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BBEJAEHUE

Hacrosimee mocoOne BO3HHMKIIO KaK OTBET Ha 3ampoChl BPEMEHHM, Kacaro-
HIMecs KauecTBa U 00beMa COBPEMEHHOIO (PyHIaMEHTAJIbHOTO 00pa30BaHMUS.
B ObicTpo MeHstoLIecs CUTyalluu IMPOMCXOIUT HempephiBHas TpaHcdopma-
Usl OT KJIACCUYECKOTO PKCTEHCHMBHOIO MOJXO/Aa C €ro HE3bIOJEMBIMU YCTOS-
MU, CCBUIKOM Ha aBTOPUTET M 3aKOHYEHHOCTBIO XapaKTepa HUCCIECIOBAaHUN K
MHTEHCHUBHO pa3BUBAIOIIUMCA popMaM 00pa30BaHUsl, UMEIOIIUM TOT HEJAOCTa-
TOK, YTO Ha JIMYHOCTHOM YPOBHE HE BOBJICUYEHHBIMU OKA3BIBAIOTCA MHTEPEC K
npeAMETY U3YUYEHUS, TBOPUYECKUI 3JIEMEHT U OCMBICIIEHHE B MPOLIECCE TTOUCKA
pe3ylibTaTa Leliei TexX 3a/1a4, KOTOpble CTaBATCS Mepes] 00ydaromuMes.

ABTOpBI MOCOOUSI CTPEMUIIUCH, C OJHOW CTOPOHBI, B MOJHOTE H3JIO0KHUThH
TEOPUI0, IIO3TOMY, HAPSIAY C ONPEACICHUSIMHU BCTPEUAIOIIMXCA MMOHITUHI, TIPU-
BOJIsL CTporue (HOpMyIUPOBKH HEOOXOAMMBIX YTBEP)KICHUH, MPOBOAST U TO-
JIPOOHBIE TOKA3aTeIbCTBA MOCIEIHUX. DTO JIeJIaeT BO3MOXKHBIM JIJIsl UATATEII,
He npuderas K IpyruM HUCTOYHUKAM, O3HAKOMHUTBHCS C TEM MUHHMYMOM 3Ha-
HUM, KOTOPBIN MO3BOJISIET O€3 Tpyda pa3o0parhCsi C MPUBEICHHBIMU MTpUMEpa-
MU pEIICHHUs 3a/1a4 U IPUOOPECTU HABBIK CAMOCTOSITENIbHOU PabOTHI.

C npyroii CTOpOHBI, HYKHBIE ITOSICHEHHSI 3a4aCTyl0 UMEIOT BUJ] HEKUX CXEM,
CHAOXXEHbI PA3IMYHBIMU 3HAYKAMH, YTO MPUOIMKAET U3JIOKEHUE K TUIY KOH-
CIEKTa JIEKLIH, YTO MPOCIECKUBACTCS TaK K€ U B CTPyKType mocodus. Cre-
Jath y4eOy yBIIeKaTeJIbHOW MOMOTalOT HE TOJIBKO MPUEMBbI BbICKa3bIBaHUSI, HO
Y OTKPBIBAOIIASICS BO3MOKHOCTD MOJIYUUTh PE3YJIbTAaT PELUICHUS 3a]1a4, BbIHE-
CEHHBIX B KaU€CTBE YIIPAXKHEHUIN B KOHIIE Pa3JIEJIOB.

ABTOpPBI HAICIOTCA Ha OTKJIIMK B CTYIEHUECKOU cpefie, Bceraa OyayT Omaro-
CKJIOHHBIMU K YKa3aHHIO Ha BO3MOXKHbBIC OITMOKY U OTEYaTKH, HE 3aMEUCHHBIC
UMU TIpU 0POPMIIEHUU TEKCTa OCOOUS.



1. OBIIIME BOITPOCHI IMHEMHBIX CUCTEM JJUDPEPEHIIMAJILHBIX
YPABHEHUNA

1.1. Teopema cylmecTBOBAHUS U €IMHCTBEHHOCTH JIJIsl JIMHEHHBIX CHCTEM
00bIKHOBEHHBIX AU epeHuInaTbLHbIX YPABHEHUI

PaccMoTpuM NIMHENHYIO CHCTEMY HOPMAJIBHOTO BHA

L= apn (D) + an)Ty + -+ an(t)z, + fit), i =17, (1.1)
WJIA B BEKTOPHOW 3aIMCH
&= Az + f(b), (1.2)
e BekTop-yukims © = col(xy, .. ., x,), Bektop-dyakuus f = col(f1,..., fn),
MaTpHIa
/ an(t) aln(t) \

as1 (t) agn(t)

An1(t) ... Qpp(t
\ (t) ())

Bnecs  t € (a,B); aij(t), fi(t) HempepsBHBI Ha uHTepBane (v, [3),
a;;(t) : (a,B) = R, 4,5 =1,n.

Cucrema (1.1) umu (1.2) Ha3pIBaeTcs JiuHeluHOU O0OHOPOOHOU, €CIH BCE
fi(t) =0, i = 1, n, u aunetinou HeOOHOPOOHOU B IPOTHBHOM CITydae.

>

s Jlemma 1.1. Eciu mampuya A(t) sewecmeenna, mo
(i) OelicmeumenvHas u MHUMAs YACMU 100020 KOMNJLEKCHO20 PEULeHUsL ClU-
cmembl

i = A(t)x (1.3)

ABNAOMCS 8eUeCMBEHHBIMU PEUeHUAMU SMOU CUCTEeMbl,
(i1) Oeticmeumenvhas u muumas yacmu pewenus x = u + iv cucmemot (|1.2)
c f(t) = g(t) + ih(t) aenaemcs pewenusamu cucmem

0= Al + g(t),
U (1.4)
0= Aty + h(t);
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(111) ecau u, v — pewenus cucmem (1.4), mo r = u + v — pewenue cucme-

Mbl c f(t) = g(t) +ih(2).

Loxazamenvcmeo.

(ii) IMockonbKy BeKTOp-PYHKIMS T = u + 10 1O YCIOBHUIO SIBISICTCS peliie-
HueMm cucremsl! ((1.2)), cienoBaTensHO NP MOJCTAHOBKE €€ B noJTy4yaem
BEPHOE TOXJECTBO

(u+iv) = A(t)(u + ) + g(t) + ih(t).

Breruncinum IMPONU3BOAHYIO CYMMBI CJICBA U IICPCTPYIIIINPYCM BbIPpAKCHUA CIIpa-
Ba

w—+ 30 = A(t)u + g(t) +i(A(t)v + h(t)).

[TockonbKy MHOTOUYJIEHBI PaBHBI, CIEAOBATEIBHO PaBHBI KOA(PGUIUEHTHI TPH
COOTBETCTBYIOIIUX CTENEHSX %.

it {@:A®v+mm

;0 - = Alt)u+ g(t), nosryqma ((1.4)).

(iii) Paccmotpum cucremy (1.4)

{ u=A{t)u+g(t),
0= Aty + h(t).

YMHOKHM BTOPO€ YPABHEHUE CHUCTEMBI HA 7 U CI0XKHUM C IIEPBBIM YPAaBHEHHUEM

U 4; iv = A(t) (u+iv) + g(t) iih(t)(t).

[Tonyuum
i = Atz + f(0),

CJIeIOBaTeIbHO X+ — pemeHne cucteMsl ((1.2)).
(i) Eciu B ([.4) nonoxuts g = h = 0, TO UMeeM

L=l

YMHOXXHM BTOpOE€ YpaBHEHHE CUCTEMBI Ha ¢ U CIIOKUM C MEPBbIM yPaBHEHHEM
= (u+iv) =u+ivo = A(t)(u+iv) = A(t)x,
CJIEIOBATEILHO X — pelieHue cuctemsl ((1.3)).e

7



% Teopema 1.1. Ilpu no6om Hauanvrom ycrosuu
x(ty) = xg (1.5)

cucmema (1.2)) umeem eouncmeennoe pewenue. Bee ee pewenus npooonsica-
romest Ha eéech unmepsal (., 3).

Jloxazamenbcmeo.

(1) Paccmotrpum ciyuait, korna Bekrop-¢pyHkiuu rg € R”, f € R" — nei-
CTBUTENbHBIC (BemecTBeHHbIE). [lo TeopeMe 0 CyIecTBOBaHWU M €IHMHCTBEH-
noctu pemenus cuctemsr OJIV[Y| samaua (1.2)), MMeeT eIMHCTBCHHOE pe-
ICHUE.

O603HaYMM

NO[—=

n

a(t) =AW= { D lagl” | .

1,7=1

b(t) = (O] = LA P + O + -+ [ fa(t).

OTH (PyHKIMM HENPEPHIBHBI U TAKOBBI, YTO BBIIOJIHAETCS HEPABEHCTBO
[A)x + f(1)] < [A(D)x] + [f(1)] <
< [[A@I - =] + [f ()] < a(t) - |2] + b(2).

Torna mo TeopeMe O MPONOIKEHHH pEIeHHs HA BECh 3aJaHHBIA MHTepBall|
ypaBHCHUS MPOIOJDKAIOTCS HA BECh MHTEpBa («, [3).

(2) Paccmorpum  cimywaid, Korma  BEeKTOp-PYHKIIMM — x( = ug + 1V,
f(t) = g(t)+ih(t) — xomruiekcHbie pemienust. Torna B cuiy emmsi (1. 1| cucre-
MBI C HaYaIbHBIMH YCIOBUSIMHU u(ty) = ug, v(ty) = vy UMEIOT peLICHHS
Ha uHTepBaie (o, 3). Torma * = u + iv npu o < t < [ — peuieHne 3aja-

Iycts y = u* + iv* — apyroe pemrenue stoit 3agaun (1.2)), (1.5)). Beemem
BCIIOMoraresbHy QyHKIH0 z(t) = x(t) — y(t). Torna dyHKIMs

z=u+1w— (v +w")=(u—u")+i(v—20v")

! Teopema o cymecTBOBaHMHM U eIMHCTBEeHHOCTH pemenus cucrembl OJY. Ilycts B o6nactu D C R™H!

BEKTOP-(QYHKITHS ¥ €€ TPOU3BOIHbBIE gg ] , 1,7 = 1,n, HenpepbiBHbL. Torna mist m060it Toukw (tg, zg) € D 3anada

& = f(t,x), x(to) = o MMeeT eAMHCTBEHHOE peleHne Ha otpeske I = [tg — d;to + d], toe d = \/mgiﬂ >0, a
r taoe, uto D D B, (to,x0) = {(t,z) : (t — t0)? + (z — 0)* < r?}, m = max : |f]-

By (to,zo
2 TeopemMa 0 NMpPOAOJKEHHH pelleHHsi HA Bech 3aJaHHbIi uHTepBan. Ilycth BexTop-(yHKIMS f(1,T)
HETpephIBHA U gﬁ? , 1,7 = 1,n HenpepsIBHBI B obnactu o < t < B, x € R™ (Bo3aMOoxkHO av = —00, 8 = +00),
J

npuaeMm |f(t,z)| < a(t) - |z| + b(t), rne dynkmu a(t) u b(t) HenpepsiBHbI. Torma Kaxaoe peICHAE ypaBHEHUS
& = f(t,z), npoxomsiuiee B 3TOM 06IACTH, MOXKHO IPOIOIKUTE Ha Bech mHTepBan (a, J).
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spysieTcs pemennem cuctemsl (1.2)), T.K. TOXKIECTBO
z2=A(t)z
BEPHO, MOCKOJIbKY BBIIOJHEHBI PABEHCTBA
z=(u—u") +ilv—v) =0 —u" +iv— W =
= Al — AB + iAWY — iAB = AW (u—u) + i(v — v))

B cuiy paBeHcTB U = A(t)u, u* = A(t)u*, © = A(t)v, v* = A(t)v* (mo
onpeneneHuto pemennil). [lo ycnmoBuwo y = u* + iv* sBAsSETCS pelICHHEM
3amaqm ((1.2)), (1.5), mosToMy UMeeT MeCcTO paBeHCTBO

y(t()) =Xy = u*(to) + iv*(to).

Kpowme Toro,

z(to) = xo = u(ty) + iv(ty),
nockoneky x — pemrenne 3anaau (1.2)), (1.5). Torma z(t9) = (o) — y(to) =
xrg — x9 = 0. OgHako z(t) = 0 — TOXe pelIeHre, a APYTUX BEIICCTBCHHBIX
pELIEHHI HET, claeAoBaTeNbHo © — u* = v —v* = 0, Torga u = u* u v = V¥,
MO3TOMY & = U + 1U — €AMHCTBEHHOE PEIICHHE. ®

S Ilpumep 1.1. I[IpousmocTpupyeM T€OpeEMY CYIIECTBOBAHUSA U €IMHCTBEH-
HOCTH Ha IIPUMEPE CIIEAYIOIIEN HAYAIbHOW 3aJa4u

1
L= — t- 1
o 2 sect T +1 I <t< g (1.6)
To = 2cost-x1— tgt-x9 —2tcost,

HerpynHo mnokasarh, 4TO PEIICHUSMH CHUCTEMBI OynyT GyHKIUH
x1(t) = t + cost u x9(t) = sin2t. JIeHCTBUTENBHO, UCIIONB3Ysl BBIPAKCHHS
JUIS IPOU3BOAHBIX X1 = 1 — sint u X9 = 2cos 2, yoexxaemMcsi B BBITIOJIHE-
HUH PABEHCTB Ha yKa3aHHOM MpoMexyTke. OYHKIUU X1 U To YAOBIETBOPS-
IOT Tarke U HadanbHOMY ycnouio (1.7). B cumy TeopeMsl CylecTBOBaHUS U
€IUHCTBEHHOCTH JIPYTUX PEIICHUN HET.



()

* YpaskKHeHHsl I CAMOCTOAITEJIbHOH PadoThI
1. Ilepetitn k MatpuaHomy Bufy ((1.2)) 11s HOpMaTBEHON CUCTEMBI

T = —t- -1+ +sint - xg3 +3,
Zﬁg = t2 ) —2,
T3 = cost-x —t3. T3 +1

2. Ilepeiitu x Buay ((1.1)) st cuctempl, 3aMMCaHHON B MATPUYHOM BHJIE

7 0 ¢ -1 23 T th 2t
2 | | 4/t -1 2t 0 T 0
T 1 0 0 cos3t | || T| -4
74 0 1 arctgt® tght T4 3

3. IIpoBeputh, UTO GYHKIIMU X1 U To SBISIOTCS €IUHCTBEHHBIMH PCIICHU-

aMu 3agadu Komm.
3.1, z1(t) = 1+1t, xo(t) =12 — 1,

. g2
{“’il_”ﬁ“ o<t <.
$2:t3}1—$2—1,
1'1(1) = O, ZCQ(l) = 2.
3.2. z1(t) =sht, xzo(t) =€,
Tl = X1 — T2,
{QZQ: 25[32—{—%672 0<t<1

21(0) =0, 22(0) = 1.

1.2. JIuneiinbie cucTeMbl 00BIKHOBEHHBIX AU (epeHINnAIbHBIX
YPaBHEeHH I

PaccMoTpuM crctemy &= A(t)x + f(t). [lepenecem mepBoe ciarae-
moe A(t)x BieBo u 0003Ha4MM JieByto yacte Lo = & — A(t)x. Torna Lx = f.
31ech = U f — BIEMEHTBI JINHEHHOTO TIPOCTPAHCTBA, IPUYEM I — HEMIPEPhIBHAS
u muddepenupyemas BeKTOp-QyHKIMs, f — HEeNpepblBHAS BEKTOP-(QyHKIUS
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Ha uHTepBaie t € (a, 5); L — TMHEHHBIA HEMPEPBIBHBIN Omeparop, T.e. 0T00-
paXkeHue, Il KOTOPOTO BEPHBI CJIETYIOIINE CBONCTBA:

(1) Vu, vedom L L(u+v)= Lu+ Lv,

(13) Vu, vedom L,VyeR L(yu) =~(Lu).

I. Ecu 2, . . ., 2% — pemenus nuHeiHOro oqHOpoAHOrO ypaBHenus L = 0,
[J1€ BEpXHUU UHJCKC — HOMEp peuIeHus, 71, . . . , Y, — YUCIA, TO
1 2 1 2 1 k
T T, =T, NMT A YT

pELICHHS 3TOTO K€ YpaBHEHUs. Takum 00pa3oM, MHOKECTBO PEIICHUM JIMHEH-
HOTO OJJHOPOJHOTO YpaBHEHHUS (WM CUCTEMBI) €CTh JUHEWMHOE MPOCTPAHCTRO.
II. Ecu o', . . ., 2¥ — peleHus IMHEHHBIX HEOTHOPOIHBIX YPAaBHEHHH, T.€.
BEPHO
Lt = f' i=1k,

ani,...,7Y — 4ACIA, TO
r =y 4+ ypat—
pellieHUue ypaBHEHUS
Lz = L(ma' + -+ pa’) = Lima') + - + L(na’) =

:’Ylel—l—"'—l—’ykL:Uk:fylf1_|_..._|_fykfk_

B wactHocTH, ecian

u — pemenue Lu = 0,

v - pemenue Lv = f. } = Lut+v)=Lu+Lv=0+f=f

Ecim

vl — pemenue Lv! = f, L 9
v? - pemenue Lv? = f, } =L —v)=f-f=0
Takxum obOpazom,

cymMma PEUICHUW JIMHEMHOTO OAHOPOAHOIO W JIMHEWMHOIO HEOJIHOPOIHOTO
YpPaBHEHUS C OJJHUM U TEM ke OIepaTopoM L, eCTh pelIeHHE TOTO e HEOHO-
POAHOTO YpaBHEHUSI;

Ppa3zHocmob PEUICHUHN JIMHEWHOTO HEOJHOPOJHOIO YPaBHEHHUS €CTh PEUICHUE
JIMHEMHOTO OJHOPOJHOTO YPABHEHMUSI.
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@Onpe):[e.nelme 1.1. Bexrop-byrkuun 2!, . . ., 2* HazsIBatOTCA AUHELIHO 30-

BUCUMBIMU HA UHmMep8ae (unu Ha mMHodcecmae M), eciniu HaAMAyTCs Takue To-
CTOSIHHBIC YHCIIA C1, . . . , i, U3 KOTOPBIX XOTSA OBl OJHO HE PAaBHO HYJIIO, UTO

Vt € M eyxt(t) + -+ + et (t) = 0. (1.8)

BekTop-pyHkumu nuneiino nezasucumovl Ha M, €CIM OHHU HE SIBIISIFOTCS JTMHCH-
HO 3aBUCUMBIMH Ha M, T.e. ecnm paBeHcTBO (1.8) (Vi € M ogHOBpEMEHHO)
BO3MOXKHO JIMIIIb B CAy4ae ¢} = ¢ = - -+ = ¢ = 0.

0Z 3ameuanue 1.1. Eciu Bekrop-byukmuu 2. . ... 2" nmuHeino 3aBHCHMBI
) )

Ha M, To npu Vt € M ux 3HaUEHHUS SIBISIIOTCS JTUHEHHO 3aBUCUMBIMU BEKTO-
pamu, 310 crenyet u3 (1.8]). O6parHOe HEBEpHO.

» [Ipumep 1.2. HccaenoBaTh JIMHEWHYIO 3aBUCHMOCTh BEKTOP-(PYHKIIHIMA

“(1)e0=(1)

PaccmotpuM BekTopsl, ofydaemsie npu Vi € M. Hanpumep, npu t = t;
umeeM c1zl(ty) + cax’(ty) = 0, Te.

o(1)+e ()=o),
() (=)= (0)
(ore)=(0):

Torma ¢ = —coty. Ecm ¢p = t1, T0 ¢co = —1 # 0, clnenoBaTeIbHO BEKTOPbI
zt(t;) m 2%(11) — TMHEHHO 3aBUCUMBI.
Paccmorpum BekTop-pyHKIMHU Ha (v, ), T.K.

1+ Cgt . 0
c1 + cot o 0

Ha BceM MHTepBase («, §) TONbKO npH ¢; = ¢ = 0, T0 x1(t) U xo(t) MuHEIHHO
HE3aBUCHMBI.

HMHa4dc

110 CBOMCTBY MaTrpHIl
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1.3. JIuneiinbie nuddepeHnuaIbHbie YPABHEHUS MPOU3BOJIbHOIO
MoOpPsiAKA

[ycrs t € (o, 5), a dynxuun f(t) € C(o, 5), a;(t) € C(a,5), i = 1,n,
npuyeM ay(t) # 0, as moboro ¢t € (o, 3). PaccMoTpum ypaBHEHHE
ao()y"™ + a1 ()" Y + .+ an(t)y = f(b). (1.9)
Paspenmm ypasuenue (1.9) orHocuTensHo 4™, momydnm
(n) _ __al(t)zﬁn_q)__ aQ(t)Zﬂn—2)__'..__ an(t)Z/%— f(t)' (1.10)
Clo(t) ao(t) ao(t) ao(t)
Beenem 3ameny
(21 =1y,
T2 =Y,
; BT (1.11)
Tyl = y(n—2)’
| Tp = yn=b,

C yuerom pasenctsa (|1.10]), mpeobpaszyem ypaBHenue (1.9) k cucreme HOp-
MaJbHOTO BUAA, Mponuddepennnponan kaxaoe ypapaenue ((1.11])

¢ - .
Iy =Y = T,
To =Y = T3,

ITp—1 = y(n_l) = Tnp,
: ai(t) (- az(t) (,_ an(t t
P 1 B R A S O B (0}
\ ao(?) ao(?) ao(t) 7 ao(?)
WM OoJiee IeTalbHO,
(& = 0-zy +l-29 +... +0-2p_y +0-2,  +0,
it’gz O'ZL’l +O£IZ2 —+ ... —f-O'.%'n_l +0xn —I—O,
 Tpo= 0-x9 +0- 29 +.. +1-2,.1 40-2, +0, (1.12)
Tpo1= 0-2q +0-29 +... 4+0-2,1 +1-z2, +0,
(T n—1(T t t t
B DR ) B 0100 BT B ()
\ ao(?) ao(?) ao(?) aop(t) —  ao(t)
Taxum o6pazom, kaxaoe pemieHue ypasHeHus ((1.9) ¢ momomursio 3amenst ((1.11))
MePEXOAUT B pEUICHHE 1, To, . . ., LT, CUCTEMHI ((1.12)). OO6paTrHO, M1 KaXKA0TO
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pemenus cucteMsl ((1.12)) B cumy 3amens! ((1.11)) cymecTByet peunienue ypas-

Henus ((1.9)).
. a;(t) f (@)
Tak xak cucrema (1.12)) nuneiina, a pyHkuun ,
ao(t) ao(t)

PBIBHBI, KAK YaCTHBIC HETTPEPBIBHBIX (DYHKITHIA, IPHYEM 3HAMEHATEIb ag(t) # 0
s moboro ¢ € («, 3), To 3Ta cucTeMa 00JIaaeT CBOWCTBAMHU CHCTEM, pac-
CMOTpeHHbIX B maparpadax [[.1ju 1.2.

e Kaxoe penienue ypaBHEHHS MOKET OBITh MPOIOJIKEHO Ha HHTEP-

Ban (a, ).

e [Ipu 1I00BIX HaYaJbHBIX YCIOBUSX B t) € (o, [3)

y(to) = yo, ¥'(to) = v, ¥"(t0) =y, -- -, y(n_l)(to) = y(()n_l), (1.13)

ypasuenue (1.9) uMmeeT eqMHCTBEHHOE pelieHue s roboro ¢t € (a, ).

e Ecimt 41, vyo, ..., Yp — pCUICHUS JIMHEWHOTO OMHOPOIHOTO YpaBHECHUS,
coorBerctBytoiero (1.9), a v1, Yo, . . ., yx — YUCIA, TO JTMHEHHAS KOMOU-
Hauus y1y1 + Y2yY1 + ... + YiYr — PCUICHUE TOTO K€ YpaBHCHUS.

e Ecim 06003Ha4YHTH JIEBYIO YaCTh YPaBHEHUS C TIOMOIIIBIO JIMHEITHOTO
oneparopa Ly = ao(t)y™ + a1 (t)y" Y + ... + a,(t)y; npuuem umeror
MECTO CIEAYIOIINE COOTHOUIEHUS: U — PELIEHWE OAHOPOIHOIO ypaBHE-
Hust Lu = 0; v; — penieHrue HeOAHOPOAHOTO ypaBHeHUs Lvy = f; vy —
peleHre HEOAHOPOJHOTO ypaBHeHUs Lvs = f, Torma u + vy — pelie-
HHE HEOAHOPOTHOro ypaBHeHus L(u + v1) = f; v — vy — pelieHue
OIHOPOJAHOTO ypaBHeHUs! L(v; — v9) = 0.

PaccmorpuM Tenepp JIMHEMHOE OJNHOPOJHOE YPAaBHEHHE, COOTBETCTBYIO-

mee (1.9), Te.

1= 1,n, Henpe-

ao()y™ + a ()y™ Y 4+ .+ an(t)y =0 (1.14)

¢ ko3 ¢unumentamu a;(t) € C(a, B), i = 1, n, npuuem ay(t) # 0 mis ar060r0

t € (a,p).

\m% Jlemma 1.2. Ilpu samene (1.11) aunetino 3asucumoie pewenus ypashe-
nus (1.14) nepexooam 6 nuneiino 3asucumvie pewenus cucmemst ((1.12)) (20e
f(t) = 0) u naobopom.

