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®OH/I OHEHOYHbIX CPEIACTB

no oucuyuniune «IKOHOMEMPUKA»

Hamnpasnenue nmoarotosku / crennanbHOCTh 38.03.02 MeHemxMeHT
Ksanuduxarms Beimyckauka bakanaBp

Hampasnennocts (poduns) / crieruanu3ans « MexxTyHapOIHbI MEHEKMEHT

JU1s1 olleHKH Cd)ODMI/IDOBaHHOCTI/I KOMIICTCHIIUHN .

OIIK-1 «Cnoco0eH pemiatbh NpoecCHOHAJIbHbIE 321241 HA OCHOBE 3HAHUM (HA
NPOMEKYTOYHOM YPOBHE) IKOHOMHUYECKOH, OPraHM3aALMOHHON U YIIPaBJIeHYeCKOH
TEOpHH;»

NOIIK-1.1. 3naer npyuHUMIBI Pa3BUTUS U 3aKOHOMEPHOCTH (PYHKIIMOHUPOBAHUS OpraHHU3aINH,
poiu, GYHKIMU U 3a]1a4i MEHEKepa B COBPEMEHHOM OpraHu3alui, OCHOBbI SKOHOMHUYECKUX,
OpraHM3allMOHHBIX M  YIPaBICHUYECKUX TEOPHH JUId  YCIEHIHOM  mpodecCHOHaIbHOM
JESATEIIBHOCTH;

HNOIIK-1.2.  VYmeer wucnonb3oBaThb 3HAHWE DKOHOMHUYECKOW, OpraHM3allMOHHOW U
ynpaBJIeHYECKOH Teopuil B MpodecCHOHANBHOM NesTeIbHOCTH; YMEET aHAJIU3UPOBATh BHEIIHION
U BHYTPCHHIOIO CpEAy OpraHU3alluH, BBIABIATH €€ KIFOYEBBIE JJIEMEHThl M OLICHUBATh HX
BIMSHUE HAa OpraHu3alldlo; YMEeT aHAJIW3MpOBaThb OPTraHU3ALMOHHYIO CTPYKTYpy H
pa3pabaTbIBaTh MPEJIOKEHUS 110 €€ COBEPILIEHCTBOBAHUIO.

NOIIK-1.3. VMmeeT mpakTUYECKUH OMBIT pealn3allid OCHOBHBIX YIPABICHUYECKUX (DyHKIHIT
(nyaHupoBaHueE, MPUHATUE PELICHUH, OpraHu3alysl, MOTUBUPOBAHUE U KOHTPOJIb).

Pszans 2023



3akpbIThIE 3aIaHUS HA VCTAHOBJIEHHE COOTBETCTBHS

I/IHCprKIII/Iﬂ AJIsl BBINNOJIHCHUSA 3aJaHUA: npoanaﬁTe TEKCT U YCTAHOBHUTE
COOTBETCTBUEC

Oomenpodeccuonaabuasg komnerenunsa OINK-1

HNuaunkarop: UOIIK-1.1
Bpems Ha oTBeT: 2 MHH.

Baz[alme 1: YcraHOBHTE COOTBETCTBHE MCKAY TUIIAaMH CTaTUCTUYICCKUX OIINOOK U UX

KPaTKUM OIMMCAHUCM:

JleBasi KOJIOHKA H IIpaBasi K0JIOHKA
A) Omubka I poga Hl) HesepHoe oTkaoHenne ucruHoii Ho

B) I'erepockenacTHYHOCTH H3) HeB03M0KHOCTH MOCTOSITHHOM AUCIIEPCHH OLIIMOOK

|
|
‘ b) Omuoka I1 pona HZ) HeBepnoe npunsaTue J1o:xH0i Ho
}

I') ABTOKOppeasinms H4) CBsI3b 0CTATKOB BO BpeMEeHH

3anumure BbIOpaHHbIe OYKBBI 101 COOTBETCTBYOIIUMH Hudpamu:

1 2 3 4

Huaukarop: MOIIK-1.1

Bpems Ha oTBeT: 3 MHH.

3apanme 2: COOTHECUTE IEMEHTHI MATPULIBI KOPPEISALUU U UX COAEPIKATEITBHOE
3HAYCHUC:

‘ JleBasi KOJ1I0HKA H IIpaBasi K0JIOHKA ‘
‘ A) r_{xy} Hl) CoBepuieHHasi OTpUIATeIbLHAS JUHEHHAS CBA3b ‘
‘ b) r_{xx}=1 HZ) ITo1HOE OTCYTCTBHE JTUHEHHOM CBA3ZH ‘
‘ B) |r|=0 H3) HopmupoBaHHast Mepa CBSI3HM IEPEMEHHBIX X U Y ‘
‘ I)r=-1 H4) DJIeMEHT IJ1aBHOM JHATOHAJIH ‘

3anumure BblﬁpaHHBIe 6yKBbI moa COOTBETCTBYHOIUMH III/I(l)paMI/I:

1 2 3 4

Huaukarop: MOIIK-1.2

Bpemst Ha oTBeT: 2 MHH.

3ananue 3: YCTaHOBUTE COOTBETCTBUE MEXKIY TUIIOM MOJEIH U €€ KAHOHUYECKUM
YpaBHEHHUEM:

‘ JleBasi KOJ10HKA H IIpaBasi K0JIOHKA

A) JInneitnasinmo |[1)InY=Bo+p: X +¢
napaMeTpam

B) Jlor-mneiinas |2) P(Y=1)=1/(1+e* {~(Bo+B:X)})

B) Jlorut-moaeb ”3) Y=B+pX+e

I') KBagpaTtuunas ”4) Y=Fo+ P X+pP2X>+¢




3anumure BblﬁpaHHBIe 6yKBLI moa COOTBETCTBYHOIUMHU III/I(l)paMI/I:

1 2 3 4

HNuaukarop: UOIIK-1.2
Bpemst Ha oTBeT: 3 MHH.
3ananue 4: COOTHECUTE METOJI YCTPAHEHUSI aBTOKOPPEJISIIMU YU TPUHILIMN JACHCTBHUS:

‘ JleBasi KOJ1I0HKA H IIpaBasi Ko10HKa
‘ A) Prais—Winsten Hl) IIpeoOpa3oBanue naHHbIX p puiabTpoM u GLS
b) lo6aBJjieHue j1aros 2) MoaeaupoBanue TMHAMUKHA AR

