 9 May1s 2019 (Moskova Fizik ve Teknoloji Enstitiisii, Rusya)

[11] Bilge Demirkoz, Kuantum Hesaplama, iletisim ve Son Gelismeler, 16 Mayis 2019 (Fizik, Orta Dogu
Teknik Universitesi, Tiirkiye)

[12] Ashis SenGupta, Constructions of Probability Distributions on Manifolds with Emerging Applications,
20 Haziran 2019 (Hindistan Istatistik Enstitiisii, Hindistan; Istatistik, Orta Dogu Teknik Universitesi,
Tiirkiye; MCG, Augusta Universitesi, ABD)

[13] Ozge Ozgakir, Nonlinear Exact Coherent Structures in Pipe Flow and Their Instabilities, 26 Temmuz
2019 (Monash Universitesi, Avustralya)

[14] Alexandre Popier, From Martingales, PDE, Maximum Principle to BSDE, 14 Ekim 2019 (Matematik,
Le Mans Universitesi, Fransa)

[15] Hamdullah Yiicel, Scientific Computing Lecture Series: Introduction to MATLAB Programming, 14
Ekim 2019 (Uygulamali Matematik Enstitiisii, Orta Dogu Teknik Universitesi, Tiirkiye)

[16] Mehmet Alp Ureten, Scientific Computing Lecture Series: Introduction to MATLAB Programming, 15
Ekim 2019 (Uygulamali Matematik Enstitiisii, Orta Dogu Teknik Universitesi, Tiirkiye)

[17] Alexandre Popier, BSDE: Extensions, an Application in Financial Economics, 16 Ekim 2019
(Matematik, Le Mans Universitesi, Fransa)

[18] Mustafa Kiitiik, Scientific Computing Lecture Series: Introduction to MATLAB Programming, 21
Ekim 2019 (Uygulamali Matematik Enstitiisii, Orta Dogu Teknik Universitesi, Tiirkiye)

[19] Martin Rainer, Relative Pricing Method-Conventional and Advanced Applications, 31 Ekim 2019
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(Bavyera Devlet Koleji, Wiirzburg, Almanya)

[20] Zeliha Kilig, Self-Assembly of Particles in Stratified Fluids and Data-Driven Modeling for Rapid Single
Molecule Experiments, 27 Aralik 2019 (Biyolojik Fizik Merkezi, Fizik, Arizona State Universitesi,
ABD)

SIAM Student Chapter Seminerleri

[1] Faruk Eczacibasi, Uzun Dénemli Teknolojinin Topluma Uyumu, 5 Mart 2019 (Y6netim Kurulu Bagkan
Vekili, Eczacibasi Toplulugu, Tiirkiye)

[2] Taylan Matkap, Let's Talk Actuarial Sciences, 26 Mart 2019 (Baskan, Tiirkiye, Tiirkiye Aktiierler
Birligi)

[3] Ertan Onur, Obekli Tasarisiz Aglar, 4 Nisan 2019 (Bilgisayar Miihendisligi, Orta Dogu Teknik
Universitesi, Tiirkiye)

[4] Ering Yeldan, Kiiresel Kapitalizmin Biiyiik Durgunluk Dénemeci ve Tiirkiye Ekonomisine
Yansimalari, 17 Nisan 2019 (Ekonomi, Bilkent Universitesi, Tiirkiye)

[5] Ali Tathan, P&G TALKS, 7 Kasim 2019 (P&G - Finans ve Muhasebe Takimi, Tiirkiye)

[6] Vedat Akgiray, Money: Conventional Types, Cryptocurrencies, and Digital Currencies, 12 Kasim 2019
(Isletme, Bogazici Universitesi, Tiirkiye)

[7] Ersin Ozince, SIAM Hosts, 28 Kasim 2019 (is Bankas1 Eski Y6netim Kurulu Bagkan, Tiirkiye)

[8] Erdal Arikan, Information Theory and Polar Codes, 3 Aralik 2019 (Elektrik ve Elektronik
Miihendisligi, Bilkent Universitesi, Tiirkiye)

Konferanslar / Calistaylar

[1] Scientific Computing Lecture Series, Ankara Tiirkiye, 25 Subat 2019 - 28 Subat 2019

[2] 4. Ulusal Sigorta ve Aktiierya Kongresi (4th National Insurance and Actuary Congress), Ankara
Tiirkiye, 24 Haziran 2019 - 26 Haziran 2019

[3] BEYOND 2019: Computational Science and Engineering Conference, Ankara Tiirkiye, 9 Eyliil 2019 -
11 Eyliil 2019

[4] Scientific Computing Lecture Series, Ankara Tiirkiye, 14 Ekim 2019 - 21 Ekim 2019
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I
Kisa Siireli Ziyaretler

Gelen Zivyaretciler

[1] Emre Mengi, Matematik, Kog Universitesi, Tiirkiye; 26 Subat 2019 tarihinde 'Enstitiimiiz' ziyaretinde
bulunmus, 'Large-Scale H-Infinity Norm Computation and Extensions' konusunda ortak ¢aligmalara
katilmustir.

[2] Cagin Ararat, Endiistri Miihendisligi, Bilkent Universitesi, Tiirkiye; 5 Mart 2019 tarihinde
'Enstitiimiiz' ziyaretinde bulunmus, 'Set-Valued Quasiconvex Risk Measures' konusunda ortak
calismalara katilmistir.

[3] Naci Saldi, Doga ve Matematik Bilimleri, Ozyegin Universitesi, Tiirkiye; 12 Mart 2019 tarihinde
'Enstitiimiiz' ziyaretinde bulunmus, 'A General Introduction to Discrete-Time Mean-Field Games'
konusunda ortak ¢aligsmalara katilmistir.