Hokazamenvcmeo. (=) Ilyctb pemienust yi, Yo, - - ., yx ypaBHenus (.14
JUHEWHO 3aBUCUMBI, TOIJIa II0 OMPEICICHHI0 HAWIyTCs TaKhe KOHCTaHTBI
Ci, ..., C;, = const, OMHOBPEMEHHO He paBHBIE HymO (¢; # 0, = 1, k, ..+
—i—cz > ()), Takue, YTO BBHITIOJHSAETCS PABEHCTBO
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[Mponuddepenuupyem (n — 1) pa3 ypasuerue (1.135) u momxydnm cucremy

.......................... : (1.16)

Taxum o6paszom, nocie 3amensl ((1.11]) pasenctsa (|1.15]), (1.16) moxHO 3amu-

CaTb B BUJAC OJHOT'O BCKTOPHOI'O paBCHCTBA

Y1 Y2 Yk
/ / /
Y1 Ya Yk
C1 . + ¢ . + ...+ : =
(n-1) (n—1) (n—1)
% Y2 Yk
1 2 k
il il Ly
75 73 75
= . + ¢ . + ...+ C . =
1 2 k
1 2 ko
ar +cex+ ...+ cx” =0. (1.17)
IToCKOIBKY IO MOCTPOEHUIO KOHCTAHTHI Ci, ..., C;, OMHOBPEMEHHO HE paB-
vl Hymo (¢; # 0,1 = 1,k, & + ... + ¢2 > 0), T0 BekTop-QyHKIMH T’ =
col(x,zh,...,x}), i = 1,k, sBusronmecs pemennem cucremsl (1.12)), e
f(t) =0, OyayT JIMHEWHO 3aBUCUMBIMH.
(<) O6parno, mycth pemenus x', 22, ..., ¥ cucTemsl TUHEHHO 3aBUCH-
Mbl, Torma wumeer wmecto (1.17). Bo3bmMeM u3 KaXI0ro BeEKTOpa
' = col(x, xb, ..., x!), i = 1, k, mepByIO KOOpAMHATY T, KOTOpasi B CUITY 3a-

MeHbI ((1.11) coBmamaeT ¢ ¢-pIM permeHuem ¥;, ¢ = 1, k, ¥ moITyIuM TOXIECTBO
ayi+ ..oy =0, Tme ¢ + ...+ c; > 0.

Taxum o6paszom periennst ypaBaenus ((1.14)) TuHEHHO 3aBUCHMBL. ®

€~ 3ameuanne 1.2. 13 neMMEBI ClIEoyeT, YTO IMHEIHHO HE3aBUCHMBIE PeLIE-
HUS YPABHEHUS NEPEXOST B JIMHENHO HE3aBUCHMBIE PEILICHUs] CUCTEMBI U Ha-
obopot. Kpome Toro, no nemme [1.2| 3amena COXpaHsET JIMHEHHYIO 3aBU-
CUMOCTh (WJIM HE3aBHUCHUMOCTb) PELICHUH, CJIeI0BaTeIbHO U3 CBOMCTB pellie-
HUM CUCTEMBI CIICIYIOT aHAJIOTUYHbIE CBOMCTBA pelieHuil ypaBHeHus (|1.14)).
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* YipaskHeHHsl VISl CAMOCTOSITeJIbHOW PadoThI
1. 3anucare crneayrone ypaBHEHNUS B BUJIE HOPMAJIbHOW CUCTEMBI:
LI tyV — (t+ D)%+t =2y + 3y —y = tel;
1.2. 24V +5y" —y' +y =cht.
2. 3anucarb CleayIIue HOPMaJibHbIE€ CUCTEMbI B BUEC YPaBHEHUN COOT-

BETCTBYIOIIETO MOpsiAKa, ponsBeas 3ameny Buaa ((1.11)).
P

1 = T2,
¢2:m37
2.1, BT
T4 = Ts,
. 1 N 12 e2t +2+t In ¢
T = ——2=T — Ly — — X 1 — In t.
\ b In ¢ 1 In ¢ 3 In ¢ 2 In ¢ !
jjlzx%
22.4 2T
T3 = T4,

Ty =2T3— 1 — t2et.
1.4. Onpenenurens BpoHckoro

Z:)OHpeueﬂeHne 1.2. Onpeoerumenvy Bponckozo (MHaue, eponcKkuaw) Ais
n-MepHBIX BeKTOp-QyHKUMi !, ... ,2" — 3T0 OomIpeaenuTelb n-To HOpsKa,

CTOJOIIBI KOTOPOTO COCTOSAT M3 KOOPAMHAT 3TUX BEKTOP-(PYHKIIHIA

ri(t) 23(t) ... z(t)

W(t) = . (1.18)

e V
o Jlemma 1.3. Eciu sekmop-¢ghynkyuu .. " auHelino 3asucumpl, mo

ux eponcxuan W (t) = 0.

Jloxazamenvcmeo. Eciin CTONOIBI ONPEACTUTENS TUHEWUHO 3aBUCUMBI (KO-
OpIWHATHI IMHEWHO 3aBUCUMBIX BEKTOP-(PYHKIINI), TO IO CBOWCTBY OMpE/IEIH-
tenerd W(t) =0. o
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%@9
i ®Cnencreue 1.1. Ecnu sponckuan W (t) # 0, mo sexmop-ghyuxyuu
zi(t), ..., "(t) runeiino nesagucumei.

> 1

—o» Jlemma 1.4. Eciu eexmop-yukyuu x°, ..., x" saeiaiomcsa peuieHusmu
cucmembl

t=A(t)x, x € R", (1.19)

¢ Henpepuvlgnou mampuyeti A(t), u eciu cywecmeyem xoms 6bl O0HO 3HAYEHUE
t1, makoe umo W (ty) = 0, mo smu eekmop-@yHKyuu TUHEUHO 3a6UCUMbL U

W(t)=0.

Hokaszamenvcmeo. Ilyctb cymectByer tq, npu kotopom W (t;) = 0, Torma
10 CBOKMCTBY OIpEIENUTENSI, PABHOTO HYJIIO, €r0 CTOJIOIbI JIMHEHHO 3aBHCH-
MBI, OTCIOZIA CIIEyeT JUHEHHAs 3aBHCUMOCTh BeKTopoB x1(ty), ..., 2"(t1), Te.
HalyTCs TaKhe KOHCTAHTHI Cq, ... , ¢, = const, OMHOBPEMEHHO HE PaBHbBIE
Hymo (¢; # 0,4 =1,n, ¢ + ... + ¢2 > 0), Takue, YTO BBHINOJHIETCS PABEHCTBO

ax'(t) + ...+ c,x"(t) = 0. (1.20)

Bo3bMeM 3TH KOHCTaHTHI ¢;, ¢ = 1,71, U IOCTPOUM, UCTIOJIB3YS UX, BEKTOP-

GYHKIHIO
z(t) = c1z' (t) + ... + cax" (1) (1.21)

Orta BekTop-dyHKuuMs siBisiercst pemenneM cuctemsl  (1.19), kak nuHeiHas
KOMOHMHAIHMSI PEIICHUM, TIPHYEM B CHITY z(t1) = 0.

PaccMoTpuM TpuBHAaNIbHOE pelieHne, BeKTop-pyHKImo 2 (1) = 0, oHa ymo-
BreTBopsiet tomy ypaBuenuto (1.19) u HauanbHOMY ycioBuio z(f1) = 0 (T.K.
2(t)=0,T0 0 =2=A(t) -2 = A(t) -0 = 0).

I[To Teopeme o enuHCTBeHHOCTH petenust |1.1| umeem, uto x(t) = z(t) = 0.
Urak, Bexkrop-¢pynkius (1.20) Bcrogy paBHa HYNIO, MPUYEM MO TOCTPOEHUIO
X0Ts ObI of1Ha ¢; # (), ClIeIOBaTEIIBHO xl, ... ,x" IMHEWNHO 3aBUCHUMEI. ®

&~ 3ameuanne 1.3. Jlns BekTop-byHKIMiL, He apustommxcs pemenuem (1.19),

yTBepkaeHue geMmsl [1.4] HeBepHo. B wactHOCTH, JUIst BeKTOp-(QyHKIMA TpU-
mepa [1.2] umeem W (t) = 0, a OHM THHEWHO HE3ABUCHMBIL.
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@Onpeneﬂelme 1.3. Onpeodenumenem Bporckozo (WHA4YE, 8POHCKUAH) IS

n (I)yHKI_[I/Iﬁ Yls -+ Yn € C n—l(& ) ﬁ ) HAa3bIBACTCA OIPCACIUTCIIb T -I'0 IIOPAAKa
y1(t) ya(t) o ya(t)
nt)  wl) oy
" " "
W(t) — Y1 (t) Y2 (t) Yn (t) ] (1 22)

% Jlemma 1.5. Ecau ¢hynkyuu 1, . . ., Y, JUHEUHO 3A6UCUMbBL, MO UX BDOH-
ckuan W (t) moocoecmeenno pasen Hyuo.

Hoxazamenvcmeo. TIOCKOIBKY CTOOIBI OMPEAETUTENS THHEHHO 3aBHCHMBI
0 YCJIOBHIO, TO 10 CBOMCTBY onpenenutenei W (t) = 0. e

&~ 3ameuanne 1.4. IIpu zamene (I.11)) onpenenurens (1.22) nepexoauT Bo
BpoHckuaH (|1.18]).

=

HUA

Jlemma 1.6. Eciu ¢pynkyuu yy, ..., Y, AGIAIOMCA peULEHUAMU YPABHE-

ao()y™ + a )y + .+ an(t)y =0, (1.23)

u ecau cywecmeyem xoms 0Ovbi 00HO 3Hauenue ty € («,[3), makoe umo
W(t1) = 0, mo smu pewenuss nunetino 3agucumor u W(t) = 0 onsa ecex

t € (a, B).

HpI/I J0Ka3aTCJIbCTBC A3TOM JIEMMBI JIOCTATOYHO BOCIIOJIb30BaThCS pe3yiibTa-

TaMH JICMMBbI ucnoib3ys 3ameny ((1.17]).

&~ 3ameuanne 1.5. Ecan sxe QyHKIUU v, . . ., Y, HE ABISIOTCS PELICHUSIMH
ypaBaenust ((1.23)), i ux 4UCIO MEHbBIIE MOPSJIKA YpaBHEHHs, TO U3 TOTO,
uro W (t1) = 0, He cieayer NuHEWHAas: 3aBUCUMOCTD (PyHKIIHIA.

mobbIX t € (o, ), TMHEWHO 3aBUCUMBIMU WITU JINHEHHO HE3aBUCHMbBIMH.
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Pewenue. Js Havana BBIYMCIMM MPOU3BOAHYIO |t3|', BOCIONB30BABIINCEH
ompeielIeHHeM MOIYJIS,

‘t3| _ t37 npu ¢t > 0, ‘t3’/ _ 3t2 =3t - t, npu t > 0,
—t3, mpu t <0, —3t2 =3t-(—t), nmput <0,

orcroma |t3| = 3t|t|.
Torya 3HaYeHHE ONpenenuTeNs BpoHcKoro

= 3t*t| — 3tYt| = 0

362 3tft] | | 3t2 3tft]

CRV

_‘ &1 ‘ﬁ 2

MO3BOJIIET HAM MPEINOJIOKUTh O JIMHEWHON 3aBHCHUMOCTHU HCXOIHBIX (PyHK-
105070
3 3| —
O/1HaKo, PACCMOTPUM YCIIOBHS, IPU KOTOPBIX PABEHCTBO ¢1t° + co|t’| = 0
UMEET MECTO.

citd +cot®, mput > 0,

et —cot3, mput <0, ca=6=0

0=cit’ + eolt?| = {

CrenoBarenbHo, QyHKIUHU 3y = 12, y; = |[t3| mpu mobeIX ¢ € (o, B), ABIsIOTCS
JIMHEHHO HE3aBHCUMBIMH.

aenust ¥y = 0 npu M00bIX ¢ € (v, ), TMHEHHO 3aBHCHMBIMH WM JIHHEHHO

HC3aBHUCHUMBIMHU.

Pewenue. Beraucnum onpenenutens BpoHckoro st 3aqaHHbIX QyHKIIHIA

=22 — t? = {2,

W(t) — ' Y1 Y2 | o

Y1 Y

_‘t t2

Wit)=0<1t=0.

ITpu stom W (t) # 0 st Bcex ocTanbHbIX t € (o, [3), TO3TOMY OHH JIMHEWHO
HE3aBHCUMBI.

* YnpasKHeHUs AJIS CAMOCTOSITEJIbLHOM PadoThI
1. W3BectHO, 4TO mjig PYHKIUH Y1, ..., Y, ONPEACIUTEIb BpoHCKOTO B

TOYKE t(y paBeH HYJIO, & B TOUKE | HE paBeH HYJI0. MOXHO JU YTO-HUOYIH
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CKa3aTh O JIMHECHHOW 3aBUCHUMOCTH (MM HE3aBUCUMOCTH) 3THX (DYHKIIMA Ha
oTpeske [tg, t1]?

2. Ompenenutens Bpouckoro miast GyHKUMHA Y1, ..., Y, PaBEH HYIIO MPU
BceX t. MoryT it ObITh 3TH (PYHKIMH JUHEHHO 3aBUCUMbIMU? JIMHENHO He3a-
BUCUMBIMU?

3. Yrto MOXHO cKa3arh 00 onpenenutene BpoHckoro byHKIuu 41, . . ., Yp,
€CJIU TOJILKO M3BECTHO, a) YTO OHU JIMHEWUHO 3aBUCUMBI? 0) YTO OHU JIMHEWHO
HE3aBUCUMBI?

4, ®ymkupm y; = t, yo = t', y3 = |t'| yHOBIETBOPAIOT ypaBHEHHUIO
t2y" — Tty + Ty = 0. SIBNAIOTCA I OHU IMHEHHO 3aBUCHUMBIMM Ha MHTEp-
Bane (—1; 1)? OOBsICHUTE OTBET.

5. HUccnenosatb, SBISIOTCS JU JAaHHbIE (DYHKIUU JTUHEHHO 3aBUCUMBIMH.
OYHKIUM paccMaTpUBalOTCS B TOW 00JacTH, TAE OHHU OIpPEIEIICHBI.
) 2t4+1, 2t—1;, 2) 12t —9, 16t — 12; 3) sint, cos(t + 7);
4) 3, %, 213 5) 2—t, 6t+5, 4+3; 6) 2+t 521,
3t+2; 7) t242t+3, 23, t+3; 8) el et e ?; 9) t, cost, tcost;
10) 2, 2cos®t, cos2t; 11) sht, cht, et —e'; 12) Int3, In2¢, t.

6. YCTaHOBUTH, IPU KAKOM YCJIOBHH Ha KOA(DPUIUEHTHI JaHHbIE (PYHKIIMU
OyayT a) JTUHEWHO 3aBUCHMBIMH, 0) JIMHEWMHO HE3aBUCHUMBIMU. [IpuBeaute
npumepsl. 1) at®> +bt, 2 +c, dt+e; 2) at? +bt+c, dt*+e, ft+g;
3) sin(ait + f1), cos(ast + B2); 4) at+b, (ct+d)el, €5 5) Int?,
In St, at +b.

1.5. ®dyHpamMeHTAJbHASI CHCTEMA pelIeHui

PaccMmoTpuM MHENHYIO OZHOPOIHYIO CUCTEMY

t=A(t)x, xr € R". (1.24)

E:)Onpenenelme 1.4. @ynoamenmanvroli cucmemou peuieHuti ypaBHEHUs
(1.24)) Ha3pIBaeTcs M00ast cucTeMa n €€ JMHEHHO HE3aBUCHUMbBIX PEIICHUH.

>

—o» Jlemma 1.7. @ynoamenmanvras cucmema cyuwjecmayem.

Hoxazamenvcmeo. Bo3bMeM ty € (o, ) u nr00ble n JIMHEWHO HE3aBUCH-
MBIX BekTopos b, b2, ... b" € R™. Paccmorpum cuctemy (1.24) ¢ HauansHEIMU
YCIIOBHSAMU

1 1 2 2 n n
ZE(to):b,I(to):b,...,I(to):b. (125)
Toraa peleHusMH MOCTaBIEHHOM 3a1a4u OyayT BeKTop-QpyHKIuu =', 22,. . ., 2"
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ITo moctpoenwnto b', ¢ = 1,n, — TMHEWHO HE3aBUCHUMBIC BEKTOPBI, IIOITOMY
MpU ¢ = Cy = ... = ¢, = () BBINONHAETCS PaBEHCTBO ¢1b! +cob?+ ... +¢,b" = 0.
[loncraBum B Hero 3HaueHus b, © = 1, n, onpexaeneHHsie ycnoBusiMu ((1.25)), u
MOJTy4YUM

CliCl(to) + CQSCQ(t()) + ...+ CnlCn(t()) = 0.

[ToaTOMy ¥ TP TPOM3BOJBHOM t 3TO PABEHCTBO UMEET MECTO, T.€.
' (t) + cox?(t) + ...+ cpa(t) = 0,

rme c; = co = ... = ¢, = 0. Orcrona cieayer JuHEHass HE3aBUCUMOCTD
BexTop-pyHKIMit 2!, ..., 2", KoTOphle OyIyT OnpeaensaTh (GpyHIaMeHTaIbHYIO
CHUCTEMY PELICHUM. ®

E:)Oﬂpeneneﬂne 1.5. O6wum pewenuem cucmemoi ougpepenyuanvrvix ypas-
HeHull Ha3bIBAIOT MHOXKECTBO (YHKIIMH, COJCpIKAIlee BCE PEIICHUS TOW CH-
CTEMBI U TOJBKO UX (Wi (GOopMyIly, MPEACTABISIONIYIO 3TO MHOXXECTBO NpHU
BCEBO3MOXKHBIX 3HAUYCHHUI MPOU3BOJILHBIX MMOCTOSHHBIX).

% Teopema 1.2 (06 o6mem pemenuu cucrembl). [lycms x'(t), ...
x"(t) — kakue-nubyOb n aunenno Hesasucumvix peuwrenuu cucmemol (1.24).
Toeoa gpynxyus

o(t) = izt (t) + ... + e, 2" (1), (1.26)

20e C1, --., Ch — NPOU3BOJIbHbIE NOCMOAHRHbLE, ABJIAEIMCA 051/0;1/!]1/! peuernuem
cucmemeal.

Hokaszamenvcmeo. 1o cBOWCTBY JIMHEWHBIX YpaBHEHUN U cUCTEM (PyHK-
s ((1.26]) mpu 100BIX ¢y, . . ., ¢, SBISETCS PEIICHUEM KaK JUHEHHass KOMOH-
Haius pernenunii. [Tokaxewm, uto moboe pemieHne x(t) CUCTEMBI BBIpa-
xaercst popmyoit (1.26]).

BosbmeMm ty € («, 3). TTockobKy b, ..., 2" — TUHeHHO He3aBHCHUMEIE,
nosToMy B cuity ciexnctsus [1.3]

W (to) = £ 0.
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s naxoxxaeHus kKodPUIIUEHTOB ¢q, . . ., ¢, pacuuieM (1.26)) mokoopauHaT-
HO C YYETOM TOYKH t( ¥ MOJTYIUM CUCTEMY

)

xl(to) = Cl$%(t0) + ...+ Cnx?(to),
.Ig(to) = Clxé(to) + ...+ Cnﬁl?g(t()),

OTta cucreMa UMeeT CANMHCTBCHHOC PCUICHUC Cq, ..., Cp, IIOCKOJIBKY OIIPCACIN-
TCJIb MaTpulbl CUCTCMBI 110 YCJIOBHUIO

zi(to) @i(to) ... 27(to)
xi(te) 3(to) ... 23(to)
A=|"? ? PV =Wty £ 0.
Ty (to) @7 (to) ay (to)
C stumu ¢q, ..., ¢, g pemenust x(t) mpu t = 1, CHpPaBeIJIUBO paBEH-

ctBo (1.26). O6e wactu »Toro paBeHcTBa — pemieHue cucteMsl ((1.24). Ilo
TeopeMe |1.1| oHu HOMKHBI coBmaaarh NMpu Bcex t. TakuM oOpaszoM, JIHOObIE

pewenus ((1.24) npeacrasumo B Buze ((1.20). o

€~ 3ameuanne 1.6. DTa TeopeMa 03HAYAET, YTO MHOKECTBO PEIUCHMI CH-
CTEMBI €CTh N-MEPHOE JTMHEWHOE MPOCTPaHCTBO. basuc B 3TOM Mpo-
CTpaHCTBe — JI00as pyHIaMeHTallbHAs CHUCTeMa peleHui, a ((1.26]) ato mpen-
CTaBJICHHE JIFOOOTO DJIEMEHTA ATOrO MPOCTPAHCTBA B BUJE JTUHEHHOW KOMOM-
HallMU 3JIEMEHTOB Oa3uca.

PaccMoTpuM Tereps ypaBHEHHE BBICOKOTO MOPSIKa
ao()y"™ + a )y + .+ an(t)y = 0. (1.27)

Ucnone3ys 3ameny (1.11) cBenem ypaBuenue (1.27)) k TuHEHHON OTHOPOTHOM
CUCTEME

;

T = 0-ax1 +1-29 +... 4+0-2,1 +0-z,,
.’,i’gz 0'331 -|—0372 +... —|—0'$n_1 —|—0$n,
{ Tpo = 0-x +0-29 +.. +1-z,.1 +0-x,, (1.28)
Tpo1 = 0.2y +0-29 +.. +0- 2,1 +1-z,,
(T n—1(T t t
PR ()xl_a 1()x2 B _a2()xn_1 a1 (1) )
\ ao(t) ao(t) ao(t) o(?)
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Drta cucrema B CHITy Teopemsl |1.2| 006 ob1eM penieHnr CUCTEMbI UMEET N
JIMHENHO HE3aBUCHMBIX PEIICHUN

a Tak e o0IIee pereHne
_ 1 2 n
r=cx +cx” +...+c,x.

CnenoBarenbHo, ypaBHeHHe ((1.27)) uMeeT n TMHENHO HE3aBUCUMBIX PEIICHUN
Y1, Y2, - - -, Yn. bosiee Toro, B cuiry Teopemsl [1.2| u 3amensl (1.11)) cnipaBemiBa

% Teopema 1.3 (O06 o0meM pemieHuu ypaBHeHus ). [lycmos vy, ... ,
Yp — Kaxue-HuOyOb m JUHEUHO He3zasucumvlx peuteHuti ypasuenus (|1.27)),

aci, ... C, — npoussoabHvie nocmosnuvle. Tozda obwee pewenue ypaeHe-
nus (1.27) ecmo auneinas kombunayus 5mux TUHEUHO HE3A6UCUMBIX DeUleHUl
y(t) = cryr(t) + ... + cryn(). (1.29)

§5Q

L ®Cuenctue 1.2. Jliobvie m (m > n) pewenuii ypasuenus (1.27) auneiino
3a6UCUMBIL.

Jlokazamenvcmeo. 1lpennonoxum, 4ro pemeHus Y, ... , Y, — JUAHEHUHO
He3aBUCUMblL. OJHAKO ¥p, ... , Y, TaK K€ JUHEWHO He3aBHcHMBbIEe. Torma B
CHITY MOKHO 3aIlMCaTh PEUIEHUE ¥y 11 = C1Yy1 + ... + Y. ITOCKOIBKY
PELICHUE Uy, 1| BBIPAKACTCA 4YEpe3 JIMHEMHO HE3aBUCUMBIC PELICHHUs], 3HAYUT
OHO JIMHEWHO 3aBuUcHUMOE. [lonydeHHOE MPOTUBOPEUHE JOKA3BIBAECT YTBEPXKIE-
HUE. ®

4)

* YipaskHeHHsl I CAMOCTOAITEJIbHOH PadoThI
1. TTokasaTp, uTo cucreMa & = (t)x ¢ JAHHON MaTpHIEH UMEET CIeIyHO-
Iy QyHIaMEHTAILHYI0 CHCTEMY PEIICHMIA:

—t—-1 —1 —1\

0
1 1
L Clt)=——o | U+t b t+1 [ = — | -1 |,
t—1 t—1
—1+1 0 —1) 1
—1 9242
2 1 3 1 2
22(t) = —— 1|, Bey=—— | 2+2-2
t—1 t—1
t—1 K 2 — 2t



1
1.2. —2t ’ :Ul(t) — —t |,
—1 2—t 0

t
2t)=¢e | 1-2t ty=e | 1—t—2¢
t+2

0O 14sint—costsint —COSt\ 1
13. C(t) = 0 sint 1 : 2t)=| 0 [,

0 —(sin®¢+ cost + 1) —sint) 0

sint — cos®t ( cost + sintcost
332(15) — et cost , 333(15) — el —sint

—(sint cost + sint) \ sin®t — cost

2. Moxer nu pyHIaMEeHTalIbHAs CUCTEMa MaTpU4HOrO ypaBHeHus ((1.24)
N-ro TMOpsJKa UMETh MEHbILIE, YeM 71 pelIeHuii? MoXeT U MaTpu4HOe ypaB-
Henue (|1.24) nmets Ooble, YeM n perieHui?

1.6. ITocTpoeHue JIUHEITHOTO OJJHOPOHOIO YPABHEHUS
o (pyHAAMEHTAJbHON cUCTeMe pelIeHU

\w% Jlemma 1.8. ITycme uzéecmuovr gpynkyuu uq, ..., u, € C"(«,5) u ux
gponckuan W (t) # 0 npu mobom t € («, ). Toeoa uckomoe ypasnenue c¢
Heu36ecmHuoul yHKYUell Y MONCHO 3aNUCAMb 8 BUOe

U1 s ... Uy Yy

up U u, Y
............................... — 0. (1.30)
ugn—l) ugn_n 1) ()
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Jlokazamenvcmeo. Paznoxum onpenenurens ((1.30)) mo snmemeHTaM nocie-
Hero cronbua. O603HauMM uepes a,(t) anredpandecKkoe TOMOTHEHUE

Uy Uy Uy
|
an(t) = (—1) (n—1)  (n—1) (n—1)
u o ul? !

Ananorudno, anredpandeckoe gononHeHue (kodddunuent a,_1(t)) npu me-
peMeHHOi 1/’

Ui U9 Unp,
u  ul u”
an—l(t) — (_1)1+n+2

[TpomomkuM BhIMKUCHIBATh KO3 dUIMEHTHI a;(t) 10 Tex mop, MmoKa He IoiaeM
10 mepemenHoit ¥, T.e.

(5] U9 U,
up Uy Up,
as(t) = (=12
n—1 n—1 n—1
I (n-1)

W3 nocrieiHero paBeHCTBa BUANM, UYTO dg(t) coBmaaaeT ¢ BpoHckuaHom W (1),
KOTOPBIA 10 YCIOBUIO OTIIMYEH OT HyMs, T.e. ap(t) = W (t) # 0 npu mobdom
t e (a,p).

Taxum o6pazom (1.30) ¢ yuerom o6o3Hauenuii nmpumet Buj (1.27), T.e. Oy-
€T JINHEHHBIM OJJHOPOIHBIM YPaBHEHHEM N-TO MOPSIIKA, TJIE MO MOCTPOEHHUIO
nst oboro t € (a, f) koabdumentsr a;(t) € C(a, ), i = 0,n, npuuem
ao(t) # 0.

