s 94 BRI KSR 103 B4 EELITRAEESERE # 8 H ¥ 1H
RETEA - EIR TR REHE
ZSEE : #HiETE EHEM 0222 8K 3

X EBAFEE  ARECIEAEE - FREERBRIES  NASTER LFEE > TFit0 -

1. The forecasting method that is appropriate when the time series has no significant trend, cyclical, or
seasonal effect is
a. moving averages
b. mean squared error
c. mean average deviation

d. qualitative forecasting methods

2. If data for a time series analysis is collected on an annual basis only, which component may be ignored?
a. trend
b. seasonal
c. cyclical
d. irregular
3. In a multiple regression analysis involving 15 independent variables and 200 observations, SST = 800
and SSE = 240. The coefficient of determination is
a. 0.300
b. 0.192
c. 0.500
d. 0.700
4. A regression model involved 5 independent variables and 136 observations. The critical value of t for

testing the significance of each of the independent variable's coefficients will have
a. 121 degrees of freedom
b. 135 degrees of freedom
c. 120 degrees of freedom
d. 4 degrees of freedom
5. The variable of interest in an ANOV A procedure is called
a. a partition
b. atreatment
c. either a partition or a treatment
d. afactor
6. An ANOVA procedure is applied to data obtained from 6 samples where each sample contains 20
observations. The degrees of freedom for the critical value of F are
a. 6 numerator and 20 denominator degrees of freedom
b. 5 numerator and 20 denominator degrees of freedom
c. 5 numerator and 114 denominator degrees of freedom
d

. 6 numerator and 20 denominator degrees of freedom
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7. When an analysis of variance is performed on samples drawn from K populations, the mean square
between treatments (MSTR) is
a. SSTR/IIT
b. SSTR/(nr-1)
c. SSTR/K
d. SSTR/(K-1)
8. Stratified random sampling is a method of selecting a sample in which

a. the sample is first divided into strata, and then random samples are taken from each stratum

b. various strata are selected from the sample

c. the population is first divided into strata, and then random samples are drawn from each stratum
d. None of these alternatives is correct.

Exhibit AA
Last school year, the student body of a local university consisted of 30% freshmen, 24% sophomores, 26%

juniors, and 20% seniors. A sample of 300 students taken from this year's student body showed the following
number of students in each classification.

Freshmen 83
Sophomores 68
Juniors 85
Seniors 64

We are interested in determining whether or not there has been a significant change in the classifications
between the last school year and this school year.

9. Refer to Exhibit AA. The expected number of freshmen is
a. 83

b. 90

¢. 30

d. 10
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10.  Refer to Exhibit AA. The calculated value for the test statistic equals

a. 0.5444

b. 300
c. 1.6615
d. 6.6615

Exhibit BB

n=16 X

I

75.76 s =8.246 Hy: u=80
Ha: pn<80
11.  Refer to Exhibit BB. The standardized test statistic equals
a. -2.12
b. -0.53
c. 053
d. 0483
12.  Refer to Exhibit BB. The p-value is equal to
a. -0.025
b. 0.05
c. 0.525
d. 0.025
13.  If a hypothesis is rejected at 95% confidence, it
a. will always be accepted at 90% confidence
b. will always be rejected at 90% confidence
c. will sometimes be rejected at 90% confidence
d

. None of these alternatives is correct,

Exhibit CC
The following information was obtained from matched samples.

The daily production rates for a sample of workers before and after a training program are shown below.

Worker Before After
1 20 22
2 25 23
3 27 27
4 23 20
5 22 25
6 20 19
7 17 18
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14.  Refer to Exhibit CC. The null hypothesis to be tested is Hyp:  pg=0. The test statistic is
a. -1.96
b. 1.96
c. 0
d. 1.645
15.  In an analysis of variance where the total sample size for the experiment is nt and the number of
populations is K, the mean square within treatments is
a. SSE/(nt-K)
b. SSTR/(nr-K)
c. SSE/(K-1)
d. SSEK

Exhibit DD
To test whether or not there is a difference between treatments A, B, and C, a sample of 12 observations has

been randomly assigned to the 3 treatments. You are given the results below.

Treatment Observation
A 20 30 25 33
B 22 26 20 28
C 40 30 28 22

16.  Refer to Exhibit DD. The null hypothesis for this ANOVA problem is
a. Hi=H2
b, p=po=p3
C. HISH2=H3TH4
d. pr=pe= ... =

17.  Refer to Exhibit DD. The mean square between treatments (MSTR) equals
a. 1.872

b. 5.86

c. 34

d. 36
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18. In a regression model involving more than one independent variable, which of the following tests must
be used in order to determine if the relationship between the dependent variable and the set of
independent variables is significant?

a. ttest

b. Ftest

c. Either at test or a chi-square test can be used.
d. chi-square test

19. In a regression and correlation analysis if r* = 1, then
a. SSE=SST
b. SSE=1
c. SSR=SSE
d. SSR=SST

20. A graph showing the probability of accepting the lot as a function of the percent defective in the lot is
a. a power curve
b. acontrol chart
¢. an operating characteristic curve
d

. None of these alternatives is correct.
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