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Overall Evaluation:

Autor se v predkladaném dile zabyva analyzou scénarll pfi méreni operacniho rizika (OR).
Zavéry autora tykajici se optimalnich metod pro vypocet kapitalového poZzadavku na OR a téz
metod pouZitelnych na stress testing OR jsou vskutku unikatni. Po formalni strance dilo
splfiuje naroky kladené na védeckou praci. Praci hodnotim stupném vyborné a dovoluji si
navrhnout zkusebni komisi, aby autorovi udélila za predloZenou praci pochvalu.

Diplomova prace je roz¢lenéna do péti zakladnich kapitol. V prvnich kapitole autor definuje OR
a uvadi vztah OR k poZadavklim Basel II, ve druhé je prehledné popsana metodologie
rozdéleni ztrat (LDA). Treti Cast prezentuje statistickou analyzou datového vzorku, ktery
obsahuje 657 ztrat jedné stfedoevropské banky. Ve ctvrté kapitole autor popisuje metody
stress testingu a analyzy scénarll. V paté stéZejni kapitole autor provadi stress testing
zkoumanych dat resp. aplikuje rlizné scénare mozného vyvoje ztrat z OR, na jejimz zakladé
vypocitava potrebny kapital pro kryti OR.

Po formalni strance dilo splfiuje naroky kladené na védeckou praci, obsahuje standardni
citacni, poznamkovy a tabulkovy aparat a seznam literatury. Prace je psand kultivovanym
jazykem, priCemz bych chtél vyzdvihnout zejména kvalitu odborné anglictiny.

Autor v predlozeném dile prokazal svou Sirokou Skalu znalosti z oblasti bankovnictvi, statistiky
a ekonometrie. Obsahové dilo velmi ocenuji, zavéry tykajici se optimalnich metod pro vypocet
kapitalového poZadavku na OR (napf. vhodnost pouzitelnosti g&h rozdéleni) a tézZ metod na
stress testing, jsou vskutku unikatni a po mensich Gpravach by si dle mého nazoru zaslouzily
publikaci v ekonomickém periodiku.

Pfi zpracovani prace se diplomant drzel vyty¢ené osnovy, spolupracoval se Skolitelem a
priibéZné zapracovaval jeho pripominky.

Celkové se domnivam, Ze predloZené dilo je velmi zdarilé a prekracujici standardni pozadavky
kladené na diplomovou praci. Z vySe zminénych dlivodd celkové hodnotim praci Milana
Rippela stupném vyborné a dovoluji si navrhnout zkuSebni komisi, aby autorovi udélila za
predloZenou praci pochvalu.

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

CATEGORY POINTS
Quality of Research 30
Clarity and Readability 10
Content/Quality of Ideas 38
Organization & Development 15
Manuscript Form o

TOTAL POINTS 98

LETTER GRADE A+

PhDr. Petr Teply
Evaluated on: June 13, 2008
Page 1 of 2



struj7an
Obdélník


Fakulta socialnich véd, Universita Karlova Praha
Referee report on the Master Thesis submitted to State Exam

Student Name: Milan Rippel

Thesis Supervisor Name: | PhDr. Petr Teply

Thesis Title: Operational Risk Scenario Analysis
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 Middle Weak
30 27 24 21 18 15 12 8 4 0

CONTENT/QUALITY OF IDEAS: A range and depth of exposition; an appropriate sense of complexily 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 32 28 24 20 15 10 5 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 is included; the reader’s attention and interest is engaged. The
thesis statement is clearly and definitively stated without ambiguity. The conclusion is strong and reflective of the
work as a whole.

Strong Middle Weak
15 13 e 10 8 6 4 2 0

CLARITY AND READIBILITY: Ease of readability; appropriate use of language and style for the rhetorical
content; clarity 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 detectable).

Strong Middle Weak
10 9 8 7 6 5 3 L b 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
> 4 3 2 b 5 0
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