[IpoBepuM Teneph, uT0 GYHKIMU U1, . . ., U, ABISIOTCS PELICHUIMH ypaB-

uenus (1.27) wiu (1.30). IIpennonoxum, uto uckomast GyHkuus y = y(t) cos-
majiaeT ¢ OfHOM M3 Habopa uy, ..., Uy,. IlycTh 310 Oymer dyHKus u,;(t) = v,
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crosmas B j-roM crtojbue. Torga mociaenHuii cTonberr COBITAJAET C j-
TBIM CTOJIOLIOM, @ II0 CBOMCTBY OIpPENEIMTENENH 3TO CBHIETEILCTBYET O pa-
BCHCTBE HYJIIO 3TOro ompeaenaurtesns. TakuMm o0pa3oM TOKIECTBO BEPHO IS
BCEX (DYHKIUH U7, . . ., Uy, CIEIOBATEIBHO OHU SBIISIOTCS PEIICHUIMH ypaBHE-

nust (1.27) nmm (1.30). o

2z

S [Mpumep 1.5. [lycTh u3BecTHbl PpyHKUINU €”, e, HAWTH IMHEWHOE n-
(epeHImanbHoe ypaBHEHHE ¢ HEU3BECTHOM QyHKimeilt y = y(x) (BO3MOKHO
MEHBIIETO MOPAJIKA), UMEIOIIETO JaHHbIE YACTHBIE PEIICHUS.

Pewenue. JIna Havanma npoBEPUM, SIBISIOTCS JIM PELICHUs JIMHEWHO HE3a-

BUCUMBIMHU, ISl 3TOTO BBIYMCIUM BpOHCKHMaH. Ecmu 0003Ha4mTh 1 = €7,

us = €**, To

Uy U9 et e
W(x) = = = 2e3" — ¥ =3 £ 0V € R.

/ / T 2z
up Uy e’ 2e

N3 »TOoro paBeHCcTBA MOXKHO CAENaTh OJHO3HAYHBIM BBIBOJ O JIMHEWHOU HE3a-
BUCUMOCTH PELICHUM.

HckoMoe ypaBHEHHE ¢ HEU3BEeCTHOH (yHKIend y = y(xr) B COOTBETCTBUH
¢ dhopmyioit MOXKHO 3aIiCaTh B BH/IC

u U Y e 2z

uy uy, Y| =0 & e

8
[\)
D

[\

S

Q\
I
-

ulll u/2/ y// e 4623: y//
Brruncnus onpenennurens ciaesa

e3my// o 363xy/ + 2y63x — 0
M COKpaTHB Ha €% £ (), HoIyYuM ypaBHEHHUE
y" — 3y +2y = 0.

Jlerko mpoBepUTh TOACTAaHOBKOM, 4To (PYHKIMH €*, e2* ABIAI0TCSA PelleHUsIMH
IIOJIyYEHHOTO yPaBHECHMUS.
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2 2

T, sin“ x, HAWUTH JIM-
HeliHoe nuddepeHimanbHoe ypaBHEHHE ¢ HeU3BeCTHON (yHKImend y = y(r)
(BO3MOKHO MEHBILIETO MOPSIKA), UMEIOLIEr0 JaHHbIE YaCTHbIE PEIICHUS.

Pewenue. JIns Havama npoBEPUM, SIBISIOTCS JIM PELICHUS JIMHEWHO HE3a-
BUCUMBIMHU, JIJII 3TOTO BBIYMCIMM BpOHCKHMAH. Ecim o0o3HauuTh u; = 9,
Uy = cos® z, us = sin® z, TO

Uy U U3 5 cos’x sin® x
W(x)=|u] vy us |=|0 —sin2zx sin2zx |=0VreR.
uf uh uf 0 —2cos2x 2cos2x

N3 5TOr0 paBeHCTBA MOXKHO CJi€jaTh MPEABAPUTEIILHBIM BBIBOJ O JUHEHHOMN
3aBUCHUMOCTHU PEIICHUN. YIOCTOBEPUMCS B 3TOM, JIJISI 3TOTO MPOBEPUM JIMHEH-
HYIO 3aBHCHMOCTB T10 onpejienennto. ToxnecTso 5¢; +cp cos’ z+c3sin®x = 0
uMmeeT mecto npu ¢; = —0,2, co = ¢3 = 1, T.€. HAUIUIUCH TAKUE KOHCTAHTHI C;,
OJTHOBPEMEHHO HE paBHBIE HYJIIO, PU KOTOPBIX JTUHEHHAss KOMOWHAIIAS UCXO/I-
HBIX (DYHKIIMI oOpaIiaeTcs B HYJb, CIEA0BATEIbLHO, (DYHKIMH JICHCTBUTEIHHO
SIBJISIFOTCS JIMHEHHO 3aBUCHUMBIMH.

Jlnst moctpoenus: GyHAaMEHTAIbHON CHUCTEMBbl pPEIICHUN HaM TpedyeTcs,
TeM HE MEHEee, Ha OCHOBE MCXOJIHBIX C MOMOIIbIO WX JIMHEHHOW KOMOWHAIINH,
noo0pate Takue (PyHKIUU, YTOOBI OHM OBLIM JTUHEWHO He3aBUCHUMBbIMH. Ha-
npuMep, vy = 5 + cos® x, vy = sin® x. Toraa BpoHCKHAH OyJeT UMETh BH

V] U 5+ cos?x sin’zx

Wi(x) = = =
vy U —sin2r  sin2z

= sin 22(5 + cos® ¢ + sin® ) = 6sin 22 # 0

™
VIS JTIF000T0 T # - n € 7.

MckoMoe ypaBHEHHE C HEM3BECTHOM (QyHKIUEH y = y() B COOTBETCTBHU
¢ popmynoit (1.30) MoxHO 3anucaTh B BUIE

v Uy Y 5+cos’z sinzx vy
vp vh Y |=0 < | —sin2z  sin2x ¢y | =0.
vl vy Yy —2cos2x 2cos2x Y’
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BBIUKCIIUB ONPEIEINTENb CIEBA, TIOTyYHM YPaBHEHUE
6 sin 2zy” — 12 cos 2zy’ = 0.

Jlerko MpoBEpHUTH TOACTAHOBKOM, uTo (yHKIMH 5 + cos® x, sin’ x aBnsioTCs
PELIEHUSIMH TTOJIyYEHHOTO YPABHEHHS.

()

* Ypa:xHeHHsl VISl CAMOCTOATEILHOH PadoThl
[TocTpouts nuHEHOE OTHOpOAHOE AU depeHIIalbHOe YpaBHEeHHE (BO3-
MOXXHO MEHBIIEro TMOpsJIKa), HMEIOIee JaHHbIE YaCTHbIE PEIICHHUS:

1 1

1) tg?t, — 2: 2) 1, tgt; 3) 1, t, tgt; 4) 3, Int, In>t; 5) - In t;
COS

6) 1,1Int; 7) 2, In 3t; 8) 2, 2t, t2; 9) e, te*.

1.7. ®dyHaamMmeHTaIbHAS MATPHULA CHCTEMBbI

ZDOnpeﬂeﬂeHHe 1.6. @ynoamenmanvroti mampuyeti cucmemsi ((1.24) na-
3piBaeTcsl MaTpuna X (t), CTOJOIBI KOTOPOil COCTABISIOT (pyHIaMEHTAIBHYIO
CUCTEMY PELIECHUM.

[TockonbKy Takue penieHus JIMHEWHO He3aBUCHMBIE, TO 1o JemMe [1.6|
det X (t) = W(t) # 0.

C momosio pyHmamMenTanpHoi Marpuipl X (¢) obliee pelieHne 3annuchiBacT-
sl B BHIIE
z(t) = X(t) - ¢, tme ¢ = col(ey, ..., ¢n).

Ot10 OyaeT BeKTOp-(PpyHKIUSA pa3sMEPHOCTH
ann " Cnx1 — Tpxl-

[TockonbKy cTONOIBI (DyHAAMEHTATBHONW MATPHUIIBI SIBISIIOTCS PEIICHUSAMU
cucteMsl ((1.24)), To oHa B CBOIO Ouepeb €CTh PEIICHUE CHCTEMBI

X(t) = A@)X(¢).

IIpumep 1.7. Haiitu dyHnamMeHTaIbHYIO0 MaTpUIly CUCTEMBI

T=1y r=0-x+1-y

~Y ~Y

y =0, y=0-24+0-y,
28



~u=At)u, A= (8 (1)> ,u = col(z,y).

Pewenue. VI3 BTOpOro ypaBHEHHS CHCTEMbl Haiinem (QyHKIUIO ¥, T.€.

y = 0 = y = c;. [logcTaBuM MONY4YEHHOE Y B MEPBOE YPABHEHUE CHUCTE-

, dx
MBI & = ¢ => yr =c = [ dv =c; | dt. Orcioma pemenue r = cit + cs.

Takum oOpazoM o0I11Iee pelIeHre UMEET BU/T

T = cit + ¢,

Yy = C.
Haiinem xakue-HUOYIb JBa YaCTHBIX PEIICHHS, 3a/1aB KOHKPETHBIC 3HAUYCHHS
C1 U Co.

)

1)61:1, CQZOi{glf? f 1
1 =45 1 T2
Ty =1, 0 Yr Y2 ‘1 0‘ 7

2)01:0, 02:1:>{y2=0,

/

CJ'IGI[OBELTGJ'IBHO, OTH PCHICHHA JIMHEHHO HC3aBUCHUMBbI, U (I)YHI[aMCHTaHBHaH

T1 X9 t 1
X(t) = = .
MaTpHIa cUCTeMbl umeeT BuI X () <y1 y2> L0
IIposepra. Haiinem A(t) - X(t) = (8 (1)) : (i é) = ((1) 8) . C npyroii
cToponsl, X (t) = <(1) 8> Takum o6pasom, Toxaectso X (1) = A(t) - X ()

BEPHO.

% Teopema 1.4. (Ilepexox or oxHOM PyHAAMEHTAJIBbHON MATPULBI K
apyroii). Ilycmoe X (t) — ¢pynoamenmanvuas mampuya cucmemwt (1.24), C' —
Hegvipodcoennas mampuya nopsioka n (det C #0), Y (t) = X(t)-C — ¢pynoa-
MenmanvHas mampuya 3mou dce cucmemol. Illooobpas mampuyy C, uz oan-
Hotl pynoamenmanvrot mampuyvt X (t) ModxcHo noryuums 1106yio GyHoamen-
manvuyio mampuyy Y (t).
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Jloxazamenbcmeo.
1) ycts ¢ u y' — i-bie cron6upl Marpunsl C' u Y (t). U3 paBeHcTBa
Y (t) = X(t) - C 1o npaBuity yMHOXKEHHS MaTPHUI]

(V) R )
O B0 - 10

(I%(t)C%—FSU%(t)C%—’—...—|—33711(t)C}L x%(t)c’f+x%(t)c§+...+x’f(t)cg\

w(t)et+a3(t)el+. . +ah(t)cl ... ad(t)e+ad(t)h+. . +ah(t) !

crenyet, uro y'° = X(t)c!, i = 1,n. 3HauuT, y'— pELICHHE TOM Ke CHCTe-
Mol ((1.24])).
2) det Y (t) = det X(t) - det C, npudem det X (t) # 0 (kak ompenesnu-
Tenb GyHaaMeHTabHON Marpullel) U det C' £ 0 (110 yCIIOBHUIO), ClICA0BATEb-
Ho, det Y(¢) # 0, mostomy ¥, i = 1, n, — TMHEHHO HE3aBUCHMBIE PEIICHHS, A
matpuna Y (t), COCTaBIeHHAs U3 HUX, SABIACTCS (DyHIAMEHTAIbHOM.
[Tycts Tenieps X (t) u Y (t) — dynnamenTanbHbie Marpuilbl ciuctemMsl (1.24).
U3 paBenctBa Y (t) = X(t) - C naitnem C'. Ilyctb t = t(, yMHOXKHM CJieBa pa-

BeHCTBO Y (to) = X (o) - C' na marpuuy X ~*(t), momyuum
X (ty) - Y(to) = X H(to) - X(to) - C.

Hockonbky X 1(tg) - X (to) = E, o C = X (t0)Y ().
[Tokaxxem Temepb, 4TO HaWjeHHas marpuna C' MO3BOJUT HAWTH WMEHHO
Y (t). Paccmorpum Marpuny Z(t) = X (t)-C = X (t)- X (ty) - Y (ty), Takyro,
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4TO CTOJOLBI 3TOM Marpulbl Z () €CTh PelIeHHUs TOM ke cucTeMbl. O4eBUIHO,
4TO Ipu ¢ = t( Marpula

Z(to) = X (to) - X~ (to) - Y(to) = Y (to).

Orcrona, o Teopeme [1.1] 0 eTMHCTBEHHOCTH PEIICHUS KaK/IbIA CTOJOEI] COB-
majaeT co crondmoM Marpuiis Y (t). Takum obpasom, Y (1) = Z(t) = X (t)-C,
tne C = X 1(ty)Y (tg), det C' = det X ~(to) - det Y (o) # 0. @

4)

* YipaskHeHHsl VI CAMOCTOSITeJIbHOH PadoThI
1. Ins caenyrommx cucteM HaWTH (yHIaMEHTaIbHYIO MAaTPUILY U CAENaTh

MIPOBEPKY:
T =1y T = tz rT= T—Y
1.1. y=2z; 1.2. = tdr+tz; 1.3. Y=y
z=10 z= tz z= ty—=z

2. Haiitn ¢pyHnamenTanbpHyto Marpuily X (f), ecim M3BECTHO, YTO Apyras
dyHnnamenranpHas marpuna Y (t) = X (¢) - C, npuuem

C:<g —13> Y(t):<5t;r8 1:3375).

3. Haiitu nocrosiaayro marpuity C, eciu M3BECTHO, 4TO ABe (yHIaMeH-
TanpHble Marpuibl X (1) u Y (t) cBs3ansl cooTHoleHueM Y (t) = X (t) - C,
pUYeM

2t 1 242 2t 224+t +1
Xt)=(t 10], Y@= t 2 2t+1
1 00 1 0 2
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2. JIAHEMHBIE OJHOPOJIHBIE CUCTEMBI 1 VPABHEHU S
2.1. ®opmyaa JInyBuuisi — OCTPOrpaacKoro

2.1.1. Pewienue cucmem JHUHEHUHBIX YPABGHEHUIL

%HCMMZI 2.1 (IlpaBuiio nuddepenuupoBanus onpeneaurens). /lycmo
D — onpeoenumens nopsioka n. To2oa npoussoonas onpederumens D' = D1+
+...+ D, 20e D;,i = 1,n, — onpederumenu, nony4aowuecs 3aMeHoli 6cex
9/1eMEeHMO8 -0l CMPOKU HA UX NPOU3BOOHDBIE.

Jlokazamenvbcmeo. DopMyra BBIYUCICHUS ONPEACITUTENS 12-TO TOPSIKA UME-
€T BUJI

D = E (i)bljl 'b2j2'---'biji'---'bnjn- (21)
31ech b;; — SIEMEHT -0l CTPOKHM U j-ro cronbua onpenenurens . Cymma Oe-
peTcs o BceM n! mepectaHoBkaM yucen 1, ..., n. Eciau nepecraHoBka 4eTHAs

(neuetHas), To O6epercs 3HaK + (-).
I1o mpaBuity MpOXU3BOAHON MPOU3BEACHHUS 1. MHOKHUTEIEH

(by-by-... by) =

=) by by by by by bbby b (2.2)

T.€. B {-OM CJIaraéMOM Ha MPOU3BOJHYIO 3aMEHSIETCS i-bIii MHOXHUTENb b;.

Takum oOpa3om, IIpU BEIYUCIICHUH IMPOU3BOIHON ompeneauTens [, Hy)KHO
BBIYHCIIMTH MTPOM3BOAHYIO KaXKJIOTO claraeMoro B ¢opMmyiie no ¢opmy-
ne (2.2) meperpynmnupoBaTh MOTYUYCHHBIC MPOU3BEICHUS, U TTOJIYyUYUTh TpeoOye-
My10 (opMyITy IPOU3BOIHON ONPECTUTENS. ®

S [Ipumep 2.1. BpiuncauM NpOU3BOAHYIO OINPEAEIUTENST TPETHETo IMO-
psinka, cocTaBiIeHHOro U3 QyHKIMH a;; = a;;(t), i, 7 = 1, 3. IIpu Bcex nmpeoo-
Pa30BaHMIX NEPEMEHHYIO ¢ OylleM OIyCKaTh.

Pewenue.
ailr a2 a13

(A)/ = Q21 Q22 Q23 = (a11 * a9 - a33)/+
a31 az2 Aass
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/ / / / /
+(a21'a32'a13) +(a23-a31-a12) —(a31'a22'a13) —(a21-a12-a33) —(a23-a32-a11) =
/ / / / / /
= Q11°022°A33+T 011" A9y A331TA11°A22° U331+ o1 *A32°A13 121 *Az9*A13+A21*A32° A3+
/ / / / / /
Ta93°a31-A121+023°A31 Q12+ 023 431 Q19— 031" A22°A13— 131 (99 A13— 131" (22" A3~

/ / / / / /
—091°A12°A33 =021 Q19 A33— 021 A12°U33— 093" (32 Q1] —A23 Uzy A11 —A23°A32°Uq.

Crpynnupyem Tenephb ciaraemble ciaeayrommm ooOpazoMm. CHavana BbiOe-
peM Bce ciaraeMble, y KOTOPBIX IO/ 3HAKOM IPOU3BOJHON CTOST 3JIEMEHTHI
epBOM CTPOKH (T.€. a;, j = 1, 3). [IoTOM aHAIOrnYHO BHIOMpAEM craraeMble,
y KOTOPBIX MOJI 3HAKOM IPOU3BOJHON CTOST DJIEMEHTBHI BTOPOH CTPOKH (T.€.
asj, j = 1, 3). [ToTOM IpymIMpyeM OCTaBLIKECS ClaracMsie.

!/ / !/ / / /
(a11-G22-a33+as1-a32-a13+0a23-A31 A1y —A31 - A2+ Q13— o1 Ay9-A33—A23-A32-A1 )+

/ / / / / /
+(a11- A9 A33+ Ay *A32-A13F 093+ A31 - Q12— 31 - Qg Q13— g1 <12 A33—Uog-A32-A11 )+

/ / / / !/ /
+(a11-a92A33+0a21-A30° Q134023 A31 - A12—A31 A2 A13— 021 (12 U33— A3 U39°A11 )

3anuiieM IOJIYYCHHBIC CYMMBI B BUIAC CYMMBbI OHpGI[CJIHTGHCﬁ

/ / /
a7 Q19 Qq3 a1 aiz a3 ail aiz2 a3
/ / !/ !/
= | @21 Q22 Q23 |+| Gy Q99 Q93 |+| A21 A22 (23 :D1+D2+D3:(A)'
!/ !/ /
asy az ass asy az ass Qg1 Q39 (33

% Teopema 2.1. (Popmysia JlnyBuiuisa — OCTporpaackoro pemeHui
JUHEHHO# oHOPOIHOI cucteMbl). [Tycmbs W (t) — eponckuan 106wix n pe-
WleHUll TUHeUHOU 0OHOPOOHOU CUCmeMbl

.’ti =a;j1r1 + ...+ AinLy, 1= 1, n. (23)

Toeoa ons mobwix ty,t € (o, 5) 8ponckuan umeem 6uo

n

W (t) = W(to) exp ( /t t 3(7)d7> i) =Y aa(r). @4

0 i=1

Hokazamenvcmeo. Tlo onpesesnenuto ctonOibl Bpouckuana W (t) sBistoTcs
pemeHusiMu cucteMsl (2.3]), KpoMe TOro, B CHITY JIEMMBI

(W(t)) = D1+ ...+ D,, (2.5)

rne D; nonydaercsi U3 BpOHCKMaHa 3aMEHOM BCEX AJIEMEHTOB -0 CTPOKH Ha
WX TIPOU3BOJHBIE, T.€.




[TockosnbKy x] — i-as KoopamHara j-ro pemierust cucremsl (2.3), To i-as
CTpoka B [D); UM€eT BUJ

n n
§ : 1 § : n
QigTy - .. AT,

a OCTaJIbHBIE CTPOKH, KaK y UCXOAHOTO BpoHckuana W (t).

BbrureM 3 i-0if CTPOKH MEPBYIO, YMHOKEHHYIO Ha @;1; BTOPYIO, YMHOMKEH-
HYIO Ha @9, U Tak jganee a0 (i — 1)-oif crpoku. IIpomyckaem i-yr CTPOKY.
Jlanee, nponomKaeM BbIYMTATh (i + 1)-yI0 CTPOKY, YMHOXKEHHYIO Ha (i 11), U
TaK Jajee, B KOHIIE BHIYUTAEM N-YIO CTPOKY, YMHOKCHHYIO Ha a;,. BenmnunHa
onpeaenuTens D; OT 3TOr0 He MEHSETCS, IPH STOM i-asi CTPOKA MPUHHMAET
BUJ 4;;T; ... ;2. BBIHOCS MHOXHUTEND @;; 38 3HAK ONPEIEIUTENS, HAXOIUM

[TpeoOpasoBar kaxmoe ciaraeMoe B Ghopmyiie MOy YUM

(W(t)) = anW(t) + apW(t) + ... + an, W (t) = s(t)W (t),

n

e s(t) = Z a;i(t) — cnen marpuust A(t).
=1
Pemum ;/paBHeHI/Ie

W(t) = s()W(t) < dvgt(t) — S(OW(2).
awi AW [
e~ [ Gy = J, s

In |W(2)]

: t
= / s(T)dr.
to to

ITo ¢popmyne Hrrotona — JleitOHuma nomydaum

In [W (£)] — In | W (to)| = / s(r)dr, tne W(ty) # 0.

to

_ /t (e < VVVV((ttO)) — exp /t s(r)dr.

wi(t)
W (to)
B wurore nonyvaem

In

W(t) = Wi(ty) -exp/ s(T)dr.

to
Ecmu sxxe W (tg) = 0, o W(t) = 0 B cuny nemmsi 1.4, o
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N Ilpumep 2.2. Haiiti Bce pemIeHus CUCTEMbI, UCTIOIB3Ys hopmyy JIn-
yBULIIs — OCTpOrpajicKoro.

T =1, r=0-24+1-y,
{y:—%<¢{y:—yx+uy

Pewenue. OTcroma nmeem
ail = O, 192 = 1, a9l = —1, 99 = O

[Tongbepem oOfHO pellleHHME HCXOAHOM CHUCTEMBI, Hampumep, r© = sint,
y = cost. JIerko mpoBEpHTH, YTO ITO ICUCTBUTEIHHO PEIICHHE CHCTEMBIL.
OG603Ha4YUM BTOpOE perieHue cucteMbl © = ¢(t), y = 1(t). Ipeamnomno-
)KUM TaKXKe, 4TO 3TO pelIeHne ynopierBopsier yciosuio ¢(0) = —1, (0) = 0.
CormacHo dopmyste JInysumist — OCTpOrpaackoro moay4um
exp / Odr.

sint () 0 —1

wit) = cost (1) ‘ =W exp/(cm + am)dr = ‘ 1.0

Otcrofa nosy4nM paBeHCTBO
Y(t)sint — p(t)cost =1-¢e’ =1,
1+ o(t) cost

sint
[Tockonbky © = gp(t), Yy = w(t) — pElLIEHUEe CUCTEMBI, CIIEA0BATEIIbHO, IPU

IIOACTAaHOBKC CI'0 B CUCTCMY IIOJIYYHM BCPHOC TOXACCTBO, 4 NMCHHO,
{@@>=wux
h(t) = —p(t).

[ToscTaBMM B MEPBOE YPaBHEHHE CHCTEMBI HAWICHHOE BBIIIC BHIPAKCHHE
Y(t), nomydnm

C y4eToM KOoToporo ¢ (t) =

14 o(t)cost
B sin ¢

(1)

H IICPCIHIICM B BUJIC

1
5(t) = o(t)ctet + ——.
o(t) @(kg-+$nt

D70 JIMHEWHOE ypaBHEHHUE MIEPBOTO MOPSIIKA, PELIMM €r0 ¢ IIOMOIIBIO IO/~
craHoBKU bepryman. O603HaYMM UCKOMYIO GyHKIUIO ¢(t) = w - v, TOraa
o(t) =1 - v + u'v. TlogcTaBUM B ypaBHEHHUE, TTOTYYHM

Uu-v+u-v=u-vetgt + —.
sin
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OTtcrona moay4uMm, 4To u = Sint, a sl HAXOXKIACHUS v TpeOyeTcsl pelIuTh
ypaBHEHHUE

sint-v = ra—
sint

1

HUrak, v = - Qtdt = —ctgt + C, Bo3pMeM C' = (, T.K. HIIEM YacTHOE
sin

pelleHue.

Takum obpazom, dyHkuus p(t) = u-v = sint - (—ctgt) = —cost, a
dynkius (t) = H(t) = (— cost) = sint. B pesyabrare nonyunm GyHIaMeH-

TaJIbHYI0 MaTPUILy CUCTEMBI
—cost sint
sint cost )’
Ha OCHOBE KOTOPOM COCTaBHM OOIII€e PEIICHUE CUCTEMbI

r=—Cjcost+ Cysint,
y = Cysint + Cycost.

2.1.2. Pewienue 1uHeiin020 00HOPOOHO20 OudghepenuyuanvHo2o ypasHeHus

% Teopema 2.2. (Popmyia JInyBunisa — OcTporpaackoro pemieHus
JIUHEHHOTO0 OTHOPOTHOI0 YpPaBHEHHUsI BBICOKOTO mopsiaka). [lycmo W (t) —
BPOHCKUAH THOOBIX T peuleHUll TUHEHO20 00HOPOOHO20 YPAGHEHUSL

ao(t)y™ + a1 (t)y™ YV + ..+ a,(t)y = 0. (2.6)

Toeoa ons mobwix ty,t € («, 5) eponckuan umeem 6uo

W (t) = W (to) exp (— /t t “1(7)d7> . 2.7)

, ao(T)

Hoxazamenvcmeo. Bpouckuan W (t) mnst peumienuit ypasaenuit (2.6) tot
e, 4To U JUIs perneHuit cucreMsl (2.3)) B cuity 3amensl ((1.11]). Panee gokaszano,
YTO ISl IMHEHHON OTHOPOIHON CHCTEMBI MMeeT MecTo dhopmyna JImyBUIISI —

Octporpanckoro (2.4). B cucreme ((1.28)) koapdutnmentst a; = 0,7 = 1,n — 1,

al(T)

CL()(’T)

App = , TOTJIa

Zau(T):o+o+...+o—Z;8 = (7).

