Vedecko/umelecko-pedagogicka charakteristika osoby -

Research/art/teacher profile of a person :

Tlagivo VUPCH uréuje $truktiru dat Vedecko/umelecko-pedagogickej charakteristiky osoby pre spracovanie priloh Ziadosti SAAVS.
The form determines the data structure of the Research/art/teacher profile of a person. It is used for processing the annexes to the Slovak
Accreditation Agency for Higher Education (SAAHE) applications.

|Détum poslednej aktualizacie / Date of last update: 30.09.2026

I. Zakladné udaje / Basic information

1.1 Priezvisko / Surname Lyocsa

1.2 Meno / Name Stefan

1.3 Tituly / Degrees prof., Ing. , PhD.
1.4 Rok narodenia / Year of birth 1982

Katedra financii, U¢tovnictva a matematickych metéd, Fakulta
manazmentu, ekonomiky a obchodu, PreSovska univerzita v
PreSove

1.5 Nazov pracoviska / Name of the workplace

1.6 Adresa pracoviska / Address of the workplace Slovenska 67, 080 01 PreSov

1.7 Pracovné zaradenie / Position

1.8 E-mailova adresa / E-mail address stefan.lyocsa@unipo.sk

1.9 Hyperlink na zaznam osoby v Registri zamestnancov vysokych
kol https://www.portalvs.sk/regzam/detail/pid40530390410
/ Hyperlink to the entry of a person in the Register of university staff

1.10 Nazov $tudijného odboru, v ktorom osoba pdsobi na vysokej
Skole
/ Name of the study field in which a person works at the university

ekondémia a manazment

1.11 ORCID iD ¢ 0000-0002-8380-181X

Il. Vysokoskolské vzdelanie a d’alSi kvalifikaény rast

| Higher education and further qualification growth

Il.a Nazov vysokej $koly alebo institacie / Il.c Odbor a program /Study field
. ) e Il.b Rok / Year
Name of the university or institution and programme
11.1 VysokoSkolské vzdelanie prvého
stupna / First degree of higher
education
1.2 Vysokoskolské vzdelanie Ekonomicka univerzita v Bratislave Ekonomika a manaZzment
druhého stupia / Second degree of Podnikovohospodarska fakulta Ko:§ice 2005 podniku, Ekonomika a
higher education P ’ manazment podniku
I1.3 Vysokoskolské vzdelanie tretieho | £y -0 micka univerzita v Bratislave Ekonomika a ManaZment
stupiia / Third degree of higher Podnikovohospodarska fakulta Ko:§ice 2008 Podniku, Ekonomika a
education P ’ Manazment Podniku
Ekonomicka univerzita v Bratislave Ekonomika a Manazment
1.4 Titul docent / Associate professor ; p i~ 2014 Podniku, Ekonomika a
Podnikovohospodarska fakulta, KoSice . .
ManazZment Podniku
1.5 Titul profesor / Professor Univerzita Komenského v Bratislave, 2020 Manazment
Fakulta managementu
11.6 Titul DrSc. / Doctor of Science
(DrSc.)

lll. Sucéasné a predchadzajiuce zamestnania / Current and previous

employment

position

Ill.a Zamestnanie-pracovné zaradenie / Occupation-

IIl.b Institucia / Institution

Illl.c Casové vymedzenie /
Duration




IV. Rozvoj pedagogickych, odbornych, jazykovych, digitalnych a inych

zruénosti
| Development of pedagogical, professional, language, digital and other skills

IV.a Popis aktivity, nazov kurzu (ak iSlo o kurz), iné
/Activity description, course name, other

1IV.b Nazov institicie / Name of the institution IV.c Rok / Year

V. Prehl'ad aktivit v ramci pedagogického pésobenia na vysokej Skole

| Overview of activities within the teaching career at the university

V.1. Prehlad zabezpe€ovanych profilovych Studijnych predmetov v aktualnom akademickom roku podfa $tudijnych programov / Overview of the
profile courses taught in the current academic year according to study programmes

V.1.a Nazov profilového predmetu / V.1.b Studijny program / V.1.c Stupen / V.1.d Studijny odbor /
Name of the profile course Study programme Degreee Field of study
Aplikovana ekonometria I. Manazment 3. Manazment

Statistika a metodolégia vedeckého

. Manazment 3. Manazment
vyskumu

V.2. Prehlad o zodpovednosti za uskuto¢riovanie, rozvoj a zabezpecenie kvality Studijného programu alebo jeho ¢asti na vysokej Skole v
aktualnom akademickom roku / Overview of the responsibility for the delivery, development and quality assurance of the study programme or its
part at the university in the current academic year *

V.2.b Stupeni / V.2.c Studijny odbor / Field of

V.2.a Nazov $tudijného programu / Name of the study programme Degree study

V.3. Prehlad o zodpovednosti za rozvoj a kvalitu odboru habilitacného konania a inauguraéného konania v aktualnom akademickom roku /
Overview of the responsibility for the development and quality of the field of habilitation procedure and inaugural procedure in the current
academic year

