Priklad pouziti linearni regrese

Logicky ¢as: | Vysvétlovana: Vysvétlujici veliciny

t y X4 X3 X3 Xy
1 2,33 0,65 2,19 -0,89 0,97
2 17,52 0,76 -0,93 1,14 0,68
3 4,18 0,48 2,19 -0,1 0,31
4 11,12 0,55 -0,08 -0,6 0,17
5 15,6 2,68 0,51 -1,35 0,65
6 24,24 2,51 -0,78 1,32 1,3
7 25,24 3,56 -0,83 -0,75 -0,1
8 20,29 3,72 1,7 1,09 0,65
9 28,21 5,16 1,61 0,99 1,64
10 13,44 3,46 4,22 0,59 -1,82
11 18,33 4,74 2,46 -1,71 -1,53
12 30,05 5,95 1,61 0,05 -1,56
13 30,61 6,63 1,75 -0,48 0,84
14 20,52 5,39 3,57 0,41 0,8
15 38,24 9,22 2,99 0,32 0,64
16 35,61 8,94 3,97 0,68 0,41
17 34,36 10,29 5,71 -0,81 -0,15
18 23,87 8,16 6,04 -0,46 -0,97
19 28,98 9,64 5,37 -1,33 0,36
20 28,41 9,8 6,9 0,54 1,92
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Priklad prostého odhadu sezénn

V' 4

| €

Model

Simulovana mésicéni data, linearni trend.

Model ma tvar: y; = by + by t + by ut2 + by Uiz + ... + by Utyo+ €.

Odhad parametr( a da

y Uz us

1 10,81 1 0 0

2 12,78 2 1 0

3 24,36 3 0 1

4 18,83 4 0 0

5 21,62 5 0 0

6 19,98 6 0 0

7 28,82 7 0 0

8 27,86 8 0 0

9 32,68 9 0 0
10 41,97 10 0 0
11 58,6 11 0 0
12 59,75 12 0 0
13 57,27 13 0 0
14 46,51 14 1 0
15 54,15 15 0 1
16 57,67 16 0 0
17 60,5 17 0 0
18 55,71 18 0 0
19 54,43 19 0 0
20 61,75 20 0 0
21 77,33 21 0 0
22 91,95 22 0 0
23 88,58 23 0 0
24 86,93 24 0 0
25 89,54 25 0 0
26 85,59 26 1 0
27 98,45 27 0 1
28 98,89 28 0 0
29 90,36 29 0 0
30 91,32 30 0 0
31 99,7 31 0 0
32 101,09 32 0 0
33 110,57 33 0 0
34 111,63 34 0 0
35 124,57 35 0 0
36 126,74 36 0 0
37 120,18 37 0 0
38 119,53 38 1 0
39 126,26 39 0 1
40 126,25 40 0 0
41 130,98 41 0 0
42 131,12 42 0 0
43 135,83 43 0 0
44 136,26 44 0 0

bs b,
bi 3,1173 -3,6787
sbi 57394 57784
R2, s 0,8527  7,6106
FR, n-k-1 30,8641 16,0000
5363,0967 926,7447
|bi|/sbi 0,5431  0,6366

Model je statisticky vyznamny, protoze FR |
Parametry b0,b1 jsou statisticky vyznamné
Sezonni slozky u2, u3 vyznamné nejsou, pi
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Ovéreni splnéni podminek linearni regrese

Z

2

2

yv e e e e € - €y
1 13,6259  -2,8159 7,9291 -22,3275 62,8713 2,8347
2] 12,7611 0,0189 0,0004 0,0000 0,0000 1,9700
3| 22,3711 1,9889 3,9555 7,8670 15,6462 -5,2266
4] 22,0678  -3,2378 10,4833  -33,9430 109,9005 -0,0240
5] 24,8818 -3,2618 10,6392  -34,7026  113,1919 -4,4540
6] 27,6957 -7,7157 59,6328 -459,3400 3544,1526 6,0260
71 30,5097  -1,6897 2,8552 -4,8244 8,1520 -3,7740
8] 33,3237  -5,4637 29,8520 -163,1024  891,1427 2,0060
9] 36,1377  -3,4577 11,9555  -41,3383  142,9343 6,4760
10] 38,9516 3,0184 9,1104 27,4985 83,0001 13,8160
11] 41,7656 16,8344 283,3962 4770,7976 80313,3958 -1,6640
12] 44,5796 15,1704 230,1410 3491,3315 52964,8944 -5,2940
13] 47,3936 9,8764 97,5438 963,3836 9514,7860 -9,8953
14] 46,5289  -0,0189 0,0004 0,0000 0,0000 -1,9700
15] 56,1389  -1,9889 3,9555 -7,8670 15,6462 3,8234
16] 55,8355 1,8345 3,3654 6,1738 11,3258 0,0160
17] 58,6495 1,8505 3,4244 6,3370 11,7268 -7,6040
18] 61,4635 -5,7535 33,1022 -190,4519 1095,7556 -4,0940
19] 64,2774  -9,8474 96,9718 -954,9227 9403,5307 4,5060
20] 67,0914  -5,3414 28,5306 -152,3932 813,9934
| soudty ]926,74472  7208,176 159116,046
|Test normality rezidui |
A3 1,1426]var A3 0,2236 norm test test A3 2,4164
A4 0,7053|var A4 0,5792 1,95996 test A4 1,3021
|Test autokorelace rezidui | Durbin - Watsoniv |
[a 0,6351]

