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1. Please answer the following regression related questions:
a. Write down the mathematical expression of a general linear regression model
in detial. (10%)
b. What are the basic assumptions of this model? (10%)

c. Illustrate two main uses (goals) of building a linear regression model. ( 10%)
d. What is the meaning of the regression parameters in a.? (10%)

2. If the ANOVA table of a regression model in is as

Source Sum of Degree of Mean F ratio p-value
Squares freedom Squares

Regression A 2 C E 0.0001

Residual 79 B D

Toral 670 15

(1) What are the values of A, B, C, D, and E? (20%)

(2) What is the value of the “coefficient of determination”? (10%)

(3) What is the meaning of the “coefficient of determination”? (10%)

(4) What is the null hypothesis of the test statistic “F ratio” in this table. (10%)
(5) What is the meaning of the null hypothesis in (4)? (10%)
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