Lineare Regression
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FIGURE 2.1. The Advertising data set. The plot displays sales, in thousands
of units, as a function of TV, radio, and newspaper budgets, in thousands of
dollars, for 200 different markets. In each plot we show the simple least squares
fit of sales to that variable, as described in Chapter 3. In other words, each blue
line represents a simple model that can be used to predict sales using TV, radio,

and newspaper, respectively.
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Grundannahme der Linearen Regression

Y = 01 + P X



Berechnung der Koeffizienten

Ziel: Minimiere die Summe
der quadratischen Abweichung
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FIGURE 3.1. For the Advertising data, the least squares fit for the regression
of sales onto TV is shown. The fit is found by minimizing the sum of squared
errors. Each grey line segment represents an error, and the fit makes a compro-
mise by averaging their squares. In this case a linear fit captures the essence of
the relationship, although it is somewhat deficient in the left of the plot.
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Standardfehler des Residuums




Standardfehler der Koeffizienten
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Mit Hilfe des Standardfehlers konnen wir nun abschitzen, dass 5; und 55 mit
95% Wahrscheinlichkeit in den Intervallen

(31 —2-SEB), 3 +2-SE(B)]

[32 —2-SE(B), B2 +2- SE(BQ)]

liegen.
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Zurtck zum Anfang

Die Lineare Regression ergibt die folgende Funktion:
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