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The results of our study show that the volatility of bitcoin reacts most strongly to the news on

bitcoin regulation, positive investor sentiment, or hacking attacks on cryptocurrency exchanges.

On the other hand, government budget deficits, inflation, or even monetary policy announcements

do not have a big influence on bitcoin volatility. Read more

V A R I A B L E  C H A R G E S  A N D  M U N I C I P A L  B U D G E T  B A L A N C E :  C O M M U N I C A T I N G  V E S S E L S  O F

T H E  W A S T E  M A N A G E M E N T

W r i t t e n  b y  J a n  S l a v í k ,  J a n  P a v e l  a n d  M a r k é t a  A r l t o v á

The application of variable charges not only provides environmental benefits but also improves

the balance of the municipal waste management budget. Results confirmed that variable charges

reduce the mixed municipal waste generation and increase the amounts of recyclables. Moreover,

variable charges positively impact budget balance. Read more

I M P A C T  O F  M A C R O E C O N O M I C  N E W S ,  R E G U L A T I O N  A N D  H A C K I N G  E X C H A N G E  M A R K E T S

O N  T H E  V O L A T I L I T Y  O F  B I T C O I N

W r i t t e n  Š t e f a n  L y ó c s a ,  P e t e r  M o l n á r ,  T o m á š  P l í h a l  a n d  M á r i a  Š i r aňo v á

K E Y  F A C T O R S  O F  T H E  N E T  I N T E R E S T  M A R G I N  O F  E U R O P E A N  A N D  U S  B A N K S  I N  A  L O W

I N T E R E S T  R A T E  E N V I R O N M E N T

W r i t t e n  b y  P e t r  H a n z l í k  a n d  P e t r  T e p l ý

In this paper, we contribute to the literature by examining the determinants of net interest margin

(NIM) of European and US banks in a zero lower bound situation while controlling for important

institutional design factors. We test three hypotheses and come to three main conclusions. 

Read more

D E R I V A T I V E S  –  T H E O R Y  A N D  P R A C T I C E  O F  T R A D I N G ,  V A L U A T I O N ,  A N D

R I S K  M A N A G E M E N T

W r i t t e n  b y  J i ř í  W i t z a n y

NEW PUBLICATION

This book helps students, researchers and quantitative finance practitioners to understand both basic

and advanced topics in the valuation and modeling of financial and commodity derivatives, their

institutional framework and risk management. It provides an overview of the new regulatory

requirements, detailed treatment of counterparty credit risk, stochastic volatility estimation methods

such as MCMC and Particle Filters, and the concepts of model-free volatility, VIX index definition and

the related volatility trading.  Read more
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E S S A Y S  O N  B A N K I N G  A N D  F I N A N C I A L  R E G U L A T I O N S

W r i t t e n  b y  O l e g  K r a v t s o v ,  s u p e r v i s o r  K a r e l  J a n d a  –  R e a d  m o r e

DISSERTATIONS - WINTER 2020

I N D U S T R I A L  R E A L  E S T A T E  M A R K E T  F O R E C A S T  B A S E D  O N  M A R K E T  V A L U E  I N D E X

P R E D I K C E  V Ý V O J E  T R H U  S  P RŮM Y S L O V Ý M I  N E M O V I T O S T M I  P O M O C Í  I N D E X U  T R ŽN Í  H O D N O T Y

W r i t t e n  b y  J a r o s l a v  K a i z r ,  s u p e r v i s o r  M i l o š  M a ř í k  –  R e a d  m o r e

E X T E R N A L  E C O N O M I C  I M B A L A N C E S  I N  T E R M S  O F  N A T I O N A L  S A V I N G  A N D  I N V E S T M E N T

V NĚ JŠ Í  E K O N O M I C K Á  R O V N O V Á H A  P O H L E D E M  N Á R O D N Í C H  Ú S P O R  A  I N V E S T I C

W r i t t e n  b y  J i ř í  P o u r ,  s u p e r v i s o r  K a r e l  B růn a  –  R e a d  m o r e

T R A N S M I S S I O N  C H A N N E L S  O F  Q U A N T I T A T I V E  E A S I N G

T R A N S M I S N Í  M E C H A N I S M Y  K V A N T I T A T I V N Í H O  U V O LŇO V Á N Í

W r i t t e n  b y  S t a n i s l a v  H á b a ,  s u p e r v i s o r  Z b y něk  R e v e n d a  –  R e a d  m o r e

U S E  O F  R E V I S E D  B L O O M ' S  T A X O N O M Y  F O R  H I G H E R  O R D E R  C O G N I T I V E  S K I L L S

D E V E L O P M E N T  I N  E C O N O M I C  E D U C A T I O N

V Y UŽ I T Í  R E V I D O V A N É  B L O O M O V Y  T A X O N O M I E  P R O  R O Z V O J  H O C S  ( H I G H E R  O R D E R  C O G N I T I V E  S K I L L S  -

K O G N I T I V N Í C H  Ú R O V N Í  V Y ŠŠ Í H O  ŘÁ D U )  V  E K O N O M I C K É M  V Z D Ě L Á V Á N Í

W r i t t e n  b y  D a n a  K o l á řo v á ,  s u p e r v i s o r  P a v e l  K r p á l e k  –  R e a d  m o r e

CONFERENCES

May 2021: Development and Innovation of Financial Products

3.– 4. 6. 2021: Annual Conference on Finance and Accounting

May/June 2021: Valuation Conference 2021

June 2021: Conference of University Teachers of Management

Accounting and Controlling

17.– 18. 9. 2021: Public Finance Conference

September 2021: Working Capital Management Conference
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