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Risiken Chancen



Algorithms & Methods

Regression

Ordinary Least Squares

Logistic Regression

Stepwise Regression

Multivariate Adaptive

Regression Splines (MARS)

Locally Estimated Scatterplot

Smoothing (LOESS)

Instance-based
Methods

k-Nearest

Neighbour

(kNN)

Learning Vector

Quantization (LVQ)

Self-Organizing

Map (SOM)

Regularization
Methods

Ridge Regression

Least Absolute Shrinkage and

Selection Operator (LASSO)

Elastic Net

Decision Tree
Learning

Classification and

Regression Tree (CART)

Iterative

Dichotomiser 3

(ID3)

C4.5

Chi-squared Automatic

Interaction Detection (CHAID)

Decision Stump

Random Forest

Multivariate Adaptive

Regression Splines (MARS)

Gradient Boosting

Machines (GBM)

Bayesian

Naive Bayes

Averaged One-Dependence

Estimators (AODE)

Bayesian Belief

Network (BBN)

Kernel Methods

Support Vector

Machines (SVM)

Radial Basis

Function (RBF)

Linear Discriminate

Analysis (LDA)

Clustering Methods

k-Means

Expectation

Maximisation (EM)

Hier. Clustering

Association
Rule Learning

Apriori algorithm

Eclat algorithm

Artificial
Neural

Networks

Perceptron

Back-Propagation

Hopfield Network

Self-Organizing

Map (SOM)

Learning Vector

Quantization (LVQ)

Deep Learning

Restricted Boltzmann

Machine (RBM)

Deep Belief

Networks (DBN)

Convolutional Network

Stacked Auto-encoders

Dimensionality
Reduction

Principal Component

Analysis (PCA)

Partial Least Squares

Regression (PLS)

Sammon Mapping

Multidimensional

Scaling (MDS)

Projection Pursuit

Ensemble Methods

Boosting

Bootstrapped

Aggregation

(Bagging)

AdaBoost

Stacked

Generalization

(blending)

Gradient Boosting

Machines (GBM)

Random Forest































Training
80%
713

Test
20%
178
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lag=3*4*7 sp <- dim(data)[1]-lag

p <- NULL xx <- matrix(0,sp,lag)

for (i in 1:sp)

{ xx[i,] <- data[i:(i+(lag-1))] }

for (i in (lag+1):dim(data)[1])

{ p[i-lag] <- data[i] }



…………
ax1+bx2+cx3+dx4=  y

…………

…………

… …

a=solve(t(xx)%*%xx)%*%t(xx)%*%p



# schwarz

for (i in (lag+1):dim(train)[1]) { autoreg[i] <- xx[i-lag,]%*%a }

#rot

for (i in 1:dim(test)[1]+1)

{ pointer <- dim(data)[1]+i-1

autoreg[pointer] <- t( autoreg[(pointer-lag):(pointer-1)])%*%a }
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Autoregression (Zeitreihenanalyse): 
nur Umsatz- / Besucherzahlen

RMS 0,13



Nur Nullen RMS 1,00

Nur mittlere Tageswerte RMS 0,24
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Autoregression (Zeitreihenanalyse): 
nur Umsatz- / Besucherzahlen

RMS 0,13

Random Forest (Machine Learning): 
alle Variablen (Umsatz, Filialen-Typ, Entfernung zur Konkurrenz, …)

RMS 0,12



Nur Nullen RMS 1,00

Nur mittlere Tageswerte RMS 0,24

Autoregression (Zeitreihenanalyse): 
nur Umsatz- / Besucherzahlen

RMS 0,13

Random Forest (Machine Learning): 
alle Variablen (Umsatz, Filialen-Typ, Entfernung zur Konkurrenz, …)

RMS 0,12

Gewinner (Gert, NL): Random Forest: 
alle Variablen + externe Daten (Wetter, Großereignisse, …)

RMS 0,10










