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Serpme diyagrami

100I | | | |

70 - N

60 - N

50 - N

401 ! | ! |
100 120 140 160 180 200 x

INTERNATIONAL

vw
-
VALUATION
STANDARDS &

COUNCIL




REGRESYON PARAMETRELERININ EN KUCUK KARELER
TAHMIN EDICILERI

SS = Z(n — A — Bx;)?
=1
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TAHMIN EDICILERIN DAGILIMI

Y; ~ Ma + Bx;,0°)
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TAHMIN EDICILERIN DAGILIMI

— Simple Linear Regression M j
Sample size =15
x=| 44 Data Points
B 49,12 +
y=[12 52,14
38,9
55,16 SR
32,8
57,18
Add This Point To List 54,14 Quit
A4 ¥
Remove Selected Point From List Clear List
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TAHMIN EDICILERIN DAGILIMI

The least squares estimators are as follows:

The estimated regression lineis Y = —2.51 + 0.32x
100
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a= —2.51 Average x value = 46.13
b= 0.32 Sum of squares of the x values = 33212.0

S(x, Y)=416.2
S(x, x) = 1287.73
S(Y, Y)= 147.6
SSp =13.08
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TAHMIN EDICILERIN DAGILIMI

ORNEK 9.3a Asagida x ve Y ile ilgili veriler bulunmaktadir. x, belirli bir riiniin 1slak
karigiminin nemliligidir. ¥, bitmis tiriintin yogunlugudur.

X Vi
5 7.4
6 9.3
7 10.6

10 15.4

12 18.1

15 22.2

18 24.1

20 24.8

Bu verileri dogrusal bir egriye uygulayin ve SSg degerini bulun.
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REGRESYON PARAMETRELERI UZERINE
ISTATISTIKSEL KANITLAMALAR
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REGRESYON PARAMETRELERI UZERINE
ISTATISTIKSEL KANITLAMALAR

— Simple Linear Regression = j
Sample size = 8
x =120 Data Points
574 |+
y=[248 6,9.3
7,10.6
10, 15.4 Start
12, 18.1
15, 22.2
Add This Point To List 18, 24.1 Quit
0, 24.8 K
Remove Selected Point From List Clear List ||
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REGRESYON PARAMETRELERI UZERINE
ISTATISTIKSEL KANITLAMALAR

The least squares estimators are as follows:

a=2.46 Average x value = 11.63
b=1.21 Sum of squares of the x values = 1303.0
The estimated regression lineis Y = 2.46 + 1.21x
200
150 S(x, Y) = 267.66
S(x, x) =221.88
S (Y, Y)=332.37
100 SSp = 947
50
0
0 50 100 150 200
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REGRESYON PARAMETRELERI UZERINE
ISTATISTIKSEL KANITLAMALAR
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Babanin boyu

Babanin boyuna karsi oglun boyunun serpme diyagrami
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REGRESYON PARAMETRELERI UZERINE
ISTATISTIKSEL KANITLAMALAR

Motorlu Tasit Oliimleri, Kuzeybati ABD, 1988 ve 1989

flge Oliimler (1988) Oliimler (1989)
1 121 104
2 96 91
3 85 101
4 113 110
5 102 117
6 118 108
7 90 96
8 84 102
9 107 114

10 112 96

11 95 88

12 101 106
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REGRESYON PARAMETRELERI UZERINE
ISTATISTIKSEL KANITLAMALAR

120

110

|
X

100

1989°daki dlumler

90
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80 90 100 110 120

1988’deki dlumler

|
130

1988 éliimlerine karsi 1989 éliimlerinin serpome diyagrami
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DAGILIMSAL SONUCLARIN OZETI

Simdi bu kesimin dagilimsal sonuglarini 6zetleyecegiz.

Model: Y = a + Bx+e, ¢~ N(0,0°%)
Veri: (x;,Y;), i1=1,2,...,n

Uzerinde Kanitlama icin Dagilimsal Sonucunu Kullan
(7 — 2)Sxx
———(B—B) ~ t,—
)8 \/ SS, ( ﬁ) n—2
n(n—2)8
o ( );‘:x(A_Ot)ﬁ_,%_2

> %7 SSg
Z
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DAGILIMSAL SONUCLARIN OZETI

Uzerinde Kamtl
zerinde Ramtiama Dagilimsal Sonucunu Kullan

Icin
A+ Bxp — o —
a + Bx il al ~ ty—2
1 —%)? SS
1, 0=%) ( R )
\ 7 Siex n—2
Y (x0) — A — Bxg
Y(-"O) ~ iy—2
2
— SS
1+5+(XO5 x) ( Rz)
Y —
\ XX
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BELIRLEME KATSAYISI VE ORNEK
KORELASYON KATSAYISI
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ARTIKLARIN ANALIZi: MODEL TAYINi
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ARTIKLARIN ANALIZi: MODEL TAYINi

(a) Rastgele veri ve regresyon dogrusu
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ARTIKLARIN ANALIZi: MODEL TAYINi

