[image: image1.png]é ATILIM UNIVERSITY







Burcu Aydoğan,  M.Sc.

Research Assistant
Atılım University
Department of Mathematics
06830 İncek, Gölbaşı, Ankara/TURKEY

burcu.aydogan@atilim.edu.tr
Tel: +90 312 586 80 00

PERSONAL
	Date of Birth
	1989

	Place of Birth
	İstanbul, Turkey



EDUCATION
	2015-Present
	Middle East Technical University, Financial Mathematics, Ph.D.

	2013-2014
	Atılım University, Mathematics, M.S.

	2008-2013
	Atılım University, Mathematics, B.S. 


ACADEMIC POSITIONS
	February/2019-Present
	Research Assistant, Department of Mathematics,

Atilim University, Turkey


HONORS&AWARDS
	1
	Grant for Participation in Developments in Stochastic Partial Differential Equations in honour of Giuseppe Da Prato, Riemann International School of Mathematics, Varese-Italy, July 2018

	2
	Grant for Participation in Numerical Methods for Hamilton-Jacobi Equations in Optimal Control and Related Fields, Special Semester on Computational Methods in Science and Engineering, Workshop 3, RICAM, Linz-Austria, November 2016

	3
	Grant for Participation in Singular Random Dynamics, CIME-EMS Summer School in Applied Mathematics, Cetraro-Italy, August 2016

	4
	Grant for Participation in Junior Female Researchers in Probability, TU Berlin & WIAS, Berlin-Germany, October 2015

	5
	Grant for Participation in 8th European Summer School in Financial Mathematics, Université du Maine, Le Mans-France, September 2015

	6
	TUBITAK (Scientific and Technological Research Council of Turkey) Grant for Participation in VIII. AACIMP (Achievements and Applications of Contemporary Informatics, Mathematics and Physics) Summer School, Kiev-Ukraine, August 2013

	7
	1st in department ranking, 3rd in faculty ranking (Atılım University, B.S., 2013)

	8
	Atılım University Merit Scholarship with OSS 2008


RESEARCH INTERESTS
	1
	Optimal Stochastic Control

	2
	High-Frequency Trading

	3
	Stochastic Partial Differential Equations

	4
	Financial Mathematics


PUBLICATIONS
	1
	B. Aydoğan, Ü. Aksoy, Ö. Uğur (2018), On the Methods of Pricing American Options: Case Study, Annals of Operations Research


PROJECTS
	1
	A Real-Time Working Prototype for Algorithmic Trading and its Tools for Finance, Scientific Research Projects, Middle East Technical University, May 2018 – May 2019


CONFERENCE PRESENTATIONS
	1
	B. Aydoğan, Ü. Aksoy and Ö. Uğur, Methods for pricing American options: Case study for comparison, 55th Meeting of the EWGCFM, METU IAM, Ankara-Turkey, May2015


COURSES ASSISTED
	1
	Single Variable Calculus (Math 104)

	2
	Calculus I (Math 151)

	3
	Extended Calculus I (Math 157)

	4
	Numerical Methods for Engineers (Math 380)



