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©BI'Y
CMEIIAHHAS 3AJTAYA 151 YPABHEHMS BRIHY )KJIEHHBIX KOJIEBAHUM CTPYHbBI
NP HECTAHMOHAPHBIX T PAHUYHbBIX YCJIOBUAX
CO BTOPOM ITPOU3BO/IHOM 110 BPEMEHHU
E.H. HOBUKOB, ®.E. JOMOBILEB

The necessary and sufficient conditions with respect to the right-hand side, the initial data and the boundary values for the
classical solutions of the mixed problem for nonhomogeneous oscillation equation of the bounded string with time-dependent
boundary conditions containing the second time derivative are found

KiroueBble ci0Ba: orpaHHUYEHHAsl CTPYHA, KOChIE TIPOU3BOJIHBIE CO BTOPOH MPOU3BOIHOM 110 BpEMEHH
BBEJEHUE

B sBHOM BuIe pereHa cMemaHHas 3a7ada JJId YPaBHEHHS BBIHYKIECHHBIX KOJICOAHHH OTpaHHYEHHOM
CTPYHBI IIpU BTOpOfI HpOI/ISBOI[HOP'I MO0 BpEMCHHU B JBYX HECTAIMOHAPHLIX I'PAHUYHLIX YCJIOBUAX. HOJ‘Iy‘leHH
H606X0,Z[I/IMLIG U JOCTATOYHBIC YCJIOBUA Ha IPABYH YAaCTb YPAaBHCHHA, HAYAJIbHBIC HNAHHBIC W TI'PDAHUYHBIC
MAHHBIE IJIS OQHO3HAYHOU pa3pennMoCcTu CMEIIAaHHOM 3a/1a4¥ BO MHOKECTBE KJIACCHUYECKUX pemeHI/Iﬁ.

OCHOBHOM PE3YJIbTAT

MeTonoM XapakTepHCTHK pelIeHa CMEIIaHHAs 3a]a4a:
O’u/ot’ —a*o’u/ox’ = f(x,t),a>0,{x,t} € G=[0,d]x[0,oo[, (1)

(& @eulor +al(t)au/at+,b’1(t)8u/6x+}/l(t)u)‘ = a4 (0), 01 <,

x=

({2(1)62u/8t2 + az(t)ﬁu/6t+ﬁ2(t)6u/6x+yz(t)u)‘ L= U, (1), 0<t<0, (2)

x=

u =9 (x), ould_ =y (x), 0<x<d. 3)

Teopema. Ilycmo C,,a,,f3,,7, € C[0,0, (1) #0,t€[0,00[,i =1,2, u ypasnenus a’¢.(pla)yi(p) +
+(aal.(p/a) + (—l)iﬂi(p/a))vi'(p) +7,(pla)v.(p)=0 umerom uwacmuvie pewenus v, € C*[0,00[, v.(p)#0,

Vi(p)#0, pel0,0[,i=1,2. Eouncmeennvie rknaccuueckue pewenus u(x,t)e C>(G) cmewannou 3adayu
(1)—(3) cywecmeyrom moeda u moavko moeod, K020a 8blNOJHAIOMCS CLEOYIOWUE YCAOBUSL:

feC(G),peC’[0,dLy eC'[0,d], 4, € C[0,[,i =12,

" xta(t-r),7)dr e C(G,),G, =[0,d]x[(n-1)d /a,nd /a],n=1,2...,

(n-1)d/a
£, (0)(a*¢"(0) + £(0,0)) + &, (O (0) + B,(0)¢'(0) + 7, (0)p(0) = £4,(0),

¢ (0)(a*0"(@) + £(d.0))+ o, (O (d) + £,(0)p'(d) + 7 ,(0)p(d) = 1,(0),

20e OOHUM U 08YMSL WMPUXAMU HAO (PYHKYUSAMU 0O03HAUEHbI COOMBENCINEEHHO UX NEPAsl U 8MOPdst NPOU3-
goonvie u unoexcom (1,0) nao gyuxyuei f(y,s) — nepsas uacmnas nPou3BOOHAs NO ).

©OBI'Y
OLIEHUBAHUE KPEJUTOCHOCOBHOCTHU MPEANPUSITUIA B YCJIOBUSIX CKPBITOM
MAPKOBCKOM 3ABUCUMOCTHU PEUTUHI OB

A.10. HOBOIIOJIBLIEB, B.A. MAJIIOT'MH

The Markov-swithing multivariate linear regression model for the problem of companies’ credit ratings estimation is in-
troduced. On the assumption of hidden Markov dependency of classes of states the maximum likelihood estimates for the
model has been derived. For the model’s parameters and classes of states estimation the expectation-maximization and dis-
criminant analysis algorithms are proposed

KiroueBsle croBa: KpeIUTHBIC PEHTHHTH, MHOTOMEpPHAsI IMHEHHAsT Perpeccus, CKpbITas 1ernb MapKoBa, alrOpUTM
pacIIeIIeHHs] CMECH PACTIPEACIICHHU

3amaya OICHUBAHUS PEUTUHTOB KPEAUTOCIIOCOOHOCTH MPEANPHUATHI HA OCHOBE MHOTOMEPHBIX JTaHHBIX
(mHAHCOBOU oTYeTHOCTH ObLIa paccMoTpeHa B [1]. CorilacHO TaHHOMY UCCIIEAOBaHUIO, a TAKXKe CTaTbe [2],
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