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The student presented her master thesis research focusing first on the
motivation for volatility modeling, 3 working hypotheses, dataset
specification and the Naive Bayes machine learning method. Lexicon
based methods and standard GARCH methodology were introduced
before the conclusion of results. The student stressed contribution of
the works at the end of her presentation. The committee then
discussed topics of the difference between TGARCH and HAR,
behavioral aspects contained in HAR, the time span of the dataset,
and the issue of repetitions of the information online. The student
was able to react to all these questions very well. The final decision
of the committee based on the student's performance during the
defense is B.
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