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PODNIKOHOSPODARSKA

Okruhy ke statni doktorské zkouSce s platnosti od.1l. 2013
OBOR EKONOMIE
v hdvaznosti na fredmét MIE 905 Predmét Dynamické modely v ekonomii

1. Intertemporalni model cen kapitalovych aktiv: stasticky diskontni faktor, CCAPM,
vazby na tradini modely portfolia, tj. Sharpeho — Lintrier— Mossiriiv model a
Mertoniv model

2. Intertemporalni model drokové miry: stochastickskdintni faktor, modelyasové
struktury arokovych rr, vliv zmény urokové miry na rozhodovani ekonomickych
subjekt

3. Modely cen derivatovych aktiv: model Blacka a Selsel, model Coxe, Rosse a
Rubinsteina, princip modelovani cen v rizikaveutralnim sité, model Blacka,
Dermana a Toye, model Hoa a Leeho

4. Efektivita finar€niho trhu: vymezeni pojin testovani hypotéz, vazba cen fitiaith
aktiv a makroekonomickych veéln v ramci intertemporélnich modehag. poptavky po
pergzich typu MIU a CIA, ,bubliny* na finaénich trzich

5. Simulani modely: zakladni matematické a statistické katieguplaténi simul&nich
modeti pro modelovani cen kapitalovych aktiv a Urokovyiwr, uplatréni pro
modelovéani cen derivatovych aktiv

6. Intertemporalni modely ekonomickéhistu: Casév a Koopmandv model jako
intertemporalni varianta Solowova modelu, Romer@886, 1990) modely
endogennihoiistu

7. Dynamické modely gnového kurzu: tradni paritni podminky a jejich testovani,
monetarni modely, Dornbusith model gestelovani nienového kurzu, chovani
meénoveho kurzu v Obstfeldéva Rogoffo¥ modelu

8. Dynamické modely &ného dtu platebni bilance: trathi dichodovy, kursovy a cenovy
mechanismus vyrovnavanézného étu v dymickém modelu, intertemporalni modely
bézného @tu, viiv produktivity na Bzny (et

9. Dynamické modely dvou velkych ekonomik: formulacedelu Obstfelda a Rogoffa,
analyza stalého stavu, analyza fiskalni a monepaiitiky, vlivy zmény produktivity,
dopad existence neobchodovatelného sektoru

10. Dynamické modely hospottkého cyklu: formulace intertemporalniho modelu
hospodé&ského cyklu (cilovani inflace) pro malou otemou ekonomiku, analyza
meénoveé a fiskalni politiky v tomto typu model

o

o
o
>
T
>

nam. W. Churchilla 4 tel.: 224 098 440

130 67 Praha 3-Zizkov fax : 224 098 633



\SE — VYSOKA SKOLA EKONOMICKA V PRAZE

PODNIKOHOSPODARSKA

Literatura
Doporucené webnice
e CUTHBERTSON, K.: Quantitative Financial Economi&socks, Bonds and Foreign
Exchange. John Wiley&Sons, 2004, ISBN 0-470-09171-5
¢ COCHRANE, J.H.: Asset Pricing. Princeton Univergtess, 2005, ISBN 978-0691121376
e GLASSERMAN, P.: Monte Carlo Methods in Financialgidreering. Springer, 2004, ISBN 0-
387-00541-3
¢ GRAVELLE, H., REES, R.: Microeconomics. PrenticellH2004, ISBN 0582404878
e OBSTFELD, M., ROGOFF, K.S.: Foundations of Inteioiaél Macroeconomics. MIT Press,
1996, ISBN 0262150476
e SHREVE, S. E.: Stochastic Calculus for Financ€tntinuous-Time Models. Springer, 2004,
ISBN 0-387-40101-6
e SHREVE, S. E.: Stochastic Calculus for Financehe Binominal Asset Pricing Model.
Springer, 2005, ISBN 0-387-24968-1.
e STOKEY, N. L., LUCAS, R.E., PRESCOTT, E.C.: RecuesMethods in Economic
Dynamics. Harvard University Press, 1989, ISBN 0&0969
¢ TURNOVSKY, S.J.: International Macroeconomic DynamiMIT Press, 1997, ISBN
0262201119
e WALSH, C. E.: Monetary Theory and Policy. MIT Pre2603, ISBN 0-262-23231-6
*  WICKENS, M.: Macroeconomic Theory: A Dynamic Gerlétguilibrium Approach.
Princeton University Press, 2008, ISBN 978-0-696410t2
Doporucenéélanky
Otazky 1 -5
* Black, F., Scholes, M.: The Pricing of Options &uafporate Liabilities. Journal of Political
Economy, 81, 1973, pp. 637 — 659.
 Cox, J.C., Ingersoll, J.E., Ross, S.A.: A Theoryh&f Terms Structure of Interest Rates.
Econometrica, 53, 1985, pp. 385 — 407.
e Cox, J.C., Ross, S.A., Rubinstein, M.: Option RgciA Simplified Approach. Journal of
Financial Economics, 7, 1979, pp. 229 — 263.
e Fama, E.F.: Efficient Capital Markets: A ReviewTdfeory and Empirical Work. Journal of
Finance, 2, 1969, pp. 383 — 417.
e Fama, E.F.: Efficient Capital Markets: Il. Jouro&Finance, 5, 1991, pp. 1575 — 1617.
e Fama, E.F., French, K.R.: Common Risk FactorsénRbturns on Stocks and Bonds. Journal
of Financial Economics, 33, 1993, pp. 3 — 56.
e Hull, J., White, A.: Pricing Interest-Rate DeriwadiSecurities. Review of Financial Studies, 4,
1990, pp. 573 — 592.