[4] Yesim Serinagaoglu-Dogrusoz, Elektrik ve Elektronik Miihendisligi, Orta Dogu Teknik Universitesi,
Tirkiye; 19 Mart 2019 tarihinde 'Enstitiimiiz' ziyaretinde bulunmus, 'Statistical Estimation Applied to
Electrocardiographic Imaging' konusunda ortak ¢aligmalara katilmigtir.

[5] K&niil Bayramoglu-Kavlak, Aktiierya, Hacettepe Universitesi, Tiirkiye; 2 Nisan 2019 tarihinde
'Enstitiimiiz' ziyaretinde bulunmus, "Model Based Inference using Ranked Set Samples' konusunda
ortak caligmalara katilmistir.

[6] Ebru Yiiksel-Haliloglu, isletme, TOBB Ekonomi ve Teknoloji Universitesi, Tiirkiye; 9 Nisan 2019
tarihinde 'Enstitiimiiz' ziyaretinde bulunmus, 'The Asymmetric Adjustment of Diesel Prices to
Changes in Crude Oil Price and Exchange Rate: Evidence from Turkey and Europe’ konusunda ortak
caligmalara katilmistir.

[71 Zeynep Onder, isletme, Bilkent Universitesi, Tiirkiye; 16 Nisan 2019 tarihinde 'Enstitiimiiz’
ziyaretinde bulunmusg, 'Bank Ownership, Credit Market Shocks and Macroeconomic Fluctuations in
Emerging Economies' konusunda ortak ¢aligmalara katilmistir.

[8] Emek Ko6se, Matematik ve Bilgisayar Bilimleri, Maryland St. Mary Koleji, ABD; 30 Nisan 2019
tarihinde 'Enstitiimiiz' ziyaretinde bulunmus, 'Mathematical Modeling of Cancer: Immunotherapy and
the Stem Cell Hypothesis' konusunda ortak ¢aligsmalara katilmustir.

[9] Hande Alemdar, Bilgisayar Miihendisligi, Orta Dogu Teknik Universitesi, Tiirkiye; 14 Mayis 2019
tarihinde 'Enstitiimiiz' ziyaretinde bulunmus, 'Ternary Neural Networks for Energy Efficient Al
Applications' konusunda ortak ¢alismalara katilmistir.

[10] Cagdas Calik, Ulusal Standartlar ve Teknoloji Enstitiisii, ABD; 21 Mayis 2019 tarihinde 'Enstitiimiiz’
ziyaretinde bulunmus, 'NIST Lightweight Cryptography Standardization Project' konusunda ortak
caligmalara katilmastir.

[11] Fatih Sulak, Matematik, Atilim Universitesi, Tiirkiye; 1 Ekim 2019 tarihinde 'Enstitiimiiz' ziyaretinde
bulunmus, 'Periodic Template Tests' konusunda ortak ¢aligmalara katilmigtir.

[12] Alexandre Popier, Matematik, Le Mans Universitesi, Fransa; 5 Ekim 2019 tarihinde "Enstitiimiiz'
ziyaretinde bulunmus, 'BSDE with Singular Terminal Conditions' konusunda ortak ¢alismalara
katilmastir.

[13] Mustafa Aggiil, Matematik, Hacettepe Universitesi, Tiirkiye; 8 Ekim 2019 tarihinde 'Enstitiimiiz'
ziyaretinde bulunmus, 'Various Approaches to Mitigate Computational Issues for Atmosphere-Ocean
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Interaction' konusunda ortak ¢aligmalara katilmistir.

Giden Mensuplarimiz

[1] Bilgi Yilmaz; 6 Ocak 2019 - 20 Agustos 2020 tarihleri arasinda 'Technical University of Kaiserslautern,
Germany' ziyaretinde bulunmus, 'TUBITAK-2214 International Research Fellowship Programme for
PhD Students' kapsaminda 'Modeling of Real Estate Markets and Creating the Theoretical
Underpinning of Mortgage Contracts Hedging' konusunda ortak ¢alismalara katilmigtir.

[2] A.Sevtap Selcuk-Kestel; 14 Ocak 2019 - 18 Ocak 2019 tarihleri arasinda 'Technical University of
Kaiserslautern, Germany' ziyaretinde bulunmus, 'Assessment of Optimal Stop-Loss Reinsurance: A
Dependence Analysis of Aggregate Claims under Certain Distributions' konusunda ortak ¢aligmalara

katilmastir.

[3] Mustafa Kiitiik; 24 Ekim 2019 - 25 Ekim 2019 tarihleri arasinda 'GAMM Activity Group, Berlin,
Germany' ziyaretinde bulunmus, 'Computational and Mathematical Methods in Data Science
(COMinDS2019)' kapsaminda ortak ¢aligmalara katilmistir.

Projeler

Enstitiimiizlin ¢atis1 altinda yiiriitiilen proje sayilar1 ve toplam proje biitcesine karsilik gelen
oranlar1 asagidaki grafikte gosterilmektedir. Maalesef, toplam proje sayisinin %40°’1 BAP
kapsaminda yiiriitiilmesine ragmen alian destek %35 oranindadir. Universitemizin, arastirma
projelerine desteginin arttirilmasi, siirdiiriilebilirligin saglanmasi igin kaynak yaratilmasina

yonelik ¢alismalar yapmasi ve strateji belirlemesi gerekmektedir.
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Proje Sayilari ve Toplam Proje Biitgesine Oranlari

8 60% W Proje Sayisi

B Toplam Proje Biitgesine
Orani

40%

20%

0%

TUBITAK Projeleri  Ddner Sermaye BAP
Projeleri

TUBITAK ve Déner Sermaye Projeleri

[1] Proje Adi: Arag Fiyat Tahminlerine iliskin modellerin uyumlulugunun degerlendirilmesi (Doner
Sermaye, 2019-15-00-2-00-04)
Yiritiicii: A. Sevtap Selguk-Kestel

