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Abstrakt: Price pojedndivi o nekterveh metodach mmnohorozmerné statis-
tické analyzy, konkrétne o analyze hlavnich komponent, testovani nezavislosti
kategoridlnich dat inetodou kontingencuich tabulek a o grafickyeh maodelech.
Vicerozmerna statistika je vhodnym nastrojem pro analyzu finanénich dat,
pouzivaiji ji napriklad bauky pii tzv. kreditscoringi, ). posuzovani bonity
zadatell o ver. Zahrnuje skdlu metod umoznujicich titdent databazi, po-
snzovani dialezitosti sledovanych znaku 1 zkowmndnt jejich vzijemnych sou-
vislosti. Prive na datech z oblasti kreditscoringu jsou jednotlivé metody
demostrovany a ndsledne json komentovany jejich zavery.
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Abstract: In the present work we study some arcas of multivariate statisti-
cal methods. in the conerete analysis of prineipal components, independence
tests of categorical variables using contingency tables and graphical models,
Multivariate statistics is a suitable instrument for analysis of financial data.
It is used f{or example for so called Credit Scoring. Multivariate statistices
comprises various methods enabling data sorting. significance assessment of
monitored characteristies and enguiry into their nmtnal connection. Those
methods are illustrated on Credit Scoring data. The comments on the out-
puts are provided.
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