[MoxcraBum dyukiuio s(7) B Gopmyny (2.4) u nonyuum tpedyemoe. o
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&~ 3ameuanne 2.1. IlycTs ypaBHeHuUE BTOPOTO mopsiaka (n = 2), Torga
€CITH yIacTCsl Mogo0park YacTHOE pelieHue §; = Y1 (), To BOCIOIb30BABIIUCH
dopmyanoit (2.7) MmoxxHO HaiiTH Yo = y2(x). HacTHOE pelIeHUE 3; MOKET ObITh
IIPEJICTaBIEHO JTMOO0 B BUIE MHOTOWIEHa 41 (1) = 2" + Ay - 2" 1+ ...+ A, - 1,
OO0 B BHIE SKCIOHEHTHI ¥y (1) = 7.

Kpome toro, moxxHO 3ammcars (2.7) B Buze

ay(x
:yl'yé—ymyizw(%o)e}(p <—/ il )dx>

ag(x)

(CRFY

Pa3zjienum 06e 4acTu paBeHCTBA Ha Y5 # (), Bocmonb3yeMcs (GopMyIIoi Ipous-
BOJHO# yacTHOro, 0603HaunM W (xg) = C' u nony4dum

C cuh = o - !
—5 exp <_/a1(x)d$> _ Y 2y2 N <%> :
vi ao(x) vi Y

[TpounTterpupyem o0e 4acT paBeHCTBA, YMHOKHM Ha Y1, B pe3yJIbTare IMoiy-
YUM TaK Ha3bIBaeMyto gopmyny Abens

a1 (z)
exp (— dsc)
Yy —C-y1/ /ao(l‘) dx + Cy - yr. (2.8)

N (11)?

Ipumep 2.3. Pemnts nuddepenimanbHOe ypaBHECHHE
zy" — 2z + 1)y + (z+ 1)y = 0.

Pewenue. VI3 ycnoBust umeeM ay(z) = x, ay(z) = —(2x+ 1), as(z) = (x+1).
[TpearmonoKum, 4To YaCTHOE PELIEHHE MMEET SKCITOHEHITMAIBHBIN BU ¥ (1) =
e, TIOCKOJIbKY T10 TIPEIITOIOKEHHUIO ) — PEIICHUE, TO [P MOJCTAHOBKE B HC-
XOJIHO€ YPABHEHUH TONyYHM BEPHOE TOXKAECTBO, M3 KOTOPOTO CMOKEM HAWTH
crenenb «. Haiimem y] = ae®®, yi = a?e®®, moacraBuM (QyHKIHUIO y; H €€

MPOU3BOIHBIC B MCXOHOE YPAaBHCHHE U MONYYINM TOKICCTBO
a?re™ — a(2r + 1)e™ + (z + 1)e* = 0.
[Tocne cokpamenust Ha e OyneM UMETh
(@® —2a+ 1)z + (1 —a) =0.
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[TocnenHee TOXKIECTBEHHO BBIMIOJHACTCS JIMIIb IIpU v = 1, T.€. y; = €e”.

OTMeTuM, 4TO IJi1 HAXOXKIAEHUS (v Mbl BOCIOJIb30BAJIUCH JINHEWMHOW HE3a-
BUCUMOCTBIO pyHKIMi = 1 1. Ecniu ObI HE HAIIOCH TAKOTO 3HAYEHUS (v, TIPU
KoTOpoM 00a Ko3dduimenta npu r U 1 ObuIM OBl paBHBI HYJIIO, TO YaCTHOE
pelIeHne UCXOAHOro AU PpepeHnanbHOr0 ypaBHEHHS HENb3s ObUIO OBl TIpeI-
CTaBUTh B BUJI€ IKCITIOHEHTHI.

Bocnonb3yemest (2.8), mockonbky mopsaok nuddepeHInanibsHoro ypaBHe-
HUS N = 2.

C’-ex/ L de + Cy - e

(e7)?

e U

Y2 =

ex de +Cp-e" =

2z | Jln|z| 2x |
e e & T
O-ew/Tdaz+cl-e$:0-e$/—dx+cl-exz

€2x

:C’—ex/xdx—l—C’l-ex:C-ex.r?—l—Cl-ex:ef”(C’xQ—i—C'l).

OTBeT: y = ¢ - €¥ + ¢y - e*a>.

s [Ipumep 2.4. Pemuts quddepeHimanbHoe ypaBHEHNE
(2> 4+ 1)y" — 2y = 0.

Pewenue. V3 ycnosus umeem ag(r) = (22 + 1), ay(z) = 0, as(z) = —2.

HpeﬂHOHO}KHM, YTO YAaCTHOC PCHICHUC HMMCCT BHUA SKCIIOHCHTHI U (l‘) =

= e, Haiiziem 9] = ae®®, y| = a2e®®, nopcraBuM QyHKIHUIO 3| U €€ POH3-

BOJIHBIE B MCXOJHOE YPABHEHHUE U MOJYUYHUM TOXKJIE€CTBO
27 2 ox ar
a’(z” 4+ 1)e™ — 2e* = 0.
CokpatuB 00€ 4acTy paBEHCTBA Ha e*’, OyleM UMETh
o2 + (o —2) = 0.

OTCIOIIa SICHO, YTO AOJIDKHO BBITIOJIHATBHCA



HO DTa CHCTEMA HE UMEET PEILEHHNS, 3HAYMT YaCTHOE PEIIEHUE UCXOIHOr0 TUd-
(epeHIMaIbHOTO YPaBHEHUS HENb3s MPEICTABUTE B BUIE DKCIIOHEHTEI.

[TpeAmnonoXuM Terepb, 4TO YaCTHOE PEIICHHE MPEACTABICHO B BUIE MHO-
rownena yi(z) = 2" + Ay - 2" P4+ .+ A, o2+ Ay -2+ A, - 1. Tlo-
CKOJIBKY IO MPEIIONIOKEHHIO ¥ — PEIIEHUE, TO IPHU MOACTAHOBKE B UCXOIHOE
ypaBHEHUH TOJIyYUM BEPHOE TOXKJIECTBO, U3 KOTOPOTO CMOXKEM HAMTH CTENEHb
MHOro4seHa 7. s Toro, 9ro0bl MOACTABUTh (PYHKIIMIO 4 U €€ IPOM3BOIHEIE
B UCXOJHOE ypaBHEHHUE, HAMIEM

() =na" P+ A -(n—Da" 4. +24A, -+ A, -1+ A, -0,

y(z)=nn—1)2"2+A - (n—1)(n—2)2" > +...+24, 5 -1+ A, -0.

[ToncraBuM HaiijieHHbIe (PYHKIIMM B UCXOIHOE YpaBHEHUE, MPUUYEM, TTOCKOIb-
Ky Hac MHTEPECYET 3HAUYCHUE 7. HaM JOCTAaTOYHO MOJCTAaBUTh B ypaBHEHHUE
claraeéMbleé C MAKCUMaJIbHOM CTENEHbIO, MOJYYUM

(2 + D(nn—1)a"2+..)=2"+...)=0.
Packpoem ckoOku
nin—1Da" +nn—-12"2+... 22" +...=0
U TIpUBEJEM MTOJO0HBIC CllaracMble
(n(n —1) = 2)z" +n(n — Dz" 2+ ... =0.

Bocnonb3yeMcs MEeTOoM HeomnpeaeleHHbIX KOA(P(GUIMEHTOB U IMPUpPABHIEM
K03 ULIMEHTHI TP X", TTOCKOJIBKY

(n(n—1)=2)2" +n(n—D)z" 2+ ... =0-2" +0-....

Orcrona (n(n—1)—2) = 0 & n?—n—2 = 0. PemieHUsIMHU 3TOr0 KBaJPaTHOTO
ypaBHEHUs OynyT n; = 2 U no = —1. [lockonbKy HaC UHTEPECYET TOIBKO OJI-
HO YacTHOE pelieHue, Bo3bMeM 1. = 2. [I0CKOIbKY MbI HAIILTH TOJIBKO CTETICHb
MHOTOYJICHA, SBJISIONICTOCS PEUICHUEM TPEICTABUM €ro ¢ MOMOIIbI0 Heompe-
NeTeHnbIX Kodpdumentos B Bune yi(r) = x> + A -z + B - 1. Tpebyercs
emie HaiT uncna A u B. JIjis 9TOro, moCKONbKY ¥ (x) SIBISICTCS PELICHHEM,
MOJICTABUB €r0 M €ro MPOM3BOIHBIC B UCXOAHOE Au(epeHIraibHOe ypaBHe-
HHE, TIOY4UM BepHoe ToxaectBo. Umeem, y)(z) = 2z + A, y{(z) = 2, Torna
ypaBHEHHUE OyJeT UMETh BH]I

(22 +1)2 -2z +A-2+B-1)=2-24-2—-2B=0.
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Hatinem A u B u3 CHCTEMBI, KOTOPYIO COPMYIUPYEM HAa OCHOBAHUU ypaBHE-
ausg Ax + B =1,

A=0
{B:1: = () = 2* + 1.

Bocnonb3yemcs dopmymnoit AGesnst, 4T00b HAUTU BTOPOE pEIICHHE YPAaBHEHUS

exp (_ / s

(:L.z + 1)2

y2:C°($2+1)/ >dx—|—01~(x2—|-1)

:C'@L+U/kﬁ%jﬁdx+cftﬁ+l)

Takum oOpa3oM, sl TOrO 9TOOBI HAMTH 15, JOCTATOYHO HAWTHU WHTETPas

= tgt
1 & dt
/ﬁd:c = | de =cos2tdt | = / CRYIo - =
(24 1) { = arctgz cos?t(tg®t + 1)

4
tdt 1 1 1
:/CS(S;SQt :/cos2tdt:§/(1+0082t)dt:5<t—|—§sin2t) +c=

1 t+1 2tgt . 1 tox + x i
= — - c=—|arctgzx c.
2 2 1+ telt 2 ST T a2

Bepnemcs Tenepb k Haliemy pelieHuto, 0003HaYnB 3 = (5, OKOHYATEIHHO

MOJIy4YrUM 0611_[66 PCHICHUC BHUAA:

2 2 X
— . 1 . 1 t .
y=c - (x°+1)+c- (x°+ )(arcgac+1+x2>

* YiipaskHeHusl I/Isi CAMOCTOSITEIbHOI padoThI
1. WsBectHO omHO pemienue x1(t) u yi(t) cucremsl. Haiitu apyroe, uc-
nonb3yst hopmyiy Jluysusist — OcTporpaackoro.
1.1, z1(t) = —e 7, 31(t) = 2e7,

{:i::a:—l—y,
y=—y.
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t
1.2 21(t) = % yi(t) = —te,

. t—1
T=——z,
{ y=—t)z+2-y
1.3. x1(t) = tgt, y1(t) = cost,

cost

1
T=tgt-x+——"y,
Yy = —cost - x.

2. Penmrs ypamenmsa: 2.1. (z + 3)%" — 2z + 6)y + 2y = 0
22 2y 4+ (2 = D)y —y = 0, 23. (x + 2y + xy — 2y = 0,
24. dxy" — 8y + (4 —2)y = 0, 25 2%'Inz —x/ +y = 0
26. (x> = 1)y — (x+ 1)y +y = 0.

2.2. TloHm:keHHe TOPSIAKA JIMHEHHOr0 OJXHOPOAHOIO YpPaBHEHUA
MPH U3BECTHOM YACTHOM pellleHUuH

[TycTh 11 ypaBHEHUS U3BECTHO YacTHOE petnenue y; # 0, t € («, 5).
[TokakeMm, 4TO B 3TOM ClIydac ypaBHECHHE MOYKHO CBECTH K JIMHCHHOMY
ypaBHeHH10 (n — 1)-ro nopsiaka. BBeaem 3ameHy ckoMoi GYyHKIUU Y = Y12,
e z = 2(t).

Bocnonb3yemcs popmynoit JleitOHuIa 17151 BBIYUCIECHUS IPOU3BOAHON k-TO
Mopsi/Ika MMPOU3BEEHH, a UMEHHO, JUIs Jitoboro k = 1, n

k-1

y M = (12)® = Cloyr 2B+ CLy 2Oy Oy 2,

k!
Taxum o6paszom, nockoneky C}' = ——, TO
m!(k —m)!

y =y -z+uy -7,
y'=(-2)" =Cy oy "+ ooy 2 Oy =y 2 oy

ToacraBuM T BeIpaskenns B ypasaenue (2.6). Tak kax z, 2/, . . ., 2" Boii-
IyT B ypaBHEeHHE (2.6)) TOIBKO B MEPBOW CTENEHH, TO TOCIE alIreOpandecKux
IpeoOpa30BaHUN MOTYUYUTCS JIMHEHHOE OJTHOPOIHOE YPABHEHUE

bo(£)2™ + by ()2 4+ .+ b1 (£)2 + ba(t)z = 0. (2.9)

[Tockonpky ypaBHeHHe (2.6) MMeNO yacTHOE pelieHue y = Yyi, TO MPHU
3aMeHe Y = ¥ - 2 Oy[eT CIpaBeIMBO TOXKJIECTBO z = 1, mpuueM 3Ta QPyHKLHUS
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2 Gyner sBiaThea pemenneM (2.9). CienoBarensho, mist Hee 2% = 0, k =
1, n, moatomy b,(t) = 0, a ypaBuenue (2.9) Oymetr umetsh BHI

bo(£)(2) "V 4+ by () (2) "2 + 4 by (1) = 0.

CnenaeM 3aMeHy z' = v B IOCICIHEM ypPaBHCHHH M IOJYYHM YpaBHCHHUE
(n — 1)-ro mopsiaka

bo ()Y + by ()" + 4 b1 (t)v = 0. (2.10)

Ecnu xe s ypaBHeHus (2.6) M3BECTHO J1Ba WM OoJjiee JIMHEHHO HE3aBU-
CHMBIX YaCTHBIX PEUICHUH, TO C IMTOMOIIBK YKAa3aHHOW BBIIIE 3aMEHBI MOKHO
MOCJIeI0BATEIbHO MOHMWXKATh MOPSAJOK YPaBHEHUS, MOdy4yas OJHO UK Oonee

YacTHBIX pelieHud ypaBHeHus ((2.10)).

» [Ipumep 2.5. Haiitu oOmiee pemenue nuddepeHnnasbsHOro ypaBHe-

x3y/// . 35529” + 6:Cy/ . 6y _ O,
€CJIM M3BECTHBI []BA €70 YACTHBIX PELICHUS ¥ = T2, Uy = T°.
Pewenue. V3 ycnosust umeeM ag(z) = 23, ai(z) = —322%, ax(x) = 6z,
a3 = —6. Jlns Havasa MoKakeM JIMHEHHYIO HE3aBUCHMOCTD PEIICHUH y; U ¥o.
Beruncnum onpenenurens BpoHckoro

2?23

9 322 =3zt — 22t =2t £0, Va #£0.

[ToaTOoMy ¥1, Yo — IMHEWHO HE3ABUCUMBIE HA BCEU YMCIIOBOU MPSIMOM.
[lonu3um Tenepr MOPSAJIOK YpaBHEHMsS] 3aMEHOW HEM3BECTHOM (PYHKIMU
Y
y=1yi-2=a° 2z r0e z = z(x) — Hem3BecTHAA PYHKLHS, IPUYEM 2 = (— .
Y1
Torma y' = 2x-2+a2-2', ¢ = 224202+ 222/ + 222" = 22 +4x- 2/ + 222,
y" =22 442 +dx -2 42 2 2?2 =62 4+ 622" + 22 2. TloncTaBuM
HaWJICHHBIC MPOU3BO/IHBIE B YPABHEHUE U MOJIYUYUM

2 (62 +6x-2" +a%-2") =30 (22 +4a- 2 2?2 +62 (20 2+ 2% 2 ) — 627 2 =

= 272" + (62 —32%) - 2"+ (62° — 1227 +62%) - 2 + (=622 + 1227 — 622) - 2 =

— 335 . Z/// + 3:1342// — 0.
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CremaeM BTOpYIO 3aMeHy 2z = v, IpUYEM z = / vdz, ¢ apyroil ctopo-

/
y yy\ _
HBl — = 2z = [ vdx, TakuMm obpazoMm, | — | = v. Ilomyunm ypaBHEHHE C
Y1 Y1

nepeMeHHBIMU K03 dHUITMeHTaMU

2’0"+ 32N =0e 0" +357 =0, e ap(z) = 1, ai(x) =3z,

KoTopoe pemmM 1o popmyne Adens (2.8))

v o O P

(v1)?

-1
exp (—/3561 dx)
:C'U1/

(v1)?

dI+Cl'U1:

3
Xp <_/de> exp (—31In|z|)
= C'Ul (1)1)2 d:z:+01-vl = C'U1 (U1)2 dZL'—f—Cl'Ul =

23
:C’-vl/(vl)Qdaz—l—C&-vl.

. Y vy
YtoObI HAWTH v, BOCTIOIB3YEMCS COOTHOIIICHUEM U = (— = (=) ,HO
()1 X
MOCKOJIbKY 4o = > — pellleHne, Mbl MOYKEM €ro MOJCTaBUTh BMECTO ¥, TAKUM
/
2 ,
00pa3oMm, MOTYyIHM vV = ) = xr =1

Bepuemcs teneps k popmyne Abens (2.8]), momyuum, 4to obiee perieHue

C-x 2

33—3

Otcrona, obiiiee perieHue

2
y:yl-zzx2-Z=az2-/vd1‘:x2-/(C_:g +Cl>d93:
( /Cldx) — 2. <—%/$_2d$—|—01/d$) =

C 22402+ Cy :C’Q-x

Lt 4 Oy - 2
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* VpaskHeHHs JUIsI CAMOCTOSITEIbHOI PaGoThI
1. Haiitu o0liee pelieHre ypaBHEHUS, €CJIM U3BECTHBI €I0 YaCTHBIE pelle-
HUA Y1, 1fo.
11, 23" + 2%y — 22y +2y =0, y1 =z, 3o = a°
12, 2®nay” +2°Blnae - 1)y —ay +y=0, yi=x, yp=1
1.3. (22 + 22+ 2)y" + 2%y" — 22y + 2y = 0.

2.3. J/IluHeliHAs OAHOPOAHAA cHcTeMa AU (PepeHUNATbHBIX YPABHEHUH
B Marpu4Hoii ¢popme

PaccMmoTpuM NMHENHYI0 OAHOPOIHYIO CUCTEMY B BEKTOPHOM 3aIUCH
= Az (zr € R"), (2.11)

xorma A = (aij)i7j:17, a;j — MOOBIE YnCIa, i, ] = 1,n, npuuem A mmeer n
JUHEWHO HE3aBUCHMBIX COOCTBEHHBIX BEKTOPOB.

HamoMHuM HEKoTOpbIE CBEICHHS U3 Kypca anreopbl. Uuciio A Ha3bIBaeTCs
COOCMBEHHBIM 3HAYeHUeM Mampuybl A, €CIIU CYIIESCTBYEeT HEHYJIEBON BEKTOP
v € R" (v # 0) Takoii, 4To

Av = A,

IPU 5TOM BEKTOP v HA3BIBACTCS COOCHBEHHbIM GeKmopom mampuysl A, a \ —
COOCTBEHHBIM 3HaueHHEM A, COOTBETCTBYIONIMM COOCTBEHHOMY BEKTOPY 0.

Marpurna A umeeT n TUHEHHO HE3aBUCUMBIX COOCTBEHHBIX BEKTOPOB, KO-
ra

e ypaBHeHue |A — A\E| = (0 He UMeeT KpaTHBIX KOPHEH \;

e panr mMarpunpl rang (A — AE) = n — k = 7 U1 KaXXJ0ro KpaTHOTro KOp-

HS A\, T7I€ kK — KpaTHOCTb 3TOTO KOPHSI.

[Tycth A\ — coOcTBEHHOE 3HAYCHUE, & ¥ — COOCTBEHHBIN BEKTOP MaTpHIIBI A.
Torna x = eMv — yacTHOe peruenue ypasaenus (2.11)), T.K. IPOM3BOIHAS STOTO
pelenus ecTb & = Aev, H0ITOMY, €CIIH CAMO PEIEHHE U Er0 HPOU3BOIHYIO
noactaBuTh B (2.11)), To momydnm BepHOE TOXKAECTBO

MMy = AeMy = e _Av (o ompeneneHmo cOGCTBEHHOTO 3HAYCHHS).

Av
Ecnu coGerBennble BekTophl v',...,v" (v/ = col(vi,v}, ... ,vl),
j = 1,n) TUHEHHO HE3aBUCHMbI, TO UMEEM PEIICHUS CHCTEMBI eMipl, L,

ey DTH peleHns TMHEHHO He3aBUCHMBI, OCKOJIBKY ONpeaennuTes Bpon-

CKOTI'O
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0,1

e/\lov% B A %k
13 S vy

W(O): DI o« o . DAY DI #0
ol o v,

He oOpaiaeTcsi B HyJIb B CHUJIy JTUHEHHON HE3aBUCUMOCTH ero cTonomoB. Crie-
J0BaTenbHO, ob1iee pemieHue cucreMsl (2.11)) umeer Bun

= CieMl + - 4 ChetMty™,

rne C1, ..., C, — IpOU3BOIbHBIC MTOCTOSTHHBIC.

%HEMMZI 2.2. Ecu My = a + 13, edoe B # 0, — cobcmsennoe 3nauenue

sewjecmeennoii mampuyst A, a vt = col(vi, ..., vl) — cobemeennviii exmop
o A\, mo \y = A\ = o — i3 — cobcmeennoe 3navenue, a v: = v' =
_ 1 ol Y

= col(vy, ..., v}) — cobcmeennvlii gexmop 0151 Ny [lns 6ewyecmeennvix \, coo-

CMeeHHblU 8exmop v — geuyecmeennblil.

Hoxazamenvcmeo. 1) Tlo ycnosuio v! — cobcTBEeHHBII BEKTOp MaTpuIbl A,

COOTBETCTBYIOIINI COOCTBEHHOMY 3HAUCHHIO i, TOTJa UMEET MECTO PaBCH-

CTBO
Avt =\l (2.12)

3aMeHNM B v' Ha v, \; Ha \{, TOrIa PaBEHCTBO HE HAPYIINUTCA,
U UMEET MECTO PABEHCTBO
Av? = M2,

T.e. v2 — COOCTBEHHBII BEKTOD, COOTBETCTBYIOIMI COOCTBEHHOMY 3HAYEHUIO
Ao Marpulbel A.

2) Ilycts Teneps A, € R. HalinemM koopauHAaTbl COOCTBEHHOTO BEKTOPA M3
CUCTEMBI

(A= XE)v=0, tne |A— N\, E| =0,

a K03(pPUITMEHTHI ABISAIOTCS BEIIECTBEHHBIMHU, CIIEI0BATEIILHO, BEKTOP ¥ MOXK-
HO B3SITh BEIIECTBEHHBIM, U 7 (). ®

Oomee pemenue cuctemsl (2.11)) ¢ BenecTBeHHON MaTpuiieii A MOKHO BbI-
pa3uTh yepe3 BEeLECTBEHHbIE QYHKIMU. J{JIs TOr0 HYKHO B35ITh COOCTBEHHBIE
3Ha4YeHUs, Kak B JemMe [2.2] 3aTreM KaXIylo Mapy KOMIUIEKCHO CONPSDKEHHBIX
pPELIEHU 3aMEHUTD NapOU BEIIECTBEHHBIX PELICHUN

L at+a?
ot =eMlyy, (A =a+if) 3ameHuM 9
5172 — €>\2t’02, ()\2 = — 25) = .73'1 . .T2
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B camom ACIIC, ul u u2 SBJIAIOTCA PCIICHUAMM KaK JIMHEWHBIC KOM6I/IHaI_[I/II/I

peuienuid. OctanbHblie ¥ = eAptvp nepeobo3HauuM u? = xP.
[Tomyuum BemecTBEHHYIO (PyHIaMEHTAIBHYIO CUCTEMY PEIICHUM W BBIpa-
3UM 4yepe3 Hee olIiee perieHue.

IIpumep 2.6. Pemuth TUHENHHYIO OJJHOPOAHYIO CUCTEMY

T = 3x — 2y,
y=x+y.

Pewenue. TlpuBenem cucreMmy K MaTpudHoMy BUAy u = Au, 06003HaYMB

u = col(x,y), 4= col(t,y), A= ( ? _12 > :

Harinem marpuny

3 -2 A0 3—\ =2
A_AE:(1 1)‘(0 A):( 1 1—)\>’
OIPENICIUTENbL KOTOPOM paBEH

33— =2

|A—)\E\:| U

):(3—)\)(1—)\)+2:)\2—4)\+5.

Haiinem 3HaueHus \, mpu KOTOPBIX ompeaenutens Matpuibsl A — AF obpara-
€TCs B HYNIb
AN —4\N+5=0.

Jl1g 3TOr0 HAWAEM JTUCKPUMHUHAHT
D=16—-4-5=—4,

TOT/Ia KOPHU ypaBHEHUsS OyAyT paBHBI

KOTOpbIE OyIyT KOMILIEKCHO-COIPS>KEHHBIMU COOCTBEHHBIMU 3HAYEHUSIMU MaT-
putbl A. Haliiem coOOCTBEHHBIN BEKTOP JUIsi COOCTBEHHOTO 3HAYCHHS \| = 2+

a
B Bujie v = ( b ) B atom ciyuae marpuiia

3—2—i -2 1—i -2
A_ME:( 1 1-2-@)2( 1 —1—2’)'
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Pemum ypaBHEeHUME
(A—\NE)' =0,

I1—¢ =2 a\ (0
1 —1—i b ) \0)°
NN B BUJAC CUCTCMbI
{(1—i)a—2b:0,

l-a—(144)b=0.

N3 BTOpOrO ypaBHEHHs CUCTEMBI BbIPa3UM

T.C.

a=(1+1)b.

[TockonbKy cucteMa MMeeT OECKOHEYHOE MHOXKECTBO PEIICHHM, TO Hailaem
OJTHO ee yacTHoe pemieHue. [ 3Toro 3agaauM KOHKpETHOE 3HaueHue b, Ha-

npumep b = 1, Torna
b=1,
{ a=1+41:.

B stom ciywae ogHO M3 pemieHuil MCXOMHON cucTeMbl AuddepeHInaTbHBIX
YPaBHEHUM NPUMET BU/T

uze/\ltvlze(%i)t(l—fi):<‘Zj>_

Pacniucas nomy4yeHHOE BEKTOPHOE ypaBHEHHUE B BUJE CUCTEMbI, UMEEM

r = (1+1)e® = (1 +i)e*(cost +isint),
2+t — e2(cost + isint),

TaKUM 06p330M IMOJIYYHUM

x = e*(cost —sint) + ie*(cost + sint),
y = e* cost +ie* sint.