3aBHCUMOM epeMeHHOoI

B) Ucnoab3oBanue podact ||3) Koppeknusi koBapuauuoHHOH MaTpuusl f§
omubok Heron—yYscra

I') InpdepennupoBanue |[4) YaajieHne HU3KOYACTOTHOTO TPEeHIA
psiga

3anumure BblﬁpaHHBIe 6yKBLI moa COOTBETCTBYHOIUMH III/I(l)paMI/I:

1 2 3 4

Nuaukarop UOIIK-1.1
Bpemst Ha oTBeT: 2 MHH.
3ananue 5: YcTaHOBUTE COOTBETCTBUE MEXKIY METPUKOU U €€ (hOpMYJIOi:

‘ JleBasi KO10HKa H IIpaBasi K0J10HKA
| AR [1) 1 - SSE/SST

| B) Adjusted R* [2) R? - (1-R?)(k-1)/(n-k)

| B) AIC 13) 2k - 2In L

| _DSSE |9zy-9y

3anumure BbIOpaHHbIE OYKBBI 101 COOTBETCTBYOIIUMH Hudpamu:

1 2 3 4

HNuagnkatop: MOIIK-1.1
Bpems Ha oTBeT: 3 MHH.
3ananue 6: /[eMOHCTpaIlMOHHBIN BONIPOC:

‘ JleBasi KOJIOHKA H IIpaBasi K0JIOHKA
| A) Al [ DR1
| B) A2 [ 2) R2
| B) A3 H 3)R3
| I) A4 [ 4) R4

3anumnTe BoIOpaHHbIE OYKBBI MO/ COOTBETCTBYHIIMMH HU(ppamMu:

1 2 3 4




Nuaukarop: MOIIK-1.1
Bpems Ha oTBeT: 2 MHH.
3ananue 7: JIeMOHCTpAIIMOHHBIN BOMIPOC:

JleBasi KOJIOHKA H IIpaBasi K0JIOHKA |
A) Al | 1) RI |
B) A2 [ 2) R2 |
B) A3 H 3)R3 |
I) A4 | 4) R4 |

3anumure BbIOpaHHbIE OYKBBI 101 COOTBETCTBYOIIUMH Hudpamu:

1 2 3

HNuagnkatop: MOIIK-1.1
Bpems Ha oTBeT: 2 MHH.
3ananue 8: J/[eMOHCTpaIlMOHHBIN BOIIPOC:

JleBasi KOJIOHKA H IIpaBasi KOJIOHKA |
A) Al [ DRI1 |
B) A2 [ 2) R2 |
B) A3 [ 3)R3 |
) Ad [ 4) R4 |

3anumnTe BoIOpaHHbIE OYKBBI MO/ COOTBETCTBYHIIMMH HU(ppamMu:

1 2 3

Nuankarop: UOMK-1.1
Bpemst Ha oTBeT: 3 MHH.
3apanne 9: /IleMOHCTpAIIMOHHBINA BOIIPOC:

JleBasi KOJIOHKA H IIpaBasi K0JIOHKA |
A) Al [ 1) R1 |
B) A2 | 2)R2 |
B) A3 H 3)R3 |
I) A4 [ 4) R4 |

3anumnTe BoIOpaHHBbIE OYKBBI MO COOTBETCTBYHIIMMH HU(ppamMu:

1 2 3

Nuankarop: MOMK-1.1
Bpemst Ha oTBeT: 2 MHH.
3ananme 10: JleMOoHCTpallMOHHBIN BONPOC:

JleBasi KOJIOHKa H IIpaBasi KOJIOHKA |

A) Al [ 1) R1 |

B) A2 [ 2) R2 |




B) A3

3) R3

I) A4

4) R4

3anumure BblﬁpaHHBIe 6yKBLI moa COOTBETCTBYHOIUMHU III/I(l)paMI/I:

1

2

3

HNuaukarop: MOIIK-1.1
Bpemst Ha oTBeT: 3 MMH.

3ananue 11: J[eMOHCTpalIMOHHBIN BOIPOC:

JleBasi KOJIOHKA

IIpaBasi kKoJ10HKA

| |
| A) Al [ DR1 |
| B) A2 [ 2) R2 |
| B) A3 H 3)R3 |
| I) A4 [ 4) R4 |

3anumuTe BhIOpaHHBbIE OYKBBI MO COOTBETCTBYHIIMMH HU(ppamMu:

1

2

3

Nuankarop: UOMNK-1.1
Bpemst Ha oTBeT: 2 MHH.

3ananme 12: JleMOHCTpallMOHHBIN BONPOC:

JleBas KOJIOHKA

IIpaBasi Kos10HKA

| |
| A) Al [ 1) R1 |
| B) A2 [ 2) R2 |
| B) A3 [ 3) R3 |
| I) A4 [ 4) R4 |

3anumure BblﬁpaHHBIe 6yKBLI moa COOTBETCTBYHOIUMHA III/I(l)paMI/I:

1

2

3

HNuaukarop: MOIIK-1.1
Bpemst Ha oTBeT: 2 MHH.

3ananue 13: JleMOHCTpalIMOHHBIN BOITPOC:

JleBasi KOJIOHKA

IIpaBasi kKoJ10HKA

| |
| A) Al [ DR1 |
| B) A2 [ 2) R2 |
| B) A3 H 3)R3 |
| I) A4 [ 4) R4 |

3anummnTe BoIOpaHHBbIE OYKBBI MO COOTBETCTBYHIIMMH HU(ppamMu:

1

2

3




HNuagnkatop: MOIIK-1.1
Bpems Ha oTBeT: 3 MHH.
3ananue 14: JleMOHCTpallMOHHBIN BOIIPOC:

‘ JleBasi KOJIOHKA H IIpaBasi K0JIOHKA |
| A) Al [ DR1 |
| B) A2 [ 2) R2 |
| B) A3 [ 3) R3 |
| I) A4 | 4) R4 |

3anuimnTe BoIOpaHHbIE OYKBBI MO/ COOTBETCTBYHIIMMH HU(ppamMu:

1 2 3

HNuanukarop: MOIIK-1.1

Bpems Ha oTBeT: 2 MHH.

