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CPABHUTEJIbHBIV CTATUCTUYECKUN AHAJIU3 PE3YJIBTATOB BXOJHOT' O
TECTUPOBAHMUSA 110 MATEMATUKE, ®U3UKE U XUMHWU BO BTY3E

Ouaunenko H.M., Muxaiapuyk A.A., Apepnen B.IIL.

OI'BOY BIIO «HammoHanbsHbIH HccaeqoBaTeNbCKHA TOMCKHN TIOMTEXHUIECKUN YHUBEPCUTETY,
Tomck, Poccus (634050, Tomck, nip.JIenuna, 30), e-mail: aamih@tpu.ru

[IpoBeneH cpaBHUTENBHBIHCTATHCTHYECKUHAHAIN3 Pe3ysibTaToB BXoxHorotectupoBanus (BT) mo maremarmuke,
¢uzuke 1 xumunHaO0pa 2013 1., B KOTOPOM y4acTBOBAJIM CTYIACHTHI-OYHUKH TIEPBOTO KypCaIeCTH HHCTUTYTOB TOMCKO-
ro nomutexaudeckoro yHusepcurera(TI1VY).Pesynsrarer BT TITY sBIsIOTCS BBICOKO 3HAYMMO HEOJHOPOIHBIMH Kak
0 TIPEAMETaM, TaK ¥ 110 HHCTUTyTaM. J{71s Ka)J0ro mpeaMeTa BhIIEIEHbI OMHOPOIHBIE (PA3TUIAIOIINECs HE3HAUNMO)
rpynrnsl HHCTUTYTOB. Pasnmune pesyasratoB BT TITY mo npenmeram oreHuBaeTcst Kak BEICOKO 3HaunMoe (p< 0,0005)
3a CYeT BBICOKO 3HaUMMOro ornnuus pes3yinsraroB BT TITY nmo maremaruke OT GU3UKU U XMMUH IPU CHIIBHO 3HAYNMOM
(0,0005 <p=0,001< 0,005) paznuuun pe3ynbTaToB HU3NKU U XuMmrn.Ha OCHOBaHHU KPUTEPHUST XH-KBAJIPAT BBISIBICHO
BBICOKO 3HAYMMOE OTINYHE pacmlpeeneHuit pesynbratoB BTnpeameros or HopmanbsHoro 3axkoHa. Koppemsuus Mexay
pe3ynbraramu BTpeMeTOBBBICOKO 3HAYMMO OTIMYAETCSI OT HOJS, XOTS Jajeka OT eauHHLBl. [Ipu sToM koadpu-
LUEHTHI MapHBIX Koppessanuid [IupcoHa r OTIMYaroTess OT COOTBETCTBYIOIINX PAHTOBBIX Koppemsaiuidi CrupmeHaR He
3HAaYMMO. B pamkax kiactepHoro aHaimmsa metonoMm K-cpemHux 6 MHCTHTYTOB pasfeieHbl Ha 3 KilacTepa, OfUH U3
KOTOPBIX COZIEPXKUT JBA MHCTUTYTA, OJHOPOIHBIX IT0 COBOKYITHOCTH BBICOKHX PE3YIBTATOB IO BCEM MPEAMETaM, IPo-
MEXKYTOUHBIH 110 pe3ysIbTaTaM MOHO KJIAacTep U KJIacTep U3 TPEX WHCTUTYTOB, OAHOPOJHBIX I10 COBOKYITHOCTH HU3KUX
pe3yabTaToOB MO MaTeMaTHKe W (pu3nKe.Pe3ynbraTel MPOBEIEHHOTO CTATHCTUYECKOTO aHAIHM3a MOTYT OBITh yUTEHHI B
paMKax MpOXOosIei pe)OopMbI BEICIIETO 00pa30BaHUsL.

COMPARATIVE STATISTICAL ANALYSIS OF OUTCOMES
OF ENTERING TESTING ON THE MATHEMATICIAN, THE PHYSICIST
AND CHEMISTRY IN TECHNICAL COLLEGE

Filipenko N.M., Mihalchuk A.A., Arefyev V.P.

National research Tomsk polytechnic university, Tomsk, Russia (634050, Tomsk, Lenin’s avenue, 30),
e-mail: aamih @tpu.ru

The comparative statistical analysis of outcomes of entering testing (ET) on the mathematician, the physicist
and chemistry of a gang of 2013 in which students-resident students of the first course of six institutes of Tomsk
polytechnic university (TPU) participated is spent. Outcomes of ET TPU are highly significantly inhomogeneous
both in subjects, and on institutes. For each subject are selected homogeneous (differing not significantly) groups of
institutes. Distinction of outcomes of ET TPUin subjects is estimated as highly significant (p<0,0005) at the expense
of highly significant difference of outcomes of ET TPUon the mathematician from physics and chemistry at strongly
significant (0,0005 <p=0,001 <0,005) distinction of outcomes of physics and chemistry. On the basis of criterion a
chi-square highly significant difference of distributions of outcomes ET of subjects from the normal law is revealed.
Correlation between outcomes ET of subjects highly significantly differs from a zero though it is far from unit. Thus
factors of conjugate correlations of Pirsonr differ from corresponding grade correlations of SpirmenR not significantly.
Within the limits of the cluster analysis the method of K-averages of 6 institutes divides into 3 clusters, one of which
containing two institutes, good results homogeneous for a population in all subjects, intermediate by results mono a
cluster and a cluster from three institutes homogeneous for a population of low outcomes after the mathematician and
the physicist. Outcomes of the spent statistical analysis can be considered within the limits of passing reform of higher
education.