[2] Proje Adt: Actuarial Valuation Report of the Funds Turkish Air-Forces (Doner Sermaye)
Yiritiicii: A. Sevtap Selguk-Kestel
Arastirmacilar: Biikre Yildirnm-Kiilekgei
Baglangig - Bitis Tarihleri: 15 Subat 2019 - 15 Nisan 2019
Biitgesi: 8,000.00 TRY

[3] Proje Adi: Sahibinden.com - Konut fiyat tahminine iliskin analizler (Déner Sermaye, 2019-15-00-2-00-
02)
Yiriitiicii: A. Sevtap Selguk-Kestel

[4] Proje Adi: Konut Giincel deger hesaplanmasi (Doner Sermaye, 2019-15-00-2-00-03)
Yiriitiicii: A. Sevtap Selguk-Kestel

[5] Proje Adi: Giivenli ve Hizli Blok Sifre Tasarim Projesi (Doner Sermaye, 2017-15-00-32-00-05)
Yiiriitiicii: Ferruh Ozbudak
Arastirmacilar: Murat Cenk, Muhiddin Uguz, M. Burhan ilter
Baglangig - Bitis Tarihleri: 10 Ekim 2017 - 9 Nisan 2019
Biitgesi: 125,000.00 TRY
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[6] Proje Adi: Yiiksek Performansh ve Giivenli SSL/TLS Kiitliphanesi Gelistirilmesi (Doner Sermaye,
2017-15-00-32-00-04)
Yiiriitiicli: Murat Cenk
Aragtirmacilar: Muhiddin Uguz, M. Burhan Ilter, Adnan Kilig, Melis Aslan
Baglangig - Bitis Tarihleri: 10 Ekim 2017 - 10 Nisan 2019
Biitgesi: 150,000.00 TRY

[7] Proje Adi: Tekil Son Degerli, Geriye Dogru Stokastik Diferansiyel Denklemler ve Finansa
Uygulamalar1 (TUBITAK 1001, 118F163)
Yiriitiicii: A. Devin Sezer
Aragtirmacilar: Cagin Ararat, Alexandre Popier
Baslangig - Bitig Tarihleri: 1 Kasim 2018 - 1 Kasim 2020
Biitgesi: 225,650.00 TRY

[8] Proje Ad1: Petrol ve Gaz Rezervuar Problemleri i¢in Sayisal Calismalar (TUBITAK 1001, 119F022)
Yiriitiicii: Hamdullah Yiicel
Arastirmacilar: Pelin Ciloglu, Sitki Can Toraman, Mehmet Alp Ureten
Baslangig - Bitig Tarihleri: 1 Agustos 2019 - 1 Agustos 2021
Biitgesi: 241,500.00 TRY

[9] Proje Adu: Istatistiksel Veri Tabanlarinda Gizliligin Korunmasi (Doner Sermaye)
Yiriitiicii: Ersan Akyildiz, A. Sevtap Selguk-Kestel
Aragtirmacilar: Murat Cenk
Baslangig - Bitig Tarihleri: 28 Ekim 2016 - 27 Subat 2019
Biitgesi: 255,000.00 TRY

ODTU Bilimsel Arastirma Projeleri (BAP)

[1] Proje Adi: Markov Siiregleri ve Uygulamalar1 (BAP, BAP-07-05-2016-008)
Yiriitiicii: A. Devin Sezer
Aragtirmacilar: Fatma Basoglu, Demirberk Unlii
Baslangig - Bitis Tarihleri: 1 Ocak 2016 - 20 Subat 2019
Biitgesi: 2,500.00 TRY

[2] Proje Adi: Network Coding, Side Channel Attacks, and Finite Field Arithmetics (BAP, GAP-101-2018-
2782)
Yiiriitiicii: Ferruh Ozbudak
Aragtirmacilar: Pmar Comak, Damla Cenesiz, Kiibra Kaytanci, Kamil Otal
Baslangig - Bitis Tarihleri: 1 Kasim 2018 - 1 Kasim 2019
Biitgesi: 6,000.00 TRY

[3] Proje Adi: Bankacilik Sektériinde Gozetimli Ogrenme Yaklasimlar: Kullanilarak Kredi Riskinin
Belirlenmesi (BAP, GAP-705-2018-2780)
Yiritiicii: A. Sevtap Selguk-Kestel
Arastirmacilar: Omiir Ugur, Oguz Kog
Baslangic - Bitig Tarihleri: 11 Mayis 2018 - 11 Mayis 2019
Biitgesi: 7,000.00 TRY
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[4] Proje Adi: Hayat ve Hayat Dis1 Sigorta Sirketlerinde Mali Yeterlilik Kriterlerine ait Faktorlerin
Modellenmesi (BAP, BAP-07-05-2017-003)
Yiriitiicii: A. Sevtap Selguk-Kestel
Aragtirmacilar: Bukre Yildirim Kiilekei, Etkin Hasgiil, Giil¢in Akarsu
Baglangig - Bitis Tarihleri: 1 Mart 2017 - 1 Haziran 2019
Biitgesi: 7,000.00 TRY

[5] Proje Adi: Algoritmik Ticaret ve Finansal Araglar igin Gergek Zamanli Calisan Bir Prototip (BAP,
DAP-705-2018-2783)
Yiiriitiicti: Omiir Ugur
Arastirmacilar: Ozge Tekin, Ezgi Aladagli, Onur Enginar, Burcu Aydogan
Baslangig - Bitig Tarihleri: 11 Mayis 2018 - 11 Mayis 2019
Biitgesi: 8,000.00 TRY

[6] Proje Ad1: Rastgele Girdi Verili Korteweg-de Vries (KdV) i¢in Sayisal Céziim Yontemleri (BAP, YOP-
705-2018-2820)
Yiriitiicii: Hamdullah Yiicel
Arastirmacilar: Pelin Ciloglu, M. Alp Ureten
Baslangig - Bitig Tarihleri: 29 Mayis 2018 - 29 Mayis 2019
Biitgesi: 18,000.00 TRY

Egitim
Basvurular, Kabul ve Kayitlar

Enstitiimiiz Anabilim Dallarindaki programlara basvuru yapan ve kabul edilen 6grencilerin
toplam bagvuru sayilarina oranlart asagidaki tabloda verilmistir. Aktiierva Bilimleri
programina basvuru yapan ve programa kabul edildigi halde kayit yaptiran 6grenci sayisinin
az olmasi sebepleri arastirilmasi gereken bir konudur.

