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HABILITACNI RiZENI{

Navrh na jmenovani Ing. Marka Omelky, Ph.D., docentem pro obor matematika —
pravdépodobnost a matematicka statistika

K habilitaci uchaze¢ predlozil praci nazvanou Nonparametric Estimation of Copulas,
Conditional Copulas and Conditional Distribution Functions. Habilita¢ni komise pracovala
ve slozeni — ptedseda: prof. RNDr. Jan Picek, CSc., (Fakulta pfirodovédné-humanitni a
pedagogicka Technické univerzity v Liberci), ¢lenové: prof. RNDr. Jaromir Antoch, CSc.,
(Matematicko-fyzikalni fakulta Univerzity Karlovy, Praha), prof. RNDr. Daniela Jaruskova,
CSc., (Fakulta stavebni CVUT v Praze), prof. RNDr. Marie Huskova, DrSc., (Matematicko-
fyzikalni fakulta Univerzity Karlovy, Praha) a prof. RNDr. Gejza Wimmer, DrSc.,
(Ptirodovédecka fakulta Masarykovy univerzity, Brno).

Tato komise jmenovala tfi oponenty. Stali se jimi prof. Fabrizio Durante (Universita del
Salento, Lecce, Italy), prof. Marc Hallin (Université libre de Bruxelles, European Centre for
Advance Research in Economics and Statistics, Brusel, Belgie) a prof. Johanna G. Neslehova,
PhD PStat (McGill University, Department de mathematiques et de statistique, Montréal,
Kanada).

Po zhodnoceni vysledkil védecké a pedagogické prace uchazece, jeho publikaéni ¢innosti a po
obdrzeni kladnych posudkl na habilitacni praci se komise tajnym hlasovanim jednomysiné
usnesla na navrhu, aby Ing. Marek Omelka, Ph.D., byl jmenovdn docentem. VSechny
podklady - stanovisko habilita¢ni komise, uchaze¢ovo CV, ptehled jeho pedagogické ¢innosti,
vycet publikaci, citaci a zahrani¢nich pobytl, aktudlni vypis z WoS, posudky oponentl -
dostala védecka rada pifedem k dispozici, habilita¢ni prace na zasedani kolovala.

Svoji habilita¢ni pFrednasku uchaze¢ nazval Nonparametric and semiparametric inference
for conditional copulas.

Kandidat vodem sdélil, Ze svou pfednasku pronese v anglictin€é, nebot’ je pfitomna prof.
Natalie Neumeyer z Universitdt Hamburg; vyjadtil radost z navstévy némecké kolegyné. Pak
nastinil obsah svého vystoupeni a dvé jeho hlavni témata; od obecné formulovanych otazek
(What is a copula? Conditional copula. Nonparametric conditional copula estimation.)
postupoval pres vyklad o pouzitém matematickém aparatu a nazorné ptiklady az k dosazenym
poznatkiim a vlastnimu ptispévku k nim (vybrané nazvy kapitol: Life expectancy of males and
females. Simplified pair-copula construction. Nonparametric approach to testing simplifying
assumption. Nonparametric test based on conditional Kendall's tau. Our contribution to the
semiparametric approach. Simplified pair-copula construction. Nonparametric estimation of
C. Asymptotic result.) Zavérem uvedl ¢lanky, které se ke studované problematice vztahuji, a
kratce shrnul vysledky.

Prod. J. Trlifaj pfipomnél stanoviska oponenti.

Prof. Fabrizio Durante shrnul svlij nazor na habilitaéni praci témito slovy: Through the
scientific work summarized in this thesis, Ing. Marek Omelka, Ph. D., has shown that he can
conduct innovative research at a high international level, with visibility to broader research
community and with the potential of begin applied to various fields. The research questions
treated are topical and of interest to a large community. The thesis is very well written and
stimulates further interesting research questions. In view of these elements, I warmly



recommend the habilitation board to appoint Ing. Marek Omelka, Ph. D., as Associate
Professor.

Prof. Marc Hallin praci vénoval dosti podrobny rozbor a ocenil autoruv pfinos k dané
problematice: That set of five articles constitutes an in-depth study of estimation problems for
copulas, and a remarkable constitution to the literature on nonparametric estimation
methods. Dale napsal: Reading this theses was quite inspiring and pleasant, and | hope the
author will proceed with further exploiting his investigation. A fundamental question indeed
is: why should we consider (nonparametric) estimation of conditional copulas? And the
answers of course are many, although the copula itself is seldom the ultimate object of
interest. Some answers are given attention in Chapter 3, where the dependence on the
covariates of some measures of conditional association is investigated. This is but a first step,
and it would be interesting, for instance, to look further into (possibly, nonlinear) conditional
principal direction, or conditional depth and depth contours; into tests for homogeneity of
copula structures (unspecified conditional marginals); into time-series extensions; ... Marek
Omelka’s thesis in that respect is opening the door to a rich and diversified spectrum of
perspectives — which is the sure sign of a good dissertation. ... I very warmly recommend
Marek Omelka to the Committee.