3aganue 15:

Bonpoc: /[eMoHCTpalimOHHBIN BOMIPOC:

‘ JleBasi KOJIOHKA H IIpaBasi K0JIOHKA |
| A) Al [ DRI1 |
| B) A2 [ 2) R2 |
| B) A3 [ 3) R3 |
| I) A4 [ 4) R4 |

3anuimnTe BoIOpaHHbIE OYKBBI MO COOTBETCTBYHIIMMH HU(ppamMu:

1 2 3

Nuaukarop: UTIK-3.3
Bpemst Ha oTBeT: 2 MHH.
3ananme 16: JleMOHCTpallMOHHBIN BONPOC:

‘ JleBasi KOJIOHKA H IIpaBasi K0JIOHKA |
| A) Al | DRI |
| B) A2 | 2)R2 |
| B) A3 [ 3) R3 |
| I) A4 H 4) R4 |

3anumure BblﬁpaHHBIe 6yKBbI moa COOTBETCTBYHOIUMH III/I(l)paMI/I:

1 2 3

Kiroun k 3aganuam

Howmep Bonpoca ITpaBWIbHBIN BApUAHT OTBETA

1 A—>1,b—>2 B—>31-—-4

2 A—>3b—>4B—->2T1T-—>1




3 A—>3b—>1,B—>2T1T -4
4 A—-1b—2B—>31—-4
5 A—>1,b—»2 B—>31—>4
6 A—-1b—-2B—>31—-4
7 A—1,b—-2 B—>31—>4
8 A—>1,b—>2 B—->31-—-4
9 A—1,b—-2 B—>31—>4
10 A—>1,b—2 B—>31—>4
11 A—-1b—>2B—>31—-4
12 A—>1,b—-2 B—>31—>4
13 A—-1b—>2B—>31—4
14 A—1,b—>2 B—>31—-4
15 A—>1,b—>2B—>31-—-4
16 A—1,b—-2 B—31—4

3akpbIThie 32/IaHHS HA YCTAHOBJIEHHE MOCJIe10BaATEJIbHOCTH

HNHcTpyKuus A5 BHINOJIHEHHS 32JaHHUSA: POYNTANTE TEKCT M YCTAHOBUTE

nmocjaea0BaTe/JIbHOCTD

Oomenpodeccunonaabuasg komnerenunsa OINK-1

HNuanukatop: MOIIK-1.1

Bpems Ha oTBeT: 4 MUH.

Baz[alme 1: Pacriosioxurte 3Tamnsl 9KOHOMCTPHUYICCKOT'O UCCIICAOBAHUA:

A) ®opmyarpoBKa MOAETU

B) C6op u ouncTka 1aHHBIX

C) Onenka napaMeTpoB

D) JluarHocTuka u HHTEpIpeTanus

3anummuTe COOTBETCTBYHIILYIO MOCJI€/I0BATEILHOCTH OYKB € JIeBa HA MPaBO:

HNuaukartop: UOIIK-1.2

Bpems Ha oTBeT: 5 MHH.

3aganue 2: OnpenenuTe MNOpsI0K IPOBEPKU 3HAYUMOCTH Pi:

A) ®opmynuposka Ho

B) Pacuér t

C) CpaBHEHME ¢ KPUTHUECKUM

D) BreiBog

3anummuTe COOTBETCTBYHIIYIO MOC/I€/I0BATEIbLHOCTH OYKB C JIeBa HA PaBO:

HNuanukartop: UOIIK-1.2

Bpems Ha oTBeT: 4 MUH.

3ananme 3: PacctaBbre marn oOHapy>KeHUS! KOJUIMHEAPHOCTH:

A) KoppensunonHas MaTpuiia
B) Boiuucnenue VIF
C) IIpoBepka yCTOWYUBOCTH OIIEHOK




D) KoppekTupoBka Mojenu

3anumure COOTBECTCTBYHOIIYIO IMMOCJTECA0BATEIBbHOCTD 6yKB CJI€Ba HaA IpaBo.

Nuaukarop UOTIK-1.1

Bpemsi Ha 0TBeT: S MMH.

3aganue 4: YopsaouuTe 3Tamsl y> IPOBEPKU:
A) Tabnuia nadmogaeMbrx O

B) Oxunaemeie E

C) Pacuér y?

D) CpaBHeHUe U BBIBOJ

3anumnTe COOTBETCTBYHIILYIO MOC/I€/I0BATEILHOCTH OYKB € JIeBa HA MPaBO:

Nupukarop: MOIIK-1.2

Bpems Ha oTBeT: 4 MHH.

3ananme 5: Ykaxure nopsanok pacuérta SES:
A) Ununuanuzanus Fi

B) Bri6op o

C) Pexypcus

D) Koppexkrust o o ommoke

3anummuTe COOTBETCTBYHIIYIO MOC/I€/I0BATEILHOCTH OYKB C JIeBa HA PaBO:

Nuankarop: UOMNK-1.2

Bpems Ha oTBeT: S MMH.

3ananme 6: Onpenenute 3Tarnbl OLIEHKU CIPOC MPEAJIOKEHUE:
A) 3anuch CTPYKTYpHI

B) Tect unentudukanum

C) llpusenénnas popma

D) 2SLS ouenka

3anumure COOTBCTCTBYHOIIYIO IOCJ€A0BATC/IBHOCTD 6yKB C JieBa HA MpaBo:

HNuaukarop: UOIIK-1.2

Bpems Ha oTBeT: 4 MHH.

3apanme 7: [locnenoBarenbHOCTh TOCTpoeHUus VAR:
A) ADF Tect cTaniioHapHOCTH

B) Bri6op nara AIC

C) Ouenka VAR

D) mnybCHBIE OTKIIUKH

3anummuTe COOTBETCTBYHILYIO MOCJI€/I0BATEILHOCTH OYKB € JIeBa HA MPaBO:

HNuaukarop: MOIK-1.1
Bpems Ha oTBeT: 5 MHH.




3ananmue 8: Dtansl pacimmpennoro ADF tecra:
A) ®opmynuposka Ho: unit-root

B) Bri6op naros

C) Ouenka perpeccun

D) CpaBHenue t ¢ KPUTHUECKUM

3anumure COOTBECTCTBYHOIIYIO IMMOCJTECA0BATEIBHOCTD 6yKB CJiI€Ba HaA IIpaBo.

