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Datei Bearbeiten Verschiedenes Pakete Windows Hife

> x3; ¥0 I
| 111 140s6.51 19381.77 11773.32 17999.71 30253.57 46560.52 60161.77

[8] 23372.56 36001.68 40635.67 27241.05 36924.32 39162.28 45197.37
[15] 49598.86 44112.32 67285.72 73786.66 82997.95 75658.87 47783.56
[22] 59504.78 62768.95 74742.35 71749.00 59449.23 84307.35 93445.12
[29] 95760.58 81975.36 74557.31 76548.08 71572.64 90147.62 101732.42
[36] 47841.28 55926.05 $8933.56 64123.87 58318.51 72418.20 87474.49
[43] 82593.75 79184.28 99280.00 75716.51 91604.38 85673.15 71334.28
[50] 68552.08 24445.70 28227.93 28640.03 24869.65 28992.92  6545.98
[57] 7109.78  6400.14  6766.01  5752.40

[1] 0.3361 0.3956 -0.3543 0.6205 0.7266 0.2023 0.3029 0.1765 0.5624
[10] ©0.1716 0.3404 0.4611 0.0916 0.1202 0.1880 0.2399 0.5398 0.1721
[19] ©0.1848 -0.0038 0.4277 0.2570 0.1297 0.2548 0.0477 0.4618 0.4508  —
[28] ©0.1585 0.0511 -0.0842 0.4817 0.0250 -0.0376 0.2918 0.1816 0.4246
[37] ©0.1623 0.1129 0.1535 -0.0080 0.1280 0.2239 -0.0195 -0.0026 0.3921
[46] ©0.5713 0.1965 -0.0390 -0.1977 0.0126 0.1554 0.1776 0.0481 -0.1002

[55] ©0.2412 0.4952 0.0776 -0.0858 0.0776 -0.0934
> plot(X3,¥0, main = "Modell Aktienrendite und Marktkapitalisierung”|
> Modell <- Im(¥0 ~ X3)

> Modell

cal1:
1n(formula = Y0 ~ X3)

Coefficients:
(Intercept) x3
2.130e-01  -3.3622-07

> summary (odell)

cal1:
1n(formula = Y0 ~ X3)

Residuals:
Min 10 Meaian 30 Max
-0.56336 -0.14468 -0.02448 0.13001 0.52377

Coefficients:

Estimate Std. Error ¢ value Px(>|tl)
(Interceps) 2.130e-01 6.2042-02  3.434 0.00111 =
x3 -3.3622-07 1.020e-06 -0.330 0.74235

Signif. codes: 0 ‘ex’ 0.001 ‘wxr 0.01 A7 0.05 “.f 0.1 %7 1 B

Residual standard error: 0.2175 on 58 degrees of freedom
Multiple R-squared: 0.001878, Adjusted R-squared: -0.01533
F-statistic: 0.1091 on 1 and 58 DF, p-value: 0.7423
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[50] 68552.08 24445.70 28227.93 28640.03 24869.65 28992.92  6545.98
[57] 7109.78  6400.14  6766.01  5752.40

[1] 0.3361 0.3956 -0.3543 0.6205 0.7266 0.2023 0.3029 0.1765 0.5624
[10] ©0.1716 0.3404 0.4611 0.0916 0.1202 0.1880 0.2399 0.5398 0.1721
[19] ©0.1848 -0.0038 0.4277 0.2570 0.1297 0.2548 0.0477 0.4618 0.4508
[28] ©0.1585 0.0511 -0.0842 0.4817 0.0250 -0.0376 0.2918 0.1816 0.4246
[37] ©0.1623 0.1129 0.1535 -0.0080 0.1280 0.2239 -0.0195 -0.0026 0.3921
[46] ©0.5713 0.1965 -0.0390 -0.1977 0.0126 0.1554 0.1776 0.0481 -0.1002
[55] ©0.2412 0.4952 0.0776 -0.0858 0.0776 -0.0934

> plot(X3,¥0, main = "Modell Aktienrendite und Marktkapitalisierung")
> Modell <- Im(¥0 ~ X3)
> Modell

cal1:
1n(formula = Y0 ~ X3)

Coefficients:
(Intercept) x3
2.130e-01  -3.3622-07

> summary (odell)

cal1:
1n(formula = Y0 ~ X3)

Residuals:
Min 10 Meaian 30 Max
-0.56336 -0.14468 -0.02448 0.13001 0.52377

Coefficients:

Estimate Std. Error ¢ value Px(>|tl)
(Interceps) 2.130e-01 6.2042-02  3.434 0.00111 =
x3 -3.3622-07 1.020e-06 -0.330 0.74235

Signif. codes: 0 ‘ex’ 0.001 ‘wxr 0.01 A7 0.05 “.f 0.1 %7 1

Residual standard error: 0.2175 on 58 degrees of freedom
Multiple R-squared: 0.001878, Adjusted R-squared: -0.01533
F-statistic: 0.1091 on 1 and 58 DF, p-value: 0.7423

> r <- cor(X3,Y0)

i

[1] -0.04333222

[1] 0.001877682
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Modell Aktienrendite und Marktkapitalisierung
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X3=Marktkapitalisierung (in Mio. EUR)





