
Beispiel: Wer gewinnt die Bundestagswahl

Literatur: Helmut Norpth und Thomas Gschwend: The chancellor model:
Forecasting German elections. International Journal of Forecasting 26
(2010) 42-53.
Prognosemodell zur Vorhersage des Wahlausgangs
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Abnützungseffekt und Regierungswahl
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Das Modell

yi = β0 + β1PARi + β2KANi + β3log(AMTi ) + εi

Vorgehen:

1 Schätzung der Parameter mit der KQ Methode

2 Bestimmung der aktuellen Einflussgrößen PAR, KAN AMT

3 Prognose durch Einsetzen in der Regressionsgleichung

4 Unsicherheit der Prognose aus der Schätzung der Varianz von εi
und der Unsicherheit der Schätzung ergibt Prognoseintervall
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Drei Faktoren

Chancellor Model Picks Merkel in
2013 German Election
Helmut Norpoth, Stony Brook University
Thomas Gschwend, University of Mannheim

...............................................................................................................................................................................................................................................

In the German national election this fall, based on the
forecast of the Chancellor Model, the governing coali-
tion will score a resounding victory. Chancellor Angela
Merkel enjoys a high approval rating, which puts her
at a 2-1 advantage over the challenger, Peer Stein-

brück. Although Germany is not a presidential system, where
voters elect the chief policymaker, chancellor support has
proved to be a strong predictor of vote choice in German
national elections. Our forecast model also includes long-
term partisanship, which provides a broad base for the gov-
erning parties in this election, and length of tenure, which
exacts a modest penalty after two terms of office. Since its
premiere in 2002, the model has predicted the winner in each
election. In a case of perhaps beginner’s luck, the 2002 fore-
cast scored a bull’s-eye with 47.1%, the exact share of the gov-
erning parties; the forecast was posted three months before
Election Day. No poll or other model, not even the Election-
Day exit polls, came close to this performance; in fact, most
people predicted a defeat for Schröder’s red-green coalition
(Norpoth and Gschwend 2003).

THE CHANCELLOR MODEL
Our forecast model (Norpoth and Gschwend 2010) combines
predictors of the vote that are familiar to students of elec-
tions anywhere (PS 2012, Stegmaier and Norpoth 2013). The
key predictor in our model is chancellor support, hence the
sobriquet “Chancellor Model.”1 Chancellor support corre-
lates very strongly (0.79) with the incumbent vote in the 16
federal elections.

To capture the long-term partisanship of the German elec-
torate, we use past election returns. For the most part, we take
the average vote in the last three Bundestag elections. This
measure of partisanship correlates quite strongly (0.54) with
the incumbent vote in the 16 federal election. Finally, our fore-
cast stipulates a penalty for length of tenure in office. The
federal governments in Germany, on average, have lasted three
terms. The number of terms a government has been in office
(or the leading party, in the event that the coalition composi-
tion changed), is the third and final predictor of our forecast
model. It correlates to a moderate extent with the incumbent
vote (!0.39).

MODEL ESTIMATES
As seen in table 1, all three vote predictors prove to be statis-
tically significant beyond any doubt, with signs that are all in
the expected directions. Each predictor brings something dis-
tinct to the voting table. Taken together the three predictors

capture the actual vote of incumbent parties in Bundestag elec-
tions from 1953 to 2009 with an average error no larger than
1.1%. By another measure of fit, the explanatory power of the
vote equation with the three predictors reaches 96%. Such a
performance inspires strong confidence that the model can
make reasonably accurate forecasts about future elections.

THE FORECAST FOR THE 2013 ELECTION
The latest poll numbers on chancellor support available at
this writing show Chancellor Merkel leading her challenger
Peer Steinbrück by a 61-29 margin (April II Politbarometer of
the Forschungsgruppe Wahlen). This lead is no fluke. Merkel
has enjoyed a 30-point edge throughout the year so far. The
April level of support, along with the long-term partisan base
of the governing coalition and two terms of office, yields a
forecast of 51.7% for the parties in Merkel’s government.2 Given
a forecast error estimate of only 1.2 points, we can say with
better than 99% certainty that Merkel will win the 2013 Bund-
estag election. Note that it does not take 50% to “win” an elec-
tion in Germany. With a good deal of votes going to parties
that fail to win seats in the Bundestag, the winner needs no
more than 48% of the votes cast; in 2002, the red-green coali-
tion managed to win with 47.1%. There is, of course, a wild
card in the German election game this year. It is the Free Dem-
ocratic Party (FDP), Chancellor Merkel’s junior partner. Polls
have shown it consistently falling short of reaching 5% of the
vote, the minimum to get seats in the Bundestag. Our model

Ta b l e 1
Statistical Estimates of Vote Predictors
VOTE PREDICTORS COEFFICIENT (S.E.)

