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skolitel

doc. Ing. Lubomira Gertler, PhD.

nazov témy

Zmeny vo financnej intermediacii a jej dopady na systémové riziko v bankovom sektore

nazov témy v Al

The changes in financial intermediation and their effect on the systemic risk in the
banking sector

jazyk zavereénej prace

slovensky/anglicky

forma sStudia

dennd/externd

ciel

Cielom prace bude preskimat dlohu finanénej intermediacie bankového sektora, do akej
miery a Ci je stale pritomnd v bankovom sektore na Slovensku a vo svete a ako vplyva na
systémoveé riziko v bankovom sektore

anotaciav SJ

Tradi¢ny ucebnicovy pristup k ulohe bankového sektora ako k sektoru, ktorého hlavnym
cielom je finan¢na intermediacia sa po globalnej krize zmenil. V skutoénom svete, banky
poskytuju financovanie cez tvorbu pefazi. To znamena vytvaranie depozit a vznik novych
penazi prostrednictvom Uverov. Robia to preto, lebo ich hlavnhym obmedzenim je
ziskovost a solventnost.

Obsahom prace by mal byt popis procesov a obchodnych ¢innosti, ktoré tvaruju bilanciu
banky. Nasledne sa identifikuju Strukturdlne zmeny v bilanciach sp6sobenej zmenami v
procese intermedidacie a bude sa hladat ich spojitost so systémovym rizikom v bankovom
sektore (meranej napriklad ukazovatelom SRISK) formou panelovych regresii napriec
bankami (Bats a Houben, 2017).

Hypotézou prace je, Ze zmeny ktoré nastali v bankovom sektore v oblasti financnej
intermediacie maju dopad na systémoveé riziko v bankovom sektore.

Vyskumna cast prace bude Ciastocne rieSena v slvislosti s pripravovanym projektom v
ramci schémy Horizont 2020, Working package 2 — Big Data Research Platform, Block 3,
Systemic Risk Models, ktory sa v sucasnosti pripravuje.

anotéacia v Al

Traditional textbook approach to the role of the banking sector as the main role being its
financial intermediation has changed mainly after the global crisis. In the real world,
banks provide financing through money creation. This means creating deposits of new
money by lending. Doing so their main constrain is profitability and solvency.

The content of the dissertation thesis should include a description of processes and
businesses that shape bank balance sheets. Then structural changes in balance sheets
resulting from changes in financial intermediation will be identified and looked whether
they are linked to systemic risk in the banking sector (measured e.g. by SRISK measure)
using panel data models across banks (following Bats and Houben, 2017).

The overarching hypothesis of the dissertation thesis is that changes that have happened
in the banking sector in the area of financial intermediation have effect on the systemic
risk in the banking sector.

Research of the thesis shall partially be elaborated in relation to the project within the
scheme Horizon2020, Working package 2 — Big Data Research Platform, Block 3,
Systemic Risk Models, which is in currently preparation.




skolitel’

doc. Ing. Jana Kubicova, PhD.

nazov témy

Vyzvy digitalizacie ekonomiky pre oblast zdanenia

nazov témy v AJ

Tax Challenges Arising from Digitalisation of the Economy

jazyk zdverecnej prace

slovensky/anglicky

forma studia

dennd/externd

ciel

Cielom dizertac¢nej prace je na priklade vybraného statu kvantifikovat vyznam tych
Specifickych faktorov, ktoré prispievaju k tvorbe hodnoty v digitalnych formach
podnikania a podstatnej pritomnosti, a tymito vysledkami prispiet k formulacii vedecky
zdovodnenych globdlne prijatelnych pravidiel uréenia nexusu digitalnej platformy, jej
zdanitelného prijmu, pravidiel alokdcie ziskov medzi dotknuté danové jurisdikcie a
pravnych pravidiel ich vymahania.

anotaciav SJ

Digitalne formy podnikania tvoria niekolkonasobne vyssie zisky v porovnani s tradi¢cnymi
formami, napriek tomu ich zisky ¢asto unikaju zdaneniu v State kde boli vytvorené.
Viaceré staty, medzi nimi i SR, prijali jednostranné opatrenia, a Eurdpska Komisia navrhla
spolo¢né rieSenia (EC, 2018a,b; 2017 a,b). Takéto izolované rieSenia vsak mozu viest k
neZiaducim javom, napriklad k dvojitému zdaneniu, rozporu s bilateralnymi dafnovymi
zmluvami, dafiovym sporom i poklesu konkurencieschopnosti aktivnych Statov.
Zdanovanie ziskov digitalnych platforiem si vyZaduje koordinovany pristup vsetkych
statov k reforme tradi¢nych pravidiel medzindrodného zdanenia a globalny konsenzus
(OECD, 2015, 2018). Cielom dizertacnej prace je na priklade vybraného statu
kvantifikovat vyznam faktorov, ktoré prispievaju k tvorbe hodnoty v digitalnych formach
podnikania a podstatnej pritomnosti, a tymito vysledkami prispiet k formulacii vedecky
zdévodnenych globalne prijatelnych pravidiel uréenia nexusu digitalnej platformy, jej
zdanitelného prijmu, pravidiel alokacie ziskov medzi dotknuté danové jurisdikcie a
pravnych pravidiel ich vymahania na globalnej Urovni.