HNuaukarop: MOIIK-1.2

Bpemsi Ha oTBeT: 4 MHH.

3apanne 9: Pacnonoxure craguu Box Jenkins:
A) Unentudukanus p,d,q

B) Onenka

C) lnarHoctuka OCTaTKOB

D) Ilporuo3

3anummuTe COOTBETCTBYHILYIO MOCJI€/I0BATEILHOCTH OYKB € JIeBa HA MPaBO:

HNuaukarop: UOIIK-1.2

Bpems Ha oTBeT: 4 MHH.

3ananue 10: [Topsanok npumeHeHus Tecta Yaiira:
A) OLS orenka

B) Bcnom. perpeccus e?

C) R*n crartucruka

D) CpaBHenue ¢ ¥ KpUT

3anummuTe COOTBETCTBYHIILYIO MOC/I€/I0BATEIbLHOCTH OYKB C JIeBa HA PaBO:

HNuaukarop: MOIIK-1.3

Bpems Ha oTBeT: S MHH.

3aganue 11: JlelicTBus 114 noBeleHUs R* Moieny NpoU3BOAUTEIBLHOCTH TPy a:
A) Ananu3 HegocTaronmx (GpaxkTopos

B) JloGaBieHne nepeMeHHbIX

C) IIpoBepka KOUTMHEAPHOCTH

D) Ilepeouenka

3anumure COOTBECTCTBYHOIIYIO IOCJE€A0BATC/IBHOCTD 6yKB C JieBa HA MpaBo:

Nuaukarop: MOIMK-1.2

Bpems Ha oTBeT: 4 MMH.

3aganme 12: DTansl NpsiMOro MomaroBoro oroopa:
A) Ilycras monenn

B) lo6aBnenue my4iiei nepeMeHHOM

C) [Ipoepka p<a

D) IloBTOp 10 OCTaHOBKH

3anuiuTe COOTBETCTBYIOIYIO NOC/I€10BATE]IbHOCTh OYKB € JieBa HA NMPaBo:



HNuaukarop: UOIIK-1.2

Bpems Ha oTBeT: 4 MHH.

3apanme 13: [laru pacuéra 95% CI nporno3sa:
A) SE npornosa

B) Kputnueckoe t

C) I'panuust CI

D) Unrepnperanus

3anumure COOTBCTCTBYHOIIYIO IMMOCJTECA0BATEIBHOCTD 6yKB C JI€Ba HaA IIpaBo.

Nuankarop: UOMNK-1.2

Bpems Ha oTBeT: 4 MUH.

3aganue 14: [lopsaok npoBepku UHCTPYMEHTA Z:
A) Koppensinus Z X

B) F-tect cnaboro nHcTpymMeHTa

C) Tect exogeneity (Sargan)

D) 2SLS onenka

3anumure COOTBCTCTBYHOIIYIO IOCJE€A0BATC/IBHOCTD 6yKB C JieBa HA MpaBo:

HNuaukarop: UOIIK-1.2

Bpemsi Ha oTBeT: S MMH.

3ananue 15: Dransl Tecta Engle Ha ycrmoBHYI0 Te€TepOCKE1aCTUUHOCTD:
A) Ilonyuenue oCcTaTKOB €

B) Perpeccus e* Ha naru e

C)n-R2~ X2

D) BreiBog

3anummuTe COOTBETCTBYHIIYIO MOC/I€/I0BATEILHOCTH OYKB C JieBa HA PaBO:

Nuaukarop: MOIIK-1.3

Bpems Ha oTBeT: 4 MUH.

3aganue 16: 3akiIOYUTENbHbIE IIard MOJATOTOBKM YIPABIEHYECKOTrO OTYETA IO
3KOHOMETpPHKE:

A) CBonka monenu

B) BreiBoibI M peKOMEHIAIIUU

C) I'paduueckast BU3yanu3amus

D) IIpoBepka cornacoBaHHOCTH

3anummuTe COOTBETCTBYHILYIO MOCJI€/I0BATEILHOCTH OYKB € JIeBa HA PaBO:

Kurouu k 3aganusam

Howmep Bonpoca [IpaBuiIbHBIN BapHaHT OTBETA

1 A—-B—->C—>D




2 A—-B—->C—-D
3 A—-B—->C—-D
4 A—-B—->C—-D
5 A—-B—->C—-D
6 A—-B—->C—-D
7 A—-B—->C—-D
8 A—-B—->C—-D
9 A—-B—->C—->D
10 A—-B—->C—-D
11 A—-B—->C—->D
12 A—-B—->C—-D
13 A—-B—->C—-D
14 A—-B—->C—-D
15 A—-B—->C—-D
16 A—-C—->D—>B

OTKpbIThIE 321AHUA C OJTHUM KPATKHM O0TBETOM

NHcTpykius 1Jis1 BHINOJHEHUS 32JaHNUSI: POYUTANTE TEKCT U 3alUIIATE
pa3BepHYTHI 000CHOBAHHDbII 0TBET

Oomenpodeccuonaabpuasg komnerennusa OIIK-1

Huaukarop: MOIIK-1.1

Bpems Ha oTBeT: 4 MHH.

3apanme 1: Uto Takoe «dIHAOTEHHAs MEPEMEHHAS B SKOHOMETPUUECKON MOAEIn?
IToJie nis1 oTBeTA:

HNuaunkarop: MOIIK-1.1

Bpemst Ha oTBeT: 4 MHH.

3aganue 2: UTo Takoe «eIMHUYHBINA KOPEHb» BO BPEMEHHOM psiay?
IToJse nyst oTBeTA:

HNuaunkarop: MOIIK-1.1

Bpemst Ha oTBeT: 5 MHH.

3anganme 3: Kak ycTpaHUTh TeTEpOCKEIaCTHYHOCTh B MOJIEIIH IIPH U3BECTHOU (opme
JTUcTiepcuu 6%(x)?

IHone nus orBera:

Nuankarop: MOMK-1.1

Bpems Ha oTBeT: 4 MMH.

3ananme 4: Kak MeHsieTcs MMPUHA JOBEPUTEIBHOTO HHTEpBaia nporuo3a AR(1) npu
pocte ropu3onTa h?

