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Lecture Quiz 10 Answers

1. The line of best fit in regression is chosen because it:
a. Maximizes the correlation between the two variables
b. Crosses the Y axis at the intercept
c. Ensures that prediction error (Root MSE) equals zero
d. Passes through the highest number of data points
e. Minimizes the squared distances between data points and the line

2. In hypothesis testing for regression, we focus on:
a. Regression intercept a
b. Regression slope b
c. Both intercept a and slope b
d. R squared
e. Root MSE

3. If a researcher wants to perform a one-tailed hypothesis test using Stata’s regression results, they should:
a. Divide the p-value by 2
b. Multiply the p-value by 2
c. Multiply the p-value by degrees of freedom
d. Divide the p-value by degrees of freedom
e. Change the regression command by adding an option

4. Which of the following is NOT a problem in regression analysis mentioned in the lecture?
a. Too many independent variables
b. Highly correlated independent variables
c. Skewed dependent or independent variables
d. Extrapolation
e. Fishing for effects

5. In bivariate regression with a dependent variable Y and an independent variable X, the slope (b) represents:
a. The predicted value of Y when X = 0
b. The predicted value of X when Y = 0
c. The expected change in Y for a one-unit increase in X
d. The expected change in X for a one-unit increase in Y
e. The average distance between actual and predicted values

6. Optional: Please write down any questions that you may have about this lecture.
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