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Abstrakt: Praco pojednava o nektcrych metodach iiniohorozmerne sl.at.is-
( icke aiialy/y, konkrc ' tno o analy/r hlavni'rli komponrnt.. tost.ovani n<'x;ivislosti
katcgorialni'ch dar inctnduu kontingcnriiicli tabulrk a o s^rafickych niodt'lcch.
Vk'crozinmia statist ika jo vl iodnyni nastiojnn pro aiialyzu f ina tu 'n fc l ] dat,
pouxivaji ji napriklad baiiky pfi Izv . kr iHl i lscot ingu, t j . posuzovam l )u i i i ty
zadat^hi o liver. Zahnmjo skalu niotod umoznujiVidi t f idon i databazi , po-
sn/ovani diilozit.osti slodovanycli /iiaku i xkoin i ian i jcjidi v/ajcnniych sou-
vislusti. Prnvo na datccli z oli last i krt'ditscoriiigu jsuu jcdnol livr mctody
dt'iiio-strovauy a ii;islcdnr jsuu kumontovany j f j ic i i /iivcry.

Kh'cova slova: analyza l i l r ivnu' l i koinpunoi iT, snizciii dimrnzr, kont.ingcncni
t.al)\ilky, "rafickr inodely. krcditficoi'in^

Title: Multivariatc statistical nirtliods with an application in finance
Author: Toinas Cuufal
Uc-partincn!.: Dcparliucn! of Probability and Mathemat i ca l S t a t i s t i c s
Supervisor: RNDr . -Titka Zicliova. Or
Supervisor's e-mail addic-ss: Ji tkii .Zicliuva. ' . f i i i i l f . i uni.c/

A b s t r a c t : In the present, work \ve st.iidy sotne areas of mn l l i va r i a l e statisti-
cal methods, in the concrete analysis uf principal components, independence
tests of categorical variables usin^ contingency tables a.nd graphical models.
Multivariatc statistics is a suitable ins t rument for analysis oi f inanc ia l data.
It is used for example for so called Credit. Scoring. Mnl t ivar ia te statistics
comprises various methods enabling d a t a sort ing, significance assessment ol
monitored characterist ics and enquiry i n to their m u t u a l connection. Those
met.huds are illustrated on Credit Scoring data . The comments on the out-
puts are provided.
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