
Konfidenzintervalle der Mittelwerte

KI:𝑋 ± 𝑧1 ⋅ 𝑠𝑒

KI:𝑋 ± 𝑧1 ⋅
𝑠𝑥√
𝑛

KI𝑙.05 =𝑥 − 1.96 ⋅ 𝑠𝑥√
𝑛

KI𝑟.05 =𝑥 + 1.96 ⋅ 𝑠𝑥√
𝑛
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Bivariate Regression Korrelation und b

𝑌𝑖 = 𝑌 + 𝑒𝑖

𝑌𝑖 = 𝑏1 + 𝑏2𝑋𝑖 + 𝑒𝑖

̂𝑌𝑖 = 𝑏1 + 𝑏2𝑋𝑖

𝑌𝑖 = ̂𝑌𝑖 + 𝑒𝑖
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Das lineare Regressionsmodell

𝑌𝑖 = 𝛽1 + 𝛽2𝑋𝑖2 + 𝛽3𝑋𝑖3 + 𝑈𝑖

𝑌𝑖 = 𝑏1 + 𝑏2𝑋𝑖2 + 𝑏3𝑋𝑖3 + 𝑒𝑖

Die b’s

𝑏2 =  =
𝑟𝑦2 − 𝑟23𝑟𝑦3

(1 − 𝑅2
2.3)

𝑠𝑦

𝑠2

BETAs

𝐵𝐸𝑇𝐴 = 𝑏 ⋅ 𝑠𝑋
𝑠𝑌

= 𝑟𝑌 𝑋

𝑅2

𝑅2 = 𝑆𝑆𝑀 /𝑛
𝑆𝑆𝑇 /𝑛
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𝑎𝑑𝑗. = 𝑅2 ⋅ 𝑛−𝑘−1

𝑛−1

𝑠2 = 1
𝑛 − 3

∑ (𝑒𝑖 − 𝑒)̄2

Standardfehler der b

Logistische Regression

Erwartungstreue 𝑏2

𝐸 (𝑏2) =𝛽2 +
𝑉3𝐸 (𝐶2𝑈 )

𝐷
− 𝐶23𝐸 (𝐶3𝑈 )

𝐷
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 = 1 − 𝑅2

2.3

𝑇𝑂𝐿𝑏3
 = 1 − 𝑅2

3.2

Toleranz (TOL)

Varianz-Inflationsfaktor (VIF)
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3.2

𝑟𝑌 𝑋  = 𝑏 ⋅ 𝑠𝑋
𝑠𝑌

(𝑉3𝐶𝑌 2  − 𝐶23𝐶𝑌 3)
(𝑉2𝑉3 − 𝐶2
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𝑠2

𝑏2
 = 𝑠2

𝑛
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1 − 𝑅2.3
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𝑃(𝑦 = 1) = 1
1 + 𝑒−𝑧

𝑌𝑖 =𝑏1 + 𝑏2𝑋𝑖2 + 𝑏3𝑋𝑖3 + 𝑒𝑖

𝑃(𝑌𝑖) = 1
1 + 𝑒−(𝑏1 +𝑏2 𝑋 2 𝑖 )


