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Mr. Fryd introduced his master thesis on Volatility and Skewness
Spillover Effects: Multiresolution Analysis. First the motivation was
presented, the hypotheses formulated, literature overview was also
delivered, spillovers discussed as well as dataset and calculation
algorithm. Then the results of the empirical part - spillover effects -
were shown.

As the advisor and the opponent both graded the theses with D, the
reasons for these assessments were discussed, especially the
contribution of the thesis.

All questions and remarks of the opponent’s report were explained
and answered in a quite satisfactory way.
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