Brinennm nelicTBUTENbHYI0 U MHUMYIO YacTh MTOJIYYEHHOTO PEMIEHUS U MOJTy-
YUM Mapy PELICHUH U U Uz, COOTBETCTBYIOLIYIO Mape KOMIUJIEKCHO CONPSIKECH-
HBIX COOCTBEHHBIX 3HAUECHUI MaTpuilsl A.

1y = €% cost, y; = e*'sint,

U1 = 1 Uy = 2 .
)’ Yo
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OKOHYAaTEeIBLHO MOTYyYUM

T e2(cost — sint e?'(cost + sint
u = ( Y ) = Cru1+Cous = C} ( (ezt ) +C ( o2t ) .

cost sint

()

* YpaskKHeHHsl I CaMOCTOAITEJIbHOIH padoThl

1. Ilpu kakOM COOTHOIIIEHUH MEXY BEIIeCTBEHHBIMU KO3 DUIIMEHTAMU a,

b, c u d cuctema
T =axr + by,
{ y=cr+dt

UMEET CIEAYIOIINE KOPHU XapaKTEPUCTUUECKOTO YPAaBHEHUS:

L1. A =342, Ao =3— 23

1.2. Al = —2, )\2 = 0;

1.3. A2 = 51, Ay = —5i?

[IpuBenuTe npumMepsI.

2. PemuTh cUCTEMY YpPaBHEHUW METOJOM IMOJICTAHOBKH:

T=z+y— 9" T = 2x + 2y + cos 3t,
21,47 , 2407
Yy = 2x + 2t* — 3; y=x+y+ 3t;

29 r =4x — by + 2sin 2¢, o T = —x + 2y + tsin 2t,
) =22 — 3y + 4te ) v =22 — 3y +2e

73 T = —x + 2y + tsin 21, 26 T = 3xr — 5y + sin 4t,
T U =2r — 3y + 2l ) ¥ = 5x — 3y + el + 2,

3. Haiitu o0rmiee pereHne OqHOPOIHONW CUCTEMBI:

T = —2y, T =2x+y,
&L{y:mFﬁ% 34{y=6m+@;
32{?:x+%’ 35{?:_%+%

y=1y; y=-—r—y;

T =T +Y,
33.¢ "

{y:$+y.

2.4. Pemienue JJUHEHOM OHOPOAHOM CHCTEMBI B 001IIeM CJIy4ae
PaccmoTpumMm cuctemy B BeKTOpHOU hopme
T = Ax. (2.13)
VYpoctum (2.13)), mpuBens MaTpuily A K KOpJIaHOBOKH (GopMe.
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,@3 Omnpenenenne 2.1. Jis mo0oii KBapaTHOM MaTPHUILl A CyIIEeCTBYyeT HEOCO-
6as marpuna C Takas, uto B = C~1AC — ocopoanosa, T.e.

A1 O
K, - O n 1
B = 2 _ , e K; =
. -
O K, o) A
Bnecy K; = ()\;) — KIETKH, B KaXIOW U3 KOTOPBHIX HA IVIABHOM JMArOHAIH

CTOMUT OJTHO M TO K€ YHCJIO )\;, a BBIIIE IJIABHOM JUAroHaau CTOST €IUHUIILI. B
Pa3HBIX KJIETKaX YMclia \; MOTYT OBITh pa3IMUHbI WU OAUMHAKOBBL. Kietku K
MOT'YT OBITh JIFOOBIX Pa3MEpPOB.

Paccmorpum mMarpuity

B—AE=C1AC - \E=C1AC - NEC™IC =C71(A- \E)C

1 =
—|C| =1
\C|‘C‘

10 CBOMCTBY obparHoii Marpuupl |[C 71| - |C| =

|B=AE|=|CH(A=AE)C| =[C7[- [(A=AE)| - |C] = [(A = AE)].

IMostomy marpuupsl B = C1AC u A UMEIOT OHO U TO ke XapaKTepHCTHYE-
CKO€ YpaBHCHHE, CJICJOBATEIILHO, OJHH U T€ e KOPHU \; C TEMH JKE KpaTHO-
CTSIMU.

[TpUMEHUM K CHCTEME JIMHENHOE TPe00pa3oBaHre KOOPIUHAT

x=C -y,

T.c.
v =Ciuyr+ -+ Ciy, (i=1,n), (2.14)

e C' = (¢j)nxn, CM. BbIIIE. [lomydaem
i=Cy=Ar=ACy |- cneama C ',

C 1oy = CtACY.

[Tomyunm
y = By, (2.15)

rJe MaTpuiia B — )Kop/IaHoBa.
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[Ipenamnonoxum cienyroniee:
e IiepBas KJIEeTKa UMEET pazMep k X k, Torja B MEpBble k ypaBHEHUMN CHU-

ctembl (2.15]) BXOAAT TONBKO ¥y, - - -, Yk,
e clielyrollas KiieTka UMEET pa3mep [ X [, Toraa B cneayomnue | ypaBHEHUN

CUCTEMBI BXOISAT Yki1, - - - s Yktls
® U T.I.
Taxum 006pa3oM, crcTeMa paciajiach Ha MOACHCTEMBI, KaKIYIO U3 KOTOPBIX
pELINM OTAENBHO.
I moxpcucrema, Tiie A = Aq.

2

U= Ayt yo,
Yo = Aot Y3,
R , (2.16)
Uk—1 = AYp—1+ Yks
Uk = AUk
IIOCKOJIBKY
A1 0 0 0
0 X1 0 0
B=| .................

Jlpyrue moacucTeMbl aHAJIOTUYHBI, OTIMYAIOTCS TOJIBKO IMapaMeTpamMu \ u k.
Pemm noncuctemy (2.16), caenas 3ameny

y = ez, i =1, k. (2.17)

Taxum obOpazom,
Yy = Mo = Uy = ez + etz

IToncraBum e€ B mepBoe ypaBHeHHUE cucTeMsl ([2.16))
Mz +eMi = NeMa + eMay = 5 = 2.

Tenepp
Yo = eMzy = Yo = NeMzy + Mz

[ToacraBuMm €€ BO BTOpoe ypaBHEHUE cuctemsl ((2.16)
AeMzy + eMiy = NeMzy + e”z?, = Z9 = 23.
AHaJIOTMYHO Mpeodpa3yeM Bce CIeAYIOIIe ypaBHEeHus A0 k — 1-ro, T.e.

Z.'k—l = Zk.
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Torma mocieaHee ypaBHEHHE IIpeoOpa3yeTcss K BUAY
Y = Mz = Y = ez + Mz =
)\eAtZk; + 6)\t2k = )\e/\tzk = z; = 0.

PemmuMm monydeHHyr0 cucTemMy, HauMHas ¢ MOCJIEIHErO ypaBHEHUs. T.K.
2, =0= 2z = Ck,

i1 =2 = 21 = Cy = 211 = Crt + Ch_q,

tk—l ' .t.k_2

21 = Ck— + Ck,1

t
) ot G+ G

(k—2)
Tk.
Y = Mz =y = Cre,

U T.A., YMHOXKAacM BCC PCHICHHA CUCTCMEI Ha GM, IMOJIYy4YHUM

Y1 = (Cit + Chr_1)e™,

tk_l tk‘—2 t \
Y = <Ckm+0k_1m+'”+02i+01) e t,

e A= )\1.
[TomyueHnHoe pelieHue ABIIeTCs OOIIMM, T.K. OHO HalIeHO U3 cucTeMsl ([2.16)
C TMOMOIIIBIO TOXKJACCTBEHHBIX MPEOOpPa30BaHUM.

L 3ameuanue 2.2. Pemenus JIPYTUX TOACUCTEM HMEIOT TOJ0OHBINA B,
TONBKO uMcia A = A; U kK = k; ¥ 1mpousBoibHble NOCTOAHHbIE C; OymyT
APYTUMHU (Aj — YHCIIO A B j-OH KJIETKe, k; — pa3Mep j-OH KIIETKH).

Cob6paB BMeCTe pellieHHs BCEX MOJCUCTEM, MOIYyYUM 00I1Iee pelieHrne Beei

cucteMsl (2.15)). Jlemaem oOpaTHyIO 3aMEHY OT ¥ K = |, B cruty (2.14])), moiy-
YaeM CIEAYIOIINAN Pe3ybTar.

% Teopema 2.3. Obwee pewenue cucmemuwt (2.13)) — amo sexmop-pynxyus,
Kaxcoas KoopouHama KOmopou umeem 6uo

zi = Py(t)eM + -+ Py (et i =1)n, (2.18)

20e A1, ..., \y, — paznuunvle cobcmeennble 3Havenus mampuyvl A, P;; — aneed-
PAudecKull MHO204eH, CMeneHb KOmopo2o HA eOUHUYY MeHblle pazmepa Hau-
bonvuueli U3 JHeopoOaHoewlx Kiemox, cooepxcaumux ;. Koagpdpuyuenmuor mnozo-
unenos Py;(t), 2de i,j = 1,m, 3aéucsam om n npouseonbHbIX NOCMOSHHBIX.
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& 3ameuanue 2.3. Penienue cucTeMsl B YaCTHOM CJIy4ae MOYKHO I10-
JTy4uTh U 0e3 mpUBeeHHsI MaTpullbl A K skopAaHoBoil ¢opme. [yig 3Toro jno-
CTaTOYHO HAWTH BCe COOCTBEHHBIC 3HA4eHHS A Marpuibl A U3 ypaBHEHHS
|A — AE| = 0 u V) HaliTh 4ucno m JMHEHHO HE3aBHCHMBIX COOCTBEHHBIX
BEKTOPOB M0 Qopmyne m = n — r, TAe n — NOPSA0K Marpuisl A — A\E u
r =rang(A — \FE).

e Ecnu m = k, rne k — KpaTHOCTh KOPHA A, TO TaKOMY KOPHIO COOTBET-

CTBYET pCIIICHHE
= CreMbt + - 4 CrevP,

rie b', ..., b" — nuHe#HO He3aBUCHMBIE COOCTBEHHBIEC BEKTOPHI.
e Ecnu m < k, To pemenue ecth x = col(xy,...,x,), e

z1 = (At* + Bt*" ' + ... + Ct + D)e™,

e s =k —m. (2.19)
T, = (at® + b5 L+ et + d)eM,

[ToncTaBuM 3TH BBIpaXKEHUSI C HEONpEAEICHHBIMU KOA(pUIIMEHTaMU B JaH-

HYIO CHCTEMY, COKpallas Ha e, HaxoquM HeornpesieeHHbIe Ko3)(HUIUEHTI,

npupaBHUBas KO3()OULIHMEHTHI IPU OJUHAKOBBIX CTEHEHSX.

& 3ameuanue 2.4. Eciu MaTpuia A — BEIICCTBEHHAs, TO OIIMCAHHOE BBIIIE
HY>KHO TIPOJIeNIaTh TOJIBKO JIJISI BEIIECTBEHHBIX KOPHEN M ISl OJHOTO KOPHS U3
napbl KOMIUJIEKCHO COMPSIKEHHBIX KOPHEW M OT TMOJYUYEHHOTO PEUICHUS B3ATh
JNEUCTBUTEIbHYI0 1 MHUMYIO YacCTH.

» [Ipumep 2.7.

T = 2x —2y,
g = -y +Zn
z 2x —Z.

Pewenue. 3I[CCB MaTpuna CUCTECMBI UMCCT BHU

2 =2 0
A=10 -1 1
2 0 -1

Hatinem coOCTBeHHBIC 3HAUCHHUS MATPUIBI A

2\ =2 0
A-XE|=| 0 —1—-Xx 1 =N 4+3x-2=0.
2 0 —1-2A
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Jlnist Toro pemum ypasHeHue —\> -+ 3\ —2 = 0 nog6opom. ITpeamnonoxum,
uT0 KOpeHb \; = 1. [Tockonbky —1° + 3 -1 — 2 = 0, ciegoBarensHo \ = 1 —

KOpCHb.
St +320-2[ x—-1

=\ 4+ )\ —N—A+2
_ =A27 43
—N 4\
_ 22 -2
2\ — 2
0

Hatinem kopHum wactHoro. Jjisi 3TOro pemmm KBaJapaTHOE YpaBHEHHUE
M= A+2=0,
JUCKPUMHUHAHT KOTOPOI'O
D=1-4-(-1)-2=09.
Torpa KOpHHM KBagpaTHOIO YpaBHEHUS

Ao =1, Ay = —2.

[TockobKy A3 = —2 ABIIIETCS MIPOCTBIM KOPHEM, TO ISl HAXOXKICHHS COO-
CTBEHHOTO BEKTOpa
Q
=18,
~
€My COOTBETCTBYIOIIETO, PEITUM YPaBHCHHE
24+2 =2 0 Q 0
(A= NEN =0« 0 —-1+2 1 Bl=10
2 0 —1+2 7y 0
WNiu B BHUJIE CUCTEMBI
da — 26 =0 4o =20
Y ) — 2
B+~ =0, & /3—204:0,@{5__05’@
2a + v = 0, 7= —2aq, 7= '
Ecmn a = (3, Torna g = 2C3, a v = —2('3, ¥ 4acTHOE peIleHUe
x Cs 0367%
el =us=|y | =¥ 2C% = 2C5e~ %
Z —2C5 —2036_2t
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PaccMmoTpum Tenepb KOpeHb Aj 2 = A = 1, KpaTHOCTb KOTOPOIo k = 2.

1 -2 0 1 =2 0 1 =2 0
A-XE=|0 =2 1 ~1 0 =2 1 ~1 0 -21|=
2 0 =2 0 4 =2 0 0 O

= rang(A — AE) =2 =r.
Hatigem 3HaueHue m u3 3amedanws 2.3
m=n—r=3—2=1.

Torz[a B CHIIY 3TOI'0 K€ 3aMCUAHMS IIOJIYYUM CTCIICHb MHOI'OYWICHA IIPH €>\t

s=k—m=2—-1=1.

Torna pemenue OyaeT BRIpAXKEHO Uepe3 HeompeesieHHbIE KOA((UIIUESHTHI 110
dopmyie (2.19)

x = (A + Bt)ée, i = (A+ B+ Bt)e,
Yy = (C + Dt)et7 pu4eM y — (C’ + D + Dt)@t,
= (F +Gt)e’, i=(F+G+Gt).

[loncTaBuM MoSTydYeHHBIE BHIPAXKEHUS B UCXOAHYIO cucTteMy auddepeHuaib-
HBIX YPaBHEHUU

(A4 B+ Bt)e' = 2(A+ Bt)e! —2(C + Dt)e’,

(C+ D+ Dt)e! = —(C + Dt)e' + (F + Gt)e',
(F + G+ Gt)e =2(A+ Bt)e! — (F + Gt)e'.

Pa3nenuM HOIyYeHHYI0 CHCTeMy Ha e’ # ()

A+ B+ Bt =2A—2C + 2Bt — 2Dt,
C+D+Dt=F—-C+ (G- D),
F+G+Gt=2A—F+ (2B -Gt

U TpupaBHAeM KO3(PQPUIUEHTHI MPU COOTBETCTBYIOLIMX CTEMEHSX B KaXKIOM
YPAaBHEHUN CUCTEMBI

(( A+ B=2A4-2C, (2D = B,
B =2B- 2D, G = 2D,
C+D=F—C, G = B,

\ D=G-D. Y A=B+2C
G+F=24_F, 20+ D=F,

| G=2B-G, | G=24-2F
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B=G=2D, B=G=2D,
A—-F=B-D=2D-D=D, N A—F =D,
A=DB+2C, A=DB+2C,
G =2A—-2F=2D, A—F=D.
[Tomyunm cuctemy anredpandecKkux ypaBHEHUIN
(A —B —-2C =0,
A -D —F =0,
\ 2D -G =0,
(A —B —2C =0,
$ B +2C -D —F =0,
\ 2D -G =
2D+2C-D—-F =0, =< D+2C=F,
A—-B-20=0, A—-2C=DB.

O0o03HaYNM
D=C, C=CyrtornaG=B=2C,, F=0,42Cy, A=2C,+ 2C,.

ITocTpouM YacTHOE pEIICHHE, COOTBETCTBYIOIIEE COOCTBEHHOMY 3HAUCHHIO
A12 = 1 xpartHOCTH £k = 2

T (201 + 2C5 + QC’lt)et
U2 = Y = (CQ + C’lt)et
z (01 + 2C5 + 201t>€t

Torma obiiee pemeHne NCXOMHONW CUCTEMBI

(201 + 205 + QC’lt)et —+ 036_2t
(Cy + Cit)el + 2C3e2
(Cl + 205 + 201t)€t — 2036_2t

@ YupaxxHeHust 1Jisl CAMOCTOATEILHONH PadoThI

I. PemmTh cuctemMbl OTHOPOAHBIX YPABHEHHIA:

u(t) =

.

T =19+ z,
3 1 3
1.1. 4 y:§$+§y—§za
1 1 3
| P T T TV TR

1.5.¢

7

T = —2x+ 2y — 4z,

11
Y= 2x 237

z=x—2y+ 3z;

\
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( 1 1 ¢

r = 20 — — — $:2$_y7
T T 2y—|—2z,
1.2.¢ '——§x—§ —§z 1.6. ¢ y'zla:+2y—z
1 11 3 :
| f= g e | ¢ 23/"‘ z;
(& =2 — 2y, (i =x+4+y— 2,
1.3.2 vy=o2+y— 2z, 1.7.¢ y=2—y+ 2,
2=y + 2z | =2 —y+ 2
(& =242y — 3z,
14.¢ y=2x+y+ 2z,
z=3r+2y+ 2.

\

2.5. J/IluHeliHbIEe OAHOPOAHBbIC YPABHEHHS C MOCTOSIHHBIMH
KO3 PpuumeHTaMu

JIuHeitHOE OHOPOHOE YPABHEHHE C MOCTOSHHBIMU K0dhDUIMeHTaMU UMe-
€T BU]
aoy™ + a;y" Y + .+ ay =0, (2.20)

e ag, ai, . . ., a, — J00ble uncna, a; € R, 1 = 0, n, npuueM ay # 0. O603Ha-
YUM
L(y) = ao()y™ + ar()y" " + ... + an(t)y.

Bynem uckath penrenus ypasHenus (2.20)) B 9KCIIOHEHIIMAIBHOM BHJIE Y = €
[TockonpKy MO HalieMmy MPEArnoJIOKEHUIO 3Ta (PYHKIIHS SBISETCS PEIICHUEM,
TO TIPU TOJICTAHOBKE €€ U €€ MPOU3BOAHBIX B MOJIyYUTCSI BEPHOE TOXK-
necTBo. Haiizem mpou3BomHEIE 10O N-TO MOPSAKA BKIIOUMTENHHO 3y = e,

y" = MM, ..., y™ = \"eM. Tloncrasus ux B (2.20)
ao(t))\ne)‘t + a; (t))\n_le)‘t + ...+ an(t)e)‘t =0,

At

1 COKpaTuB Ha e # (0 moy4um
ag(ON" + a; (A" + .+ a,(t) = 0. (2.21)

[Tomyuennoe YpaBHECHUE Ha3bIBaCTCS XapaKTEPUCTUUECKUM U
ypaBHeHus ((2.20)).
Brenem cienyromiee o6o3HaueHue JieBoit yactu (2.21))

M) = ag(H)AN" +ar ()N 4 ..+ a,(t), (2.22)
torma M () = 0.
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\v)% Jdemma 2.3. @yuxyus y = e yooenemsopsem (2.20) moz0a u monvko
moeoa, ko2oa \ — kopenv ypasrenus (2.21)).

B cuily 0oCHOBHO# TeopeMbl anreOpbl MHOTOWIEH, CTOSIIMI B JIEBOM ua-
ctu ypaBHeHus (2.21)) umeetr n Hyseil, B TOM YMCJIE KPAaTHBIX U KOMIUIEKCHO
comnpsikeHHbIX B C.

2.5.1. Cnyuaii npocmuix KopHei

% Teopema 2.4. Eciu 6ce xopuu ypasHeHus paznuyHvle (npo-
cmole), mo ypasHenue umeem n paziuunbix pewenui y; = €', j =1 n,
npuvem dmu peuieHus: JuHeluHo Hesagucumvl. Ilpu smom, eciu cpeou KopHetl
YPasHeH sl CYWecmayom npocmole KOMNIEKCHO CONPANCEHHble N\ =
a+if € Cudy =a—18 € C, 8 # 0, mo coomeemcmsyrowue um peuienus
VpasHeHUs umerom 6uo y = e’ cos fx, yrr1 = €** sin px.

Hoxazamenbcmeo. JloKaKeM JIMHEWHYI0 HE3aBUCHMMOCTb DELICHUN ¥, =
etit, j =1, n. Jlas 3TOro cocTaBUM BPOHCKHAH

6)\113 eAnt
)\16)\115 Y e)mt
W = "
)\n_le)‘lt A\ 16)\nt

1 eAnt 1 1
W — A\t )\1 A 6)\"t _ e()\lJr...Jr)\n)t A1 )\n 7£ 0. e
. .711._.1 ...... )\Z_le)mt . ?_1 . )\n_l

ompenenutens BangepmMonna

N3 anreGpsl M3BECTHO, YTO ONMpEACIUTEh> BaHaepMOHIa HE paBeH HYIIO
TOIZla U TOJBKO TOIJa, KOrjga BCE 4Mcia A; pasnuunbl. Ilockonbky 3TO BbI-
MOJIHSAETCSI B CUJTy YCJIOBHUSI TEOPEMBI, TO MOXKHO CJIEJIaTh BBIBOJA O JTMHEHHOM
HE3aBUCUMOCTH PELICHUH Y; = e’it, j =1, n. Orciona o Teopeme 06 oOIIEM
pellIeHUH JMHEHHOro OIHOPOAHOrO AN(dEepeHIINAIbHOIO ypaBHEHUS 00IIee
pemenue (2.20) numeer BUA

y(t) = CreMt + .. 4+ Cpett, (2.23)
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PaccmotpuM 2 cityyasi MpOCThIX KOPHE.

Ecmm A\; € R, To y — BemecTsenHoe obmee pemenue (2.23) npu C; € R.

Ecmu A\; € C, To EI)\_j:oz+i6:oz—i6:)\j+1,rﬂ667é0.

IIycts j = k, Torna A\, = o + 5, \pr1 = o — i3, B # 0. OtUM Ap 11
COOTBETCTBYIOT KOMIUICKCHBIE PEIICHUS

yp = elotift — gt it = . (cos Bt 4 isin Bt),
thopmye

Ypa1 = el@TB =t omiBt —pat . (cog(—B)t + isin(—B)t).
Diinepa

Taxum o6pa3zom momydum

yp = e - cos Bt +ie™ - sin Bt = uy, + iUp41,
Y1 = e - cos Bt — ie - sin Bt = up, — iUy,

PaccMmotpum dyHKIIMN

Uy = eat . COSBt — M)
y 2 y (2.24)
Upyr = € - sin Bt = %
i

Onu sBrsirotes pemenusm (2.20) kak TUHEHHbIE KOMOWHAIIUU PEIICHUIA.
Paccmotpum Teneps ¢pyHmameHTanbHyo cuctemy pemienui (OCP)

Y, Y2, - - -y Yn—1,Yn,

T.€. JIIOOYIO CUCTEMY 7 TUHEWHO HE3aBHUCHUMBIX PCIICHUM.

3aMeHUM Tapy KOMILUIEKCHO COMPSHKEHHBIX PELICHUH 11 U o HA TIAPY BEIlle-
CTBEHHBIX PEIICHUN U U Uy 1O hopmyne ((2.24). AHaTornyHO, BCE OCTAIbHBIC
KOMIIJIEKCHO COTPSDKCHHBIE PEIICHUS] 3aMEHHUM Ha COOTBETCTBYIOIIME BeIlle-
cTBeHHbIe perreHns no ¢popmyine (2.24). McxonHbie BemeCTBEHHbIE PEIICHUS
y; = eVt \; € R, nepeobo3Haumm, T.€.

Yyi Y2 - Yk Y+l -2 Yn

Uy Uz ... U Uk+1 -.. Up
[TosryduM 71 BEMIECTBEHHBIX PEIIEHUMN Ui, U9, . . . , Up_1, Uy. 1IOKAKEM, UTO
OHH JIHHEHHO HE3aBHCHUMBbIC Ha JII000M (v, ). JIjist 3TOTO pacCMOTPUM HX JIU-
HEHHYI0 KOMOWHAIINIO, T.€. CyIEeCTBYIOT by, b, ..., b, 1, b, — uncna (neicTBu-

TCIBbHBIC UJIN KOMHHCKCHBIC) TaKHue€, 4To
biuy + bous + - - - + bpup + bpupq + ...+ byu, =0, t € (Oé, 5) (2.26)
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Bepuemes k Gynkuuam y;, j = 1, n. Ilogcrasum B (2.26)) popmyisr (2.24)
B Clly4ae KOMIUIEKCHO COTPSDKEHHBIX perieHuid U popmyinsl (2.25) B cmydai
BEILIECTBEHHBIX perieHui. [lomyunm

Y1+ Y2 Y1 — Y2 Y2p—1 + Y2p Yop—1 — Y2p
b b coo by 1 TF——— by
R T L T
+b b b= Dy D By R
2p+1Y2p+1 nYn = 2?/1 2y2 2Z.yl 2iy2
bap—1 bap—1 by by
+ g yQp—l_pTy2p+2_§)y2p—1_2_§)y2p+b2p+1y2p+1+ ot
by by -1 by bo -1
b = =y — —
+0pYn 2y1 5 y1+292+ 5 Yo + +
bap—1 bap - 1 bap—1 bap - 1
+ g yQp—l_pTQQp—l_ ; yQp_pTy2p+ coe Tt
by — by -1 b1+ by - i
bop+1Yop+1 + - +bnyn:Tyl+%y2+ oot
ﬁ,—/ W—/
1 2
bzfl—bg'i bgfl—f—bg'i
\p 9 £ Jy2p—1_\p 5 £ 1y2p+b2p+1y2p+1+ . )
doy- d, dap tn
2p—1 2p

Torma ns p KOMIUIEKCHO CONPSKEHHBIX AP PELICHUHN MOJIYyYUM

Uy Uz ... Uzp—1 ng
T .
Yi Y2 --- Yp-1 Y2p
K03 PUITHCHTBI
by — b b 1 bop,—1 — b ba,— b
dy = 1 22 27 dy — 1-22 2,...,d2p,1= 2p 12 22p7d2p71: 2 12—|-Z 2p7

JJIs1 BEIIECTBEHHBIX PEIICHUMN

U2p+1 --- Up
y2p—|—1 oo UYp
K03 ULIHEHTBI
d2p+1 = b2p+17 R 7dn = bn

ToxnecTBo (2.26) npuMeT BU

d1y1++dnyn50
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Eciu maiigercst xotsa ObI OIHO b; 0, To cyliecTByeT d, 0, mosToM
j
Y1, Y2y - - s Yn_1, Yn — JAHEHHO 3aBUCHUMBI, a 3TO MPOTHBOPEUYHUT JOKA3aHHOMY
paHee, clIe10BaTeNbHO, Bee b; = 0, 7 = 1,n, orcrona u;, j = 1,n, — TMHEHHO
HE3aBUCUMEL. ®
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L ®Caencreue 2.1. B ciyuae npocmuix kopHel A\j cywecmeyem pynoamen-
manbHas cucmema pewenuii, cocmosuwas uz gynxyuti et ons nobozo \; € R
u napol Gymuxyuii e cos Bt, e sin St 0na KaxicOol napvi KOMNIEKCHO COnps-

arcennwvix kopretl o + i3, B # 0.