|[Test homoskedasticity rezidui | Goldfeld - Quandtav




r4

y X4 Xz X3 e e
3 418 0,48 2,19 -0,1 0,0018 0,0000
4 11,12 0,55 -0,08 -0,6 0,5486 0,3010
1 2,33 0,65 2,19 -0,89 -1,0536 1,1101
2 17,52 0,76 -0,93 1,14 0,1230 0,0151
6 24,24 2,51 -0,78 1,32 -0,3238 0,1048
5 15,6 2,68 0,51 -1,35 -0,5850 0,3423
10 13,44 3,46 4,22 0,59 1,8418 3,3921
7 25,24 3,56 -0,83 -0,75 0,0843 0,0071
8 20,29 3,72 1,7 1,09 -1,1719 1,3734
11 18,33 4,74 2,46 -1,71 0,3064 0,0939
9 28,21 5,16 1,61 0,99 0,6597 0,4353
14 20,52 5,39 3,57 0,41 -0,7956 0,6329
12 30,05 5,95 1,61 0,05 0,9968 0,9936
13 30,61 6,63 1,75 -0,48 0,1671 0,0279
18 23,87 8,16 6,04 -0,46 0,3438 0,1182
16 35,61 8,94 3,97 0,68 0,2345 0,0550
15 38,24 9,22 2,99 0,32 -0,6619 0,4381
19 28,98 9,64 5,37 -1,33 -1,1384 1,2960
20 28,41 9,8 6,9 0,54 -1,1786 1,3891
17 34,36 10,29 5,71 -0,81 1,6009 2,5629

S1
S2

F21

F test

Vlynechavana 4 prostfedni
Vlynechavana 4 prostfedni
Vlynechavana 4 prostfedni
Vlynechavana 4 prostfedni

F-rozdgleni s (T-T,-2(k+1))

Razeno vzestupné podle hodnot proménné x;




2,8140
0,2999

9,3830

2,8391

alfa

t-test

FR-test

0,05

2,1199

3,2389

20




(€ - €1)
8,0357
3,8809
27,3179
0,0006
19,8379
36,3130
14,2429
4,0241
41,9389
190,8825
2,7688
28,0262
97,9165
3,8809
14,6180
0,0003
57,8204
16,7606
20,3043

588,5703




5,2726

6,8809

1,3050] ProtoZe podil SSE2/SSE1 je mensi nez teoreticka hodnota
F-rozdéleni o 4 a 4 stupnich volnosti na hladiné alfa = 0,05
6,3882] Neni proto divod zamitnout hypotézu homoskedasticity

pozorovani |T= 2
pozorovani |T2=

pozorovani |2*(k+1)=

pozorovani |d.f.=

12 a (T-T»-2(k+1))/2 stupni volnosti

A 0 DO




Sezénnost pomoci linearni regre:

Model

K vysvétleni se pouziji vSechny veli€iny xq X4, Uy, Uy

Model ma tvar: y; = by + by X + by Uqe + by Uy + €

Proménna uy; = cos(2*pi*y/12).
Proménna uy; = sin(2*pi*y/6).

t y Ust Ut Odhady parametrt a pi
1 10,81 1 0,8660254 0,866025 b3 b,

2 12,78 2 0,5 0,866025|b; -4,1297 0,0000
3 24,36 3 0 0|sbi 0,7490 0,7477
4 18,83 4 -0,5 -0,866025|R? s 0,9945 4,0920
5 21,62 5 -0,866025 -0,866025|FR, n-k-1 3351,1837 56,0000
6 19,98 6 -1 0 168344,99 937,7104
7 28,82 7 -0,866025 0,866025