PRA

nam. W. Churchilla 4 tel.: 224 098 440

HA

130 67 Praha 3-Zizkov fax : 224 098 633



\SE — VYSOKA SKOLA EKONOMICKA V PRAZE

PODNIKOHOSPODARSKA

Lintner, J.: The Valuation of Risk Assets and tle¢eStion of Risky Investments in Stock
Portfolios and Capital Budgets. The Review of Ecoios and Statistics, 1, 1965, pp. 13 -37.
Lucas, R.E.: Asset Pricing in an Exchange Econdfognometrica, 6, 1978, pp. 1429 — 1445.
Markowitz, H.: Portfolio Selection. Journal of Firee, 1, 1952, pp. 77 -91.

Mehra, R., Prescott, E.C.: The Equity Premium AzZRuzlournal of Monetary Economics, 15,
1985, pp. 146 -161.

Merton, R.C.: An Intertemporal Asset Pricing Modetonometrica, 41, 1973, pp. 867 — 887.
Ross, S.A.: The Arbitrage Pricing Theory of Capftaket Pricing. Journal of Economic
Theory, 13, 1976, pp. 341 — 360.

Sharpe, W.F.: Capital Asset Prices: A Theory of Rd&Equilibrium under Conditions of

Risk. Journal of Finance, 3, 1964, pp. 425 -442.

Smith, P.N., Wickens, M.R.: Asset Pricing with Obsdle Stochastic Discount Factors.
Discussion Papers in Economics No 2002/03. UniteasiYork, 2002.

Vasicek, O.: An Equilibrium Characterization of therm Structure. Journal of Financial
Economis, 5, 1977, pp. 177 — 188.

Weil, P.: The Equity Premium Puzzle and the RiskfRate Puzzle. NBER Working Paper
Series. WP No. 2829, 1989.

Otazky 6 — 10

Cass, D.: Optimum Growth in an Aggregative ModeCafital Accumulation. Review of
Economic Studies, 32, 1965, pp. 233 — 240.

Christiano, L.J., Eichenbaum, M., Evans, C.: NorhRigidities and the Dynamic Effects of a
Shock to Monetary Policy. NBER Working paper No0842001.

Clarida R., Gali, J.: Sources of Real Exchange Rhitetuations: How Important Are Nominal
Shocks? NBER Working Paper Series, WP no. 4658;.199

Clarida, R., Gali, J., Gertler, M.: A Simple Fran@Wfor International Monetary Policy
Analysis. NBER Working Paper No. 8870, 2002.

Constantinides, G.M.: Habit Formation: A Resolutarthe Equity Premium Puzzle. Journal
of Political Economy, 3, 1990, pp. 519 — 543.

Dornbusch, R.: Expectations and Exchange Rate Digsadournal of Political Economy, 6,
1976, pp. 1161-1176.

Fama, E.F. (1984): Forward and Spot Exchange Ridesnal of Monetary Economics, 14,
pp. 319 -338.

Fuhrer, J., Moore, G.: Inflation Persistence. QarrtJournal of Economics, 1, 1995, pp, 127-
159.

Gali, J.: New Perspectives on Monetary Policy,dtifin, and the Business Cycle. NBER
Working Paper No. 8767, 2002.