BASVURULAR - 2019
Enstitii Anabilim Dallar
Bagvuru (%) Kabul (%) Kayit (%)

Aktiierya Bilimleri 11 (%6) 11(%7) 8(%7)
Bilimsel Hesaplama 51 (% 28) 39 (% 26) 35(%30)
Finansal Matematik 59 (% 32) 42 (% 28) 30(%25)

Kriptografi 62 (% 34) 59 (% 39) 45 (% 38)
Toplam 183 151 118
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Enstitiimiiz programlarina kayit yaptiran 6grencilerimiz hakkindaki diger istatistiksel bilgiler
asagida bilginize sunulmustur.

Kayit Olan Ogrencilerin Lisans CGPA Ortalamalari

Aktlierya Bilimleri

Yiiksek Lisans 286
Bilimsel Hesaplama
Doktora 286
Bilimsel Hesaplama 282

Yiiksek Lisans

Finansal Matematik
Doktora

Programlar

»
o
]

Finansal Matematik 1
Yiiksek Lisans
Kriptografi

Doktora E
Kriptografi

Yiiksek Lisans 272

2,

00 2,50 3,00

25

3,50 4,00

CGPA
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Kayit Olan Ogrencilerin Mezun Olduklari Universitelere Gére Dagilimi
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Kayit Olan Ogrencilerin Mezun Olduklari Béliimlere Gore Dagilimi
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Enstitii Ogrencilerinin Programlara Gore Dagilin ve Istatistikler

Enstitiimiize yeni katilan Ogrencilerimiz ile birlikte, Ogrencilerimizin programlara gore
dagilimi asagidaki “2019-2020 Giiz” ve “2018-2019 Bahar” tablolarinda belirtilmistir.

2019-2020 Giiz

Aktiierya Bilimleri
Bilimsel Hesaplama 11 14 4 8 37
Finansal Matematik 34 27 13 17 91
Kriptografi 51 27 0 19 97
Ozel Ogrenci 18

96 78 17 44 253

2018-2019 Bahar

Aktiierya Bilimleri
Bilimsel Hesaplama 12 9 3 7 31
Finansal Matematik 31 22 16 8 77
Kriptografi 34 30 3 8 75
Ozel Ogrenci 11
77 72 23 24 207
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Tablolardaki veriler 1s181nda, programlara gore ogrencilerimizin (6zel 6grencilerimiz haric)
dagilimlar1 agagidaki grafiklerde belirtilmistir.

Doktora, Tezli, Tezsiz Yiiksek Lisans ve Hazirlik Ogrencileri Dagilimi (2019-20 Giiz)

100 B Hazirlk
B Tezsiz
B Tezii
Doktora
75 b
50
25
0

Aktlerya Bilimleri Bilimsel Hesaplama Finansal Matematik Kriptografi

Doktora, Tezli, Tezsiz Yiiksek Lisans ve Hazirlik Ogrencileri Dagilimi (2018-19 Bahar)

80 B Hazirlk
B Tezsiz
B Tezli

60 B Doktora

40

20

Aktlierya Bilimleri Bilimsel Hesaplama Finansal Matematik Kriptografi
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Son olarak, Ogrencilerimizin Enstitii Anabilim Dali bazinda ve 2019 yilindaki CGPA
ortalamalar1 agagidaki gibi gerceklesmistir.

Anabilimdali Ogrencilerinin CGPA Ortalamalari (2019)

Aktierya Bilimleri 3.08
Bilimsel Hesaplama 3.03

Finansal Matematik 2

w
w
w
~J]

Kriptografi 3
Ozel Ogrenci 2.90

2.0 2.5 3.0 3.5 4.0

Enstitiideki Dersler, Ogrenci Sayilari ve Istatistikler

Bu boliimde, Enstitiimiizde 2019 yili igerisinde acilan derslere ve istatistiklerine yer verilmistir.
Asagidaki grafiklerde, her bir Anabilim Dali i¢in se¢ilmis olan derslerdeki enstitii ve enstitii-
dis1 6grenci sayilart mevcuttur. Bircok dersimizin birden fazla Anabilim Dalinda se¢ilmis
olmas1 Enstitiimiiziin ve derslerimizin disiplinlerarasi caligmalara dnem vermesinin bir
gostergesi olarak diisiiniilebilir.
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Aktiierya Bilimleri Dersleri Ogrenci Sayilari (2018-19 Bahar - 2019-20 Giiz)

FINANCIAL DERIVATIVES | AM
FINANCIAL MANAGEMENT | (?zel
Ogrenci
STOCHASTIC CALCULUS FOR FINANCE
M Diger

FINANCIAL ECONOMICS

TIME SERIES APPLIED TO FINANCE
ELEMENTS OF PROBABILITY AND STATISTICS
PROBABILITY THEORY

ACTUARIAL RISK THEORY

RISK MANAGEMENT AND INSURANCE
INTEREST RATE MODELS

STATISTICAL LEARNING AND SIMULATION
LIFE INSURANCE MATHEMATICS

PENSION FUND MATHEMATICS

ADVANCED ACTUARIAL MATHEMATICS
METHODS OF COMPUTATIONAL FINANCE
ADVANCED STOCHASTIC CALCULUS FOR
SPECIAL TOPICS: FINANCIAL MATHEMATICS

40

Bilimsel Hesaplama Dersleri Ogrenci Sayilari (2018-19 Bahar - 2019-20 Giiz)