8 27,86 8 -0,5 0,866025]|bil/sb; 5,5137 0,0000
9 32,68 9 0 0

10 41,97 10 0,5 -0,866025 Model je statisticky vyzne
11 58,6 11 0,8660254 -0,866025 Parametry jsou také stati
12 59,75 12 1 0

13 57,27 13 0,8660254 0,866025

14 46,51 14 0,5 0,866025

15 54,15 15 0 0

16 57,67 16 -0,5 -0,866025 Podily jednotlivych vysve
17 60,5 17 -0,866025 -0,866025 Sy St

18 55,71 18 -1 0 53,5649 17,4642
19 54,43 19 -0,866025 0,866025 bo [oF

20 61,75 20 -0,5 0,866025 9,74272 3,0295
21 77,33 21 0 0 |cor(y,"1")| | [cor(y,b)]
22 91,95 22 0,5 -0,866025 29,8821 3,0295
23 88,58 23 0,8660254 -0,866025

24 86,93 24 1 0 beta0 beta1
25 89,54 25 0,8660254 0,866025 94,73%
26 85,59 26 0,5 0,866025

27 98,45 27 0 0 Proménné t, uy, u, se na vysv
28 98,89 28 -0,5 -0,866025

29 90,36 29 -0,866025 -0,866025

30 91,32 30 -1 0

31 99,7 31 -0,866025 0,866025

32 101,09 32 -0,5 0,866025

33 110,57 33 0 0

34 111,63 34 0,5 -0,866025

35 124,57 35 0,8660254 -0,866025

36 126,74 36 1 0

37 120,18 37 0,8660254 0,866025

38 119,53 38 0,5 0,866025




39 126,26 39 0 0

40 126,25 40 -0,5 -0,866025

41 130,98 41 -0,866025 -0,866025

421 131,12 42 -1 0

43 135,83 43 -0,866025 0,866025

44 136,26 44 -0,5 0,866025

45 142,83 45 8,575E-16 0

46 161 46 0,5 -0,866025

47 162,96 47 0,8660254 -0,866025

48 160,92 48 1 0

49 161,42 49 0,8660254 0,866025

50 157,5 50 0,5 0,866025

51 166,43 51 0 0

52 167,54 52 -0,5 -0,866025

53 169,77 53 -0,866025 -0,866025

54 161,81 54 -1 0

55 172,48 55 -0,866025 0,866025

56 173,27 56 -0,5 0,866025

57 173,33 57 0 0

58 192,34 58 0,5 -0,866025

59 200,76 59 0,8660254 -0,866025

60 198,55 60 1 0

Ovéreni splnéni podminek linearni regrese

t yv e e’ e’ e

1] 15,6163  -4,8063 23,1003  -111,0264  533,6239
2| 15,8512  -3,0712 9,4323 -28,9686 88,9688
3| 18,8167  5,5433 30,7287 170,3398  944,2528
4] 21,7821  -2,9521 8,7149 25,7271 75,9490
5| 22,0170 -0,3970 0,1576 -0,0626 0,0248
6] 20,2719 -0,2919 0,0852 -0,0249 0,0073
7| 20,5769  8,2431 67,9486 560,1072 4617,0173
8] 26,4131  1,4469 2,0936 3,0294 4,3833
9] 37,0299 -4,3499 18,9218 -82,3081  358,0336
10] 47,6468 -56768 32,2258  -182,9384 1038,4998
11] 53,4829  5,1171 26,1844 133,9875  685,6233
12| 53,7880  5,9620 35,5459 211,9260 1263,5106
13| 52,0428 52272 27,3236 142,8256  746,5776
14| 52,2777 -5,7677 33,2668  -191,8741 1106,6792
15| 55,2432  -1,0932 1,1950 -1,3064 1,4281
16] 58,2086 -0,5386 0,2901 -0,1563 0,0842
17| 58,4436  2,0564 4,2290 8,6966 17,8841
18] 56,6984  -0,9884 0,9769 -0,9656 0,9544
19] 57,0034 -2,5734 6,6225 -17,0427 43,8581
20] 62,8396 -1,0896 1,1872 -1,2936 1,4094

soucty:  330,2303 587,2173 11528,7695 0,0000
|Test normality rezidui
A3 3,6233var A3 0,22360 norm test test A3
A4 -3,0000)var A4 0,57924 1,95996 test A4




