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OVERALL ASSESSMENT (provided in English, Czech, or Slovak):

Bakalarska prace se zabyva zatéZzovym testovanim bankovniho sektoru. V prvnich trfech
kapitolach podava autorka komplexni prfehled metod a principl vyuzivanych v ramci
metodologie stresového testovani. Posledni ¢tvrta kapitola se zaméfuje na kreditni riziko
¢eského bankovniho sektoru a odhad makroekonomického modelu hledajici vztah mezi
klicovymi makroekonomickymi determinantami a kvalitou Gvérového portfolia bank v Ceské
republice.

Pace je dobre strukturovana, psana dobrou angli¢tinou, pokryvajici relevantni literaturu. V
posledni kapitole obsahujici odhad vektorového autoregresniho modelu autorka navic
prokazala schopnost analytického mysleni a pouziti ekonometrickych metod.

Téma je velmi dobre zvladnuté obsahujici jak kvalitné zpracovany prehled literatury, tak
vlastni empirickou analyzu. Studie muze poslouzit jako dobry zaklad k dalSimu vyzkumu
autorky v ramci jeji budouci diplomové prace. Celkové se jedna o zdafilou praci splaujici
standardy bakalarské prace na IES.

Z vyse uvedenych davodu navrhuji praci hodnotit stupném vyborné.

SUMMARY OF POINTS AWARDED (for detalils, see below):

CATEGORY POINTS
Literature (max. 20 points) |20
Methods (max. 30 points) |27
Contribution (max. 30 points) |28

Manuscript Form (max. 20 points) |20
TOTAL POINTS (max. 100 points) |95
GRADE 1-2-3-4) |1
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EXPLANATION OF CATEGORIES AND SCALE:

LITERATURE REVIEW: The thesis demonstrates author’s full understanding and command of recent literature.
The author quotes relevant literature in a proper way.

Strong Average Weak
20 10 0

METHODS: The tools used are relevant to the research question being investigated, and adequate to the author’s
level of studies. The thesis topic is comprehensively analyzed.

Strong Average Weak
30 15 0

CONTRIBUTION: The author presents original ideas on the topic demonstrating critical thinking and ability to
draw conclusions based on the knowledge of relevant theory and empirics. There is a distinct value added of the
thesis.

Strong Average Weak
30 15 0

MANUSCRIPT FORM: The thesis is well structured. The student uses appropriate language and style, including
academic format for graphs and tables. The text effectively refers to graphs and tables and disposes with a
complete bibliography.

Strong Average Weak
20 10 0

Overall grading:

TOTAL POINTS | GRADE
81 -100 1 = excellent = vyborné
61 -80 2 = good = velmi dobre
41 - 60 3 = satisfactory = dobre
0-40 4 = fail = nedoporucuji k obhajobé