V.3.a Nazov odboru habilitatného konania a inauguraé¢ného konania / V.3.b Studijny odbor, ku ktorému je priradeny /
Name of the field of habilitation procedure and inaugural procedure Study field to which it is assigned

V.4. Prehlad vedenych zavereénych prac / Overview of supervised final theses

V.4.b Diplomové (druhy
stupen)/
Diploma (second degree)

V.4.a Bakalarske (prvy stupen)
/ Bachelor's (first degree)

V.4.c Dizerta¢né (treti stupen)
/ Dissertation (third degree)

V.4.1 Pocet aktualne vedenych prac 2 3 0
/ Number of currently supervised theses
V.4.2 Pocet obhajenych prac 12 16 1

/ Number of defended theses

V.5. Prehlad zabezpecovanych ostatnych $tudijnych predmetov podra $tudijnych programov v aktualnom akademickom roku / Overview of other
courses taught in the current academic year according to study programmes

V.5.a Nazov predmetu V.5.b Studijny program V.5.c Stupen V.5.d Studijny odbor
/ Name of the course / Study programme /Degree /Field of study
Aplikovana ekonomettria Il. Manazment 3. Manazment

Seminar k Standardom, optimalnym
metédam a technikam publikovania v Manazment (3., ManaZment) 3. Manazment (3., ManaZment)
prestiznych vedeckych ¢asopisoch




VI. Prehl'ad vysledkov tvorivej ¢innosti / Overview of the research/artistic/other

outputs

VI.1. Prehlad vystupov tvorivej ¢innosti a ohlasov na vystupy tvorivej innosti
/ Overview of the research/artistic/other outputs and the corresponding citations

VI.1.b Za poslednych Sest rokov
VI.1.a Celkovo / Overall / Over the last six years
VI.1.1 Pocet vystupov tvorivej ¢innosti / Number of the 0 0
research/artictic/other outputs
VI.1.2 Pocet vystupov tvorivej ¢innosti registrovanych v databazach Web of
Science alebo Scopus / Number of the research/artictic/other outputs 84 26
registered in the Web of Science or Scopus databases
VI.1.3 Pocet ohlasov na vystupy tvorivej ¢innosti / Number of citations 0 0
corresponding to the research/artictic/other outputs
VI.1.4 Pocet ohlasov registrovanych v databazach Web of Science alebo
Scopus na vystupy tvorivej ¢innosti / Number of citations registered in the |[1236 309
Web of Science or Scopus databases
VI.1.5 Pocet pozvanych prednasok na medzinarodnej a narodnej trovni / 0 0
Number of invited lectures at the international, national level

VI.2. Najvyznamnejsie vystupy tvorivej ¢innosti / The most significant research/artistic/other outputs s

Lydcsa, S., Molnér, P., & Todorova, N. (2017). Volatility forecasting of non-ferrous metal futures: Covariances,
covariates or combinations?. Journal of International Financial Markets, Institutions and Money, 51, 228-247. .
Citacie: 18

Bauméhl, E., Kodenda, E., Lyécsa, S., & Vyrost, T. (2018). Networks of volatility spillovers among stock markets.

2 Physica A: Statistical Mechanics and its Applications, 490, 1555-1574. . Citacie: 60

3 Lyécsa, S., Plihal, T., & Viyrost, T. (2024). Forecasting day-ahead expected shortfall on the EUR/USD exchange
' rate: The (1) relevance of implied volatility. International Journal of Forecasting, 40(4), 1275-1301.. Citacie: 4

4 Bauméhl, E., & Lyécsa, S. (2014). Volatility and dynamic conditional correlations of worldwide emerging and
' frontier markets. Economic Modelling, 38, 175-183.. Citacie: 30

5 Lyécsa, S., Bauméhl, E., & Vyrost, T. (2022). YOLO trading: Riding with the herd during the GameStop episode.

Finance Research Letters, 46, 102359. . Citacie: 26

VI1.3. NajvyznamnejSie vystupy tvorivej ¢innosti za ostatnych Sest rokov / The most significant research/artistic/other outputs over the last six

years ¢

1 Lyécsa, S., Plihal, T., & Vyrost, T. (2024). Forecasting day-ahead expected shortfall on the EUR/USD exchange
' rate: The (1) relevance of implied volatility. International Journal of Forecasting, 40(4), 1275-1301.. Citacie: 4

2 Lyécsa, S., Bauméhl, E., & Viyrost, T. (2022). YOLO trading: Riding with the herd during the GameStop episode.
' Finance Research Letters, 46, 102359. . Citacie: 26

3.

4.

58

VI.4. NajvyznamnejSie ohlasy na vystupy tvorivej ¢innosti / The most significant citations corresponding to the research/artistic/other outputs

1.




