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Title of the thesis:

The author extended her Master thesis, which was an excellent piece, fos-additional GARCH-
type models. This thesis is dedicated to comparison various volatility modeling approaches
through back-testing their performance.

The thesis is well written. The author did an extraordinary job in coding all necessary
mathematical tools by herself. This, together with a careful and correct discussion of results,

makes this thesis a valuable contribution. I basically don’t have any comments.

Therefore I recommend the thesis for the defense with 100 points.
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Manuscript Form (max. 20 points) |20
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