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Chi-Squared Automatic Interaction Detection (CHAID) 82 
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Comprehensive R Archive Network (CRAN) 176, 198, 288, 387, 397 
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DG → Data Governance 

DGO → Data Governance Office 

DQ → Datenqualität 
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DR → Default Rate 
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Informationskriterium von Akaike → Akaike Information Criterion 

Informationstechnologie (IT) 1, 4, 6, 12, 19, 28, 33, 40, 45 
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KDD → Knowledge Discovery in Databases 
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Knowledge Discovery in Databases (KDD) 46, 48, 49 

KonTraG → Gesetz zur Kontrolle und Transparenz im Unternehmensbereich 
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75, 78, 155, 156, 161, 173, 180, 224, 232, 236, 240, 257, 271, 275, 279, 285, 294, 305, 309, 313, 316, 317, 323, 

340, 342, 360, 364, 367, 369, 372, 373, 375, 377 
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KWG →Kreditwesengesetz 

 

L 

Layer 26, 43, 83, 343, 344, 353 
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Lineare Regressionsanalyse (Kleinstquadratemethode, Ordinary Least Squares, OLS) 66, 67, 68, 69, 72, 74, 76, 

77, 132, 207, 241, 257, 259, 262, 271, 272, 274, 275, 276, 343, 344, 348, 372, 376,  

Lineares Modell (LM, Linear Model) 76, 259, 272 

Lineares Wahrscheinlichkeitsmodell (Linear Probability Model, LPM) 73, 257, 269, 274, 277, 372 

Linear Probability Model → Lineares Wahrscheinlichkeitsmodell 
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Logistische Regressionsanalyse 60, 64, 72, 75, 80, 155, 157, 162, 177, 241, 255, 257, 269, 273, 283, 287, 295, 

304, 308, 314, 315, 320, 338, 342, 346, 351, 354, 364, 367, 372, 373, 374, 376  
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Machine Learning 44, 46, 49, 160 

Managementinformationssystem (MIS) 19 

Marginale Effekte (Marginal Effects) 77, 275, 276, 277 

Marginal Effects at Means, (MEM) 77 

MaRisk → Mindestanforderungen an das Risikomanagement 

MaRisk AT 4.3.4 10 

Maximum-Likelihood-Methode → Likelihood 

Mean Squared Error (MSE, mittlere quadratische Abweichung) 60, 61 

MEM → Marginal Effects at Means 

Metrisch skalierte Daten 159, 193 

Min-Max-Normalisierung 236 

Mindestanforderungen an das Risikomanagement (MaRisk) 2, 5, 6, 10, 87, 97, 98, 99, 127, 138, 139, 141, 145, 

146, 147, 148, 151 

MIS → Managementinformationssystem 

Mittlere quadratische Abweichung → Mean Squared Error 

MLP →Multi Layer Perceptron 

Modellierung → 56, 241 

Modeling → Modellierung 

MSE → Mittlere Quadratische Abweichung 

Multi Layer Perceptron (MLP) 343 

 

N 

Neuronale Netzwerke → Künstliche neuronale Netze (KNN) 

Nominalskala 158 

Normalisierung 225 
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OLAP → On-Line Analytical Processing 

OLS → Lineare Regressionsanalyse 

On-Line Analytical Processing (OLAP) 21, 22, 24, 25, 47 

Ordinalskala 158 

Ordinary Least Squares → Lineare Regressionsanalyse 
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Programmversionen 397 
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Prüfbereiche 139 
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Qualitätsmanagement → Datenqualitätsmanagement 
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Quellsystem 23, 27, 28, 29, 140, 143, 147 
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R (Statistikprogramm) → RStudio (Statistikprogramm) 

Radio-frequency Identification (RFID) 40 
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308, 317, 339, 340, 367, 373, 377 
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Reporting von Risikodaten 16, 19 

Residual Mean Deviance (RMD, residuale mittlere Devianz bzw. Abweichung) 328, 334, 336 

Residual Sum of Squares (RSS) 70, 287 
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Risikofrüherkennung 97 

Risikomanagement 12, 13 

Risikopunkt (RP) 111, 124, 127, 133, 138, 148, 150 

Risikoreporting 2, 7, 13, 16, 40, 64, 73, 97, 130, 138, 145, 155, 385 

Risk Analytics 21, 386 

Risk Data Aggregation (RDA, Risikodatenaggregation) 5, 6, 9, 16, 130, 140, 147, 149, 152,  
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RSS → Residual Sum of Squares 
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Sample, Explore, Modify, Model, Assess (SEMMA) 50, 63 
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Schichtenarchitektur 26 

Self Service BI 27, 32, 38, 146 

SEMMA → Sample, Explore, Modify, Model, Assess 

Single Layer Perceptron (SLP) 343 

Single Point of Truth or Trust (SPOT) 21, 27 

Skalenniveaus 158 

Skalentransformation 213 

SLP → Single Layer Perceptron 
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Solvabilität, Solvabilitätsverordnung (SolvV), Solvabilität (Solvency)-II-Richtlinie 5, 6, 7, 25, 32, 103, 108 
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Specific, Measurable, Accepted, Reasonable, Time (SMART) 104 
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Team Data Science Process (TDSP) 50, 51, 63 
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Untersuchung der Geschäftsziele 52, 156 

 

V 

Variance Inflation Factor (VIF) 262, 263, 266, 267 
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