|Test autokorelace rezidui | Durbin - Watsontiv

DW  1,79226]
|Test homoskedasticity rezidui | Goldfeld - Quandtav |
t y X4 Xo X3 X4 e e’
3 4,18 0,48 2,19 -0,1 0,31 0,1786 0,0319
4 11,12 0,55 -0,08 -0,6 0,17 0,6290 0,3957
1 2,33 0,65 2,19 -0,89 0,97 -0,2804 0,0786
2 17,52 0,76 -0,93 1,14 0,68 0,0484 0,0023
6 24,24 2,51 -0,78 1,32 1,3 -0,1052 0,0111
5 15,6 2,68 0,51 -1,35 0,65 -0,0632 0,0040
10 13,44 3,46 4,22 0,59 -1,82 0,5363 0,2876
7 25,24 3,56 -0,83 -0,75 -0,1 -0,1109 0,0123
8 20,29 3,72 1,7 1,09 0,65 -1,2057 1,4536
11 18,33 4,74 2,46 -1,71 -1,53 -0,4060 0,1649
9 28,21 5,16 1,61 0,99 1,64 1,2145 1,4751
14 20,52 5,39 3,57 0,41 0,8 -0,5236 0,2742
12 30,05 5,95 1,61 0,05 -1,56 -0,2462 0,0606
13 30,61 6,63 1,75 -0,48 0,84 0,5347 0,2859
18 23,87 8,16 6,04 -0,46 -0,97 -0,2347 0,0551
16 35,61 8,94 3,97 0,68 0,41 0,1010 0,0102
15 38,24 9,22 2,99 0,32 0,64 -0,6295 0,3962
19 28,98 9,64 5,37 -1,33 0,36 -0,7646 0,5847
20 28,41 9,8 6,9 0,54 1,92 -0,2009 0,0404
17 34,36 10,29 5,71 -0,81 -0,15 1,5284 2,3359
Razeno vzestupné podle hodnot proménné x,

| Predpovéd |
t y konst. t Ut Ut yv

1 10,81 1 1 0,866025 0,866025404 9,1958
2 12,78 1 2 0,5 0,866025404 12,2254
3 24,36 1 3 0 0 18,8313
4 18,83 1 4 -0,5 -0,8660254 25,4373
5 21,62 1 5 -0,866025 -0,8660254 28,4668
6 19,98 1 6 -1 0 27,9199
7 28,82 1 7 -0,866025 0,866025404 27,3730
8 27,86 1 8 -0,5 0,866025404 30,4026
9 32,68 1 9 0 0 37,0085
10 41,97 1 10 0,5 -0,8660254 43,6145
11 58,6 1 11 0,866025 -0,8660254 46,6440
12 59,75 1 12 1 0 46,0971
13 57,27 1 13 0,866025 0,866025404 45,5502
14 46,51 1 14 0,5 0,866025404 48,5798
15 54,15 1 15 0 0 55,1857
16 57,67 1 16 -0,5 -0,8660254 61,7917
17 60,5 1 17 -0,866025 -0,8660254 64,8212
18 55,71 1 18 -1 0 64,2743
19 54,43 1 19 -0,866025 0,866025404 63,7274
20 61,75 1 20 -0,5 0,866025404 66,7570