ITos1e nast oTBeTA:

HNuaukarop: MOIK-1.1




Bpems Ha oTBeT: S MHH.
3ananme 5: B uém pasnuna mexay R* u Adjusted R*?
ITone nnst oTBeTa:

Huaukarop: MOIIK-1.1

Bpems Ha oTBeT: 4 MHH.

3amanmne 6: Uem GLS ornnuaercs or OLS?
ITone njis oTBETA:

Huaukarop: MOIIK-1.1

Bpems Ha oTBeT: 4 MHH.

3apanme 7: [lepeuncnure 1Ba NOMYyJSIPHBIX TECTA HA €AUHUYHBIN KOPEHb.
ITose njis oTBETA:

HNuapukarop: UOIIK-1.2

Bpemst Ha oTBeT: S MHH.

3ananue 8: Ha3zoBuTe 1Ba OCHOBHBIX YCIIOBHUS BJIMTHOCTH HHCTpyMeHTa B [V oreHke.
ITos1e nast oTBeTA:

HNuaukarop: UOIIK-1.2

Bpemst Ha oTBeT: 4 MHH.

3ananue 9: [louemy nporyck 3HaUUMON NEPEMEHHON MPUBOJAUT K CMEIICHUIO OLIEHOK?
Hose nis oTBera:

HNuaunkarop: MOIIK-1.1

Bpemst Ha oTBeT: 5 MHH.

3aganme 10: [TouemMy MyJIbTHKOJUIMHEAPHOCTh YBEIHMYUBACT CTAHJAPTHBIC OLIHMOKN?
IToJse nyist oTBeTA:

HNuaukarop: MOIIK-1.1

Bpemst Ha oTBeT: 4 MHH.

3apanume 11: Yto npounzoitaét ¢ SES nporuo3zom, eciii yBeJIHMUHUTH 0.7
Hose nis oTBera:

Nuaunkarop: MOIIK-1.1

Bpemst Ha oTBeT: 5 MHH.

3aganue 12: Yto mnpou3oin€r, eciau HE yCTPAaHUTh CE30HHOCTH IEpes IOCTPOECHUEM
ARIMA?

IHone nus orBera:




HNuaunkarop: UOIIK-1.2

Bpems Ha oTBeT: 4 MMH.

3aganue 13: Kakas meTpuka MpennouTUTENbHA TMPH HecOATaHCUPOBAHHBIX KIlaccax:
Accuracy uimu ROC-AUC?
ITos1e nas1 oTBeTA:

HNuaukarop: MOIK-1.2

Bpemst Ha oTBeT: S MHH.
3aganue 14: Korna Beioupars mojens o BIC myunre, wem mo AIC?
ITos1e nast oTBeTA:

HNuaukarop: MOIK-1.1

Bpems Ha oTBeT: 4 MHH.

3aganue 15: Kakoil MeTo] KOppEeKIIMU aBTOKOPpEUM npeanoyturensHee npu AR(1)
omnoke — Cochrane—Orcutt nim pobdact-ce?

Ione nost oTBeTa:

HNuaukarop: UOIIK-1.2

Bpems Ha oTBeT: S MHH.
3ananue 16: Kommanus o6Hapyxuna F=5 B mepsoii ctaauu [V. Kakoe neiictBue ciemyer

IPEIIPUHSTH?

IToJse nyist oTBeTA:

Kuarouu k 3aganusam

Howmep Bompoca

OtBet (pa3BepHyTOE 0OOCHOBAHHE)

1

[TepemenHas, ubé 3HaYeHUE HOPMHUPYETCS BHYTPU CUCTEMBI U
KOPPEIUPYET € OMIUOKOM.

2 Kopenp xapakrepuctuyeckoro nonmHoma AR(p) paBublil 1, menaroriuii
psiT HECTAITMOHAPHBIM.

3 Hcnonwsyercs B3BemeHHbd MHK (WLS) ¢ Becamu 1/6%(X).

4 OHa yBeJIM4YMBAETCS.

5 Adjusted R? yautsiBaeT yucio perpeccopon, R — Her.

6 GLS yuutsiBaeT HeChepHUUIHOCTH OMMUOOK YEPE3 BECOBYIO MaTpHILy 2.

7 ADF u KPSS.

8 PeneBaHTHOCTB M 9K30T€HHOCTb.

9 [Toromy 4TO mpoOIymEHHBIH (aKTOp KOPPETUPYET C BKIOYEHHBIMU

nepeMeHHbIMU, Hapymas E(g)X)=0.




10 W3-3a mouty CUHTYISIpHOM MaTpuibl X'X.

11 OH ctanet 0oJee YyBCTBUTEIBHBIM K IMOCIEIHAM HAOIIOCHUSIM.
12 Mogaenb OyeT MI0X0 IPOrHO3UPOBATh, OCTATKH HECTAIIMOHAPHBI.
13 ROC AUC.

14 Korma BakHa MpOCTOTA M PUCK MTEPEOOYUCHUSI.

15 Cochrane—Orcutt.

16 Haiitu Gosiee CUITbHBIN HHCTPYMEHT.

3akpbIThIE 3aJaHHUS ¢ BLIOOPOM 0JIHOI0 MIPABMJILHOI0 OTBETA

HNHcTpykuus A5 BHINOJTHEHHS 3aJaHUA: POYNTANTE TEKCT, BhIOEpHUTE
NPaBWIbHBIN OTBET U 3allMIINTE B M0Je I 0TBeTa

Oomenpodeccuonanbuasg komnerenuusa OIIK-1

HNuaukarop: MOIIK-1.1

Bpemst Ha oTBeT: 4 MHH.

3ananmue 1: Kakoit korddummeHT nokaspiBaeT CUTy JUHEHHOHN CBS3H MEXIY ABYMS
KOJIMYECTBEHHBIMU NIEPEMEHHBIMU?
</ BbiGepuTe OMH NPABUILHBII OTBET:

A) Koadpdumment nerepmunaiimm R?

B) Koaddurment koppensuuu [Tupcona r

C) t-cratuctuka

D) Durbin—Watson

OrtBert:

HNuaukarop: UOIIK-1.2

Bpemst Ha oTBeT: 4 MHH.

3ananmue 2: [Ipu 3Hauenunn p-value = 0,03 u o = 0,05 HyneBas runoTe3a 0 HE3HAYUMOCTH
B-xoadpPunmenra. ..
</ BbiGepuTe 0OMH NPABUILHBII OTBET:

A) npuHUMaeTcs

B) oTknonsiercs

C) He MOXeT OBITh IPOBEPEHA

D) TpeOyeT yBenuueHust BHIOOPKH

OrtBer:

HNuapukarop: MOIIK-1.2

Bpemst Ha oTBeT: S MMH.

