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Průběh obhajoby: The student briefly introduced VaR and motivation why to use it. In
the following presentation, student present results of the thesis that
bring novel flexible ways of VaR estimation based on the recent
machine learning. After the presentation committee summarises
referee reports and discusses them. The student was confidently able
to answer questions raised by the opponent and react to the
committee's discussion and numerous questions. The committee has
reflected performance during defense and agreed on grade C.

Výsledek obhajoby: velmi dobře (C)
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