B 1AM
STATISTICAL LEARNING AND SIMULATION =
B Ozel
Ogrenci
STOCHASTIC ASPECTS OF DYNAMICS .
B Diger

INTRODUCTION TO SCIENTIFIC COMPUTING |

INTRODUCTION TO SCIENTIFIC COMPUTING I

NUMERICAL OPTIMIZATION

FINITE ELEMENT METHODS FOR PARTIAL
DIFFERENTIAL EQUATIONS: THEORY AND

METHODS OF COMPUTATIONAL FINANCE

INVERSE PROBLEM

SPECIAL TOPICS: NUMERICAL SIMULATION IN
FLUID DYNAMICS

30




ORTA DOGU TEKNiK UNIVERSITESI . [
(D MIDDLE EAST TECHNICAL UNIVERSITY Uygulamali Matematik Enstitiist

Finansal Matematik Dersleri Ogrenci Sayilari (2018-19 Bahar - 2019-20 Giiz)

B Am
FINANCIAL DERIVATIVES
B Ozel
FINANCIAL MANAGEMENT Ogrenci
STOCHASTIC CALCULUS FOR FINANCE B Diger

FINANCIAL ECONOMICS

TIME SERIES APPLIED TO FINANCE

ADVANCED CALCULUS AND INTEGRATION

ELEMENTS OF PROBABILITY AND STATISTICS

PROBABILITY THEORY

INTEREST RATE MODELS

STATISTICAL LEARNING AND SIMULATION

METHODS OF COMPUTATIONAL FINANCE

ADVANCED STOCHASTIC CALCULUS FOR FINANCE

SPECIAL TOPICS: FINANCIAL MATHEMATICS OF

40

Kriptografi Dersleri Ogrenci Sayilari (2018-19 Bahar - 2019-20 Giiz)
2. 1AM

B Oczel

Ogrenci

I Diger

INTRODUCTION TO CRYPTOGRAPHY
STREAM CIPHERS

APPLICATION OF FINITE FIELDS
PUBLIC KEY CRYPTOGRAPHY
ELLIPTIC CURVES IN CRYPTOGRAPHY
COMBINATORICS

QUANTUM CRYPTOGRAPHY
ALGORITHMS AND COMPLEXITY 31
BLOCK CIPHERS

BASIC MATHEMATICS FOR CRYPTOGRAPHY |
BASIC MATHEMATICS FOR CRYPTOGRAPHY Il
SPECIAL TOPICS: POST-QUANTUM

SPECIAL TOPICS: POST-QUANTUM

SPECIAL TOPICS: BLOCKCHAIN AND

Asagidaki grafiklerde 2019 yili igerisindeki 2019-2020 Giiz ve 2018-2019 Bahar donemlerinde
acilan tiim dersler, 6grenci sayilari ve not dagilimlari verilmistir. Ozellikle not dagilimimi
gosteren grafiklerde “NA” notunun %10 - %20’ler seviyesinde olmasi sebeplerinden biri olarak
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ogrencilerimizin egitimleri siiresince ¢esitli kurum ve kuruluslarda calismasi oldugu

diistiiniilmektedir.

2019-2020 Giiz Dénemi Dersleri ve Ogrenci Sayilari
IAMS500 - M.S. Thesis
IAMS501 - Introduction to Cryptography
I1AM503 - Applications of Finite Fields
IAMS505 - Elliptic Curves in Cryptography
IAM510 - Quantum Cryptography
IAMS511 - Algorithms and Complexity
IAM517 - Basic Mathematics for Cryptography |
IAM521 - Financial Management
IAMS526 - Time Series Applied To Finance
IAM527 - Advanced Calculus and Integration
IAMS530 - Elements of Probability and Statistics
IAM541 - Probability Theory
IAM547 - Risk Management and Insurance
IAMS557 - Statistical Learning and Simulation
IAM561 - Introduction to Scientific Computing |
IAM566 - Numerical Optimization
|AM583 - Pension Fund Mathematics
IAM584 - Advanced Actuarial Mathematics
|AMS589 - Term Project
IAM590 - Graduate Seminar
IAM591 - Programming Techniques in Applied Mathematics |
IAM600 - Ph.D. Thesis
IAM615 - Advanced Stochastic Calculus for Finance
IAM690 - Graduate Seminar for Ph.D. Students
IAM737 - Special Topics: Post-Quantum Cryptography

IAM763 - Special Topics: Numerical Simulation in Fluid Dynamics
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2019-2020 Giiz Donemi Not Dagilimi

NA

12.9%
FF

6.9%
FD

2.8%
DD

2.8%
DC

2.1%
CC

3.5%
CB

10.6%

AA
26.6%

BA
14.8%

BB
17.1%

2018-2019 Bahar Dénemi Dersleri ve Ogrenci Sayilari
IAMS500 - M.S. Thesis
IAMS502 - Stream Ciphers
IAMS504 - Public Key Cryptography
IAMS506 - Combinatorics
IAM512 - Block Ciphers
IAM518 - Basic Mathematics for Cryptography Il
IAM520 - Financial Derivatives
IAMS522 - Stochastic Calculus for Finance
IAMS524 - Financial Economics
IAMB546 - Actuarial Risk Theory
|IAM554 - Interest Rate Models
IAM560 - Stochastic Aspects of Dynamics
IAM562 - Introduction to Scientific Computing Il
IAMS572 - Finite Element Methods for Partial Differential Equations:
|IAM582 - Life Insurance Mathematics
IAM589 - Term Project
IAMS590 - Graduate Seminar
IAM592 - Programming Techniques in Applied Mathematics 11
IAM600 - Ph.D. Thesis
IAM614 - Methods of Computational Finance
IAM664 - Inverse Problems
IAM690 - Graduate Seminar for Ph.D. Students
IAME98 - Research Methods and Ethics
IAM737 - Special Topics: Post-Quantum Cryptography
I1AM738 - Special Topics: Blockchain and Cryptocurrencies: Security &
IAM751 - Special Topics: Financial Mathematics of Market Liquidity
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2018-2019 Bahar Donemi Not Dagilimi

NA

19.8%
FF

6.0%
FD

1.5%
DD

4.2%
DC

3.6%
cC

6.0%
CB

9.6%

AA
21.3%

BA
14.1%

BB
13.8%

Son olarak, Enstitiimiiz Yiiksek Lisans ve Doktora programlarindan 2019 yilinda mezun olan

ogrencilerimizin sayilari ve oranlari asagida verilmistir.

