Banskobystricky matematicky seminar Aka si mi krasna ...

miesto konania: Katedra matematiky, prednaskova miestnost’ profesora Stefana
Znama, ¢. 234

termin konania: neparne utorky pocas trvania semestra, v ¢ase 13:00 - 14:00

Program na zimny semester 2016/2017

Termin prednasky: 11.10.2017
Prednasajuci: Jindrich Bec¢var, MFF UK Praha
Nazov prednasky: “Chvala dokazov”

Termin prednasky: 25.10.2017

Prednasajuci: Peter Molnar - University of Stavanger, Norsko

Nazov prednasky: “Chvala dokazov”

Abstrakt: We investigate whether Google search statistics can be used to forecast
stock returns over different time horizons. We use daily, weekly and quarterly
Google searches, covering the period from 2010 to 2014. The results show a
limited, positive short-term relationship between daily searches and excess
stock returns; a negative relationship between weekly searches and excess
returns, with subsequent reversal; while quarterly searches are positively
related with excess returns, without reversal. Moreover, the connection between
searches and subsequent returns is much stronger for smaller companies.
Finally, we examine a trading strategy based on our findings and notice that our
strategy outperforms a passive strategy even after taking transaction costs into
account.

Termin prednasky: 8.11. 2017
Prednasajuci: Ivan Sutoris, CERGE-EI Praha

Nazov prednasky: “Od stromov k Eulerovym rovniciam: ako makroekonémia
vysvetl'uje vynosy finan¢nych aktiv”

Termin prednasky: 22.11.2017
Prednasajuci: Jan Somorcik, FMFI UK Bratislava
Nazov prednasky: “Theilova regresia a jedno jej nevydarené vylepSovanie”

Termin prednasky: 12.9.2017

Prednasajtici: Stefan Gyurki, UMB Banska Bystrica

Nazov prednasky: “Volebné systémy ocami matematika”

Abstrakt: V prednaske sa zoznamime s beZne pouzivanymi volebnymi systémami
vo svete. PoukaZeme na ich vyhody, nevyhody a pripadnd manipulovatel'nost.
Zadefinujeme si rozumné kritéria, ktoré sa o¢akavaju od spravodlivého

systému.



