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Course of the examination: The student stared with presentation of his thesis. First, he introduced
the topic and highlighted his contributions. Then he commented on
data and methodology, in particular, he commended on daily, weekly
and monthly volatilities, concept of ESG (environmental, social and
governance scores), different subsets used and robustness check.
Then, he presented results of his computations and provided an
interpretations. The students concluded his presentation by providing
response to questions posed in the reviews. Subsequently, the
committee provided a brief summary of the reviews and raised
additional questions. In particular, the questions concerned the
approach to fixed effects and/or random effects models selection and
the motivation for considering ESG affecting volatility.
Subsequently, the student did not have further comments to reviews.
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Result of defence: excellent (B)
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