Prof. Johanna G. Neslehova se nejdiive vyjadtila k samotnym pracim, z nichz habilita¢ni spis
sestaval, pak své minéni shrnula obecnéji, velmi pochvalné: Although the training of graduate
and postgraduate students is not part of this assessment, | can see that several student
projects could easily arise from these five papers alone, such as data analyses and inferential
procedures based on the proposed estimators. ... it came to my attention that he received a
prestigious Simons CRM Scholar visiting position at the Centre de recherches mathématiques
in Montréal just this year, this is a clear sign of international recognition. He is a rising star
in nonparametric statistics and dependence modelling. ... In summary, Dr. Omelka’s
habilitation thesis and overall research record are excellent. At McGill, tenure is only
granted when the research component of an applicant’s file is ranked as superior; I have
absolutely no doubt that Dr. Omelka would deserve this ranking. | give his promotion my
strong support and highly recommend that Dr. Omelka be promoted to the rank of Associate
Professor.

Ve vetejné rozpravé vystoupili prof. J. Trlifaj, prof. R. Jirousek, prof. B. Maslowski, prof. J.
JureCkova, prof. J. Malek, prof. J. Matas, prof. P. Jungwirth. VétSinou §lo o odborné dotazy;
vSechny Ing. M. Omelka zodpovédél. Prof. J. Trlifaje zajimalo, jakym zptisobem souvisi pét
vysoce cenénych teoretickych €lankd, tvoficich jadro habilitacni prace, s fadou jeho dalSich
publikaci, kde jsou spoluautory specialisté z I€karskych véd. M. Omelka uvedl, Ze vétSina
téchto publikaci pouziva standardni statistické metody, jejich teoreticky piinos pro statistiku
neni vyznamny. Dals§i otazky se tykaly vyuky statistiky (neni snadné ziskat studenty pro
vedeni jejich zaveéreCnych praci, protoZe jednak jich je pomérné maélo a jednak uchazecem
rozvijené odborné téma je narocné), usili ziskat védecké projekty; dotkly se také skutecnosti,
7e Ing. M. Omelka vystudoval VSE a doktorské studium absolvoval na MFF UK (podle jeho
vlastnich slov si chtél rozsifit znalosti z matematiky, pasobeni na MFF UK jej uspokojuje).

Za habilitaéni komisi pfednesl stru¢nou zpravu jeji predseda prof. Jan Picek. Stanovisko
komise nepiekladal do anglictiny, pfecetl je doslovné v ¢eském znéni:

,Komise ve shod¢ s oponenty habilitaéni prace konstatuje, ze predlozend prace je excelentni.
Obsahuje fadu novych zéasadnich vysledki v oblasti empirickych procesti pro kopule a
podminéna rozdéleni. Je zaloZena na c¢lancich publikovanych ve Spickovych statistickych
casopisech. Je nutné vyzdvihnout nejenom vysokou matematickou rigordéznost, ale téz
vynikajici prezentaci vysledkt. ... Na zakladé¢ posouzeni piedlozenych materiald, vlastni
habilita¢ni prace a vysoce pozitivnich posudkl oponentii, komise jednoznacné konstatuje, ze
Ing. Marek Omelka, Ph.D. je vysoce erudovanou védeckou osobnosti s mezinarodnim



dopadem jeho vyzkumné prace. Rovnéz ma za sebou velmi uspéSnou pedagogickou praci na
Matematicko-fyzikalni fakulté¢ Univerzity Karlovy v Praze. ... Habilita¢ni komise doporucuje
jmenovani Ing. Marka Omelky, Ph.D., docentem v oboru Pravdépodobnost a matematicka
statistika.*

Nasledovala nevefejna cast zasedani, v jejimz zavéru védecka rada o ndvrhu hlasovala.
Skrutatory pro tajné hlasovani byli prof. J. Malek a prof. R. Jirousek.

Stav hlasovani

Pocet ¢lentt VR fakulty celkem 26
Pocet ptitomnych ¢lentt VR fakulty 21
Pocet kladnych hlast 19

Pocet zapornych hlasi

Zdrzelo se

N|O| O

Pocet neplatnych hlast

Védecka rada se tak usnesla na navrhu, aby Ing. Marek Omelka, Ph.D., byl jmenovan
docentem pro obor matematika — pravdépodobnost a matematicka statistika. Navrh bude
postoupen rektorovi Univerzity Karlovy.

Za spravnost:
T. Pavkova