Chancellor Support 0.40*** ~.03!

Long-term Partisanship 0.74*** ~.07!

Term ~logged! −2.8*** ~.54!

Constant −7.9* ~3.6!

R̄2 0.96

Root Mean Squared Error 1.1

~N ! ~16!

Durbin-Watson d 1.73

Lijung-Box Q ~4 lags! 2.90

Note: Model estimation based on elections 1953–2009.

* p < .05; ** p < .01; *** p < .001

...............................................................................................................................................................................................................................................

S P OT L I G H T
...............................................................................................................................................................................................................................................
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Robustheit und Performance
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Robustheit und Performance

26.$August$2002 $ 23.$August$2005 $ 24.$August$2009 $
Modelvorhersage $ 47,1 % 42,0 % 52,9 %

Ins:tute $

$$$$Allensbach $ 45,0 % 36,6 % 51,0 %

$$$$Emnid $ 46,0 % 38,0 % 50,0%

$$$$Forsa $ 45,0%-%47,0 % 36,0 % 50,0%

$$$$FGW $ 47,0 % 38,0 % 51,0%

$$$$Dimap $ 46,5 % 38,0 % 51,0%

18$UhrHPrognose $
22.$September$2002 $ 18.$September$2005 $ 27.$September$2009 $

$$$$ARD $ 46,5 % 42,5 % 48,5 %

$$$$ZDF $ 47,0 % 41,0 % 48,0 %

$$$$RTL/nHtv $ 47,5 % 42,0 % 48,0 %

Endergebnis $ 47,1 $ 42,3 $ 48,4 $
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Vorhersage für 2013

Wie kommen wir zu einer Prognose?

Stimmenanteil für Schwarz/Gelb 2013 =

−7,9 + 0,74 · (PAR) + 0,40 · (KAN)− 2,8 · (AMT )

1 Langfristiger Wählerrückhalt von
CDU/FDP ist 46,4%(= PAR).

2 Abnützungseffekt bei 2. Amtsperiode
von CDU/FDP ist log(2)(= AMT ).

3 Kanzlerunterstützung (= KAN) heute
noch nicht bekannt!

Aber Juli I Politbarometer: Merkel (62%):
Steinbrück (29%). Daher KAN = 68%
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Vorhersage für 2013

Wie kommen wir zu einer Prognose?

Stimmenanteil für Schwarz/Gelb 2013 =

−7,9 + 0,74 · (PAR) + 0,40 · (KAN)− 2,8 · (AMT ) = 51,7%

1 Langfristiger Wählerrückhalt von
CDU/FDP ist 46,4%(= PAR).

2 Abnützungseffekt bei 2. Amtsperiode
von CDU/FDP ist log(2)(= AMT ).

3 Kanzlerunterstützung (= KAN) heute
noch nicht bekannt!

Aber Juli I Politbarometer: Merkel (62%):
Steinbrück (29%). Daher KAN = 68%
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Statistik II SoSe 2013 Helmut Küchenhoff (Institut für Statistik, LMU) 474



Quelle: T. Gschwend und H. Nordpoth

Vorhersage für 2013
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Bedingte Vorhersage für 2013
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Zusammenfassung

Regressionsmodelle wichtiges Instrument zur Prognose

Sorgfältige Wahl des Modells und der Einflussgrößen Voraussetzung

Zentrale Annahme: Die Wirkungsstruktur gilt zu dem Zeitpunkt der
Prognose weiterhin.

Kausalität muss inhaltlich diskutiert werden

Vorsicht vor Überanpassung des Modells an den Lerndaten

Aber: Es gibt viele erfolgreiche Prognosestrategien ohne inhaltliche
Interpretation
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