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Vypis ze zapisu z 6. zasedani Veédecké rady Matematicko-fyzikalni fakulty
v akad. roce 2018/2019 konaného dne 6. bfezna 2019

HABILITACNI RIZENI

Navrh na jmenovani RNDr. Jana Vedefe, Ph.D., docentem pro obor Matematika —
pravdépodobnost a matematickad statistika

K habilitaci uchaze¢ predlozil praci nazvanou Integrated Exponentials of Brownian Motion
and Related Processes with Applications to Asian Option Valuation.

Habilita¢ni komise pracovala ve sloZeni — pfedseda: prof. Ing. Tomas Tichy, Ph.D., (Vysoka
Skola banska — Technicka univerzita Ostrava), ¢lenové: prof. Ing. Miloslav Vodvrda, CSc.,
(Ustav teorie informace a automatizace Akademie véd CR, v. v. i.), prof. RNDr. Jifi Witzany,
Ph.D., (Fakulta financi a UcCetnictvi Vysoké Skoly ekonomicka v Praze), prof. RNDr. Tomas
Cipra, DrSc., (Matematicko-fyzikalni fakulta Univerzity Karlovy, Praha) a prof. RNDr.
Viktor Benes, DrSc., (Matematicko-fyzikalni fakulta Univerzity Karlovy, Praha).

Tato komise jmenovala tii oponenty. Stali se jimi prof. Jan Hannig (The University of North
Carolina at Chapel Hill, Department of Statistics and Operations Research, USA), prof. Ales
Cerny (Cass Business School, City University London, Faculty of Finance, Velka Britanic) a
prof. Mark Brown (Columbia University, Department of Statistics, New York, USA).

Po zhodnoceni vysledki védecké a pedagogické prace uchazecde, jeho publikaéni ¢innosti a po
obdrzeni kladnych posudkl na habilitaéni praci se komise tajnym hlasovanim jednomyslné
usnesla na navrhu, aby RNDr. Jan Vecet, Ph.D., byl jmenovan docentem. Vsechny podklady -
udaje o uchazeci, stanovisko habilitaéni komise, uchazecovo CV, ptehled jeho pedagogické
¢innosti, vycet publikaci, citaci a zahrani¢nich pobytu, aktualni vypis z WoS 1 posudky
oponenti - dostala védecka rada pfedem k dispozici, habilitacni prace na zasedani kolovala.
Habilita¢ni pfednaska nesla tyz nazev jako predlozena price, tedy Integrated Exponentials of
Brownian Motion and Related Processes with Applications to Asian Option Valuation.
Uchaze¢ ji pfednesl anglicky, podle piehledného schématu a doprovdzenou vzdy citacemi
reprezentativnich €lankd (n€které vybrané nazvy Cdsti prezentace: History of the Proposed
Approaches; Monte Carlo Simulation, Approximations + Bounds; Semianalytical Solutions,
Partial Differential Equations, General Concept of Price; Arbitrage; First Fundamental
Theorem of Asset Pricing; Definition of the Average Asset; Average Asset; Relationship to
Asian options; Examples + Black-Scholes; Geometric Brownian Motion;, Graphs; Laplace
Transform IIL IV, V, ...).

Prod. J. Trlifaj na pocatku vefejné rozpravy pfipomnél posudky, které na prici obdrZela
habilita¢ni komise, a citoval z nich podstatné pasaze. VSichni tfi oponenti bez rozdilu praci
chvalili.

Prof. Jan Hanmig: The habilitation consist of an extremely well written introduction and
6 mostly single author papers. The infroduction presents an engaging primer on option
pricing theory including the main mathematical tools needed. Then, a very readable account
of resulis for Asian options extends his seminal works on this topic. Prof Vecler proves
himself to be a clear and careful writer. I would not expect anything else after reading his
well-received book.

Prof. Ales Cemy: In The Ancestor's Tale', Richard Dawkins mentions the popular myth of
"the larval sea squirt which, when the time comes, settles down to a sedentary life and 'eats
its brain like an associate professor getting tenure'.” Jan's journey home via U.S., Japan, and



Germany has been long, rewarding, and full of sacrifice. Without wishing to prejudge the
panel’s decision, I believe that this appointment will not so much be an end of a journey as a
start of the next important chapter and that Jan, as one of the most original thinkers of his
generation, will continue to surprise us with novel insights for many years to come.

Prof. Mark Brown: The author’s work is recognized internationally. Moreover, he continues
to produce new quality papers, which is a promising sign for achieving further prominence in
this research area. In conclusion, the author has made important contributions to the asset
pricing theory and I recommend the award of the habilitation for this work.

Diskuse méla zivy charakter a davala znat, ze téma i vhled uchazece jsou pro auditorium
velice zajimavé. Poté, kdy uchaze¢ odpovédél na otazky prof. J. Hofejsiho, prof. A. Kudery,
prof. B. Maslowského, prof. P. Jungwirtha, prof. L. Skrbka, prof. J. Matase a prof. J. Trlifaje,
byl vyzvan ke shrnuti prace komise jeji pfedseda prof. T. Tichy. Hovofil kratce, protoze
podrobnou zpravu védecka rada dostala pfedem. Komise uzaviela své stanovisko takto:
.Z habilitaéniho spisu, jeho pfiloh a dalSich vefejné dostupnych informaci jednoznacné
vyplyva, Ze Dr. Velef je vyzrilou védeckou osobnosti a uspésnym pedagogem s Sirokym
mezinarodnim piesahem a celou fadou kontaktli na prestiznich univerzitach. Jeho prace jsou
obvykle publikovany v prestiznich mezinarodnich Casopisech a nakladatelstvich a jsou
cenény mezinarodni védeckou komunitou v dané oblasti, o ¢emz svéd¢i 1 jejich dobry citaéni
ohlas. Jeho publikace jsou jak samostatnym autorskym pocinem, tak vysledkem Sirsi
spoluprace s (byvalymi) studenty i dal§imi osobnostmi ¢innymi v dané oblasti. Vychoval
mnoho talentovanych studentt, ktefi se jiz velmi dobie etablovali v praxi i v akademickém
prostiedi (plny profesor), plisobi na University of California in Berkeley, City University of
New York a New Jersey Institute of Technology a vychovavaji své vlastni studenty. Jeho
vysledky jak ve védecké, tak v pedagogické cCinnosti jednoznaéné spliuji kritéria pro
habilita¢ni fizeni na MFF UK a komise, s pfihlédnutim k vysoce pozitivnimu hodnoceni
viemi oponenty, proto doporucuje udélit J. Vecetfovi védecko-pedagogickou hodnost docent
v oboru Pravdépodobnost a matematicka statistika.*

Niasledovala nevefejnd &ast zasedédni, v jejimz zavéru védecka rada o navrhu hlasovala.
Skrutatory pro tajné hlasovani byli prof. J. Haji¢ a prof. P. Tvrdik.

Stav hlasovani

Pocet ¢lenti VR fakulty celkem 26
Pocet pfitomnych ¢lenit VR fakulty 2%
Pocet kladnych hlastu 21
Pocet zapornych hlast 0
Zdrzelo se 0
Pocet neplatnych hlast 1

Védecka rada se tak usnesla na navrhu, aby RNDr. Jan Vecef, Ph.D., byl jmenovan docentem
pro obor Matematika — pravdépodobnost a matematicka statistika. Navrh bude postoupen
rektorovi Univerzity Karlovy.