N IIpumep 2.8. Pemnth ypaBHEHUE

y" + 3y" + 9y — 13y = 0.
Pewenue. Xapakrepuctuueckoe ypaBHEHUE UMEET BUL
AP+ 30°+ 9N —13=0.

Jliist Hadana mpeanonokum, uto A\; = 1. [Tockonsky 12 +3-124-9-1—13 = 0,
TO A1 = 1 — MPOCTOM KOPEHBb XapaKTEPUCTUUECKOro ypaBHeHUA. OTcrona y; =
1t ot
et =e'.
Jly1st Toro, 9ToOBl HAWTU OCTAJIbHBIE KOPHU XapaKTEPUCTHYECKOTO ypaBHE-
HHUSI, PA3JCIHM XapaKTepPUCTHYCCKUA MHOTOWIeH Ha (A — 1).

Ao+ 3N+ 9A—13\ A—1
Ao— N AT+ 4N+ 13
AN + 9\
4N — 4\
13\ — 13
13\ — 13
0

B cuiy pe3ynbratoB AeieHUs NOJTyYuM
M43 +9N—13= (A= 1D(A\*+4)+13) = 0.

M 44X+ 13 =0.
D=16—-4-13=16— 52 = —36 = (6),
—4 4 67 2

[Tostomy Mg 3 = — = —24 3¢, Torna Yo = €~

Ortsert: y = Che! + Che % cos 3t + Cse 2! sin 3t.

tcos 3t, y3 = e ! sin 3t.
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2.5.2. Cnyuaii kpamnulx KopHeii

%HEMMZI 24. Echu N\ = 7 He sasigemcs kophem ypasnenus (2.21)), mo
b6yoem cuumams e2o kpamuocmo k pasnoti wyno (k = 0), eciu oce N\ = vy —
Kopenv ypasHenus (2.21)), mo eco kpamnocms k > 1.

Tozoa

< _
L) =4 0 g I

(dot™ +dit™ "+ ... +dp)e, s>k, dy#0, m=s—k,

(2.27)
20e L(y) = ag(t)y™ 4 ay()y™ D + ...+ a,(t)y.

(s) _ o
Hoxazamenbcmeo. OO03HAUUB (P~ = m‘f,
NopsiIKa 1o nepeMeHHoM ¢ pynkunu t°e’!, rue aus mobdoro s € Z, s > 0

(p) (s) s
e = (@) = (@) 7= @)’

v

BBIYHCJIIMM IIPOU3BOAHYIO P-TO

Takum 00pa3oM, HOTYYHUIH PABEHCTBO
(ts(ﬂt),ﬁp) = (’ypewt)gs). (2.28)

VYMHOXHM IIPaBYIO U JIEBYIO YaCTU MOITy4E€HHOIo paBeHCTBa (2.28) Ha a,,_,,

(tse’ﬁ)gp) — (,ypep)’t),(ys) ’ }.an_pjp — O’ n,
B YaCTHOCTH, IIpHU

p=0 momxyuyum an_o(tSve)EO) = Qp—o (VOGW)(S) 5

v
p = an_l(tselyt)% = Ap-—1 (W/lewt) ) )
p=n an_n(tse”)( ) = Ap—n (7n€7t)(78) )

p =0 mnomyuyum an(tsevt) =a (,yoeyt)( ) 7
p= ana ()] = an (7107)
p=n ag(t°e)\"™ = ag ()



[Ipocymmupyem no p, p = 0, n, nonyunm
ao(Ee)\ 4 an 1 (B, + an(te) = L(tPe) =

= ag (7”6”’5)(73) +a; (’y”_levt)is) +. . 4an (Vlew),(;) +ay, (’Voe’yt)(j) =
)

= (aofy”ew + aw”flew + ...+ an_wlevt + anvoevt)(j
(s)

= | (a0 +ary" "+ . a1y +any’)

M(v)

Urak, nonyuunu
L(t*e") = (M(y)e")". (2.29)

BerarcnuM nipaByto yactb hopmyisl (2.29). s atoro mo npasuiny Jleio-
HUIIA HAlJIEM NPOU3BOAHYIO S-T'O MOPSAKA OT IIPABOM YacCTH IO Y

(M()e) = COMO (7)(e)§) + CIMD (1) ()™ + .+

+CET M () (@)D LCEM P () () .+ CIMY (1) (7)) =
= M) (MY + CIM' (V) () + .+ CEME () ()¢
+CEMB (7)) 4+ MO (7)er =
— ¢! (M(fy)ts + C’;M’(’y)ts_l + ..+ Cf_lM(k_l)('y)ts_kHﬂL

+@Mwwwk+m+m®w0:way

[Tycth A = v — kopeHb MHOrouwieHa M (\) kpatHocTH k (k MOXET TpUHHU-
Math 3HaueHnA 012 ... ss+1..))

_

1Ccllydal 2 cirydJaid
1 cayuaid. [lyctb £ > s+ 1 (K —1 > s), Torz[aﬂ

M) =M()=...= M*D(y) =0, MP(y) #0.
Torma
Litey =" [ M)t +CIM' ()t 4.+ Cffl M(kfl)(v) UALARNE

0 0 0

3Hanpumep, v = 1 — kopeHb kpatHocTd k = 2 MHorounena M(A) = A2 =2 +1= (A —1)?2 & M(1) = 0.
M\ =2\—2a M'(1)=2-1—-2=0, M"(\) =2 < M"(1) =2 # 0.
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+ CEMP ()t 4 4+ M) (v) = 0.

-~

cllaraemMble OTCYTCTBYIOT IpHu S < k — 1, T.e. IpU KOpHE KPaTHOCTH k

2 ciyyail. Ilycte A = v — kopenb kparnoctu k£ < s (k — 1 > s), Torma
M) =M@y =...= ME () =0, MP(y) =... = MY (3) #0,

TIpUYEeM MaKCHMalbHAs CTereHb ¢ * comepskutcs B ciaaraemMoM mpu M (k)(fy).
O06o03HauuM s — k = m, Torza MocleaHue S — k ciaaraeMbIX MOXKHO TIpe/I-
CTaBUTL B BUJIE
dot"™ + dltm_l + ...+ d,.

Ecnu A = « He kopenb MHorowieHa M (A), t.e. k = 0, o M(7) # 0 u cnyuyai
CBOJIMTCS K IPEABIIYIIEMY. @

% Teopema 2.5. /{1 xascoozo OelicmeumenbHoO20 KOPHL A KPAMHOCU
k > 1 muocounena (2.22)) ¢pynxyuu

Mot e (2.30)

sensiomes pewenusimu ypasuenust (2.20). Eciu oce kopru muoeounena (2.21)
a i3 26110MCsL KOMNIEKCHO CONPANCEHHBIMU U UMelom KpamHocmb k, k > 1,
mo QyHKyuu

e cos Ot, te® cos Bt, ..., tF e cos 3,

e sin Bt, te® sin Bt, ..., t" e sin Bt

pewenus ypasnenus (2.20). Boinucasé maxue gynkyuu 015 cex KopHel Xapax-
mepucmuueckoeo muozounena M (), nonyuaem gynoamenmanvuyio cucmemy
peuteHui.

loxazamenvcmeo. B cuny JeMMbl Takue (PyHKIUU SBIISIOTCS PEIICHHSI-
mu (cM. ciayyaid 1 popmyisr (2.26)). s kaxaoro kopHst MHOrouwneHa M ()
YHCJIO TAKKUX PEIICHUM PaBHO KPaTHOCTH KOpHs. T.K. CymMMa KpaTHOCTEW BCEX
KOpHei#l paBHA 1, TO BCEro uMeeM n perenuii Buma t*e’ (310 He mpoTuBOpe-
YUT CIy4Yar0 MPOCTHIX KOPHEH, T.K. JIJIsl MPOCTOro KopHs k = 1, T.e. s+ 1 > k,
s = k — 1). ITokaxeM, 4TO 3TH k pellICHUN JTUHEHHO HE3aBUCHUMBI Ha JIHOOOM
uHTepBase (o, ).

[IpenmonoxxuM MPOTUBHOE, IMYCTh PELICHUS JIMHEWHO 3aBUCHUMEI, T.€. CY-
HIECTBYIOT TaKWe€ YMCIA, U3 KOTOPBIX XOTh OJTHO HE PaBHO HYIIO. YMHOXUM
pellleHys Ha 3TH YMCTa, CIOKUM U BHIHECEM OJMHAKOBBIE €' 3a cKOOKH, MO-
Ty4UM

PN + pa(D)e + . 4 p () =0, € (o, B), (2.31)
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)\1 7£ )\2 7é .. ./\m, pl(t), ce ,pm(t)—

anreOpandecKre MHOTOUJICHBI.
[TycTh Hymepalysi TaKOBa, YTO MHOTOWICH Dy, (f) COACPIKUT HEHYIICBOI KO-
s¢ddunpent. Yrapoctum paenctso (2.31)), pasnenns ero Ha el # 0, moaydunm

M (D) + pot)e N L p (e =

() + pa(t)ePe Mt p () ePn A = (2.32)

[Tponuddepenirpyem od6e yacTv paBeHCTBA MO ¢ Ha OAUH pa3 OoJIbIIE, YeEM
cTerneHb MHOrowieHa pi(t). Torma mepBblii WieH CyMMbI HCUE3HET, a OCTallb-
HbIC MHOTOYICHBI 3aMCHSTCS IPYTUMH TeX ke crereHei. Hampumep,

d
%[(ats-i-btsfl—i—. )M = [sat*  H(s—1)bt* 2. ] by at bt T -] =

=esat* '+ (s — D)bt* 2+ . dyatt bt 4] =
= ' [yat® + (sa+ b))t 4 (s — 1)bt* 2 4+ .. ].
T.k. B kaxaom cimaraemoM (2.32) v; = A; — A\ # 0 (¢ = 2, m), TO CTEIEHb MHO-
rowieHa coxpansiercd. [lociie BBIITOJHEHHBIX JTEMCTBUM MOJIYYUM PABEHCTBO,

nomo6Hoe (2.32)), HO comeprkalee Ha OAWH WieH MeHbIne. C HUM MOCTYyTaeM,
kaKk ¢ (2.31). 1 Tak g0 TeX mop, moka He MOJyIUM PABEHCTBO C OJHUM WICHOM

Tm (t)e(ATrL_A'rn—l) = O

MHorouwieH 7,,(t) TOH &e CTeNEeHH, YTO U Py, (1), 3HAUYUT OH CONCPIKUT HEHY-
neBoit kodpdunment. [Toatomy r,,(t) # 0 misg modoro t € («a, 3), a nocnen-
HEe PaBEHCTBO HEBO3MOXKHO, T.K. B 3TOM ClIyyac PaBCHCTBA HYJIO HE OyJeT.
CrnenoBarenbHO, HaICHHBIE 1 PEIICHUN JIMHEWHO HE3aBUCHUMBI M 00pa3yroT
(GyHIaMEHTAIBHYIO CUCTEMY PEIICHUIA.

[Ipy HaIM4YMK KOMIIJIEKCHO COMPSKEHHBIX KOpHEH Ao = a =i, B # 0,
9TH KOPHH UMEIOT OJIMHAKOBYIO KpaTHOCTH k;. Toraa, Kak u B ciydae MpOCThIX
KOPHEH, KaX]ble JBa KOMIUIEKCHO COMPSKEHHBIX PEHICHUSI

tse(a—i—zﬂ)t’ tse(oz—i—zﬂ)t7 0 <s< kl 1
MOKHO 3aMCHHTH BEIIECTBEHHBIMU PEIICHUSIMHU
t5e cos B, tiesin Bt, 0 < s < ky — 1.

Bce pemenust Takoro ponaa BMecte ¢ pemeHusiMu Buaa (2.30) mist BemecTBeH-
HBIX KOpHEH A 00pa3yroT GyHAaMEHTAIbHYIO CUCTEMY PEIICHHI. @
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Ipumep 2.9. Pemuth ypaBHEHHE
y'T —16y" + 64y = 0.
CocTaBuM XapaKTepUCTUUECKOE YPaBHCHUE
A0 —16M% + 64 =0,
KOTOPOE MOXKHO 3alucarh B BUJIC
(A2 =280+ 8 =0 (N’ —8)*=0.
[Tpumenum hopmyiry pa3HOCTH KyOOB

(A=2)(N+22+4))* =0 (A —2)) (N +2X+4)* = 0.

Orcrona
(A2+20+4)*=0 wi (A —2)%=0.
JINCKpUMHWHAHT KBaJAPaTHOTO YPABHEHHS, 5,6 = 2 KPaTHOCTH 2.
CTOSILIETO B OCHOBAHUU CTETICHH,
MMEET BUJT

D=4—-4-4=—12, torna

—24+12i -2+ 2V3i

Moa = =
Ma=—1+3i, M4=—1—+/3i.

JIist KaX0ro MOJy4YeHHOTO0 COOCTBEHHOIO 3HAYEHUS BBIMHUIIEM COOTBETCTBY-
IOLIUE MY pEelIeHUs UCXOIHOTO nuddepeHnnansHoro ypaBHeHus. Jlnneinas
KOMOMHAIIMS BCEX MOJIYYEHHBIX PEIICHUM

y(t) = (Cy + Cot)e ' cos V3t + (Cs + Cyt)e " sin /3t + (C5 4 Cst)e*
ABJIIETCA OOUIMM pelleHneM AUPPEpeHIINATbHOTO CPaBHEHUSI.

Takum o6pazoM chopMyaupyemM AJrOPUTM pelleHHs JMHEIHOro OJIHO-
POIHOI0 YPABHEHUS ¢ MOCTOAHHBIMH KO3 PUIMEHTAMMU.

Jlnst pemienust ypasHeHus ((2.20) HEOOXOAUMO COCTaBUTh XapaKTEPUCTHYE-
CKoe ypaBHeHue ¢ ag #= 0, n > 1,

apN" + a N+ ap A+ a, =0. (2.33)
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YpaBHEHUE SBISICTCS JTUHEWHBIM aJreOpandecKuM YpaBHEHHEM 71-Oi
creneHu. [1o ocHOBHOM Teopeme anreOpbl MHOTOWIEH, CTOSIIIMM B JIEBOW YacTH
ypaBHCHUS umeer n Hylel (¢ yaerom kparaoctn) B C.
HMeroT MecTo Clieyrolre BO3MOKHOCTH:
1) ecnu Bce kopHU ypaBHeHuUs (2.33)) paznuuHbl (POCTHIE), TO ypaBHE-
Hue (2.20) umeeT n pa3aIuyHbIX PEUICHUH, TPUYEM,
e eciu cOOCTBEHHOE 3HAUCHUE XapPAKTEPUCTUYECKOro ypaBHeHUs \; € R,
TO COOTBETCTBYIOIEE €MY PEIEHUE YPABHEHUS UMEET BUI y; = €97
® CCJIM )K€ COOCTBEHHBIC 3HAYCHHUS XapaKTEPUCTUICCKOTO YPABHCHUS \j =
a+i8,a \gr1 = o — 13 ABIAIOTCS KOMIUIEKCHO COMPSKEHHBIMHU KOP-
HSIMH, TO COOTBETCTBYIOIIME UM PCUICHUS YPaBHCHHSI UMEIOT BHJ ¥y =
e cos Bz, ypi1 = e** sin [
2) Jlns xaxaoro KopHst kpatHoctu k, k > 1, ypaBuenus (2.33), ypaBHe-
HHE uMmeet k pa3nuyHbIX perneHuid. [Ipuuem,
® €CJIM COOCTBEHHOE 3HAYEHUE XapPAKTEPUCTHYECKOro ypaBHEeHHs \; € R
KpaTHOCTH k, k > 1, TO COOTBETCTBYIOIINE €My PEIICHHS YpPaBHCHHS
uMeroT Bup eVt plehi® . phletit:
® CCJIU K€ COOCTBECHHBIC 3HAYCHHUS XapaKTEPUCTUICCKOTO YPABHCHUS A\ =
a+i8, a \gr1 = a — 13 ABIAIOTCS KOMIUIEKCHO COMPSKEHHBIMH KOP-
HSMH U UMEIOT KPaTHOCTh k, k > 1, TO COOTBETCTBYIOIINEC UM PEIICHHS
ypaBHEHHUs UMEIOT BHA e“* cos Bz, xe®® cos Bz, ..., ¥ e cos Bx ans
IIEPBOTO KOMILJIEKCHO COMPSKEHHOTO KOpHS, B e’ sin fx, xe®” sin S,
.., TF71e% sin Bx a1 BTOPOro KOMILIEKCHO COMPSKEHHOTO KOPHS.
[Tocne HaxoxmeHusi Bcex pernieHui ypaBHeHus (2.20)) HeoOxommumo s
IIPEJICTABICHUS €r0 OOIIEro PEIICHHS YPaBHEHHS 3allicarTh JUHEHHYIO KOM-
OMHAITMIO BCEX MOJTYUYCHHBIX PEIICHUH.

‘)

* YnpaskKHeHHs JJISI CAMOCTOSITEJIbLHOM PadoThI
[IpouHTETpHpOBaTH CIACAYIOIINE YPaBHEHUS U, TNI€ YKA3aHO, PEIIUTh 3a]1a-
gy Komm.
1.y —y=0;
3y" — 2y —8y=10;
y" =3y"+3y' —y =0, y(0) =1, y(0) =2, "(0) = 3;
y'+2y +y=0;
y' =4y +3y =0, y(0) =6, ¥'(0) =10 ;
y/// _|_ 6y// + 11y/ + 6y — 0 ’
y' =2y —2y=0;
yVI—l—QyV—f—yIV:O;
4y" — 8y +5y =0;

A S A ol
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10.
11.
12.
13.
14.
15.
16.
17.
18.
19.
20.
21.
22.

y"' —8y=0;
yIV + 4y/// 4 loy// i 12?/ + 5y —0 .

y' =2y +2y=0, y(0)=0, ¥y(0)=1;
y' =2y +3y=0, y0) =1, y'(0) =3;

yIV 4 2y/// 4 4y// - 2y/ . 5y =0 .
yV +4yIV T Sy/// . 6y’ . 4y —0 .
y///+2y//_y/_2y:();

y/// . 2y// + 2y/ =0;

y'" —y=0;

yt=0;

y///_Sy/_Zy:O;

2y/// . 39" + y/ =0

y"+y" =0, y(0) =1, y'(0) =0, y'(0) =1.



3. IMHEMHBIE HEOJJTHOPOJIHBIE CUCTEMBI

B nanHOl mmaBe OydaeT MATH pedb O JIMHECHHOW HEOJHOPOIHOU CHUCTEME
OOBIKHOBEHHBIX IU(PdEepeHINaANIbHBIX YPAaBHEHUN

T = A(t)x + f(t), (3.1)
rie Bektop-GyHkimu r = col(xy, ... ,x,), f = col(fi, ... ,fa)

fi € C(o, B), a marpunia A(t) = (aij)nxn, IpuaeM Qynkmuu a;; € C(a, B),
i.j=1,n.

3.1. Teopembl 00 001IeM pelIeHHH JUHEHHON HEOTHOPOIXHOM CHCTEMbI

% Teopema 3.1. Obwee  pewenue JIUHEUHOU HEO0OHOPOOHOU
cucmemwl (3.1) ecmv cymma eé wacmuozo pewenus u oowe2o pewerus co-
omeemcmeayrouell TUHeUHOU 00OHOPOOHOU CUCTeMbl

W= A(t)u, (3.2)

Ton = Tyu + Ugo. (33)

Jlokazamenbcmeo. Panee 10Ka3bIBajIOCh, 4YTO €CIIU

u — pemeHue ypasHenust Lu = 0

v — pelenue ypaBHenus Lv = f } = Llutv)=LutLv=0+f=f,

nostomy ¢opmyna (3.3) ompenensier moavko pelIeHUS HEOTHOPOAHON
cuctemsl (3.1)). [Tokaxem, uto (3.3)) conepXuT ce penieHusI.
ITyctp

v — moboe pereHne cuctemsl (3.1))
W — 4acTHOE pelieHue, Bxopsiee B Gpopmyny (3.3)

= (v — w) —pemenne L(v — w) = 0 = (v — w) COACPKHUTCI B Ugp,
(Te., (V—w) CUpo) = v C (Uoo. + w) comepkurcs B paBoit uactu (3.3). e

% Teopema 3.2. Obwee pewierue nuHeliH020 HEOOHOPOOHO20 YPABHe-
HUsL

ao()y™ + ar(t)y" Y + -+ anltly = f(1), (3.4)
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ede a; € C(a,B),i = 0,n, f € C(a,B), npuuem ay(t) # 0, ecmv cymma
€20 YACMHO20 peulenus: U 00We20 PeuleHlst COOMEEMCmayue2o TUHEUHO20
O0OHOPOOHO20 YPAGHEHUs

ao(t)y™ + a1y + - 4 an(t)y = 0, (3.5)

Yon. = Yun. + Up.o. - (36)

Jlokazamenbcmeo aHAIIOTHYHO TOKA3aTEIbCTBY TEOPEMBI 00 oO11em pe-
IICHUU JTUHEHHON HEOJMHOPOIHON CHCTEMBI, IMMOCKONBKY (3.4) cBOAMTCS K CH-
creme (3.1]) 3amenoii (1.11]). e

S [Ipumep 3.1. H3BecTHBI 3 pemieHus JIMHEMHOTO HEOJHOPOIHOIO ypaB-
HEHUS 2-TO MOpPsSaKa

p=t+2, p=t2—1, y3=t>+1.

a) Haiitu obmiee pemienne 3Toro ypaBHEHUS.
0) Boinucarb 3T0 ypaBHEHUE.

Pewenue.
a) OO1iee pelieHue JMHEHHOTO HEOJHOPOAHOTO YPAaBHEHUS B CHITY TE€Ope-
M5l [3.2] mpencTaBuMo B BUJIE

You. = Yuu. T Uoo.-

Haiinem
Ugo. = C1UL + C2U2,
TIE U1, Uy — TMHEHHO HE3aBUCHMBIC PEIICHUS IMHEHHOTO OJHOPOIHOTO ypaB-
HeHusi. Bocmomb3yemcst Tem, 9T0 ecnm vy M vy — pemenust Lv = f, ToO
L(vy —wvy) = f— f =0, 1e. (v — vy) — peleHHE OTHOPOIHOTO ypaBHE-
Hus. K nmpumepy, Bo3pMeM

up =ys—ya=1t+1

Up =13 —y =2+t —t—2=1t>—2.

[IpoBeprM JIMHENHYIO HE3aBUCUMOCTB IIOCTPOEHHBIX pemeHnil. [Iockombky

Ur Uz
uy Uy

Wit) = 1 2

2 _
:‘t“ t 2‘:2t2+2t—t2+2:t2+2t+27€0,
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T.K. D < 0, clenoBaTeiabHO, U] U Uy — JUHEHMHO HE3aBUCUMBbIC PEUICHUS JIM-
HEWHOTO OJIHOPOIAHOIO ypaBHeHuUs. Toraa

Ugo = Cruy + oty = c1(t + 1) + cp(t* — 2).

Jlnst mocTpoeHus oOIIero penieHrsl ypaBHEHHUSI B KaUeCTBE YaCTHOTO PEIICHUS
HEOJHOPOJHOTO YPABHEHUS BO3bMEM ¥y = Y1, TOTAA

Yo, = Yau. + Uoo. =T+ 2+ Cl(t + 1) + Cg(t2 — 2).

0) CoctaBUM OJTHOPOJIHOE€ YpaBHEHHUE HA OCHOBE pelieHud u; = t + 1,
uy = t> — 2 (cm. maparpad 1.6),

t+1 2 -2 y
1 2t Y |=0ey (P +2t+2) —y/ (2t +2) + 2y = 0.
O 2 y//

Haiinem nuHeiiHOE HEOAHOPOIHOE YPABHEHHE C TAKOM e JICBOH YaCThIO U
Y4aCTHBIM petenueM y; = t + 2. [lockonbky y; = 1 u yf = 0, 10

0-(+2t4+2)—1-(2t+2)+2(t+2)=0,

2t — 242t +4=2= f(t).

Torma nckomMoe ypaBHEHHE UMEET BU]

(2 4+ 2t +2)y" — (2t +2)y + 2y = 2.

3.2. Meton Jlarpan:xa Bapuamuu NOCTOSTHHBIX
3.2.1. Pewienue cucmem JUHEHHBIX HEOOHOPOOHBIX YPABHEHUIL

Ecnu o6miee pemenre TMHEHHON OJHOPOMHON cUCTeMBI (3.2]) B cuily T€o-
peMBI 00 00IIIeM pEIICHUH OAHOPOIHON CHCTEMBI IIPEACTAaBUMO B BUJIC

x(t) = clarl(t) + ...+ ¢c,2"(t), tme cq, ..., ¢, = const, (3.7)

TO MOXKHO HaWTH PELICHUE JIMHEHMHONW HEOTHOPOIHOUM cuctemsl (3.1)).
Jlnig storo B dopmyne (3.7) 3aMeHUM MOCTOSHHBIE Cq, ..., C;, HA HEU3BECT-
HbIe TIOKa QYHKIMHU 1 (1), ..., ¢, (1) U mOTydInm

z(t) = e ()z (t) + ... + ()" (2).
[MoxcTaBuB 310 BhIpakenue B cucremy (3.1) Haiinem yHkunu c(t), ..., ¢, ().
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Jloka)keM BO3MOXKHOCTh OTBICKaHUs QYHKIHHA ¢1 (1), ..., ¢, (t).
Hokaszamenvcmeo. OO11ee pelieHrne TUHEHHOM OMHOPOAHON cucTeMsl (3.2))
3anuieM yepe3 pyHIameHTanibpHyo marpuily X (t), T.e.

r=X(t)c (3.8)

rie ¢ = col(cq, ..., ¢), @ cTonOupl X (t) — MMHEHHBIC HE3aBUCUMbIC PELICHUS —
KOMIIOHEHTBI BeKTOp-pyHKumid ' (t), ..., z"(t).