3ananme 3: Kakoii mokazarenb HHPOPMKPUTEPHUS CIIEAYET MUHUMH3HPOBATh TIPU BBIOOpE
Monaenu?
< BbibepuTe 0UH NPABUILHbIN OTBET:

A) R?

B) AIC

C) SSE

D) F-cratuctuka

OrtBer:




HNuanukarop: MOIIK-1.1

Bpems Ha oTBeT: 4 MHH.

3ananme 4: Ecnu VIF ais nepemennoit Xi paBeH 15, 3To yka3bIBaeT Ha...
</ Bbl0epHuTe 01UH NPABUIbHbIN OTBET:

A) CUITBHYIO MYJIBTHKOJUTMHEAPHOCTH

B) rerepockenacTH4HOCTh

C) npaBuibHyI0 crielU(pUKAIIIO

D) oTcyTcTBHE KOppESIUH

Otsert:

HNuapukarop: MOIIK-1.2

Bpems Ha oTBeT: 4 MUH.

3ananme 5: Kakas Mepa ycTpaHSeT CMEIIEHHE S€ TMPU TETEPOCKEIACTUYHOCTH?
</ Bbl0epHuTe 01UH NPABUIbHbIN OTBET:

A) GLS npeobpazoBanue

B) Pobacr-crannaptsl Yaiita

C) IlepBoe pa3HOCTHOE MTPEOOPa3OBAHUE

D) Box Cox

OTtser:

HNuanukarop: MOIIK-1.1

Bpems Ha oTBeT: 4 MUH.

3aganue 6: CKOJIBKO JaMMU-TIEPEMEHHBIX HY>KHO /711 IEPEMEHHOM «KBapTai» (4
Kareropun)?
< BoiGepuTe 0OMH NPABHILHBIA OTBET:

A)4

B)3

02

D)1

OrtBer:

Nuaukarop: MOIIK-1.1

Bpems Ha oTBeT: S MHH.

3ananmue 7: Kak HazwsiBaetcs monenbs ARIMA(0,1,1)?
</ Bbi0epHuTe 011H NPABUIbHbIN OTBET:

A) Cny4aifHoe Oy aaHue

B) [Iponecc bokca—/)xenkunca

C) Mogaensb sken. crnaxkuBanust ETS(A,N,N)

D) MurterpupoBaHHas CKOIB3AIIAs CPEIHASA

Otsert:




HNuapukarop: MOIIK-1.2

Bpems Ha oTBeT: 4 MHH.

3ananmue 8: YBenuuenue 3Hauenus o B SES npuBenér k...
</ Bbi0epHuTe 01UH NPABUILHbIN OTBET:

A) Gonee riIagKoMy MPOTHO3Y

B) 6omnpiiemy Becy mocneaHuX HaOMOISHUI

C) yMEHBIICHUIO PEaKIIMKH Ha U3MEHEHUS

D) yBenu4deHuto JaroBoro nopsijika

OTtger:

HNuapukarop: MOIIK-1.2

Bpemst Ha oTBeT: S MHH.

3aganue 9: Kaxoif MeTO/1 OLICHKH MCTIONB3YIOT B IPUCYTCTBUU IHIOT€HHBIX PETPECCOPOB
Y BaJIUJAHBIX UHCTPYMEHTOB?
< BbibepuTe 0UH NPABUILHbIN OTBET:

A) OLS

B) 2SLS

C) Probit

D) Poisson

Oteer:

Nuankarop: MOMK-1.1

Bpems Ha oTBeT: 4 MMH.

3ananme 10: Kpurepuii cnaboctu uHcTpyMeHTa — F iepBoii ctaanu 10/1KeH ObITh. ..
< BbibepuTe 01UH NPABUILHbIN OTBET:

A) <5

B) =1

C)>10

D) =0

OrtBer:

HNuaukarop: UOIIK-1.2

Bpemst Ha oTBeT: 4 MHH.

3ananme 11: Kakomy pacnpenenenuro ciaenyet LM-tect Ha aBTokoppessiiuto bpeyia-
Toadpu?
</ BbiGepuTe OMH NPABUILHBIA OTBET:

A)t

B)F

O

D) Normal

OrtBer:

HNuaukarop: MOIIK-1.3
Bpems Ha oTBeT: S MHH.




3aganme 12: Kakoii mokaszareib OIEHHBAET CPEIHIOI a0COOTHYIO MPOLEHTHYIO OIITHOKY
nporxHosa?
< BbibepuTe 01UH NPABUILHBIN OTBET:
A) RMSE
B) MAPE
C) MAE
D) Theil U
OrtBert:

Nuaukarop: UOIIK-1.1

Bpems Ha oTBeT: 4 MMH.

3aganue 13: DxkoHOMETpPHUKA COUETACT SKOHOMHUYECKYIO TEOPHUIO, CTATUCTHUKY H ...
< BbibepuTe 0UH NPABUILHBIN OTBET:

A) MaTeMaTU4YeCKOe MPOrpaMMHUPOBaHHE

B) skoHOMUYECKYIO HCTOPHIO

C) ak. KuGEepHETUKY

D) marematuky

Oteer:

HNuapukarop: UOIIK-1.2

Bpemst Ha oTBeT: S MHH.

3ananme 14: Kax uarepnperupyercst 6onee Huzkuii BIC npu cpaBHeHnn Moenei?
</ BbiGepuTe OMH NPABHILHBIA OTBET:

A) Mogenb xyxe

B) Mopenpb myurie

C) He Bnusier

D) Yka3biBaeT Ha reTepOCKeIaCTUIHOCTD

Ortser:

HNuaukarop: MOIIK-1.1

Bpemst Ha oTBeT: 4 MHH.

3ananume 15: Ecnu psg uMeeT e IMHUYHBIN KOPEHb, TO OH. ..
</ Bbi0epuTe 01UH NPABUJIbHbIN OTBET:

A) cTarmoHapeH

B) unterpupyemoro nopsiaka 1

C) ce3oHHBII

D) Genblii rym

Otsert:

HNuanukartop: UOIIK-1.2




Bpems Ha oTBeT: 4 MHH.