Lisansiistii Programlara Gore Mezunlarimiz

25 100% [ Mezun Sayisi

B Toplam Mezun Sayisina
Orani

20
75%

15
50%

10

25%

0%

PhD MSc MSc-Non-Thesis
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Doktora Programlari

2019-2020 Giiz ve 2018-2019 Bahar donemlerinde Enstitiimiiz biinyesindeki Doktora
programlarindan asagidaki 6grencilerimiz basari ile mezun olmustur. Kendilerini tebrik eder,
basarilarinin devamini dileriz.

Doktora Mezunlari

[1] Halil Kemal Taskin, Efficient Implementation of Prime Field Multiplication Using TMVP and
Applications to ECC, PhD Thesis, Cryptography, Middle East Technical University, February 2019
(Danisman: Murat Cenk)

[2] Ceyda Mangir, Large Sparse Matrix-Vector Multiplication over Finite Fields, PhD Thesis,
Cryptography, Middle East Technical University, March 2019 (Danigman: Murat Cenk; Ortak-
Danigman: Murat Manguoglu)

[3] Bilgi Yilmaz, Housing Market Dynamics and Advances In Mortgages: Option Based Modeling And
Hedging, PhD Thesis, Financial Mathematics, Middle East Technical University, December 2019
(Danisman: A. Sevtap Kestel)

Yiiksek Lisans Programlari

2019-2020 Giiz ve 2018-2019 Bahar donemlerinde Enstitiimiiz biinyesindeki Yiiksek Lisans
programlarindan asagidaki 6grencilerimiz basari ile mezun olmustur. Kendilerini tebrik eder,
basarilariin devamin dileriz.

Tezli Yiiksek Lisans Mezunlari

[1] Sarp Mertol, Secure Message Authentication Protocol for CAN (Controller Area Network, MSc Thesis,
Cryptography, Middle East Technical University, January 2019 (Danigman: Ali Doganaksoy; Ortak-
Danisman: Fatih Sulak)

[2] Darkhan Rysbek, Sentiment Analysis With Recurrent Neural Networks On Turkish Reviews Domain,
MSc Thesis, Scientific Computing, Middle East Technical University, May 2019 (Danisman: Omiir
Ugur)

[3] Cem Yavrum, Utilization of Outlier-Adjusted Lee-Carter Model in Mortality Estimation on Whole Life

Annuities, MSc Thesis, Actuarial Sciences, Middle East Technical University, June 2019 (Danisman:
A. Sevtap Selguk-Kestel)

[4] Esen Altundag, Quantum-Resistant Multivariate Quadratic Systems and Digital Signatures, MSc
Thesis, Cryptography, Middle East Technical University, June 2019 (Danisman: Murat Cenk)

[5] Ceyda Tugba Baglager, Secure Cloud Storage Access Control with Attribute Based Encryption, MSc
Thesis, Cryptography, Middle East Technical University, July 2019 (Danisman: Murat Cenk)
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[6] Oguz Kog, Comparison of Machine Learning Algorithms on Consumer Credit Classification, MSc
Thesis, Financial Mathematics, Middle East Technical University, July 2019 (Danisman: A. Sevtap
Kestel; Ortak-Danisman: Omiir Ugur)

[7]1 Ali Gencay Ozbekler, An Affine Term Structure Model for Turkish Interest Rate Swap Market: Do
Swaps Span Volatility Risk?, MSc Thesis, Financial Mathematics, Middle East Technical University,
August 2019 (Danisman: Omiir Ugur; Ortak-Danigman: Irem Talasl)

[8] Damla Cenesiz, A Study on Countermeasures to Side Channel Attacks for AES, MSc Thesis,
Cryptography, Middle East Technical University, August 2019 (Damisman: Ferruh Ozbudak)

[9] Seyma Bodur, Aspects of Coding Theory With Two Recent Applications., MSc Thesis, Cryptography,
Middle East Technical University, August 2019 (Danmigman: Ferruh Ozbudak)

[10] Buse Tasci, Decentralized Secure Multiparty Computation, MSc Thesis, Actuarial Sciences, Middle
East Technical University, September 2019 (Danigman: Murat Cenk; Ortak-Danisman: Oguz Yayla)

[11] Can Koroglu, Hedging Performance of Utility Indifference Pricing of European Call Options, MSc
Thesis, Financial Mathematics, Middle East Technical University, September 2019 (Danigsman: Ali
Devin Sezer)

[12] Ismail Berat Tekcan, Corporate Strategies for Currency Risk Management, MSc Thesis, Financial
Mathematics, Middle East Technical University, September 2019 (Danigsman: A. Sevtap Kestel; Ortak-
Danisman: Ozge Sezgin-Alp)

[13] Merve Haksever, Stochastic Modeling of Biochemical Systems with Filtering and Smoothing, MSc
Thesis, Scientific Computing, Middle East Technical University, September 2019 (Danisman: Omiir
Ugur; Ortak-Danigman: Derya Altintan)

[14] Giinay Burak Koger, Early Warning Model with Machine Learning for Turkish Insurance Sector, MSc
Thesis, Financial Mathematics, Middle East Technical University, September 2019 (Danigman: A.
Sevtap Kestel)

