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Abstract

We examine a trivariate time series model that is subject to a regime switch, where

the shifts are governed by an unobserved, two-state variable that follows a Markov

process. The analysis is performed in a Bayesian framework developed by Albert and

Chib (1993), where the unobserved states are treated as missing data and then analyzed

via Gibbs sampling. This approach generates the posterior conditional distribution of

all the parameters given the hidden states, and the posterior conditional distribution of

the states given the parameters. This allows us to obtain the estimated values of all the

parameters of interest.

Abstract

Zkoumáme model trojrozměrných časových řad, který podléhá změně režimu, kde jsou

změny ř́ızeny pomoćı nepozorované dvoustavové proměnné, která sleduje Markov̊uv pro-

ces. Analýza je provedena v rámci Bayesovského př́ıstupu vyvinutého Albertem a

Chibem (1993), kde je s nepozorovanými stavy zacházeno jako s chyběj́ıćımi údaji a

poté jsou analyzovány pomoćı Gibbsova vzorkováni. Tento př́ıstup generuje posteriorńı

podmı́něné rozděleńı všech parametr̊u za daných skrytých stav̊u a take posteriorńı pod-

mı́něné rozděleńı stav̊u při daných parametrech. To nám umožňuje źıskat odhadnuté

hodnoty všech parametr̊u, o které se zaj́ımáme.
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