Vychéadzat mozZno z predchadzajdcich studii, napr. Hellerstein, W. (2000), Bacache, M. et
al (2015), Basu, S. (2016), pricom odporucané metddy kvantitativnej analyzy su najma
faktorova analyza (Afifi, A. et al, 2012) a sietova analyza (Wasserman, S., Faust, K. 1994;
Estrada, E.2012; Luke, D. A., 2015).




anotacia v AJ

Digital forms of business make several times more profits than traditional forms, yet
their profits often escape taxation in the country where they were created. Several
countries, including the Slovak Republic, have taken unilateral measures, and the
European Commission has proposed joint measures (EC, 2018a, 20174, b). Such isolated
solutions may, however, lead to undesirable phenomena, such as double taxation, a
conflict with bilateral tax treaties, tax disputes and a drop in the competitiveness of
active nations. Taxation of digital platform profits requires a coordinated approach by all
countries to reform the traditional rules of international taxation and a global consensus
(OECD, 2015, 2018).

The aim of this dissertation is to quantify the importance of factors contributing to value
creation in digital forms of business and substantial presence in chosen country, and to
contribute to the formulation of scientifically validated globally acceptable rules for the
determination of the digital platform's nexus, its taxable income, rules for the allocation
of profits among taxing jurisdictions and the legal rules for their enforcement on a global
level.

It is possible to build on the previous studies, e.g. Hellerstein, W, (2000), Bacache, M. et
al (2015), Basu, S. (2016), whereas recommended methods of quantitative analysis are in
particular factor analysis (Afifi, A. et al., 2012) and network analysis (Wasserman, S.,
Faust, K. 1994; Estrada, E .; Luke, DA, 2015).

skolitel’

doc. Ing. Jana Péliova, PhD.

nazov témy

Experimentdalne skimanie ochoty prijimat riziko za ostatnych

nazov témy v Al

Experimental Investigation on Risk Taking for Others

jazyk zadverecénej prace

slovensky/anglicky

forma studia

denna

ciel

Cielom prace je identifikovat a experimentélne overit faktory, ktoré ovplyviiuju
ekonomické subjekty pri prijimani rozhodnuti za inych v situacii za rizika.

anotéaciav SJ

V ekondmii a financiach je rozhodovanie obvykle uskuto¢fiované jednotlivcom. Pri
skdmani rizikovych postojov je preto vyskum zamerany najma na pocitovanie rizika
jednotlivca. OdliSuje sa vsak nasa ochota preberat riziko, ak vysledok konania moze
ovplyvnit ostatnych kolegov, zamestnancov, ¢lenov rodiny?

Experimentdlna ekondmia poskytuje vhodny ndstroj pre studium sprdvania jednotlivcov
a timov v kontrolovanych podmienkach a umozriuje urobit kauzalny zaver pri
implementacii ceteris paribus exogénnych rozdielov v skimanych faktoroch. Navrhovany
projekt dizertacnej prace vyuZiva experimentalne metddy ekondmie, aby systematicky
skamal faktory ovplyviujuce spravanie jednotlivcov, ktoré ma dopad na organizacné a
financné rozhodnutia. Fehr, a Schmidt (1999), Bolton et. al (2005), Bursztyn, at.al (2014).




anotacia v AJ

In economics and finance a ‘decision maker’ is usually modeled as an individual. When
examining risk attitudes, research is mainly focused on the perception of individual’s risk.
Is our willingness to take risks different if the outcome of the procedure can affect other
colleagues, employees, family members?

Experimental economics provides a suitable tool for studying behavior of individuals and
teams under controlled conditions and allows for causal inference by implementing an
exogeneous ceteris paribus variation in the studied factors. The current dissertation
project employs experimental economics methods to systematically investigate impact
factors on behavior of individuals and its influence on organizational and financial
decisions in a market context. Fehr, a Schmidt (1999), Bolton et. al (2005), Bursztyn, at.al
(2014).