B (3.8)) 3amenum
c = col(cq, ..., ¢,) Ha c(t) = col(cy(t), ..., cu(t)),

torna ((3.8) npumer Bun x(t) = X (t)c(t). Ilpn noacraHOBKe 3TOTO BBIpa)Ke-
Hus B cuctemy (3.1)) ucnonksys, uro X (t) — dyHnamenTanbHas Marpuia (T.e.
BbInoiHeHo X (t) = A(t)X (t)), a Tak ke BOCIOJIB30BABLINCH COOTHOILICHHEM

i(t) = X (t)e(t) + X (£)é(t),
IIOJIyYUM

X(t)e(t) + X(t)e(t) = AR X (1) c(t) + f(b).

[IpuBenem momob6HbBIC, TOTA
X(#)e(t) = f(t) |- X t) cnesa.

3ametum, uto X !(t) cymectByer npu mobowm ¢, T.k. det X (t) # 0, X (¢) -
KBaJ[paTHasl MATPUIA PasMEPHOCTH N.
Takum obOpazom,

E-c(t) = c(t) = X' () f(t).

[IpounTterpupyem B npeaenax ot ty 1o t

[ i(s)ds = [ XN (s f(s)ds,

elt) = clto) + t X7 (s)f(s)ds,

rae c(ty) = c’— Npou3BOJIBHBIA HOCTOSHHBIN BEKTOP.
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[MoxcraBum Haitnennoe c(t) B (3.8)), momyuum
t

z(t) = X(t)e(t) = X(t)" + X(t)/ X (s)f(s)ds. e
to

(& 3ameuanue 3.1. IIpy pemieHMH KOHKPETHBIX CHCTEM, 4TOOBI HM30€KaTh
JIMIIHUX BBIKIAOK (T.€. YTOOBI HE BBIIMCHIBATE YJICHBI, KOTOPBIE JOJIKHBI B3a-
MMHO YHUYTOXAThCs), MOKHO IIPUMEHUTH CIEAYIOIUI TPUEM.

1. Haiitu perenue ognoponHoit cucremsl X (t) - ¢, tne X (t) — dynnamen-
TaJbHAsg MATPHIA, C — HOCTOSIHHBIA BEKTOP.

2. Haiitu X (t), a 3aTeM KOOpIMHATHI BEKTOPa ¢(1) ONpeneauTh U3 CHCTEMBI

X(t)e(t) = (). (3.9)

S Ipumep 3.2. PenieHue ogHOPOIHOM CUCTEMBI

z= 0-2 4y,

AMEET BUJ

T\ 1 9/ sin ¢ cost
(y) =cx () + cox”(t) = 4 (cos t) + ¢y (_ <in t) : (3.10)

Haiitu oOmee peneHne CucTeMbl

r= 0-x +1-y +0, 0
y= —l-z +0-y +—-——, T
sint sint

me 0 <t<m.

Pewenue. Cnenaem 3ameny B (3.10) crmemyromum obpasom: ¢; — c¢i(t) u
¢y — co(t). Beimumrem dopmyiy (3.9), coctaBuB GpyHIaMEHTATBHYIO MATPHUILY

o (3.10)
sint cost
X(t)_<cost —sint>'
[Tomyuum
) sint cost C1 c18int + ¢y cost 0
X(he)=(2n0 SR L) oo=(gmi e =
cost —sint), ,\C2/, cicost —cpsint /, _

sint
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c1sint 4 cocost = 0,
) .. 1
cicost —cosint = —.
sint
. cost
€1 = —C- ——,
sint
= 2
. cos“t o 1 .
—Cg—— — Cosint = ——, | -sint >0, Tk. 0 < t < 7.
sint sint

—Cy cos’t — c'2sin2t =1,

—Cy = 1,

C.2:—1$02(t):—/dt:—t+021.

cost cost cost dsint
élz—ég =1- :>Cl(t):/ dtI/ :1n|sint\—|—011.

sint sint sint sint

{ c1(t) = In|sint| 4+ Chy, G.11)

Cg(t) = —t 4+ 5.

[ToncraBum (3.11) B (3.10), mony4yum pemieHue TMHEHHONW HEOTHOPOIHOMN
CHCTEMBI

T ) sint cost
(y) = (In|sint| + Cpy) (Cost> + (=t + Cy) (_ sint) =
B (sint-ln|sint\ + Chq sint) <—tcost—|—021 Cost>

cost - In|sint| 4+ Cyq cost tsint — Oy sint
_ (sint-In|sint| —tcost L C sin t L C cost
~ \cost-In|sint| + tsint 1\ cost 2\ —sint )

3.2.2. Pewienue nunenino20 HeOOHOPOOHO20 YPABHEHUS N-20 NOPAOKA

Ecnm uzBectHO 00IIIEe perieHne

Yy =cyi + ...+ cpyn, (3.12)
oxgHopoxHoro ypasaenus (3.5), roe v1, . . . , ¥, — JUHEHHO HE3aBUCUMBIE pEIlIe-
aus (3.5)), ¢, .. ., ¢, — IPOU3BOJIbHBIEC TOCTOSHHBIC, TO MOXKHO HANTH pPEIlICHUE
JuHEHHOTO HeomaHopoaHoro ypasuenus (3.4). s atoro B hopmyse (3.12)) 3a-
MEHSIEM C1, . ..,C, Ha ¢1(t). .., c,(t). PaHee ObLIO MOKAa3aHO, YTO YpaBHCHHUE

(3.4) 3amenoii (1.11])) cBoguTCcs K crucTeme
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Ir1 — I9
T9 = T3
........................................................... 313
Lp-1 = Ly ( )
) an(t an—1(t an—a(t ay(t t
o n( )371— n 1( )x2_ n 2( ):1:3—...— 1() n+f( )’
( ao(t) ao(t) ao(t) ap(t) ~  ao(t)
IIO3TOMY MOYKHO BOCIIOJIB30BaThCs METOJOM BapHallMK IMOCTOSHHBIX JUIS JIU-
HEHHBIX CHCTEM, T.e. HCKaTh MPOM3BOMHbIC C1(1), ... , ¢, (t) U3 nuHelHoi ai-
reOpanyecKoi CUCTEMBI
X()et) = £2®1). (3.14)
3nech X (t) — byHmameHranbHas marpuia ogaoponHoit (f = 0) cuctemsi (3.13)
N Y2 - Un
Moo Ya o Yy
X(t) = : : - : ’
gn—l) yén—l) gn—l)
o . . 0/ f(t) .
¢(t) = col(ci(t), ... ,cu(t)), f°(t) =col | 0,0,..., ©) Haiinst u3 cucre-
ao

mbl ((3.14) dyukiun ¢ (t), npouHTerprpoBaB u 3areM noactaBus ¢;(t) B (3.12),
NOJIyYUM perieHue ypaBHeHus (3.4)).

S [Ipumep 3.3. Pemnths MTMHETHOE HEOJTHOPOAHOE YPAaBHEHHUE BTOPOTO MO-
psaka merogoM Jlarpanxka

(t* + 1)y" — 2ty + 2y = 6(t* + 1)

Pewienue. 3nas oOiee peuienue y = cit + 02(t2 — 1) OJIHOPOJHOIO ypaB-
HEHUs, MO>KEM BBIMKCATh JIBA €T0 YAaCTHBIX PEIICHUS, MPUYEM OHH OydyT JIu-
HEWHO HE3aBUCUMBIMHU

y1 =1, y2:t2—1$y/1:1, y§:2t.
Torna ¢pyHaameHTanbHas MaTpuiia OyaeT UMETh BU/T
t t2—1
xo=(1"%")
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ZanumeM dhopmyny (3.14)

t =1\ /¢ 0
X(t)e(t) = (1 ot ) <é2> = | 6(t2+1)? = £

Wnu B BuIe cucTeMbl

cit + é(t? — 1) =0,
¢ 142t ¢y =6(t2+1).

Bripa3um 13 nepBoro ypaBHEHUs CUCTEMBI

2 -1
61:—0'2( - ).

Torma

—é(t2 -1
D o —6(241). |- £ £0

[Tomyuum
—Co(t* — 1) + 2% - 6y = 6t(t* + 1),
Co — Co - 12 + 217 - Gy = 6t(t* + 1),
Co + Cy - 12 = 6t(t* + 1).
ITocne Bcex mpeoOpa3zoBaHuil cuCcTEMa MIPUMET BUJ
Cy = 6t,
(- 1)

¢ = —6t — 6 — 6t°.

Otcrona
Co = /6t dt = 3t? 4+ Oy,

C1 = /(6 — 6t2) dt = 6t — 2t3 + 011.
Torna o6uiee penieHne HEOMHOPOAHOTO YpaBHEHUS OyleT UMETh BU/T
y=c1(t)t + co(t)(t* — 1) = (6t — 2t° + Cyy)t + (3t + Coy) (> — 1) =

= 6t> — 2t + 31T = 3t2 + Oyt + Coy (12 — 1) = t* + 382 + Ciyt + Coy (2 — 1).
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3.2.3. Memoo eapuauyuu nOCMOAHHBLIX O0JiA JUHEUHO20 HEOOHOPOOHOZ20
YPAB8HEHUA N-20 NOPAOKA C NOCHMOAHHBIMU KOIPPuyuenmamu
Paccmorpum

L(y) = apy™ + a1y + -+ auy = (1), (3.15)

tne ag # 0, a; €ER, i =0,n, f € C(a, B).

IToCKONBKY ypaBHEHHS C HOCTOSHHBIMHU KO3 (HUIIHEHTAMH SIBIISIOTCS YacT-
HBIM CITy4aeM YPaBHEHHi ¢ MepeMeHHBIMU Kod(p(HIIMEHTaMHU, TO BCE PE3YIlb-
TaThl IMEIOT MECTO U B 3TOM CITydae.

N Ilpumep 3.4. Pemiuth ypaBHEHUE
y' — 2y — 3y = e,
1) Haitnem oO1iee perieHrne oJHOPOTHOTO YPaBHEHHUS.

y' =2y =3y =0,
XapaKTEPUCTUUYECKUM JJIsl HETO OyJIeT YpaBHEHHE

AN —2\—-3=0,
uMeeM KBaJIpaTHOE ypaBHEHHE, AJII KOTOPOTO HAaWJeM NUCKPUMHUHAHT
D=4+4.3 =16,

TOTJa KOPHU

2+4 2—4
A :—:3 A :—:—1.
1 9 5 N2 9

Orcroza ob1iee pelieHne OMHOPOJHOTO YpaBHEHH s OyIeT UMETh BU Yo o (T) =
C1e3* + Cye™™, tne O, Cy — KOHCTAHTHI.

2) Cumraem, uro C; = Ci(z) m Cy = Cy(x), Te. y(x) = Ci(z)e’® +
Cy(x)e™™ — obliee pelieHne UCXOTHOTO HEOJHOPOIHOTO ypaBHeHus. [ToacTa-
BUM DTO PEIIEHUE B YPaBHEHHE, [TOJYYMM BEPHOE TOXKIECTBO

y = O1(2)e® + 301 ()€ + Ch(a)e™™ — Colx)e™ =
= (C}(2)e* + Chlw)e ™) + (36" Ci(x) — e "Ca(x)).

IIpupaBHseM HepBYI0 CKoOKy, comepxamyto C)(x), k mymo, C|(x)e’” +
C)(x)e~* = 0. Torna

y = 3e3C(x) — e *Cy(x),
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" =9 C () + 3e3C () + e Cox) — e Cy(x).
[ToncraisieM B HCXOHOE ypaBHEHHE
9’ Oy (x) + 3’ O (x) + e *Cy(x) — e *Ch(z) — 63 C () +
+2e 7 Cy(z) — 3> Oy (1) — 3Cy(z)e ™ = €™,
3e3°Cy(z) — e Ch(x) = ™.
[Tonydaem cucremy
Ci(x)e’® + Cy(x)e ™™ = 0,
3e3C1(x) — e CY(z) = e'?,

KOTOPYIO MOKHO CBECTH K DKBUBAJICHTHOM CUCTEME JIByX YPaBHEHUMU.
J{ns Hayana HalaeM CyMMY ABYX YPaBHEHUH M MOJIYYHUM

3z 4z
4eCl(z) = €™,
OTCHOZIa

4 4 4

Jlanee yMHOXXUM MEPBOE YPAaBHEHUE HA 3 U BBIUTEM W3 MOJIYYEHHOTO ypaB-
HEHUSI BTOPOE YPABHEHUE CUCTEMBI, B 3TOM CJIy4ae MOJy4YUM

x 1 1
Cl(x) = o Ci(z) = —/exdx = —¢e" 4+ Ch1.

—de " CY(x) = .

Otcrona
Co(x) = = Cy(x) = —Z/e Tdr = —35° T+ Oy
OTBeT:
Y= 46 1 ] € 206 21 | € T =
:164x_i84x+0 €3x_|_0 e—x:164x_|_c e3x+0 e—x
1 20 11 21 5 11 21 .
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3.3. Merox HeompeaejJeHHbIX KO3I(PPUUMEHTOB sl CHUCTEM JIMHEHMHBIX
HEOHOPOJAHBIX YPABHEHUN ¢ MOCTOSHHBIMU KO3 PuueHTramu

PaccMoTpuM NIMHENHYIO CHCTEMY HOPMAJIBHOTO BHA

T = anxy + ... + az, + fi(t),
o (3.16)
Ty = @11 + .+ Gy + fiu(t),

rIe a;; — JMo0ble uncna u f;(t) — u3BecTHble QYHKIMY, I, = 1,n.

Ecnu BBectn obo3HaueHust v = col(zq,...,x,) — HEU3BECTHAS BEKTOP-
dynxnus, f = col(fi,..., f,) — usBectHas Bexrop-dpyHkuma, A = (a;;)
TOTa CUCTEMA MOJKET OBITh MPE/ICTABICHA B BEKTOPHOM 3alluCH

i,j=Ln>

i = Az + f. (3.17)

Ecnu B cucteme (3.17) f(t) — cnenmanbHas mpaBasi 4aCTh, KOTOpast SBIISETCSI
CYMMOMU U / WM TIpou3BeieHUEeM (YHKIUN

at™, eV, cos ft, sin fit, (3.18)

TO MUMEET MECTO METOJl HeompeenaeHHbIX koddduimenTo. Paccmorpum cu-
cTeEMY
= Av+ f{t)+ -+ f(1). (3.19)

Torz[a PCUICHUC ABJISACTCA CyMMOﬁ peI_HeHI/Iﬁ CUCTEM
i = Ax? + fI(t), j=1,r. (3.20)

[Tockonbky Kaxkaas u3 ¢yHkui (3.18]) u ux cymMma / mpon3BecHUE MOXKET
OBITh MPE/ICTABIICHA B BUJIC

p(t)€7t7 roe p(t) = a,t" + am_ltm_l + -+ ap,

Tae ag, . . . , Gy, — BEKTOPHI, TO (3.20) MOXKHO MPEACTaBUTH B BUE
i = Az + p(t)e. (3.21)

[pusenem cucremy (3.21]), ucrons3ys xopaanoBy dopmy marpuist A. C
IIOMOIIIBIO KaX/I0# xopaaHoBoi kietky ynpoctuM (3.21)), utobsl oTa cucrema
pacranach Ha IOACHCTEMbL. PaccMOTpUM OfHY M3 MOACHCTEM, Iie A — co0-
CTBEHHOE 3Ha4eHHE U P, (t) — MHOTOWICHBI CTEHEeHH He Bbie m (T.K. p(t) —
MHOTOUJICH CTEIICHH 1M, CM. paHee).
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U1 = Ay + y2 + pi(t)e,

Yo = Ay2 + ys3 + ps(t)e,

. (3.22)
Ub—1 = Ayk—1 + yr + pi_, (L),
[ Uk = Ayp + pi(t)er.

CrenaeM 3aMeHy y; = ez, i = 1, k, cM. 3ameny (2.17) B maparpade
[Tomyuum

Z1 = 29 + p*{(t)ew_/\)t,

Zho1 = 2k + pp_y (£)elV
2, = pi(t)e =M

N3 »T0l nogcucTeMbl HalIeM MOCIEA0BATEIIbHO 2, Zk_1,...,22, Z1.
1 cayyaid. Eciim v — A\ # 0, TO U3 MOCIIEIHETO

%:/m@wwm:@@wwa

e ¢;(t) — MHOTOWICH TOW e CTENeHH, 4To U p;(t). 31ech U Jajee MOoCTOSH-
HbIe HHTETPUPOBAHKS Oy/IeM CUNTATh PABHBIMH HYIIIO, TIOCKOJIBKY HIIIEM YacT-
HbIC PEICHHS.

AHaIOTUYHO, HAXOMAUM Z)_1, ..., 2. LlodyduM z; = q;"(t)e(%’\)t, i=1,k,
e ¢; (t) — MHOTOUJICHBI CTETICHH HE BBILLC M.

2 cnyyait. Eem vy — A =0, 10 "M =11

%=/m@ﬁ=¢mw

[Tocne KaXa0ro MHTErPUPOBAHUS MOTyYaeM MHOrouwieHsl ¢; (t), i = 1,n, cre-
neHHu He Bbllie m + k. Halinem Bce z;, cienaem oOpaTHyIo 3aMeHY K ¥;, [IOTOM
— 3aMeHy K x;. Torma cucrema OyJeT UMETh YaCTHOE pelIEHUE BUIA

z; = gi(t)e", i =1n,

e q;(t) —

a) MHOTOWICH CTEIICHH HE BBIIIE M, €CIU <y HE COBIAIACT HU C OJHUM
KODHEM A,

0) MHOTOYIECH CTENEHU HE BBIIIE 1M + kj, €CIM 7y COBIAAAET C KOPHEM N,
e kj — 4Mcio, paBHOE pasMepy HamOOobLIEH M3 KOPJAHOBBIX KIIETOK,
CollepKalIUX A\;, MO3TOMY k; Ha €IUMHUIy OOJbIle HauOOJbIIEH CTeme-
HU MHOTOYICHOB, YMHOKEHHBIX Ha €' B 06II[eM peleHHH 0IHOPOIHOM
CUCTEMBI.
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IIpumep 3.5. Pemuth cucremy

i = 3x — 2y + te?,
U =ax+1y+ 4e* cost.

Pewenue. 1lpencraBum cucrtemy B BEeKTOpHOU popme. J1Jist 3TOr0 3anuiiem
JUHENHYIO OJJHOPOJIHYIO CUCTEMY

T = 3xr — 2y,
y=x+y,

B KOTOPO# 0003HAYNM

(1) e=(0) =0 7)

[TockonbKy B HEOMHOPOAHOCTH MUMEEM PA3JIMUHBIE ¥ = 2 U Y2 = 2 + 1, Cle-
J0BaTelIbHO, pa30uBaeM e€ Ha JABe PyHKIUU

h@):(t§t>vb@*:<4éimw>'

Takum 00pa3zoM, crucTemMa B BEKTOPHOM 3allMCU MPUMET BU/T

u=Au+ fi(t) + f2(t).

(1) Permmum ogHOpOmHYIO cuctemy. JIIst 3TOTO HaiaeM COOCTBEHHBIC 3HAYEC-
HUS MaTpUIel A.

\A—AEPﬂS_A —2

— )2 _
: 1_A‘_A AN+2+3.

N —4N+5=0,

D [b\’
Z:<§> —CL'C:4—1'5:—1,

b /D
AMog=—=F4/—=2+1.
’ 2 4

e*(cost — sint) 2 22\ [ €*(cost +sint)
e? cost T T\ ) T e’ sint '
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Cwm. neranu B npumepe [2.6]
(2) Haitnem yactHOE pelieHue AJis NepBOl HEOAHOPOIHOM CUCTEMBI

t€2t

U= Au+ fi(t), toe fi(t) = ( 0 ) ,m=1, ul =7

y=2+i-0#)\, j=12 te. 7 —A#0.

Ncnonp3yem MHOTOWICHBI CTETIEHU HE BhINE m = 1 B o01eM BUJIE.

x1 = (At + B)e*, i1 = (A + 2B+ 2At)e*,
y1 = (Ct + D)e*, i1 = (C + 2D + 2Ct)e?.

[TogcraBuM HalICHHBIE BBIPAYKECHUS

(A + 2B+ 2At)e* = 3(At + B)e* — 2(Ct + D)e* + te?,
(C +2D +2Ct)e* = (At + B)e* + (Ct + D)e* + 0.

CocraBuM paBeHCTBa I HEONpPEAEIEHHbBIX KO3((UIIMEHTOB

((A=1,
A+ 2B =3B - 2D, C=A C =1,
94 = 34— 20 + 1, C+D=B, 1+ D =B,
C+2D=B+D, ~YA=B-2D, 7\ 1=B-2D
20 = A+, 20— A=1, D=0,
B=1.

\

Torma

(3) Haiinem wacTtHOE perieHne Jjisl BTOPOM HEOTHOPOIHOW CHCTEMBI
U= Au+ fot).

r=3r —2y+0,
A B
/\t -~

{i:Bm—%+ﬂ,
y=x+y+4e 2 teosT1 ot

U =1x+vy+ 4e* cost

{ xr=3xr—2y+0, (3.23)

J = Re 4Tt 4 +y.

ITockonpky v =2 + 4 = A\; = k = 1 — KpaTHOCTb KOpPHS Y N
p;(t) =4 = crenenb HCKOMOTo MHOTOWIeHa M = ()
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B YaCTHOM DEIIICHUH BTOPOH HEOJHOPOTHOW CHCTEMBI CTEIICHh MHOTOYWICHA
oyner m + k = 1.

v = (9t +q)e® V[ d5= (p (24 )+ 2+ i)pr)e
ys = (rt + 5)e>Tt, U= (r + (24 14)s + (2 + )rt)e@t,

[ToncraBuMm pemienne B cucteMy (13.23)).

p+(24+1i)qg+ (24 i)pt = 3pt + 3q — 2rt — 2s,
r+24+i)s+ 2+t =pt+q+rt+s+4,

p+2q+2pt +i(q+ pt) = (3p — 2r)t + 3q — 2s,
r4+2s+2rt+i(s+rt)=(p+r)t+q+s+4,

p+2q+ qi = 3q — 2s,
(2+1i)p=3p—2r,
r+(2+1i)s=q+s+4,
2+i)r=p+r.

q(1 —1i) = p+ 2s,
2r = (1 —1)p,
p=(1+0r

r+(1+1i)s=q+4.

Drta cucTtemMa UMeeT OECKOHEYHO MHOTO pemreHuil. Haiinem omHO dacTHOE
peuienue, Hanpumep, nipu s = 0. Torma

‘ . (1 - Z) } OKBUBAJICHTHBLIC paBCHCTBA
)

(1 —1)g =p,
(1 —12)p=2r,
q+4=r.

[TogcTaBuM BO BTOpOE YpaBHEHHE CHCTEMBI IEPEMEHHYIO P U3 MIEPBOIO, a IMe-
PEMEHHYIO 7" U3 TPEThEro ypaBHEHUU. [lomyunm

(1—-9)(1—d)g=2(q+4) < (1—2i—1)g=2q+38,

8

—2%—2)q =8 q=
(—2i —2)q 1=~

=21 — 2.

Torma
r=2—2+4=2i+2 ap=(1—1)(2i —2) = 4.

Brimuiewm pemenus
vy = (4it + (2 — 2))e* " = ¥ (4it + 2i — 2)(cost + isint), =
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(—2cost —4tsint — 2sint) + i((4t + 2) cost — 2sint).
(20 4 2)t + 0)e®! = (2it + 2t)(cost + isint)e*, =
5 =e*(2tcost — 2tsint + (2t cost + 2tsint)).

e
(

Yo =

2o T Rez; \ [ e*(—2cost — (4t + 2)sint)
o\ ) \(Rewys ) e* (2t cost — 2t sint) '

xT
( y ) = Cyu' + Cou® + uy,, +us, =

2t . 2t .
e“*(cost —sint e“*(cost +sint
:Cl( (6215 )>+02< (6215 ))+

cost sint

N (t+1)e* N e*(—2cost — (4t + 2)sint) |
(A7) )

te* e* (2t cost — 2t sint)

3.4. Meroa HeonmpeaeJeHHbIX KOI(P(PUIUEHTOB PpeEUICHUSA JMHEHHOIro
HEOHOPOJHOT0 YPABHEHHSI C MOCTOAHHBIMH KO3(pPHUIHEeHTaMU

PaccMoTpuM nHHEHOE HEOAHOPOIHOE YpPaBHEHHE BBICOKOTO TOPSIKA C
HNOCTOSIHHBIMH KO3 pUIIMEHTaMuU

agy™ + ary" Y+ 4 any = (1),
e ag #0,a;, R, 1 =0,n,a f € C(a, ). O603HauUM
L(y) = apy™ + ary™ Y + ...+ any = f(D). (3.24)

Ecnu ¢yukuums f(t) BeIpaxkaeTcs 4epe3 CyMMbI M / HJIM MPOU3BEICHHUS
byHKIUH BUIA

t", e™ cosbt, sinbt (m >0, m€Z, a,becR),

TO JIJISl PEIICHUS YPABHCHHSI 1eJ1IeCO00Pa3HO MPUMEHITE Memoo neonpe-
OelleHHbIX KO3 huyuenmos.

