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Abstrakt: Empirická věrohodnostńı funkce je neparametrická metoda stati-
stických odhad̊u a tvoř́ı alternativu k parametrické věrohodnostńı funkci s
ch́ı-kvadrát limitńı distribćı. Současný vývoj vedl k modifikaćım empirické
věrohodnosti na analýzu závislých dat. V praci zkoumáme správańı se em-
pirické věrohodnosti na závislých datech a navrhujeme metody statistických
odhad̊u časových řad v Bayesovském pŕıstumu pomoćı empirické věrohodnosti
s využitḿ váženýho vzorkováńı a metod Monte Carlo Markovových r̊etězc̊u.
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řady, neparametrická, statistika, Monte Carlo, Markov̊uv řetězec
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Abstract: Empirical likelihood is a nonparametric method of statistical
inference and is an alternative to the parametric likelihood function with chi-
square limiting distribution. The recent development has seen the empirical
likelihood framework modified to accommodate the inference on dependent
data.In this work we study the behaviour of the empirical likelihood treat-
ment of dependent data and propose methods of inference on time series. By
proposing the use the empirical likelihood function in the Bayesian setting
via importance sampling and Markov chain Monte Carlo methods.
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