HAXOXJIEHUE BBICIIUX ACUMIITOTUYECKHX PA3JIO}‘KEHI/II7I KPAEBOM 3AJAYM
MOJEJINA C ®YHKIUEU XOBUCAUJA

Xpombix A.A.!, Uyosips H.O.2, KoBanenko A.B.%, YprenoB M.X.3

1 ®I'KOY BIIO «Kpacnomapckuii yausepcuter MB/I Poccuny,
Kpacuonap, Poccust (350005 r. Kpacuonap, yi. SIpocnasckas, 128)
2 ®I'bOY BIIO «Kyb6anckuii rocyjapcTBeHHBIH TEXHOIOTHYECKUI yHUBepcuTeT», Kpacnonap,
Poccust (350072, r. Kpacuonap, yi. MockoBckast, 1. 2)
3 ®I'BOY BIIO «Kybanckuii rocyaapcTBeHHBINH yHUBepcuTeT», Kpacnonap, Poccust
(350040, r. Kpacunozap, yi. CraBponoinbckas, 149)

B pabore mpessiaraetcsi aCUMITOTHYECKOE PEIICHHE KPaeBOil 3a7auM, MOICIHUPYIOLICH MEPEHOC HMOHOB COJIH
B Kamepe 00ecCOoNMBaHus IEKTPOANAIM3HOrO anmapara. s 3Toro obnacTs kamepbl 00ecconuBaHus pa3OuBaeTcs
Ha J1Be 1oj100macTu: 061acTh AEKTPOHEHTPANIBHOCTH U 00JIACTh MIPOCTPAHCTBEHHOTO 3apsi/ia, B KAKIOH M3 KOTOPBIX
ACUMITOTHYECKOE Pa3IokKEHNEe UMeeT CBOH Bu. OCOOCHHOCTD IIPeyIaraéMoro aCUMITOTHYECKOrO PELICHNUS SIBIISCTCS
TO, 4TO B 00JIACTH IPOCTPAHCTBEHHOTO 3apsijia VISl OAHO3HAYHON PAa3pEIIMMOCTH TEKYIIEro MPUOIMKCHHUS HCIIOIb3Y-
€TCsl yCJIOBHE Pa3pPELIMMOCTH CICAYIOIIEro NpHOIrKeHus. [l YNCICHHON pealln3aly peuIaraeMoro aCHMITOTHU-
4ecKoro pemenus Gopmynupyercs aupdpepeHInaIbHbIN OnepaTop, KOTOPHIH B 00JIaCTH AJIEKTPOHEHTPATEHOCTH SBIIS-
€TCsl AIUIUNTHYECKUM, a B 00JIACTU HPOCTPAHCTBEHHOTO 3apsija napadonudeckum. s TMCKpeTH3a UK UCIIONb3YOTCS
sIBHAsl M HESIBHAS Pa3HOCTHBIC CXeMbl. [IpHBEICH MPUMEp YHUCICHHOTO PEIICHHUS.

HAYYHOE OBO3PEHUE Nel
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FINDING OF THE HIGHEST ASYMPTOTIC DECOMPOSITION
OF THE REGIONAL PROBLEM OF MODEL WITH THE HEVISAYDA FUNCTION

Khromyh A.A.!, Chubyr N.O.2, Kovalenko A.V., Urtenov M.K.}

1 FGKOU VPO «Ministry of Internal Affairs Krasnodar University of Russia», Krasnodar, Russia
(350005, Krasnodar, Yaroslavskaya St., 128)
2 FGBOU VPO «Kuban State Technological University», Krasnodar, Russia
(350072, Krasnodar, Moskovskaya St., 2)
3 FGBOU VPO «Kuban State University», Krasnodar, Russia (350040, Krasnodar, Stavropolskaya St., 149)

In work the asymptotic solution of the regional task modeling transfer of ions of salt in the camera of an obessolivaniye
of the electrodialysis device is proposed. For this purpose the area of the camera of an obessolivaniye breaks into two subareas:
the area of an electroneutrality and area of a spatial charge, in each of which, asymptotic decomposition has the appearance.
Feature of the proposed asymptotic solution is that in the field of a spatial charge for unambiguous resolvability of the current
approach the condition of resolvability of the following approach is used. For the numerical realization, the proposed asymptotic
solution the differential operator who in the field of an electroneutrality is elliptic, and in the field of a spatial charge parabolic is
formulated. For sampling obvious and implicit differential schemes are used. The example of the numerical decision is given.

