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"
Regressao

m O que &?

B Relacao funcional entre variaveis correlacionadas
que, em geral, € determinado empiricamente a
partir dos dados e usado para predizer valores de
uma variavel dados os valores de outras variaveis

B Relacao entre uma variavel resposta (de
desfecho, dependente) e uma ou mais variaveis
explicativas (independente; preditoras (predictor),
covariaveis (covariate)).

https://www.merriam-webster.com/dictionary/regression
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"
Linear

B A curva aqui € a Reta

y=ax+Db
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Linear

B A curva aqui € a Reta

y=ax+Db
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"
Regressao linear simples

X
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"
Regressao linear simples v _g . x ¢

/jv=a+bx

X
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"
Regressao linear simples

Y‘T Yi:BO+B1Xi+8i valores
observados

\ \ /
= erro aleatdrio
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| y=a+bx

H = Bo + By X,
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/ d/ valor estimado pelo modelo para i X
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"
Regressao linear simples

B Modelo de regressao linear simples
Yi=Bo+B, X;+¢
B Pressuposicoes basicas:
BE(¢) = 0 e Var(e) = 02 => constante

e,~N(0,0%), independentes

B método para minimizar os erros (estimacao dos
parametros por minimos quadrados)
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Regressao linear simples

B Exemplo:
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"
Regressao linear simples

B Sir Francis Galton (1886) Regression Towards
Mediocrity in Hereditary Stature.

B “|t appeared from these experiments that the
offspring did not tend to resemble their parents
seeds in size, but to be always more mediocre
than they - to be smaller than the parents, if the
parents were large; to be larger than the parents,
If the parents were small.”

B [ermo: “regression to the mean”
B Hoje esta calor... e amanha, como estara?

http://galton.org/essays/1880-1889/galton-1886-jaigi-regression-stature.pdf
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