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Abstrakt: Centralni limitni veta se casto uvadi pro nezavislé ndhodné veliciny.
Obsahem t¢to price. je ukazar variantu cenudlni limitnd vets pro ne zeela nezavisie
veliciny, Tuto vétn budu ovétovat pro ergodickd striking staciondri Markovovy fetezee
s koneénou mnozinou stavit. Na zaver prace sformulujpy CLVL kterd plati pro tvto
Fetezee s dvouprvkovou mnozinou stavi.
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Central limit theorem s usualhy tormed tor indipendent identially: distributed random
variables. Purpose ol this work is 1o present version of” central limit theorem tor non
indipendent random variables. T will prove this theorem Tor ergodic strictly stattonary
Markov chains with tinite set of state. At the end of this work Twill formulize CLT
which holds for this chains with two-element set ol state.
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