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Abstrakt: Empirickd vérohodnostni funkce je neparametrickd metoda stati-
stickych odhadt a tvori alternativu k parametrické vérohodnostni funkci s
chi-kvadrat limitni distribcei. Soucasny vyvoj vedl k modifikacim empirické
vérohodnosti na analyzu zavislych dat. V praci zkouméame spravani se em-
pirické vérohodnosti na zavislych datech a navrhujeme metody statistickych
odhadt ¢asovych rad v Bayesovském pristumu pomoci empirické vérohodnosti
s vyuzitrh vazenyho vzorkovani a metod Monte Carlo Markovovych retézct.
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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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