(b) Rastgele veri ve regresyon dogrusu Artiklar
400 I T | * 2.0 T T
*
*
1.5 * *
300 -
1.0 -
* *
X 05 — * ]
y 200 - @
t
3 00 *
c * *
©
7 * *
100 —-0.5 N =
1.0 * *
. % 5
¥
0 ol -15 | | |
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ARTIKLARIN ANALIZi: MODEL TAYINi

(c) Veri ve regresyon dogrusu Artiklar
24 - 15 .
*
20 % 1.0
16 - 0.5 *
*
12 % 0.0 *
*
*
1 / * “0sp X
4 ** % —10}
/* *
Oh ! | | | I | —1.5h | | l | | |
03 .06 .09 .12 .15 .18 .21 03 .06 .09 .12 .15 .18 .21
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DOGRUSALLIGA DONUSTURME
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DOGRUSALLIGA DONUSTURME

Sicakhk —log(1 — P)
5° .063
10° 120
20° 213
30° 300
40° 414
50° 512
60° .618

80° 801
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DOGRUSALLIGA DONUSTURME

Doniistiiriilmiis veri
1 .0 | |

0.8F "
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AGIRLIKLI EN KUCUK KARELER
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POLINOMIYAL REGRESYON

Y =Bo+ Bix+ Pox* + -+ Bx" + e

Y (Y; = By — Bix; — Byx} — -+ — Bux])’
1=1
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POLINOMIYAL REGRESYON

Asagidaki veriye bir polinom uydurunuz

~

20.6
30.8
55
71.4
97.3
131.8
156.3
197.3
238.7
291.7

S O 0o N O\ N W N = R
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POLINOMIYAL REGRESYON

Bu verinin grafigi

Y = Bo+ Pix + Pax” + e

300 T T T T

*_|

250 - .

200 - * -

Y 150} * -

100_ * —

50 - * -
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COKLU DOGRUSAL REGRESYON

Y =Bo+ Bix1+ -+ Brxp + e

EVY;1 = Bo + Bixit + Paxio + - - - + Brxip

Y (Y; = By — Bixijt — Boxip — -+ — Byxyp)’
1=1




COKLU DOGRUSAL REGRESYON

Enter the number of rows 8

— Multiple Linear Regression vl PN
of the X-matrix:

Enter the number of columns |3
of the X-matrix: “

Begin Data Entry

Quit
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COKLU DOGRUSAL REGRESYON

- Multiple Linear Regression v|a

A B C *

1 1. 679 304 Compute Inverse

2 1. 1420 341

3 1. 1349 172

4 1 296 268

5 |1 6975 291 Back 1 Step “

6 |1 323 18.7 . ¥
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COKLU DOGRUSAL REGRESYON

— Multiple Linear Regression (|~

Enter 8 response values:

Response Values

8.4 16 [+
16.1 - Compute coeffs.
Add This Value To List 9.3
9.1
Remove Selected Value From List g; = Back 1 Step
Estimates of the Inverse Matrix (X'X)-1
regression coefficients: .
2.78312 0.00002 ' —9.73E—0|#
B(O) = 35073534 Display Inverse 000002 -------- 52.70E—08 {—2.55E—0
B(1) = —0.0002477 —9.73E-02 | —2.55E—06 0.0037

B(2) = 0.2609466 | —m8Mm— | T T

Interval Estimates| |

INTERNATIONAL

vw
-
VALUATION
STANDARDS &




GELECEK YANITLARI ONGORME
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GELECEK YANITLARI ONGORME

A B C +

1T 11 .02 1.05 Compute Inverse
2 (1 .03 1120

3 [1 . 03 125

4 (1. 04 130

5 |1 .10 11.30 Back 1 Step H
6 |1 .15 100 ¥
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GELECEK YANITLARI ONGORME

— Multiple Linear Regression ~

Enter 10 response values:

Response Values

49-8 79-2 l
64 . Compute coeffs.
Add This Value To List 55.7
56.3
Remove Selected Value From List 58.6 — Back 1 Step
84.3 M
Estimates of the Inverse Matrix (X'X)-1
regression coefficients: : :
9.42764 | —~522E+00-7.29E+0 4
B(O) = 160.2928774 Display Inverse —5.22E+00 '43.74856 r1 30478
B(1) = 16.6528513 ~7.20E+00 130478 588687
B(2) = —80.8074296 L ]
Interval Estimates
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GELECEK YANITLARI ONGORME

= Multiple Linear Regression

Enter in the 3 input levels to estimate
future responses for this experiment

Response
Vector
Data value = 1.15 1 Start
0.15
Add This Point To List Quit

Remove Selected Point From List

Clear List

The value Sgr(X'(X'X)N — 1x) = 0.55946

> x(i)B(i) = 69.86226
The value Sqr(SSr/(n — k— 1)) = 3.0859
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IKILI CIKTI VERISI ICIN LOJISTIK
___REGRESYON MODELLERI
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IKILI CIKTI VERISI ICIN LOJISTIK
___REGRESYON MODELLERI

Lojistik regresyon fonksiyonlari

1 b>0

b<0
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