Ob OJJHOM IMOAXOJE K BIYNCJIEHNIO UHJAEKCA XEPCTA
®UHAHCOBBIX BPEMEHHBIX PAJOB 1 UX AIINTPOKCUMALINU
OPAKTAJIBHBIM BPOYHOBCKUM ABU/KEHUEM

Yuuae U.A., [Tonos B.1O.

DenepanbHOE rocy1apCTBEHHOE 00pa30BaTeIbHOE OI0XKETHOE YUPEkKIEHUE BBICIIETO MPO(PECCHOHATHHOTO
obpaszoBanus «PuHaHCcOBHII yHUBepcuTeT npH [IpaBurenscrse Poceniickoit denepanum»
(dunancosslii yauBepcuret), Mocksa, Poccust
(125993, r. Mocksa, Jlennnrpanckuit mpocnekr, 49), e-mail:iliyachichaev@gmail.com

Pacnpenenenue Takoro pojia CTaTHCTHYECKUX TaHHbIX, Kak (PHHAHCOBBIC BPEMEHHBIE PSABI, BCETa HEN3BECTHO, 110~
9TOMY Ka)KeTCs YJOOHBIM M I1eJIecO00pa3HbIM alIPOKCUMHUPOBATh X 3HAYSHHSIMH HEKOTOPOTO MPoLecca ¢ N3BECTHBIMU
XapaKTepUCTUKaMH. Bo MHOTHX CHTyalMsIX TaKHM almpOKCHMHUPYIOIINM MIPOILECCOM SBISIETCS (hpaKTaabHOE OPOYHOB-
croe nBmwkenne (OB/I).Tak kak 3To mapameTpryecKoe ceMeiiCTBO pacHpeIeNeH i, TO HY)KHO MO00paThIIOAXOISIIHI
anmpoKCUMUpyIomuil mporecc. [lostoMy crcmonbp3oBaHueM si3bIka TporpamMmupoBanns C++ u cucrempiMatlabosuio
Pa3paboTaHOHOBOCKOMITIBIOTEPHOE NPHIIOKEHUE [Tl YMCICHHOTO T10/ICYeTa HHIKCa XepceTa BpEMEHHOTO PsiaB PeXKUME
peanbHOro BpeMEHH, TPUBEICHBI PE3YIIBTAThl €T0 TECTOBKAK HA MOAENIBHBIX, TaK M Ha PEaTbHBIX (PMHAHCOBBIX JTaHHBIX.
Kpome Toro, omrcaH 1porecc 4uciIeHHOr0 MOJEIHPOBAHUS TPACKTOPUH (DPAKTAIIBHOTO OPOYHOBCKOTO JBMXKEHUS C 3a-
JTAHHBIM HHAEKCOM XepcTa, KOTOPBIH Takke ObLT PeaTn30BaH B BHAE KOMIBIOTEPHOTO MPHIOKEHNS.

ABOUT ONE APPROACH FOR FINANCIAL TIME SERIES’ HURST
INDEX COMPUTATION ANDTHEIR APPROXIMATION
USING FRACTAL BROWNIAN MOTION

Chichaev L.A., Popov V.Y.

Finance University under the Government of the Russian Federation, Moscow, Russia
(125993, Moscow, Leningradavenue, 49), e-mail:iliyachichaev@gmail.com

Distribution ofstatistical data sets like financial time series is usually unknown, so it seems to be appropriate and
useful to approximate them with some well known process. In many situations role of such approximating process can
be played by fractal brownian motion (FBM). This is parametrical family of distributions, that’s why we have to find
appropriateapproximate process.So using C++ programming language and Matlab system new computer application
was developed for data Hurst index computing in real-time,this article consists results of its tests on model and real
data. Moreover, process of numerical modeling of FBM trajectories (with given Hurst index) is described.This process
also was implemented as a computer application.

MATEMATUYECKOE MOJAEJIUPOBAHUE KOHKYPEHTOCIIOCOBHOCTH
MHUKPOSKOHOMMNYECKHUX CUCTEM

lysanos U.A.', Cemenunn E.A.2

1 Vnpasnenue 'MBJIJI I'Y MB/I Poccuu no Kpacnonapckomy kpato, Kpacnonap, Poccus
(350058, r. Kpacnomap, ya. Crapokybanckasi, 86),crapiumii mrxenep, e-mail:ilya kizlyar@mail.ru
2 ®I'BOY BIIO «Kyb6anckuit rocynapctBennslii ynusepcure» (350040, r. Kpacnonap, yi. CraBponossekas, 149),
3aBeqyromuii kadeapoit BeIcIIeH anreOpsl U reomerpun,e-mail: es14@mail.ru

B cratbe U3y4a€TCA MOBECACHUEC HEKOTOPBIX MUKPOIKOHOMHUYCCKUX CUCTEM C ITOMOIIBIO JUCKPETHBIX MapKOBCKUX
MPOLECCOB KaK C HEIIPCPBIBHBIM, TAK U C JUCKPETHBIM BPEMCHEM IIEPEX0/J1a U3 COCTOSAHUA B COCTOSTHUE. Hpez[noxceHa
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