VI.5. Ugast na rieSeni (vedeni) najvyznamnejsich vedeckych projektov alebo umeleckych projektov za poslednych $est rokov / Participation in
conducting (leading) the most important research projects or art projects over the last six years ©

1 APVV-22-22-0472, Finanény cyklus: tvorba, modelovanie a predikcie v prostredi strojového uéenia/ Financial
' cycle: design, modelling and forecasting within machine learning framework, principal investigator

2 VEGA 1/0497/21, Modelovanie rizik na trhu P2P p6Zi¢iek / Credit risk modeling on P2P lending markets, principal
' investigator

3 GA22-27075S, Predpovidani trzniho rizika: Role obchodni aktivity, pozornosti a sentimentu/Forecasting Market
' Risk: The Role of Trading Activity, Attention and Sentiment, principal investigator

4.

5.

VII. Prehlad aktivit v organizovani vysokoskolského vzdelavania a tvorivych

c¢innosti : / Overview of organizational experience related to higher education
and research/artistic/other activities

- ) - " VII.b Nazov institucie, grémia Vil.c Casové vymedzenia
Ul bt ke sty prsiien / Name of the institution, board pbsobenia / Duration
Predseda odborovej komisie program Ekondémia,
Financie a ManazZment / Doctoral Board of Masarykova Univerzita 2025-
Economics, Finance and Management
Clen redakénej rady / Member of the Editorial Ekonomicky asopis 2018-
Board
Co-Editor Finance a Uvér 2019-2026
Clen vedeckej rady / Member of the Scientific Fakulta manazmentu, ekonomiky a

; 2023-
Council obchodu
Clen vedeckej rady / Member of the Scientific Ekonomicko spravni fakulta,

; . . 2020-
Council Masarykova Univerzita
Clen komisie VEGA¢. 13 2018-2025
Glen komisie Kom./_SIa, pre posudzovanie vedeckej 2021-

kvalifikacie

Clen komisie GACR é. 402 2025-

VIII. Prehl'ad zahrani¢nych mobilit a p6sobenia so zameranim na vzdelavanie a tvorivu

¢innost v $studijnom odbore / Overview of international mobilities and visits oriented on
education and research/artistic/ other activities in the given field of study

VIll.a Nazov institucie
/ Name of the institution

VIIl.b Sidlo institacie
/ Address of the institution

VIlil.c Obdobie trvania
posobenia/pobytu (uviest
datum odkedy dokedy trval
pobyt) / Duration (indicate
the duration of stay)

VIII.d Mobilitnd schéma,pracovny
kontrakt, iné (popisat)/ Mobility
scheme, employment contract, other
(describe)

IX. Iné relevantné skutocnosti / Other relevant facts »

IX.a Ak je to podstatné, uvadzaju sa iné aktivity suvisiace s vysokoskolskym vzdelavanim alebo s tvorivou ¢innostou / If relevant, other activities
related to higher education or research/artictic/other activities are mentioned




Poznamky / explanatory notes

Vysoka skola spracuje a vo vnutornom systéme vedie informacie v rozsahu nie mensom ako VUPCH vsetkych uéitel'ov
Studijného programu.

VUPCH o0s6b zabezpecujtcich profilové predmety Studijného programu alebo 0sdb zodpovednych za rozvoj a zabezpecenie
kvality odboru habilitaéného konania a inauguraéného konania priklada k prislusnej ziadosti.

The institution processes, and in its internal system, administers the information about all teachers of a study programme to an
extent no less than the Research/art/teacher profile (RATP). The RATP of the persons responsible for profile courses of the

2 study programme, or the persons responsible for the development and quality assurance of the field of habilitation and
inaugural procedures is attached to the corresponding application.

3. Nepovinna polozka / Optional item.

4. Podra ¢l. 6 odsek 4 Standardov pre $tudijny program. / According to Art. 6 para. 4 of the Standards for the Study Programme.

5 Maximalne pét’ najvyznamnejsich vystupov, ak je VUPCH prilohou ziadosti. / Maximum of five most significant outputs, if
' the RATP form is attached to the application.

6 Maximalne pét’ najvyznamnejsich vystupov za ostatnych Sest’ rokov, ak je VUPCH prilohou Ziadosti. / Maximum of five most
' significant outputs over the last six years, if the RATP form is attached to the application.

7 Maximalne pét’ najvyznamnejsich ohlasov, ak je VUPCH prilohou ziadosti. / Maximum of five most significant citations, if

the RATP form is attached to the application.

Maximalne pat’ najvyznamnejsich projektov, ak je VUPCH prilohou Ziadosti. Okrem nazvu a stu¢nej charakteristiky projektu
sa uvadza druh Ucasti (v slovenskom aj anglickom jazyku), ak je mozné, hyperlink na projekt a jeho vystupy a ohlasy. /

8. Maximum of five most significant projects, if the RATP form is attached to the application. In addition to the name and brief
characteristics of the project, the type of participation is indicated (in Slovak and in English), if possible, a hyperlink to the
project and its outputs and citations are stated as well.

Napr. akademické funkcie, ¢lenstva v redakénych radach a vo vedeckych, odbornych a profesijnych spolo¢nostiach. / E.g.
academic positions, memberships in editorial boards and in scientific and professional societies.

10. Maximalne 1800 znakov, ak je VUPCH prilohou ziadosti. /Maximum of 1800 characters, if the RATP form is attached to the




