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Abstrakt: Tato prace se zabyva. detekci zmen ve stfedni hodnote (v poloze) v posloupnosti
nonnalne rozdelenych nahodnych vclicin a detckci zmen v jednoduchem inodelu linearni
regrese (dvoufazovy rcgresni model).

Vedle tcstovani hypote/y o ])fitoniuosti /nieny v uvazovanein inodelu se zabyva i od-
hadeni bodu zineiiy a odhadein ])aranictru modelu prod a po zinene. Zabyva se zejmena
bayesovsk_yni ])fistupein, v zaveru prace je zininen i pfistuj) zalozcny na metode inaximalni
verohodnosti. Oba pfistii])y jsou porovnariy na shnulovaiiych i realnych datecli.
Klicova slova: Strukturalni zmena. bod zineny, test stability, bayesovska analyza, inenici
se nonnalni poslou]>nost7 dvoufazovy regresni model, metoda niaximalni verohodnosti
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Abstract: This thesis deals with detection of changes in the mean value (location) of
a sequence of normally distributed random variables and with detection of changes in a
simple linear regression model (two-phase regression model).

Besides testing the hypotheses regarding the existence of a, change in the models under
consideration this thesis deals with estimation of the change point and parameters of
the model before and after the change. The Bayesian aproach is considered in the thesis
excepting the last part, where an approach based on the maximum likelihood method is
described bricily. Bol.h met.hods HIT compared using .simulated and real data.
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