[15] Ali Mert Siilge, Elliptic Curves and Use of Their Endomorphism Rings in Cryptography, MSc Thesis,
Cryptography, Middle East Technical University, September 2019 (Danigsman: Ersan Akyildiz)

[16] Ugur Sen, Password Based Secure User Authentication Protocols on Wireless Sensor Networks, MSc
Thesis, Cryptography, Middle East Technical University, September 2019 (Danigsman: Ali Doganaksoy;
Ortak-Danigman: Pelin Angin)

[17] Seyma Fetvaci, A Survey About Cryptographic Protocols Using Pairing Based Cryptography, MSc
Thesis, Cryptography, Middle East Technical University, September 2019 (Danigman: Murat Cenk)

[18] Seyma Erbag, Quantum Safe Digital Signatures from Symmetric Key Primitives, MSc Thesis,
Cryptography, Middle East Technical University, September 2019 (Danigman: Murat Cenk)

[19] Haci Burak Yildirim, Determination of Adequate Funding for Unemployement Insurance in Turkey,
MSc Thesis, Financial Mathematics, Middle East Technical University, December 2019 (Danigman: A.
Sevtap Kestel; Ortak-Danisman: Ozlem Tiirker Bayrak)

[20] Hilal Esin Coskun, Influence of Renewable Energy on Carbon Process in the USA, MSc Thesis,
Financial Mathematics, Middle East Technical University, December 2019 (Danigman: A. Sevtap
Selguk-Kestel; Ortak-Danigman: Serdar Dalkir)

[21] Selin Tekten, Modeling FX Options in Presence of Stochastic Volatility with Overnight-Indexed-Swap-
Discounting, MSc Thesis, Financial Mathematics, Middle East Technical University, December 2019
(Danisman: Omiir Ugur)
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Tezsiz Yuksek Lisans Mezunlari

[1] Sinem Odabas, A Survey Of Blockchain And Bitcoin, Non-Thesis Option, Financial Mathematics,
Middle East Technical University, January 2019 (Danigman: Seza Danisoglu)

[2] Salih Acar, Assessment of Liquidity Risk in Banks Based on Basic Determinants, Non-Thesis Option,
Non-Thesis Option, Financial Mathematics, Middle East Technical University, February 2019
(Danigman: A. Sevtap Selguk-Kestel)

[3] Ozge Varol, Credit Rating Agencies And An Analysis On Turkey's Credit Rating, Non-Thesis Option,
Financial Mathematics, Middle East Technical University, February 2019 (Danisman: A. Sevtap
Selguk-Kestel)

[4] Mustafa Gonciioglu, Risk Factors in Crude Oil Price Returns. Implementation onto 6 Countries, Non-
Thesis Option, Financial Mathematics, Middle East Technical University, February 2019 (Danigman: A.
Sevtap Sel¢uk-Kestel)

Odiiller

Asagidaki listede belirtilen ve akademik c¢alismalarindan dolayr ddiillendirilen mezun ve
ogrencilerimizi tebrik eder, basarilarinin devamini dileriz.

[1] Pelin Ciloglu (Bilimsel Hesaplama): Lisans Sonras1 Doktora Ders Performans Odiilii, 2019
[2] Eda Oktay (Bilimsel Hesaplama): Yiiksek Lisans Ders Performans Odiilii, 2019

[3] Yasemin Yaman (Finansal Matematik): Doktora Ders Performans Odiilii, 2019

[4] Ali Gengay Ozbekler (Finansal Matematik): Yiiksek Lisans Ders Performans Odiilii, 2019
[5] irem Keskinkurt Paksoy (Kriptografi): Doktora Ders Performans Odiilii, 2019

[6] Esen Altundag (Kriptografi): Yiiksek Lisans Ders Performans Odiilii, 2019

[7] Onder Nazim Onak (Bilimsel Hesaplama): ODTU Yilin Tezi Odiilii, 2019
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Doktora Mezunlarimiz

Adi Soyadr: Bilgi Yilmaz
E-posta: bilgiyilmaz07@gmail.com

Bilgi Yilmaz 2007 yilinda Ankara Universitesi Fen Fakiiltesi Matematik
Béliimiinden mezun olmus, 2008 yilinda Ankara Universitesi Fen
Fakiiltesi Matematik Bolimii ve Fen Bilimleri Enstitlisii Tasinmaz
Gelistirme Anabilim Dalinda yiiksek lisans programlarina baglamustir.
YOK’iin aym anda iki yiiksek lisans yapilamaz kurali geregince
Tasinmaz Gelistirme Anabilim Dalin1 secerek yiiksek lisans
caligmalarin yiiriitmiis fakat burada tez danismani ile yasadigi sorunlar
nedeniyle 2011 yilinda ayrilarak Orta Dogu Teknik Universitesi
Uygulamali Matematik Enstitiisii Finansal Matematik Tezli Yiiksek
lisans programina baglamstir. 2014 yilinda Dog. Dr. Yeliz Yolcu Okur
danigmanliginda “Computation of the greeks in black-scholes-merton and stochastic volatility models
using malliavin calculus” baglikli yiiksek lisans tezi ile Finansal Matematik tezli yiliksek lisans
programindan mezun olmustur. Akabinde, 2014 yilinda, Finansal Matematik doktora programina
baglayarak ¢alismalarin1 Prof.Dr. Sevtap Selcuk-Kestel danismanliginda yiiriiten Bilgi Yilmaz,
TUBITAK 2214 Doktora Siras1 Yurtdist Arastirma Bursu ile Ocak 2019-Aralik 2019 tarihleri araliginda
doktora ¢alismalarimin bir kismim1 TU Kaiserslautern Teknik Universitesinde Prof.Dr. Ralf Korn ile
yiirtitmiistiir. Bilgi Yilmaz, Prof.Dr. Sevtap Selcuk Kestel Danigsmanliginda Aralik 2019°da “Housing
market dynamics and advances in mortgages: Option based modeling and hedging” baslikli tezini
savunarak Uygulamali Matematik Finansal Matematik doktora programindan mezun olmustur.

