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

Diplomova prace se zabyva odhadem kvantilii vynosi a odhadem volatility. Prednosti této
prace je snaha uZit pfi odhadu neuronovou sit’ se zabudovanym podminéné kvantilovym
neuronem. Tato metoda je pomérné nova, mé zaklady svého vzniku na FSV UK (Zikes,
Barunik). Diplomova préace je rozdélena do 6 kapitol, z nichz 2,3 a 4 jsou vénovany
teoretickym uvaham a 5, 6 a 7 se zabyvaji popisem dat, zpravodajem vysledki a koneénymi
tvahami.

Diplomova prace je napsana ponékud sviznym tempem, ktery by na mnoha mistech
potreboval vyrazného zpresnéni jako napr (3.1) kolik je inputti, dale hlubsi popis 3.1.5, nebo
v 3.4.2 uvest priklad apod. Kapitola 4.3.1 by zasluhovala podrobnej$i analyzu s prislusnymi

dukazy. Co znamena ve vyraze (4.20) proménna 91?7 Posledni odstavec kapitoly 7 by si
zasluhoval podrobnéjsi zdavodnéni.
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CATEGORY POINTS
Literature (max. 20 points) |15
Methods (max. 30 points) |25
Contribution (max. 30 points) |25
Manuscript Form (max. 20 points) |15
TOTAL POINTS (max. 100 points) 80
GRADE (1-2-3-4) |2
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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 dobfe
41 -60 3 = satisfactory = dobie
0-40 4 = fail = nedoporuéuji k obhajobé




