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FINDING OF THE HIGHEST ASYMPTOTIC DECOMPOSITION
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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.
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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.
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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.
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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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