PRA

HA

nam. W. Churchilla 4 tel.: 224 098 440

130 67 Praha 3-Zizkov fax : 224 098 633



\SE — VYSOKA SKOLA EKONOMICKA V PRAZE

PODNIKOHOSPODARSKA

e Gali, J., Gertler, M.: Inflation Dynamics: A Strucal Econometric Analysis. Journal of
Monetary Economics, 2, 1999, pp. 195 — 222.

e Gali, J., Gertler, M., Lopez-Salido, J.D.: Marku@aps, and the Welfare Costs of Business
Fluctuations. NBER Working Paper No. 8850, 2002.

« Glick, R., Rogoff, K.: Global versus Country-SpéciProductivity Shocks and the Current
Account. NBER Working Paper No. 4140, 1992.

 Koopmans, T.: On the Concept of Optimal Economiov@h. Cowles Foundation Paper 238,
1965.

e Lewis, K.K. (1994): Puzzles in International Finetdarkets. NBER Working Paper No.
4951.

e Mankiw, G., Romer, D., Weil, D.: A Contribution tbe Empirics of Economic Growth.
Quarterly Journal of Economics, 107, 1992, pp.4@37.

e Obstfeld, M., Rogoff, K.: Exchange Rate Dynamicsl&®e Journal of Political Economy, 3,
1995, pp. 624-660.

* Obstfeld, M., Rogoff, K.: Global Current Accounthiadances and Exchange Rate
Adjustments. Brookings Papers on Economic Activit005, 2005, pp. 67-146.

e Romer, D.: Increasing Returns and Long Run Growdhrnal of Political Economy, 94, 1986,
pp. 1002-1037.

e Romer, D.: Endogenous Technological Change. Jooffrfablitical Economy, 98, 1990, pp.
71-102.

e Rotemberg, J.J., Woodford, M.: An Optimization-Bag&Eonometric Framework for the
Evaluation of Monetary Policy: Expanded Version.BBTechnical Working Papers No.
233, 1998.

e Sachs, J.: The Current Account in the Macroecondwjastment Process. Scandinavian
Journal of Economics, 2, 1982, pp. 147-159.

e Solow, R.M.: A Contribution to the Theory of EconienGrowth. Quarterly Journal of
Economics, 70, 1956, pp. 65 — 94.

e Taylor, A.M., Taylor, M.P.: The Purchasing PowerifaDebate. Journal of Economic
Perspectives, 4, 2004, pp. 135-158.

o

o
o
>
T
>

nam. W. Churchilla 4 tel.: 224 098 440

130 67 Praha 3-Zizkov fax : 224 098 633



VYSOKA SKOLA EKONOMICKA V PRAZE

FAKULTA
PODNIKOHOSPODARSKA

Okruhy ke statni doktorské zkouSce s platnosti od.1l. 2013
OBOR EKONOMIE
v hdvaznosti na fredmét IT_910 Zaklady védecké prace

11. Védecké poznani adecké mysleni: kritické mySleni, relativita videcké praci,
osobnostni fedpoklady pro &deckou praci.

12. Pristupy k ¥deckému zkoumani: normativni a deskriptiviisfup, exploratorni a
explanatorni vyzkum, positivismus, konstruktivismigmomenologie.

13. Vyzkumné otéazky a hypotézy: otdzky deskriptivniplexani a predikni, investigativni
pentagram, hypotéza a zasady jeji formulace.

14. Metody wdeckého zkoumani: indukce, dedukce, Kelexperimentalni cyklus,
kvantitativni a kvalitativni vyzkum, metodologickd&angulace.

15. Specifika vyzkumu v oblasti ekonomiky a managemezrdil<ladni a aplikovany vyzkum,
teorie, metodika, metoda a techniky, Salby a zastimanazerského vyzkumu.

16. Systémovy fistup k ¥deckému zkoumani.: systémova hierarchie, kompléxnos
systému, systémova dynamika, systémové mySlemiaaigaa ¢dy.

17. Model a modelovéani systé&mmentalni a explicitni modely, mySlenkové mapy,
modelova zkresleni, validita a reliabilita modelu.

18. Statistické metody progdecky vyzkum: sér a giprava dat, testovani hypotéz.

19. Etika wdecké prace: kompilace a parafraze, vSeaheoama fakta, pravdivost,
upoftebitelnost, konzistence a neutralita.

20. Citacni standardy a systémy: ISO 690, Harvardsky seregatory citaci, Zotero atd.
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