21 77,33 1 21 0 0 73,3629
22 91,95 1 22 0,5 -0,8660254 79,9689
23 88,58 1 23 0,866025 -0,8660254 82,9984
24 86,93 1 24 1 0 82,4515
25 89,54 1 25 0,866025 0,866025404 81,9046
26 85,59 1 26 0,5 0,866025404 84,9342
27 98,45 1 27 0 0 91,5401
28 98,89 1 28 -0,5 -0,8660254 98,1461
29 90,36 1 29 -0,866025 -0,8660254 101,1756
30 91,32 1 30 -1 0 100,6287
31 99,7 1 31 -0,866025 0,866025404 100,0819
32 101,09 1 32 -0,5 0,866025404 103,1114
33 110,57 1 33 0 0 109,7173
34 111,63 1 34 0,5 -0,8660254 116,3233
35 124,57 1 35 0,866025 -0,8660254 119,3528
36 126,74 1 36 1 0 118,8059
37 120,18 1 37 0,866025 0,866025404 118,2591
38 119,53 1 38 0,5 0,866025404 121,2886
39 126,26 1 39 0 0 127,8945
40 126,25 1 40 -0,5 -0,8660254 134,5005
41 130,98 1 41 -0,866025 -0,8660254 137,5300
42 131,12 1 42 -1 0 136,9831
43 135,83 1 43 -0,866025 0,866025404 136,4363
44 136,26 1 44 -0,5 0,866025404 139,4658
45 142,83 1 45 8,57E-16 0 146,0717
46 161 1 46 0,5 -0,8660254 152,6777
47 162,96 1 47 0,866025 -0,8660254 155,7072
48 160,92 1 48 1 0 155,1603
49 161,42 1 49 0,866025 0,866025404 154,6135
50 157,5 1 50 0,5 0,866025404 157,6430
51 166,43 1 51 0 0 164,2489
52 167,54 1 52 -0,5 -0,8660254 170,8549
53 169,77 1 53 -0,866025 -0,8660254 173,8844
54 161,81 1 54 -1 0 173,3375
55 172,48 1 55 -0,866025 0,866025404 172,7907
56 173,27 1 56 -0,5 0,866025404 175,8202
57 173,33 1 57 0 0 182,4261
58 192,34 1 58 0,5 -0,8660254 189,0321
59 200,76 1 59 0,866025 -0,8660254 192,0616
60 198,55 1 60 1 0 191,5147
61 1 61 0,866025 0,866025404 190,9679
62 1 62 0,5 0,866025404 193,9974
63 1 63 -49E-16 -9,799E-16 200,6033
64 1 64 -0,5 -0,8660254 207,2093
65 1 65 -0,866025 -0,8660254 210,2388
66 1 66 -1 4,4101E-15 209,6919




5€: rozsireny model

Gvodni statistické charakteristiky
b, bo alfa t-test FR-test
3,0295 9,7427 0,0500 2,0032 2,7694
0,0306 1,0726
#N/A #N/A n
#N/A #N/A 20
#N/A #N/A
98,9825 9,0831

mny, protoZe FR (3351,184) je vétSi nez FR-test (2,7694).
sticky vyznamné, protoZe |bi|/sbi je vétSi nez hodnota t-testu (2,0032).

btlujicich proménnych na variabilité zavisle proménné - beta koeficienty |

Sut Su2
0,7131 0,7131] smérod. odchylky proménnych |

b, by
0,0000 -4,1297 |odhadnuté regresni koeficienty

|cor(y,ut)| |cor(y,u2)| sumafcor(.))
0,0000 0,1686]abs. korelace se zavisle prom. 3,1982
beta2 beta3

0,00% 5,27%| beta koeficienty |

btleni rozptylu veli€iny y podileji po fadé 94,73%, 0,00% resp.5,27%




€t - €11 (er- ewr)”

1,7351 3,0105
8,6146 74,2106
-8,4954 72,1726
2,5551 6,5284
0,1052 0,0111
8,56350 72,8457
-6,7962 46,1877
-5,7969 33,6036
-1,3269 1,7606
10,7938 116,5071
0,8450 0,7140
-0,7348 0,5400
-10,9949 120,8885
4,6746 21,8515
0,5546 0,3075
2,5951 6,7344
-3,0448 9,2711
-1,5850 2,5123
1,4838 2,2018
3,7167 591,8587
7,6623

3,5664




S1

S2

F21

F test

0,8236
3,7689
4,5763

6,3882

Protoze podil SSE2/SSE1 je mensi nez teoreticka hodnota
F-rozdéleni 0 4 a 4 stupnich volnosti na hladiné alfa = 0,05

Vlynechavana 4 prostfedni pozorovani
Vlynechavana 4 prostiedni pozorovani
Vlynechavana 4 prostiedni pozorovani
Vlynechavana 4 prostiedni pozorovani

Neni proto divod zamitnout hypotézu homoskedasticity
T= 20
T2= 4
2%(k+1)= 8
d.f.= 4

F-rozdéleni s (T-T-2(k+1))/2 a (T-T,-2(k+1))/2 stupni volnosti

YVg YVh f; s
0,9985 17,3932 1 4,0920
4,0280 20,4227 1

10,6340 27,0287 1 t.\4(alfa)
17,2399 33,6346 1 2,0032
20,2695 36,6642 1
19,7226 36,1173 1
19,1757 35,5704 1
22,2052 38,5999 1
28,8112 45,2059 1
35,4171 51,8118 1
38,4467 54,8414 1
37,8998 54,2945 1
37,3529 53,7476 1
40,3824 56,7771 1
46,9884 63,3831 1
53,5943 69,9890 1
56,6239 73,0186 1
56,0770 72,4717 1
55,5301 71,9248 1
58,5596 74,9543 1




