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Overall Evaluation:

Problematika kreditnich derivatd patfi k oblastem, které v odborné literature
zaznamenavaji v posledni dobé neobvykly rozmach. Doéist se Ize o pozoruhodné Siroké
nabidce nastrojli vyuZitelnych pro Fizeni kreditniho rizika, vysoké popularité se tési Cetné
ocenovaci modely. Je zasluzné, Ze autor si klade za cil konfrontovat prekotny vyvoj,
zdokumentovany v literatufe, s praxi ¢eského bankovniho sektoru. V tomto sméru lze praci
povazovat za prikopnickou, kladouci vysoké néroky na pfima getfeni v praxi. Zjisténi, k nimz
prace dospiva, jsou neomseld a zajimava.

Praci Ize povaZovat za dosazeni maxima mozného. Je zdokumentovano, Ze Ceska praxe
je ponékud méné hekticka, nez jak se jevi pfi etb& renomované literatury, a Ze rozsifenost
kreditnich derivatd je v samych plenkéch. A to jak z pohledu prodavajicich tak i kupuijicich
kreditniho rizika. MoZnd, Ze autor diplomové prace nemél pfi ve svém polnim vyzkumu
kontaktovat pouze banky, ale oslovit i vyznamné finanéni instituce jako potencidini uZivatele
téchto produktd.

Prace vSak ma i své slabiny. Popis zakladnich produktl pro obchodovani kreditniho
rizika by mohl byt méné popisny. CtendF se Casto ztrati v zaplavé ne vzdy zcela utfidénych
detaild. Ponékud rusivé plsobi prebihani mezi pojmy Javérovy" a kreditni®, autor by mél
drzet jednotnou terminologii (osobné preferuji drzet se pojmu kreditni). Vyklad pojmu
kreditniho rizika je pfili§ koncentrovén na riziko Gpadku & nedodrieni zévazkf. Pro drzitele
obligaci miZe mit vSak jesté vétsi vyznam riziko snizeni ratingu. Jeden ze zakladnich pojmd,
tzv. prevod rizik jako oddéleni rizikové expozice od drieni cenného papiru, je objasnén az na
strané 16. Také je Skoda, Ze zcela nepovsimnuta zlstala problematika ocenovani kreditniho
rizika.

Je mozné uzavfit, ze prace splfiuje naroky kladené na diplomovou praci. Snaha o
zmapovani dané problematiky v eské praxi je chvélyhodna a narocna, na druhé strané
nadproporcionalni ast prace neni vénovana origindlnimu vyzkumu a shrnuje poznatky
standardni literatury. Z uvedenych ddivod@ praci doporucuji k obhajobé s hodnocenim velmi
dobre.

SUMMARY OF POINTS AWARDED (for the explanation of categories and scale,
please, see below):

CATEGORY POINTS
Quality of Research 25
Clarity and Readability 8
Content/Quality of Ideas 35
Organization & Development 12
Manuscript Form 4

TOTAL POINTS 84

LETTER GRADE 2
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Explanation of categories and scale:

QUALITY OF RESEARCH: The thesis demonstrates the author’s full understanding and command of current
literature and he/she uses it competently. The topic of the thesis is well structured and methods used are proper
and relevant to the research question being investigated. A full and accurate analysis of thesis statement, from
both a theoretical and applied perspective, is provided.

Strong Miadle Weak
30 7 24 20 18 5 12 & 4 0

CONTENT/QUALITY OF IDEAS: A range and depth of exposition, an appropriate sense of complexity of the
topic; appropriate analysis of the thesis statement; and an accurate understanding of theoretical concepts is
demonstrated. A full discussion of applicable and relevant theories Stylized data is included. Original, creative
thought is provided and evident. Demonstrates critical thinking and analysis with application of theory and
student’s ability to draw conclusions based on their knowledge, skills and research,

Strong Middle Weak
40 36 5 28 24 20 15 10 3 0

ORGANIZATION AND DEVELOPMENT: The paper demonstrates a logical and clear arrangement of ideas, an
effective use of transitions; a unity and coherence of paragraphs; and a clear development of ideas through
supporting detail and evidence. The reader is successfully oriented to the subject, purpose, methodology, and
structure of the report; an overview of the whole js included; the reader’s attention and interest is engaged. The
thesis statement is clearly and aefinitively stated without ambiguity. The conclusion is strong and reflective of the
work as a whole.

Strong Middle Weak
5 75 G54 10 8 6 4 2 0

CLARITY AND READIBILITY: Fase of readability; appropriate use of language and style for the rhetorical
content; dlarity of sentences (reader doesnt get lost; minimum need for slowing down or re-reading) is
appropriately demonstrated. Professional level of English expression is evident (limited amount of non-native
language to English translation is aetectable).

Strong Middle Weak
10 9 8 74 6 S i 2 7 0

MANUSCRIPT FORM: The appropriate manuscript form and style for the rhetorical content; a professional
image; an appropriate use of headings and sub-headings; an appropriate format for graphs and tables; an
effective referencing of graphs and tables in the text; complete and accurate bibliography documented to support
the applied research; and the overall impact of document design is considered.

Strong Middle Weak
5 4 3 Z L 0
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