Ekonomicka a financna

matematika

e Studijny odbor FMF| UK zalozeny v roku 1994

e Originalne koncipované bakalarske/magisterske studium na FMFI UK s nadvazujucou dok-
torandskou nadstavbou. Hlboky matematicky zaklad pripravuje studentov na tvorbu a analyzu

modelov vo financiach, ekonomii a v operacnej analyze. Na vyucbu nadvazuje vyskumna ak-
tivita ucitelov a Studentov v spominanych oblastiach.

‘ FAKTY |

Absolventi EFM su ziadani na doktorandskych studiach CERGE
v Prahe a IHS vo Viedni. Na prestiznej Vienna Graduate School of
Economics boli v roku 2011 prijati dvaja absolventi EFM z 6smich,
dvaja $tuduju na Vienna Graduate School of Finance. Dalej tu-
dovali alebo Studuju na Imperial College, Cass Business School,
Cornell University, University of Edinburgh, U. of Chicago.

Uspechy studentov magisterského studia:

e V. Novak, v roku 2011/2012 Student Stvrtého rocnika EFM:
akceptovany prispevok na konferenciu IEEE INFOCOM 2011
Shangai, China

e StvorClenné druzstvo so Stvrtakom EFM M. Tunegom sa stava
vitazom narodného finale Global Management Challenge 2008

e UCast’ druzstva EFM na svetove] Ekonometrickej sutazi v Ams-
terdame, 2009

Ocenenia a uspechy absolventov EFM:

e A. Lojschova: Olga Radzyner Award for scientific work on mon-
etady and finance themes for Young Economists from Cetnral,
Southeastern and Eastern European Transition Economies,
Austrian Nationa Bank

e A. Lojschova a T. Tekusova vybraté Europskou centralnou
bankou ako 2 zo 400 uchadzacov na staz

e Ceny K. Englisa pre najlepSieho mladého ceského ekonéma do
30 rokov: Branislav Saxa, 2009; Peter Ondko, 2011

e Martin Takac, momentalne doktorand na University of Edin-
burgh: Best talk prize at the SIAM National Student Chapter
Conference, 2012; Best Talk Prize at the School of Mathematics
PG Colloquium 2012

Prednasatelia zo zahranicia: v sucasnosti M. Luptacik
(Wirtschaftsuniversitat Wien), J. Fidrmuc (Zeppelin Universitat
Friedrichshafen), A. Cerny (Cass Business School London), v min-
ulosti M.Winckler - rektor, E. Dockner, A. Gaunersdorfer (U. Wien),
P. Reny (U. Pittsburgh)

OHLASY OD ABSOLVENTOV |

e "V roku 2011 som skoncila magisterské studium Financnej
matematiky na The University of Chicago. Moji spoluziaci
a ucitelia v Chicagu povazovali za unikatne, Ze sme sa na
UK specializovali na kombinaciu financii a matematiky uz na
bakalarskom stupni. Na rozdiel od mojich spoluziakov, ktori mali
iba matematické alebo iba financné ci ekonomické vzdelanie,
bolo pre mna omnoho jednoduchsie umiestnit sa v hornej casti
gaussovskych kriviek hodnotenia tak v matematickych ako aj fi-
nancnych predmetoch." Petra BakoSova

e "O odbornom prinose a kvalite studia ekonomickej a financnej
matematiky na FMFI UK asi nema zmysel diskutovat, tazim z
neho urcite dodnes. S odstupom si vsak uvedomujem aj to, Ze
tych pat rokov som mal moznost stretavat mnohych vybornych
fudi, nielen ucitelov, ale aj spoluziakov, ktorych mam rad a dnes
si ich ¢asto vazim uz aj profesne." Branislav Saxa

e "EFM je na stredoeurdpske pomery vynimocné. Lepsiu pripravu
na doktorandské Studium ekondmie nie je fahké najst. EFM
uci fudi mysliet, a to je ta najlepsia schopnost, ktoru méze
student na vysokej skole ziskat. Mne osobne, okrem znalosti
metod pouzitelnych v sirokej oblasti ekonomickych aplikacii,
studium na EFM poskytlo prehlad, na zaklade ktoreho som mo-
hol s nadsenim prenikat’ do tajov akademickej ekonomie." Peter
Ondko

e "EFM ma naucila, ako o ekonomickych problémoch premyslat
rigorozne, pomocou formalnej teorie. Matematika je dnes
neoddelitefnou sucastou ekondmie, a vd'aka studiu na EFM
som bola nadpriemerne matematicky vybavena na studium
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‘ ZDRUZENIE ABSOLVENTOV EFM |

e Ciefom zdruzenia absolventov EFM je financne podporovat
vzdelavanie a vyskum v ramci odboru Ekonomicka a financna
matematika na Katedre aplikovanej matematiky a statistiky
FMFI UK.

e Zdruzenie doposial podporilo: ucast studentov na medzinarod-
nych konferenciach a sutaziach, nakup a vydavanie ucebnic,
ocenovanie najlepSich zaverecnych prac.

