ISTANBUL ANALYSIS SEMINARS

A RANDOM WALK THROUGH
PHYSICS-MATHEMATICS AND
FINANCE TRIANGLE!

FiZIK-MATEMATIK-FINANS
UCGENINDE RASTGELE
(STOKASTIK) BIR GEZINTI?

Yilmaz AKYILDIZ

Abstract: To show the universality of math-
ematics we shall take a historical random
walk starting with Poincaré’s student Bache-
lier, who started the Financial Mathematics
(1900), and ending with Grigori Perelman,
who solved the Poincaré’s Conjecture (2000).
On the way we shall visit Kronecker-Dirac,
Bolzano-Weierstrass-Mandelbrot, Einstein-
Wiener (1905 - 1920), Schrodinger (1927), Ito
(1944), Feynman-Kac (1948), Black-Scholes
(1973) and Nobel prices in (Financial) Eco-
nomics (1990 & 1997).

Date: March 2, 2012
Time: 14:00
Place:

Ozet: Zaman icinde paranin degeri ile bagla-
yacak, ama gergekci olup imkénsizi isteye-
cegiz, ¢linkii matematik sonsuzdadir... Biraz
Kronecker-Dirac, biraz Bolzano-Weierstrass-
Mandelbrot’dan sonra Poincaré’nin 6gren-
cisi Bachelier’den 1900 Paris Borsasi'ni zi-
yaret, ardindan 1905’de FEinstein’dan “gok
giizel Brownian hareketler bunlar”, 1920-30
arasinda Wiener’den matematiksel temeller,
1927°de  Schrodinger’den  Kismi  Tiirevli
Kuantumun Denklemi, ardindan 1940’larda
Feynman’dan Kuantum Yoriinge Entegrali,
1944’de It6’dan yeni bir Calculus derken bek-
lenen formiil: Feynman-Kac (1948) ve 1973’de
Black-Scholes’u takiben Finansal Ekonomi’de
ilk Nobel odiilleri (1990 & 1997). Vakit olur
ve sabirlar da tasmazsa biraz da Kaku-
tani’den Dirichlet Problemi'nin stokastik
¢Ozlimi (1944) ve son olarak da Yavuz
Nutku'nun geride biraktig1 Stokastik Monge-
Ampére (Siileyman Ustiinel). Aslinda Grigori
Perelman’a da yer var bu areneda, bir ciim-
lede de olsa.
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!The talk, depending on the context, may be in Turkish, in English, or in both.
2Konusma lisan1, duruma gore, Tiirkce, Ingilizce, ya da karisik olabilir.