3aganue 16: KoogduueHt npu B3auMoIeCTBUN JaMMH U X TIOKa3bIBAET. . .
< BbibepuTe 01UH NPABUILHBIN OTBET:

A) cpenuuii ypoBeHb Y

B) pasHuily HakJI0HOB

C) obuwmit 3¢ ekt Tpenaa

D) aBTOKOBapHaruo

Oteer:

Kurouu k 3aganusam

Howmep Bonpoca OtBer

1 B

O (0 [Q[N ||k |W(

wlw w0 @ Ow W ww

3akpbIThie 32/IaHHS C BLIOOPOM HECKOJbKHX BADHAHTOB 0TBETA

NHcTpyK1usA 115l BHINOJHEHUS 32IaHUS: POYUTANTE TEKCT, BbIOEpUTE BCe
NpaBWJIbHbIE OTBETHI U 3aNMILINTE B 10JIe 1JIS OTBETOB

Oomenpodeccuonaabuasg komnerenuusa OINK-1

Nuankarop: MOMK-1.1

Bpemst Ha oTBeT: 7 MHH.

3aganue 1: Kakue u3 nepedncieHHbIX YCIOBUM OTHOCATCS K KJIACCUUECKUM
MPEANOChUTKaM MeToAa HanMeHbINX kBaapatoB (MHK)?
</ Bbi0epHuTe HECKOJIBKO HeNPABHIbLHBIX 0TBETOB:

A) OtcyTCcTBHE MYJIBTHUKOJUIMHEAPHOCTH HE3aBUCHUMBIX IEPEMEHHBIX

B) Matoxumanue ciry4aifHON OITMOKN paBHO HYITIO

C) HopmanibHOCTB pacnpenesieHrs 3aBUCUMOM TIepeMeHHON Y

D) 'oMocKkeacTUIHOCTh CITy4aitHOW OIINOKH

E) HezaBucumocTs HabOII0 1eHHIMA

OrtBer:




HNuanukarop: MOIIK-1.1
Bpemst Ha oTBeT: 7 MHH.
3ananme 2: Kakue yrBepxaerus o kodpdunuente nerepmuranuu \(R"2\) u koppensmm
\(r\) BepHBI?
< BbibepuTe HECKOJIBKO HENPABHIbLHBIX 0TBETOB:
A) \(R*2 =1"2\) ToiBbKO B MapHOIi TUHEHHOMN perpeccun
B) IloBeimenne \(R*2\) Bcerma o3HavaeT JydIIyro MOICIb
C) \(R"2\) He ymeHbI1aeTcst Mpu J00aBIEHUH MTEPEMEHHBIX
D) Koppensuus [Tupcona MoxeT ObITh OTpULIATENBHON
E) Bricokuii \(R"2\) He rapaHTHpyeT OTCYTCTBUE CMEILICHUS
Orser:

HNuapukarop: MOIIK-1.2

Bpems Ha oTBeT: 8 MHH.

3aganue 3: Kakue MeTobl O3BOJISAIOT MTOJYYUTh KOPPEKTHBIE CTaHAAPTHBIE OIIUOKY ITPU
HaJIMYUU TeTEPOCKEACTUYHOCTH?
< BbibepuTe HECKOJIBKO HENPABHIbLHBIX 0TBETOB:

A) Cranpaptabie omnbOku Yaiira (HCO)

B) B3semennsie MHK (WLS)

C) JoGaBnenue pUKTUBHBIX MEPEMEHHBIX

D) Ucnonr3oBanne podacT K KJIacTepy OMUOOK

E) [lepexox k morapumMupoBaHUIO 3aBUCUMOM MIEpEMEHHOM

Otsert:

HNuapukarop: MOIIK-1.2

Bpemst Ha oTBeT: 7 MHH.

3aganue 4: Kakue u3 npuBeIEHHBIX KPUTEPUEB IPUMEHSIOTCS ISl CPAaBHEHUS HE
BJIOJKEHHBIX MOJEIeH?

</ Bbi0epHuTe HECKOJIBKO HeNPABHIbLHBIX 0TBETOB:
A) AIC
B) BIC
C) AR?
D) F-tect
E) HQC (Kpurepuit Xannana—KyunHna)
OrtBert:

Nuankarop: MOMK-1.1

Bpemst Ha oTBeT: 7 MHH.

3ananme 5: BepHbl 11 clieytonme CBOMCTBA CTAlMOHAPHOTO MPOIECCa B ITUPOKOM
cMbIce?

</ Bbi0epHuTe HECKOJIBKO HeNPABHIbLHBIX 0TBETOB:
A) TTocTossHHOE MaTeMaTHYECKOE OXKHUIaHNE
B) ABTOKOBapuaIus 3aBUCUT TOJBKO OT Jiara
C) ducnepcust BO3pacTaeT CO BpeMEHEM
D) KoaddummeHnTs! aBTOKOppENSIUH yObIBAIOT 1O HYJIS



E) [Ipouecc nunTerpupoBan nopsiaka 1
OrtBert:

Nuaukarop: MOIIK-1.3

Bpemst Ha oTBeT: 7 MMH.

3aganue 6: Kakue MeTpuky OTHOCATCS K KJIacCy MacIITab0-HE3aBUCUMBIX OIIHOOK
nporxHosa?
< BbibepuTe HECKOJIBKO HENPABHIbLHBIX 0TBETOB:

A) MAE

B) MAPE

C) sMAPE

D) RMSE

E) MPE

Otsert:

Nuankarop: MOMK-1.2
Bpems Ha oTBeT: 8 MHH.
3aganme 7: Yto xapakTepHO ISl JIOTUT-MOJAETN OMHApHOro BeIOOpa?

< BbibepuTe HECKOJIBLKO HENPABHIbLHBIX 0TBETOB:
A) Ucnons3yetcs pynkuus pacnpenenenus Jlammaca
B) Onenka MeTo10M MakCUMaJIbHOTO MPaBONoA00Ms
C) I'pannma Bepostaocteit (0;1)
D) KoaddummeHnTsl HHTEPIPETHPYIOTCS KaK U3MEHEHHS JIOTapr(ma [IaHCOB
E) Crannaptasie ommobku copnagarot ¢ OLS
OrtBert:

Nuankarop: UOMNK-1.2

Bpemst Ha oTBeT: 7 MHH.