65,1656 81,5603

1

71,7715 88,1662 1
74,8011 91,1958 1
74,2542 90,6489 1
73,7073 90,1020 1
76,7368 93,1315 1
83,3428 99,7375 1
89,9487 106,3434 1
92,9783 109,3730 1
92,4314 108,8261 1
91,8845 108,2792 1
94,9140 111,3087 1
101,5200 117,9147 1
108,1259 124,5206 1
111,1555 127,5502 1
110,6086 127,0033 1
110,0617 126,4564 1
113,0912 129,4859 1
119,6972 136,0919 1
126,3031 142,6978 1
129,3327 145,7274 1
128,7858 145,1805 1
128,2389 144,6336 1
131,2684 147,6631 1
137,8744 154,2691 1
144,4803 160,8750 1
147,5099 163,9046 1
146,9630 163,3577 1
146,4161 162,8108 1
149,4456 165,8403 1
156,0516 172,4463 1
162,6575 179,0522 1
165,6871 182,0818 1
165,1402 181,5349 1
164,5933 180,9880 1
167,6228 184,0175 1
174,2288 190,6235 1
180,8347 197,2294 1
183,8643 200,2590 1
183,3174 199,7121 1
182,2891 199,6466 1,05872
185,3645 202,6303 1,05313
192,1012 209,1055 1,03719
198,5764 215,8422 1,05313
201,5217 218,9559 1,06340
200,9992 218,3847 1,06044

dolni / horni mez intervalu spolehlivosti |







oy W u r u r r - A 4
Priklad pouziti linearni regrese: pre
Model
K vysvétleni se pouZiji pouze veli€iny x; az xs.
Model ma tvar: y; = by + by Xy + by.Xp + b3 X3 + €4
intervaly spolehlivosti pozorovan
t y konst. X4 Xa X3 Y y.d
1 2,33 1 0,65 2,19 -0,89 3,3836 -12,7502
2 17,52 1 0,76 -0,93 1,14 17,3970 1,2632
3 4,18 1 0,48 2,19 -0,1 4,1782 -11,9556
4 11,12 1 0,55 -0,08 -0,6 10,5714 -5,5624
5 15,6 1 2,68 0,51 -1,35 16,1850 0,0512
6 24,24 1 2,51 -0,78 1,32 24,5638 8,4300
7 25,24 1 3,56 -0,83 -0,75 25,1557 9,0219
8 20,29 1 3,72 1,7 1,09 21,4619 5,3281
9 28,21 1 5,16 1,61 0,99 27,5503 11,4165
10 13,44 1 3,46 4,22 0,59 11,5982 -4,5356
11 18,33 1 4,74 2,46 -1,71 18,0236 1,8898
12 30,05 1 5,95 1,61 0,05 29,0532 12,9194
13 30,61 1 6,63 1,75 -0,48 30,4429 14,3091
14 20,52 1 5,39 3,57 0,41 21,3156 5,1818
15 38,24 1 9,22 2,99 0,32 38,9019 22,7681
16 35,61 1 8,94 3,97 0,68 35,3755 19,2417
17 34,36 1 10,29 5,71 -0,81 32,7591 16,6253
18 23,87 1 8,16 6,04 -0,46 23,5262 7,3924
19 28,98 1 9,64 5,37 -1,33 30,1184 13,9846
20 28,41 1 9,8 6,9 0,54 29,5886 13,4548
stted | dolnimez |
intervaly spolehlivosti pfedpovidar
y konst. X1p XoPp X3p Yo Ypd

21 1 10 7 0 29,0839 11,0464
22 1 11 7 0 33,2498 15,1393
23 1 12 7 0 37,4158 19,0750
stted | dolnimez |

Skute€éné a vyrovnané hodnoty a predpovéd
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dpoveéd prvniho modelu

ych hodnot |
yvh ft S
19,5174 1,0 7,6106
33,5308 1,0
20,3120 1,0 thq(alfa)
26,7052 1,0 2,1199
32,3188 1,0
40,6976 1,0 alfa
41,2895 1,0 0,05
37,5957 1,0
43,6840 1,0
27,7320 1,0
34,1574 1,0
45,1870 1,0
46,5767 1,0
37,4494 1,0
55,0357 1,0
51,5093 1,0
48,8929 1,0
39,6600 1,0
46,2522 1,0
45,7224 1,0
| horni mez |
nych hodnot I
yph f,
47,1213 1,1180
51,3604 1,1225
55,7565 1,1368
| horni mez |
ed’
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