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Abstract: Bakalaiska prace se zabyva problematikou predpovédi v Casovych
fadach. V kazdeé z kapitol autorka prezentuje a v detailech rozebira jednu statistickou
techniku modelovani. Prvni kapitola pojednava o trendu a vhodnosti vyuziti regresni
analyzy pro modelovani ¢asovych fad. Druha kapitola se tyka zname metody
exponencialniho vyrovnavani. V tfeti kapitole je v detailech popsana Box-Jenkinsova
metodologie, Ctvrta se soustieduje na modelovani nelinearnich ¢asovych rad pomoci
SETAR a ARCH modeld. Cilem prace je porovnani kvality pfedpovédi pfi pouZiti
riznych modell, coZ je teoreticky shrnuto v zavéru prace. K praktické ukazce byla
pouzita data ménovych kurz( a Minitab software.
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Abstract: This bachelor thesis is concerned with the subject of forecasting time
series. In each chapter author presents and describes in details one forecasting
technique. The first chapter deals with trend and appropriation of using regression
analysis for time series modelling. The second one refers to well known method - the
exponencial smoothing. The third chapter analyses in details Box-Jenkins
methodology, the fourth is concentrated on modeling non-linear time series using
SETAR and ARCH models. In conclusion is theoretically given a summary of the
intentions (comparison and evaluation of "the best” forecast method) of the thesis.
Exchange rate's data sets and Minitab software were used in practice.
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