VYBRANE PUBLIKACIE |

Monografie a ucebnice

1. D. Sevéovig, B. Stehlikova, K. Mikula: Analytical and numerical methods for pricing financial derivatives, Nova
Science Publishers, Inc., Hauppauge, New York, 2011

2. M. Halicka, P. Brunovsky, P. Jur¢a: Optimalne riadenie: Viacetapové rozhodovacie procesy v ekonémii a finan-
ciach, Bratislava, EPOS, 2009

3. D. Sev¢ovi¢, B. Stehlikova, K. Mikula: Analytické a numerické metédy ocefovania finanénych derivatov,
Bratislava, Nakladatelstvo STU, 2009

4. . Melichergik, L. Ol8arova, V. Uradniéek: Kapitoly z finanénej matematiky, Bratislava, EPOS, 2005

e
ANALYTICAL AND OPTIMALNE
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FOR PRICING
FINANCIAL DERIVATIVES i SN e
v ekonomii a financiach nalyticke

a numerické metody

ocenovania
finanénych derivatov

Daniel Sevcovié
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Clanky v impaktovanych éasopisoch
e Matematickeé financie:

1. T. Chernogorova, B. Stehlikova: A comparison of asymptotic analytical formulae with finite-difference approxi-
mations for pricing zero coupon bond, Numerical Algorithms 59, 2012, 571-588

2. T. Bokes, D. Sevéovié: Early exercise boundary for American type of floating strike Asian option and its numer-
ical approximation, Applied Mathematical Finance 18(5), 2011, 367-394

3. M. Lauko, D. Sev&ovié: Comparison of numerical and analytical approximations of the early exercise boundary
of American put options, ANZIAM Journal 51, 2010, 430-448.

4. Z. Macova, D. Sevéovié: Weakly nonlinear analysis of the Hamilton-Jacobi-Bellman equation arising from pen-
sion savings management, International Journal of Numerical Analysis and Modeling 7(4), 2010, 619-638

5. B. Stehlikové, D. Sevéovié: Approximate formulae for pricing zero-coupon bonds and their asymptotic analysis,
International Journal of Numerical Analysis and Modeling 6(2), 2009, 274-283

6. B. Stehlikova, D. Sevéovié: On the singular limit of solutions to the Cox-Ingersoll-Ross interest rate model with
stochastic volatility, Kybernetika 45(4), 2009, 670-680

e Optimalizacia, optimalny design a sprava portfolia:
1. L. Filova, M. Trnovska, R. Harman: Computing maximin efficient experimental designs using the methods of
semidefinite programming, Metrika, 2012, DOI: 10.1007/s00184-011-0348-6

2. M. Halicka, M. Trnovska: Limiting behaviour and analyticity of weighted central paths in semidefinite program-
ming, Optimization Methods and Software 25 (2), 2010 , 247-262

3. M. Trnovska: Limiting behavior and analyticity of two special types of infeasible weighted central paths in
semidefinite programming, Acta Mathematica Universitatis Comenianae 79 (1), 2010, 111-127

4. R. Harman, M. Trnovska.: Approximate D-optimal designs of experiments on the convex hull of a finite set of
information matrices, Mathematica Slovaca 59 (6), 2009 , 693-704

5. T. Jakubik, |. Melicheréik, D. Sevéovié: Sensitivity analysis for a dynamic stochastic accumulation model for
optimal pension savings management, Ekonomicky casopis, 8, 2009, 756-771

6. S. Kilianova, G. Pflug: Optimal pension fund management under multi-period risk minimization, Annals of
Operations Research 166 (1), 2009, 261-270

e Realne opcie, analyza rizika a socio-ekonomicke aplikacie:

1. S. Fuss, J. Szolgayova et al.: A dynamic CVaR-portfolio approach using real options: An application to energy
investments, European Transactions on Electrical Power 21(6), 2011, 1825-1841

2. S. Fuss, J. Szolgayova et al.: Options on low-cost abatement and investment in the energy sector: new per-
spectives on REDD, Environment and Development Economics 16 (4), 507-525

3. S. Fuss, J. Szolgayova: Fuel price and technological uncertainty in a real options model for electricity planning,
Applied Energy 87 (9), 2010. 2938-2944

4. S. Fuss, J. Szolgayova et al.: Impact of climate policy uncertainty on the adoption of electricity generating
technologies, Energy Policy 37 (2), 2009,. 733-743

5. P. Brunovsky, D. Sevéovié, J. Somoré&ik, D. Hroncova, K. Pospiilova: Socio-economic impacts of pandemic
influenza mitigation scenarios in Slovakia, Ekonomicky ¢asopis, 57 (2), 2009, 163-178

6. P. Brunovsky, M. Lapin, I. Melicheré&ik, J. Somorg&ik, D. Sevéovié: Risk due to variability of K-day extreme
precipitation totals and the K-day extreme events, J. Hydrol. Hydromech., 57 (4), 2009, 250-263
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