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PERSONAL
	Date of Birth
	1989

	Place of Birth
	İstanbul, Turkey



EDUCATION
	2015-2021
	Middle East Technical University, Institute of Applied Mathematics, Financial Mathematics, Ph.D. (GPA 3.86/4.0)

	2013-2014
	Atılım University, Mathematics, M.S. (GPA 3.36/4.0)

	2008-2013
	Atılım University, Mathematics, B.S. (GPA 3.79/4.0)


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


THESIS
	PhD Thesis
	Optimal Market Making Models in High-Frequency Trading

	Master’s Thesis
	Computational Methods for Pricing American Options


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
	Atılım University Rector’s Merit Scholarship for Master’s Study, 2013

	8
	1st in department ranking, 3rd in faculty ranking (Atılım University, B.S., 2013)

	9
	Atılım University Merit Scholarship with OSS 2008


RESEARCH INTERESTS
	1
	Financial Mathematics

	2
	Stochastic Partial Differential Equations

	3
	Optimal Stochastic Control

	4
	High-Frequency Trading

	5
	Statistical Analysis

	6
	Data Science

	7
	Mean-Field Games


PUBLICATIONS
	1
	Aydogan, B., Aksoy, U. and Ugur, O. “On the Methods of Pricing American Options: Case Study”. Annals of Operations Research. 260, 79 - 94 (2018).

	2
	Aydogan, B., Ugur, O. and Aksoy, U. “Optimal Limit Order Book Trading Strategies with Stochastic Volatility in the Underlying Asset”. Computational Economics. (2020). (Under review)

	3
	Aydogan, B., Ugur, O. and Aksoy, U. “Applications of Optimal Market Making Models in Turkish Stock Market for High-frequency Trading”. (2021). (Submitted)


PROJECTS
	1
	A Real-Time Working Prototype for Algorithmic Trading and its Tools for Finance, Scientific Research Projects, METU, May 2018 - May 2019

	2
	Portfolio Formation Analysis, METU, Dec 2016

	3
	Asian Options Pricing by Finite Element Methods, METU, Jun 2016

	4
	Monte Carlo Methods in Finance and Insurance Lecture Notes, METU, Dec 2015

	5 
	Time Series Analysis of Financial Data, METU, Jan 2015

	6
	Mathematics of Rubic’s Cube and Its Solution Algorithm, Undergraduate Scientific Research Projects, Atılım University, Dec 2011 - Sep 2012


CONFERENCE PRESENTATIONS
	1
	B. Aydoğan, Ö. Uğur and Ü. Aksoy, Optimal Market Making Models with Stochastic Volatility for High-Frequency Trading, EPCO 2021, Portuguese Meeting on Optimal Control, June 2021

	2
	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, May 2015


COURSES GIVEN
	1
	Single Variable Calculus (Math 104)

	2
	Mathematical Analysis I (Math 135)

	3
	Mathematical Analysis II (Math 136)

	4
	Advanced Calculus II (Math 252)

	5
	Calculus I (Math 151)

	6
	Extended Calculus I (Math 157)

	7
	Calculus II (Math 152)

	8
	Extended Calculus II (Math 158)

	9
	Numerical Methods for Engineers (Math 380)


CERTIFICATES
	1
	Data Science, IBM - Coursera, Mar 2019                                                                                                                                                           

	2
	CFA Institute - Standards, Ethics and Regulations, Dec 2016

	3
	Education Certificate - Atılım University, Jun 2014

	4
	VIII. AACIMP Summer School Certificate, Kiev / Ukraine, Aug 2013

	5
	Two-Weeks Workshop Program - Undersecretariat of Treasury of the Republic of Turkey, Jun 2012

	6
	Mathematical Finance Certificate Program - Atılım University, 2011 - 2013

	7
	English Certificate of Studies - Anglo Continental School of English, Bournemouth / UK, Aug - Sep 2013


ADDITIONAL SKILLS and INTERESTS
	1
	Advanced knowledge of Python, MATLAB, R, SVN, LaTeX ,MS Office and experience of Bloomberg Terminal and Thomson Reuters

	2
	Intermediate knowledge of C, C++, SQL, GIT

	3
	Academic supervisor of Arf Mathematics Club in Atılım University

	4
	Turkish: native; English: fluent; German and Spanish: basic

	5
	Member of Association for Turkish Women in Mathematics

	6
	Member of Society for Industrial and Applied Mathematics



