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      STAT244BU Introduction to Probability and Statistics II
Quiz # 5 (12/03/09)
You may use a calculator and a page of note (both front and back).
       1.
  In a regression analysis, the error term  is a random variable with a mean or expected value of

	a.
	zero

	b.
	one

	c.
	any positive value

	d.
	any value


ANS:
A
      2.  
The interval estimate of the mean value of y for a given value of x is

	a.
	prediction interval estimate

	b.
	confidence interval estimate

	c.
	average regression

	d.
	x versus y correlation interval


ANS:
B

  3.
The interval estimate of an individual value of y for a given value of x is

	a.
	prediction interval estimate

	b.
	confidence interval estimate

	c.
	average regression

	d.
	x versus y correlation interval


ANS:
A
     4.
  In regression analysis, which of the following is not a required assumption about the error term ?

	a.
	The expected value of the error term is one.

	b.
	The variance of the error term is the same for all values of X.

	c.
	The values of the error term are independent.

	d.
	The error term is normally distributed.


ANS:
A
Exhibit 14

The following information regarding a dependent variable Y and an independent variable X is provided.

	X = 16
	 (X - [image: image1.png]


)(Y - [image: image2.png]


) = -8

	Y = 28
	 (X - [image: image3.png]


)2 = 8

	n = 4
	SST = 42


	SSE = 34
	



5.
Refer to Exhibit 14. The slope of the regression function is

	a.
	-1

	b.
	1.0

	c.
	11

	d.
	0.0


ANS:
A

6.
Refer to Exhibit 14. The Y intercept is

	a.
	-1

	b.
	1.0

	c.
	11

	d.
	0.0


ANS:
C

7.
Refer to Exhibit 14. The coefficient of determination is

	a.
	0.1905

	b.
	-0.1905

	c.
	0.4364

	d.
	-0.4364


ANS:
A

8.
Refer to Exhibit 14. The coefficient of correlation is

	a.
	0.1905

	b.
	-0.1905

	c.
	0.4364

	d.
	-0.4364


ANS:
D

9.
Refer to Exhibit 14. The MSE is

	a.
	17

	b.
	8

	c.
	34

	d.
	42


ANS:
A

10.
Refer to Exhibit 14. The point estimate of Y when X = 3 is

	a.
	11

	b.
	14

	c.
	8

	d.
	0


ANS:
C

11.
Refer to Exhibit 14. The point estimate of Y when X = -3 is

	a.
	11

	b.
	14

	c.
	8

	d.
	0


ANS:
B
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