Doktora Tezi Ozeti:

Son yirmi yilda, gayrimenkuliin ve finansin herhangi bir alaninda g¢alisma yapmak isteyen
akademisyenler ~ve uzmanlar sadece ileri finansal —matematik kavramlarinda ve
matematiksel/ekonometri modellerinde uzmanlagsmanin yani sira gayrimenkul piyasalarinin etkinligini
arttirmak i¢in bu kavramlar1 ayn1 zamanda uygulayabilmelidirler. Bu kapsamli tez, finansal matematik
teorisinin ger¢ek hayat uygulamalarini g6z 6niine alarak, hem yatirimeilar hem de hiikiimetler igin bu
giiniin gayrimenkul piyasalar1 uygulamalari ile birlestirmeyi hedeflemektedir. Gayrimenkul piyasalari,
konut piyasalari ve mortgage iizerine yapilan ¢ogu arastirmanin aksine bu tez, hem parametrik olmayan
istatistiksel modelleme yontemlerini (Cok Degiskenli Adaptif Regresyon Splinelar1 (MARS) ve
Genellestirilmis Lineer Modeller (GLM)) hem de stokastik analizi (Stochastik Diferansiyel
Denklemlerini (SDE), Malliavin analiz teorisini), Monte Carlo simiilasyonlari ile beraber sermaye
varliklar fiyatlandirma modelini (CAPM) ve genisletilmis halleriyle beraber Fama-French ti¢lii faktor
modellerini kapsamaktadir. Bu tez, konut piyasalari konusunda kapsamli modeller sunmakta ve
mortgage icerisinde bulunan erken ddeme ve 6demeyi durdurma opsiyonlart i¢in hedge stratejileri
saglamaktadir. Teorik bakig acgilartyla birlikte bu tez, fiyatlandirma, yatirim kararlari, hedge yoluyla
risk yonetimi ve portfoy yonetimi ile ilgili sayisiz uygulama sunmaktadir. Sayisal uygulamalar konut
piyasalarin etkileyen faktorleri ve biiylik yatirimcilarm etkilerini belirlemekte, ABD konut piyasasi
verilerini kullanarak konut fiyat tahminleri yapmakta, Monte Carlo simiilasyonu ile hem mortgage
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erken 6deme hem de mortgage 6demeyi birakma opsiyonlarinin hedge katsayilarini hesaplanmakta ve
hedge stratejileri belirlemekte ve GYO'larinin getirilerinin performanslarinmi ¢esitli yonlerden analiz
etmektedir.
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Doktora Tezi Ozeti :

Daha hizli ve pratik sifrelemeye duyulan ihtiyag, onlarca yildir bir arastirma konusudur. 1985 yilinda
Koblitz ve Miller tarafindan bagimsiz olarak RSA'ya daha etkin bir alternatif olarak 6nerilen eliptik
egri kriptografisinin gergek hayattaki uygulamalar1 2000'li yillardan sonra baglamistir. Giiniimiizde
Whatsapp, Signal, i0S, Android, TLS, SSH, Bitcoin gibi popiiler uygulamalarin ve protokollerin ¢gogu
eliptik egri kriptosistemler (EEK) kullanmaktadirlar.

Bu tez c¢alismasinda, Toeplitz matris-vektor carpimimi (TMVC) kullanarak EEK'nin temel yapi
taglarindan birisi olan sonlu cisim ¢arpimi i¢in yeni bir gdsterim sunuyoruz ve bu gosterimin aritmetik
maliyetini ve karsilastirmasini ele aliyoruz. Buna ek olarak, ¢ok cekirdekli sistemler kullanilarak
hesaplamalar yapildiginda algoritmamizin gecikme karmasikligini hesapliyoruz. Ayrica daha hizh
cisim aritmetigi elde etmek i¢in Toeplitz matrislerini kullanabilecegimiz uygun asal cisimlerin nasil
secilecegini de acikliyoruz. Ardindan, TMV('yi destekleyen asal cisimlerin se¢ilmesinin ve {izerinde
caligilabilecek asal cisimlerin 6nerilmesi i¢in parametre se¢ilmesinin detaylarini veriyoruz. Curve25519
algoritmasinin iizerine insaa edildigi F_{27255-19} sonlu cismi iizerinde TMVC kullanan yeni bir
carpma algoritmasi gosterimi Oneriyoruz. Onerdigimiz bu algoritma dikkat cekici sonuglar elde
etmektedir.

Ayrica giivenli egri se¢imi gerekgelerini ortaya koyup, EEK'ye yapilan ataklar hakkinda bilgi veriyoruz.
Daha sonra yeni bir eliptik egri se¢cim parametresi ve giivenli eliptik egri iiretme siirecini 6neriyoruz.
Son olarak, Curve2663 egrisini tanitiyoruz, gerceklemesi ve kiyaslama sonuglari hakkinda ayrintili bilgi
veriyoruz ve tezi sonuglandiriyoruz.
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Doktora Tezi Ozeti:

Carpanlara ayirma ve ayrik logaritma hesaplama gibi kriptografik igslemler sonlu cisimler {izerinde
biiyiik ve seyrek denklem sistemlerinin ¢6ziimiinii gerektirmektedir. Bu islemler i¢cin Wiedemann ve
Lanczos gibi yinelemeli yontemler benimsenmektedir. Her iki algoritmada da matris-vektor
carpimlarinin baskin oldugu hesaplamalar kullanilmaktadir.

Bu tezde, sonlu cisimler iizerinde biiyiik seyrek matris-vektor carpma iglemine yonelik bir algoritma
Onerilmistir. S6z konusu algoritmanin performansi klasik yontemle kiyaslanmis ve %34 ile %77
arasinda hizlanma saglanmistir.
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