3ananme 8: Kakue npeumyiiecTBa Aa€T UCTIOIb30BAHKUE MMAHENIBHBIX TAHHBIX 110
CPaBHEHUIO C KPOCC CEKIUEH?
</ Bbi0epHuTe HECKOJIBLKO HeNPABHJIbLHBIX 0TBETOB:

A) bonbiie HabIIOICHNI U BapyallUA

B) KonTposib Hen3MepsieMbIX HHAUBHIyaIbHBIX Y (HEKTOB

C) U3bexxaHne aBTOKOPPEIISIITIT

D) Ananu3 n1uHaMUKY U3MEHEHUM

E) Menb1me BeIUUCTUTEIBHBIC 3aTPATHI

OtBer:

Nuankarop: UOMK-1.2
Bpemst Ha oTBeT: 8 MUH.




3aganue 9: Kakue yciaoBust 1OCTaTOUHBI ISl HIAEHTUULIUPYEMOCTH CTPYKTYPHOTO
YPaBHEHHUS B CUCTEME OJHOBPEMEHHBIX YPABHEHUN?
< BbIfepuTe HECKOJIBKO NPABHILHBIX OTBETOB:

A) YcnoBue nopsaka

B) YcnoBue panra

C) Hannuue nHCTpYMEHTAJIbHOW NEpeMEHHOMN

D) HopmanibHOCTb OCTaTKOB

E) 'omockenacTHa4HOCTh

Otsert:

HNuapukarop: MOIIK-1.2

Bpemst Ha oTBeT: 7 MMH.

3aganue 10: Kakue npu3Haky yKa3bIBalOT Ha c1a00CTh HHCTPYMEHTAJIbHOW TEPEMEHHON ?
</ BbiGepuTe HECKOJILKO NPABHILHBIX OTBETOB:

A) F nepsoii craguu < 10

B) Huzkwuit R? nepBoii ctanuu

C) CunbHast KOppensius HHCTPYMEHTa ¢ OITHOKOM

D) Bricokuii p-value y koaddunuenta [V

E) Tect Sargan otknonsier Ho

OrtBert:

HNuaukarop: UOIIK-1.2

Bpems Ha oTBeT: 8 MHH.

3aganue 11: Kakue TecThl IPUMEHSIOTCS U151 OOHAPY>KEHUS aBTOKOPPEIALIUU B
perpeccuoHHOM Moaenn?
</ BbiGepuTe HECKOJILKO HENPABUJILHBIX OTBETOB:

A) Durbin—Watson

B) Breusch—Godfrey LM

C) Jarque—Bera

D) Cochrane—Orcutt

E) Ljung—Box Q

Otsert:

HNuaukarop: MOIIK-1.3

Bpems Ha oTBeT: 7 MHH.

3ananue 12: Kakue nienu npecneayer sorapuMUpOBaHUE IEPEMEHHBIX B PErPeCcCHu?
< BbiGepuTe HECKOJILKO HENPABUJILHBIX OTBETOB:

A) JIuneapuzaius SKCIIOHEHIIUATBHBIX 3aBUCUMOCTEN

B) Crabunuzanus aucnepcun

C) Yckopenue rpaIueHTHOTO CITyCKa

D) UnTepnperarust KodpPUIMEHTa KaK 3JaCTUYHOCTH

E) YBenuuenne MyabTHKOUIMHEAPHOCTH

OrtBert:




Nuankarop: MOMK-1.1

Bpems Ha oTBeT: 7 MHH.

3ananme 13: Kakue xapakTepUCTUKU ONUCHIBAIOT KAUECTBEHHYIO YIPABICHUECKYIO 0a3y
JAHHBIX JUJIs1 5KOHOMETPUKU?
</ BbiGepuTe HECKOJILKO HENPABUILHBIX OTBETOB:

A) AKTyanbHOCTb

B) [TonHoTa

C) [IpenszsTocTh

D) Hanuyue npomyckoB

E) CornacoBanHoCTh

OrtBer:

HNuaukarop: MOIIK-1.2

Bpems Ha oTBeT: 8 MHH.

3aganue 14: Kakue Mepsl kKauecTBa MOAXOAAT Uid OMHApHOM Kinaccupukanmu?
< BbifepuTe HECKOJIBKO HENPABHIbLHBIX 0TBETOB:

A) Accuracy

B) ROC AUC

C) RMSE

D) Pseudo R? (McFadden)

E) MAPE

OTtBerT:

HNuapukarop: MOIIK-1.2

Bpemst Ha oTBeT: 7 MHH.

3aganue 15: Kakue MeponpusTHs IOMOTalOT CHU3UTh BPEJl MYJIbTUKOJJIMHEAPHOCTH?
< BbifepHuTe HECKOJIBKO HeNPABHIbLHBIX 0TBETOB:

A) CokpaieHue BHIOOPKH

B) Cranmapruzamus nepeMeHHbIX

C) Ucnonb3oBanue rinaBHbIX KOMIOHEHT (PCA)

D) HckmtoueHne BHICOKOKOPPEIUPOBAHHBIX MTPU3HAKOB

E) YBenuuenue crerneHu moJIMHOMOB

Otsert:

HNuaukarop: UOIIK-1.2

Bpemst Ha oTBeT: 8 MHH.

3apanme 16: [i1a 95 % noBepUTENBHOIO HHTEPBAJIA CPEAHETO MPOrHO3a UCIIOJIB3YIOT. . .
</ Bbi0epHuTe HECKOJIBKO HeNPABHIbLHBIX 0TBETOB:

A) CtannapTHYO OIIMOKY TIPEACKA3aHMS

B) Kputnueckoe 3nauenne t {0.975}

C) Kputnueckoe 3nauenue z_{0.95}

D) Iucnepcuro ommOOK MporHo3a

E) Yposens 3naunmoctu 0,1

OrtBer:




Kiroun k 3aganuam

Howmep Bompoca OtBet
1 A,B,D,E
2 A,C,D,E
3 A,B,D,E
4 A,B,E
5 A,B,D
6 B,C,E
7 B,C,D
8 A,B,D
9 A,B,C
10 A,B,D
11 A,B,E
12 A,B,D
13 A,B,E
14 A,B,D
15 B,C,D
16 A,B,D
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