[TockonbKy pemienue y ypaBuenus L(y) = fi + fo paBHO cymMme perieHui
Y1 4 yo ypaBHenuit L(y;) = f1 u L(y2) = fo, COOTBETCTBEHHO (T.e. ¥ = Y1 +
12), KPOME TOro, 1o opmyiiaM Diiaepa MOKHO CHHYCHI M KOCHHYCHI BBIPa3uTh
yepe3 MoKaszaTesibHbIe PYHKIIMH, TO JOCTATOYHO PACCMOTPETh CIIydai, Korjaa B
HEOIHOPOAHOCTH B IIPAaBOil YaCTH MMEET BUJ

ft) =p@)e”, p(t) =bpt™ + -+ + by, m >0, m € Z. (3.25)
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% Teopema 3.3. Eciu f(t) 6 ypasuenuu (3.24) umeem 6uo (3.25)), mo
yacmnoe pewenue ypaenenus (3.24) umeem 6uo

Yy = tk(qotm 4+ qm)e’yt, (3.26)

20e k = 0, ecnu vy He A615emcst KOpHEM XAPAKMEPUCIUYECKO20 YPABHEHUs]
coomseemcmayroue2o 00Hopoonozo ypasnenus (2.20), u k > 0 cosnaoaem
C KPAMHOCMbIO KOPHSL 7Y XAPAKMEPUCMUYeCcKO20 YPAGHEeHUs coomeem-
cmeyiowe2o 00HopooHoz2o ypasherus (2.20).

Jlokazamenvbcmeo. 1lyCTh pelieHHE UMEET BUL
Y = qot™ e, (3.27)

Torma, mo gemme B popmyiie (2.27), tk. s=m+k >k, s — k =m,
MeEM

L(y) = L{got™*em) “Z° go(dot™ + dyt™ 1 + - - + dyy)e =

= (qodot™ + (dit" ™" + - + dy)go)e" = (qodot™ + 7 (t))e.

~

r(t)

(3.28)

MetonoM MaremMaTu4eckoi HHIYKIUU HalIeM .

Basza unoyrkyuu. Ecmu m = 0, to r(t) = 0.

[MoncraBum Beipaxenue (3.27), B koropom m = 0, B ypaBuetue (3.24) ¢
HeopHopoaHOCThIO ((3.25)), momyunm

L(qot*e™) = (qodot” + r(t))e? = e'bot°| : 7 #£ 0,
—0

bo
qodp = by = qop = 7
0
bo k
= —t"e,
1 do €

Iocvin undykyuu. ycts m > 1, Torma r(t) = dit™  + - - - + d,, — MHOTO-
YIECH CTENeHu m — 1.

[Ipenmonoxxum, 4TO YCIOBHUS TEOPEMbI BBINOIHSIOTCA, eciu B (3.25) cre-
NEHb MHOTOUJIEHA HIXKE M, T.€. by = 0 (T.K. B 3TOM ciiydae K03(pULMEHT IpU
t" noykeH OBITh paBeH HYIIO).

Illaz undykyuu. JlokaxkeM, 4To TeopeMa BepHa u 1pu by % 0.
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Cnenaem 3ameny B (3.24), monoxuB y = y; + 2, tme y; = t™FeVlg,.
[Tomyyum

L(y) = Ll + 2) = L) + L() " €2 (qodot™ + r(0))e + L(2) =

. 3.24
Ip ‘{aCLB ( ) e’yt(botm _{_éltmfl 4ot b@) = th(botm —l—pl(t))

p;(rt)

= L(z) = "(bot™ + p1(t)) — (qodot™ + 7(t))e"" =

b
= e”t(botm — d—odotm +p1(t) — r(t))
0

= L(2) = (p1(t) — r(t))e. (3.29)
3neck pi(t) — r(t) — MHOTOUJICH CTETICHH HIDKE 1M 110 TIOCTPOCHHUIO.

B cuny noceuia uHayknuu, ypaBHenue (3.29) mmeer yacTHOe pelieHUeE
z = tFg*(t)e, tne ¢*(t) — MHOTOUJIEH CTEIIEHH HUKE M.

Hostomy y = y; + z = t* (Z—gtm - q*(t)) e’ o

IIpumep 3.6. Pemuth ypaBHEHUE

"n 1" ! . —2t t
Yy +2y —4y —8y= e + e
fi,tme m=—2  fo, tme yo=1

1) PertuMm nuHeitHOE OHOPOAHOE YpaBHEHHUE, COOTBETCTBYIOIIEE NCXOHO-
My, T.€.
y/// _|_ 2y// _ 4y/ _ 8y — O

XapaKTepuCTUUECKOE YPABHEHUE B 3TOM Ciiydyae OydeT UMETh BH]I
N4 2)% — 4\ -8 =0.
Crpynnupyem ciaraeMble CIEAYIOIUM 00pa3oMm:
MA+2) —4(A+2) =0,
TOT/Ia ypaBHEHHUE MpeoOpa3yeTcs: K BUAY
(M —4)(A+2) =0,
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o A—=2)(A+2)2*=0.

OTtcrona UMeeM
)\1 = 2, )\2’3 = —2.

[TepBomMy KOpHIO, KpaTHOCTh KOTOporo k£ = 1, OyaeT COOTBETCTBOBATh peIlle-
nue e, JlpyroMy KOpHIO, UMEIOIEMY KPaTHOCTh k = 2, GyIyT COOTBETCTBO-
BaTh JBa pelieHus e 2, te~ 2. Takum 0Opa3zoM o0LIee pelIeHue 0IHOPOJHOTIO
ypaBHEHHS, COOTBETCTBYIOIIETO NCXOAHOMY, Oy/IeT UMETh BU]T

Yo.o. = 016% + 026_% + Cgte_%.

2) PaccmoTrpumM ciyyai
L(y) = /1,

T.€. YPaBHECHHE
"

y" +2y" — 4y — 8y = e Ht",

3mech y; = —2, ero kparHoctb k(1) = 2, m = 0. Bepazum, omupasch Ha
dbopmyiy (3.26), pererre ypaBHeHHS Yepe3 HeonpeAeIeHHbIe KOO DHUITUSHTHI

y1 = t2e H(AY 4+ 0) = A2e ™.

JIst HaxoXKAeHUsT HeompeaeaeHHOro KodhdUIMeHTa BOCTIONb3yeMCsl OTpeie-
JeHueM perieHus AudPepeHInaIbHOTO YPaBHEHUSI U MOJCTaBUM €T0 U €ro
IPOU3BOJIHBIC B YPaBHEHHE, TOTYYHUB MPH ITOM TOXIECTBO. Brrancium mpo-
M3BOJIHYIO TIEPBOTO MOPSIIKA

yy=A (2t€_2t — 2t2€_2t) =24 (te_zt — tze_%) ,

TOr/Ia
yl =24 (e = 2te ™ — 2te” ¥ 4+ 2t%7 %) =

= 2A (e_2t — 4te? + 2t26_2t)

OTCrOJa

yl' = 2A (—2e7* — de ¥ 4 8te ' + dte ¥ — At’e ) =
= —4A (e +2e7 — 6te ¥ + 2% M) = —4A (37 — Gte ¥ + 2t%e ).
[loncraBum HaiiieHHbIE (PYHKIIMKA B pacCMaTpyUBaeMoOe YPaBHEHUE U MOIYYUM

e (—8AL* + 24At — 12A) + 2¢ * (4At* — 8At + 2A)—

—4e 2 (2At — 2A1%) — 8e A2 = 7.
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Paszienus 06e yacTH paBeHCTBA Ha e~ 2! # () 11 HaXoXKAeHus A pemuM ypas-
HECHUE

(—8A 4+ 8A 4+ 8A — 8A)* + (24A — 164 — 8A)t + (—12A +4A) =1,

KOTOPOC ITOCJIC ITPHUBCACHUA HOI[O6HBIX IIPpUMCT BU

—8A =1 :>A:—%.

Torma yacTHOE perieHuE MEPBOrO0 HEOJHOPOAHOTO ypaBHEHUs OyIeT UMETh

BHU]I,
t2 —2t
loy — ——€ .
Yluw 3

3) Hepeﬁz[eM TCIICPb K HAXOXKACHHWIO BTOPOIro HCOAHOPOAHOI'O YPABHCHUA
y/// + 2y// . 4?/ . 8y — tlet,

e 72 = 1, KpatHocTh KoToporo k(ve) = 0, m = 1. B cuny dopmyasr (3.26),
pELIEHUE 3TOr0 YPaBHEHMS BEIPA3UM UEPE3 HEOMPEAEIEHHbIE KOOPDUIMEHTHI

yy = (Bt + C)e't" = (Bt + C)e'.
AHATOrMYHO MPEBIIYIIEMY CIIYYal0 HAUIEM MEPBYIO
yy = Be' + (Bt + C)e' = (Bt + B + C)é’,

BTOPYIO
yy = Be' + (Bt + B+ C)e' = (Bt +2B + O)e',

U TPETHIO
yy = Be' + (Bt +2B + C)e' = (Bt + 3B + C)é'
IPOU3BOAHBIE pelieHus ¥o. [loncTaBUM UX B ypaBHEHHUE U MOTYYUM
e'(Bt+3B+C)+2e"(Bt+2B+C)—4(Bt+B+C)e' +e'(Bt+C)(—8) = €'t.
Pasnenum 00€ 4acTH MOIyYEeHHOTo paBeHCTBa Ha ¢! # 0,
Bt+3B+C+2Bt+4B+2C —4Bt —4B —4C — 8Bt —8C =1,
1ocJie NpUBEIEHUS MOA0OHBIX

—9Bt+ 3B —9C = t.
87



[TockonbKy MHOTOUJICHBI ¢ 00X CTOPOH PAaBEHCTBA PaBHBI, CIEIOBATEIHHO
paBHBI KO3(PPUIIUEHTHI IPU COOTBETCTBYIOMIMX CTeneHsx. [losTomy, /uist Ha-
XOXKJIEHUSI HeompeeaeHHbIX ko3 dunuentoB B u C, COCTaBUM CUCTEMY

1 1
) — _ -
{_93217 A 0 = b= 9’
3B—-9C =0 1 1
’ 3-—=1]=9C, SE—
< 9) ¢ 27

Takum 06pa3om, 4acTHOE pelieHrne BTOPOro HEOAHOPOIHOTO ypaBHEHUS OyaeT

HUMCTb BU/ 1 1
= ——te! — —é.
Pun = 7 97

HpocyMMpreM BCC MMOJYUYCHHBIC PCHICHUA, ITOJTYUYUM

1 1 1
Y = Yoo. + Yr., + Y2, = Cre” + Coe™ + Cste™ — §t2€_2t B §tet - ﬁet,

(\@% Jlemma 3.1. Ecnu 6 ypasuenuu (3.24) xoagppuyuenmor seujecmeennvl u

f(t) = e (P(t) cos ft + Q(t) sin ft) , (3.30)

20e P(t) = Py, (t) — mnocounen cmenenu my, Q(t) = Q,(t) — mHocounen
cmeneHu Ma, MO CYWecmeayem 6eujecmeeHHoe YacmHoe peuleHue 6Uoda

y = t*e® (R(t) cos ft + S(t) sin Bt) (3.31)

20e k — kpamnocms kopHs X = o+ i ypasnenus (2), npuuem k = 0 eciu uuc-
10 X\ = o+ [ i ne sensemes kopuem ypasnenusi (2), R(t) u S(t) — mnocounenwl
cmenenu m = max{mi, ms}.
iBt | —ipt iBt _ —iBt
Jokazamenvcmeo. Ilockonbky cos ft = M u sin ft = #
to B (3.30) f = f1 + fo, tme f1 u fo — pynkumu Buga (3.25) ¢ v = a +if
Uy = « — iff, coorBeTcTBeHHO. Pemenune ypasuenus L(y) = fi + fo ecth
y1 + Y2, te L(y1) = f1, L(y2) = fo.
CylecTBYIOT YacCTHBIE pEIIeHus y; U Yo Buma (3.26)) ¢ oHON U TOH ke
KPaTHOCTBIO k (T.K. KOMIUICKCHO CONPSDKEHHBIE KOPHH (v & i3 BCErma MMEIOT
OJIMHAKOBYIO KpaTHOCTB). Ilepexons ot el®7)t x e cos 5t u e sin St, momy-

gaem (3.31)). o

b
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Ipumep 3.7. Pemuth ypaBHEHHE

" _ . :
Y +y—2cfost 8t§1nt.
1 2

Pewenue.
1) PentuMm nuHeitHOE OMHOPOAHOE YpaBHEHHUE, COOTBETCTBYIOIIEE HCXOIHO-
MY, T.€.
y' +y=0.

B aTOM cityyae XapakTepucTUUECKOE YPAaBHEHUE UMEET BU
A +1=0.

Pemas ero, nonyyum
A = =i,

T.e. « = 0, f = 1. Takum o6paszom, y,, (t) = Cicost + Coysint.
2) I1oCKOJIbKY apryMEHThl TPUTOHOMETPUYECKUX (DYHKIIMI CIIpaBa B ypaB-
HEHUU COBHNAJAIOT, TO MOXEM PAaCCMOTPETh HEOJHOPOIHOE YPAaBHEHUE

y" + 1y = 2cost — 8tsint.

Torma umeem Pi(t) = 2, t.e. my = 0, a Q1(t) = —8t¢, T.e. my = 1. [lockonbky
MHOXKHTENs e’ = 1, To @ = 0, janee U3 apryMEHTOB TPUTOHOMETPUYECKUX
¢yukiwmii Haiinem 5 = 1, Torma v = 0 + 4, k() = 1. B cuny dopmyssr (3.3 1))
peleHne, NoCKoIbKy m = max{mi, mg} = max{0, 1} = 1, Oyger uMeTh BUI

y = te"((At + B) cost + (Ct + D)sint).
Haitnem nponsBognyo
Y = ((At+ B)cost + (Ct + D) sint)+

+t(Acost + (At + B)(—sint) + Csint + (Ct + D) cost),

¥ BTOPYIO TIPOU3BOIHYIO
y' = Acost + Csint + (At + B)(—sint)+

+(Ct+ D)cost + Acost — (At + B)sint + C'sint + (Ct + D) cost+
+t(—Asint + C cost — Asint — Ccost — (At + B) cost — (Ct + D) sint).
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YHpoCTUM MOJTyIEHHOE BBIPAKEHHUE
y" =2Acost + 2C'sint — 2(At + B)sint + 2(Ct + D) cost+

+t(—2Asint — (At + B) cost — (Ct + D) sint)

[ToxcTaBUB HaliICHHBIC BHIPAKEHHUS B yPABHEHHE, MOIYYHM TOXIACCTBO
cost(2A 4+ 20t + 2D — At* — Bt) +sint(2C — 2B — 4At — Ct* — Dt)+

+ cost(At? + Bt) + sint(Ct? + Dt) = 2cost — Stsin't.

[IpupaBusiem ko3((PUIMEHTHI C KOCMHYyCaMH M CHHYCaMU COOTBETCTBEHHO.
[Tomyyum

2A4 4+ 2Ct + 2D — At?> — Bt + At> + Bt = 2,
2C — 2B — 4At — Ct? — Dt + Ct? + Dt = —8t.

[Ipeobpazyem cucremy

2(A+ D) +2Ct =2,
2(C — B) — 4At = —8t.

[TockombKy MHOTOUYICHBI C 00EHMX CTOPOH KaXKIOTO PaBEHCTBAa PaBHEI, Cle-
JA0BAaTCIIBHO paBHLI KOE)(I)(I)I/II_[I/ICHTI)I HpI/I COOTBCTCTBYIOH_[I/IX CTCIICHAX, TaAKHUM
o0pa3zoM cucTemMa MpUMET BU]I

A+ D=1, C =0,
C =0, B=0,
C-B=0 ) A=2
44 = -8, D=1

Takum 00pa3oM 4acTHOE pelIeHue HEOTHOPOAHOTO YPaBHEHUS MIPUMET BU]
Ygn = 2t cost — tsint.
[Ipocymmupyem HallIEHHbIE PELICHUS U TIOJTYYUM

Y = Yoo + Yo = Cycost + Cysint + 2t> cost — tsint.
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3.5. MeToa MCKJII0OYEHHUS MTePeMEeHHBIX ISl JTUMHEHHBIX CHCTEM
C NOCTOAHHBIMHU KO3 PULMEeHTAMU

Meron UCKITFOUEHUS TTIEPEMEHHBIX MCITOJIB3YETCS I CaMbIX IPOCTBIX CH-
CTEM, KOTOPBIE IIyTEM MCKJIFOUEHUS HEU3BECTHBIX MOXXHO CBECTH K OJHOMY
YPAaBHEHUIO WJIM JKBUBAJICHTHONW CHUCTEME HECKOJIBKMX YPABHEHUU C OIHOU
HEU3BECTHOU (DyHKIMEH B KaKI0M. [IJ1s 5TOr0 U3 Kakoro-aubo ypaBHEHHUSI BbI-
pakaeM OJHO HEU3BECTHOE 4€pe3 OCTAJIBHBIC, ITOACTABIIIEM €I0 U €r0 IIPOU3-
BOJHYIO B OCTaJbHBIC YPABHEHUs CUCTEMBI. B pesynbrare, moiyyaeM cucTemy
C MEHBIINM YHCIJIOM HEU3BECTHBIX, C KOTOPOU ITOCTYIIAEM aHAJIOTUYHO.

Hpumep 3.8.
T =1y +t,
y=x — 2e’.

BrIpasuMm u3 1epBoro ypaBHeHHUs IEPEMEHHYIO § = & — ¢, HAlIEM €€ Ipo-
W3BOJIHYIO §y = X — 1. [lomy4yeHHO€ BBIpQXKEHHE IMOJICTABUM BO BTOPOE ypaB-
HEHHE

i—1=uaz—2¢"

B pesynbrare Mbl ony4miin JTUHEHHOE HEOJHOPOAHOE YpPaBHEHUE C MOCTOSH-
HbIMU K03 uImenramu
F—x=—2e"+1,

KOTOPOE€ PEIIMM C MOMOUIBI0 XapaKTEPUCTUUYECKOTO MHOTOUJICHA.

1) PemuMm 11 Hayana OMHOPOAHOE YpaBHEHHE, COOTBETCTBYIOINIEE 3a/1aH-
HOMY, T.. & — ¢ = 0. ByaeM uckaTh ero perieHue B Bue y = €', Toraa
y = XeM uy” = A\2eM. ToncraBum B ypaBHenue 1 cokpatuM Ha e, ITpuxo-

JIUM K XapakTePUCTUUYECKOMY YPaBHEHUIO
A —1=0.

PemmB ero, nomyunm
A==l

Torna o6liee pelieHre OIHOPOIHOIO YpaBHEHHE OyIeT UMEThH BUJL
Too.(t) = Cre’ + Coe™.

2) Haiimem Temeph 4acTHOE pEIICHHUE HEOJHOPOIHOIO YPaBHEHHUS CO CIie-
AATBHOW MTPAaBOM YACTHIO

i —x=—2¢.
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Kak Oynmer sicHO U3 manpHEHIEro, ero BHA OyAeT MPEeACTaBIATh COOOM clemy-
IOIIee BHIPAKCHHE
t* e’ P, (1),

rae k£ — KpaTHOCTh KOPHS Y XapaKTEPUCTUUYECKOTO YpaBHEHUS, M — CTENEHb
MHOI'OYJIEHA, TPUCYTCTBYIOLIETO0 MHOXKUATEJIEM IIPU DKCIIOHEHTE B MPABOM 4Ya-
CTH HEOIHOPOJHOIO ypaBHEHUs. BhINHIleM mapameTpbl MPaBoil YacTH

v=1,k=1, Py(t)=—-2=m=0.

Hcxonst m3 sTor0, pellieHne ¢ HeompeAeTaeHHBIMH Kod(duimentramu Oyaer
UMETh BT

r1(t) = trel A.
Halinem ero npousBoHbIE
i1 (t) = te'! A+ e'A,
i1(t) =te' A+ e'A+e'A=e (At +24),
KOTOPBIE MOJCTAaBUM B UCXOJHOE ypPaBHEHHE
e' (At +2A) — e’ At = —2¢'| : €' # 0.

W3 monmydyeHHOTO anre0pandeckoro ypaBHeHHs Haijem koddduimeHT A u
HEHU3BECTHYIO (DYHKIIHIO 1,

At +2A - At = -2= A= —1= z,(t) = —te".

3) Haiinem Tenepb 4acTHOE PENIEHHWE HEOJHOPOJHOTO YPaBHEHHS CO BTO-
pOM CHelMAIbHOW MPAaBOU 4aCThIO

i —ax=1e".
Brimumem napaMeTpsl U 3TOM IIPaBOM 4aCTH
v=0,k=0, P,(t) =1, m=0.

I/ICXOI[H N3 3TOro, peuiCHUC ¢ HCOMPCACICHHBIMU KOB(I)(I)I/IL[I/ICHTEIMI/I npeacra-

BHMO B BUJIC
zo(t) = t%"(A) = A,

a €ro IPOU3BOIHBIE
Ty = 2o = 0.
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[ToacTaBuM pelieHUe U €ro MPOM3BOIHBIC B UCXOAHOE YPABHCHHE U MOJYYUM
ko3 durment A
0—A=1=A=-1,

d TAaKKC BHU PCUICHUSA
i) (t) = —1.

4) Haitnem cymMmmy HaICHHBIX B TIM1. 1 — 3 pemeHui, moaydum
x(t) = Cre' + Coe™" — 1 —te.
5) Iockonbky y(t) = & — t, TO OKOHYATEIILHO UMEEM
y(t) = Cie! —Coe™" —0—e' —te! —t =Cle' — Che™' —€'(1+1) —t.
Otser:

Zli(t) = C’let + C’QGHf —1- tet,
y(t) = Cret — Coe ™t —ef(1 +1t) — t.

* YpaskHeHHsl I CaMOCTOAITEJIbHOMH PadoThI
Peute HEOHOPOAHBIE CUCTEMBI TU(PEpeHITUATBHBIX YpaBHEHUH.
L {E=2 3e 3 sint + 2,

") ¥ =5x — 6y + 5t + t2e*.
= 4z — Sy + 2%,
y=2x—3y+te’ —1.

i = 22 + 2y + 3t2 — 2t,
y=x+y—1—2sint.

T = —x+ 2y — te ' cos 2t,

Yy = —2x —y+t(sint — cost).
T =x+y+t?+2sin2t,
y=x+y—3t.

i =3z — 5y + et — 2,

U = bx — 3y — 83 sin 2t.

i =2r+y+ 1> — 5cos2t,

y = 6z + 3y — 2t.

i =3z +y+te
y=—x—y—3+eX(4t+1).
T =—y+e,

y=x+ 3tcost — 2sint.

(U)]
—N—
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4. IMHEWUHBIE YPABHEHI S BTOPOI'O TTOPSJIKA

JIuHelHOEe OAHOPOAHOE YPABHEHHUE BTOPOIO MOPSJIKA UMEET BU/T

po(t)y" + p1(t)y" + pa(t)y = 0. (4.1)

YV MHOrMX TakuX ypaBHCHHH (Hampumep, y ypaBHenus 3y’ + t%y = 0,
a = const > () pelieHus HE BBIPAXKAIOTCS Yepe3 dIIEMEHTapHbIC (QYHKIHH
M HeOoIpeeeHHbIe MHTErpajibl. Huke M3IararoTcs HEKOTOPBIE METOMABI HC-
CJICIOBAHUS CBOWCTB PELICHUM YPABHEHUW BHUAA 0€e3 OTBICKAHUS CaMHUX
PELIEHUN.

1. YpaBHeHue MOYKHO TIPUBECTH K MPOCTEHIIIEMY BHUIY

y' 4+ q(t)y =0 (4.2)

MHOTHMMH CIOCO0aMu, U3 KOTOPBIX BBIIEIUM J1Ba OCHOBHBIX.

1 cioco6. JIuneiinasa 3amMena uckomoii pynkuun. [loncraBum QyHKIUIO
y = a(t) - u (a TaK ke ee MPOU3BOAHBIC 10 BTOPOTO MOPSIKA BKIOUYUTEIBHO,
Te.y =d(t) - uta(t) o,y =ad'(t) ut+d) o +d@) - +at) v =
=a’(t)-u+2d(t)-u'+a(t) u")s ¥ B TIPEITIONOKEHHUH, UTO P, p; € C1,
IPUBEIEM NOAOOHBIE U CIPYIIIUPYEM CIaraeMble

po(t)a(t)u” + 2po(t)a’ (t)u' + pi(t)a(t)u'+

+po(t)a” (t)u + p1(t)a’ (t)u + pa(t)a(t)u = 0.

[Monoxum 2py(t)a’(t) + p1(t)a(t) = 0, w1 TOro 4TOOBI OTCYTCTBOBAIHN Cliara-
emble ¢ v/, mocKoibKy B ypaBHeHun (4.2)) Takux ciaraembix HeT. OTcrona

iy~ pialt) oo [t
alt) = () t)=C p< /2po(t)>’

oepem C' # 0.

IIpumep 4.1. IlpuBectu ypaBHEHUE
y' =2ty + (t+ 1)’y = 0. (4.3)

K TpocTeitmemy Buny (4.2)).
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Pewenue. Tlo ycnosuto 3amaun po(t) = 1, p1(t) = =2t m po(t) = (t + 1)%
Haxomum a(t) = Cexp (— [ (&) dt) = Cexp ( ) [epBast u BTOpas pous-

BozHbIe OT a(t) ecthb a'(t) = Ctexp <5>, a’(t) = C(1 + t?)exp ( ) [ox-

CTaBIsisl B ypaBHeHUE y = a(t) - u, MPUAEM K yPaBHEHHUIO
Cezu + ((1 +1)Ce? + (—20)tCe? + (t + 1)2C€t2> u =0,

t2
nocne nenenns Ha Ce? # () U IPUBENEHUS MONOOHBIX YWIEHOB HMEEM
u" 4+ 2(t+ 1)u = 0.

Oto ypasHenue Buaa (4.2)) ¢ q(t) = 2(t + 1).
2 cmoco00. 3aMeHa He3aBUCUMOI0 MEPEeMEHHOro. bynem cuurarb, 4To © =
o(t ) HaxoauMm 1o mpaBuily MPOU3BOMHOMN CIOXKHON (DYHKIMH Yy, = y.T; =
.., A

= yhoh Y = yixio+yhel = vl (9)) 2+ kel Honcraum B (4.1) 1 oy
Py (01 + Poyary + Pryse; + poy = 0.

[Tonoxum pogott—l—pl ¢y = 0. ITorn3um nopsaok audpepeHInaIbHOrO ypas-
HEHHsI 3aMEHOM ¢, = z, Torna poz’ + p1z = 0. Haxonum cHayana

2(t) = C - exp (-/poé idt>

oepem C' # 0, 3aTeM HaXoauM

o(t) = C’-/exp (—/poé ;dt) dt + Ci.

Jpyrue criocoOs! prBeaeHus K BuAy (4.2) sBIsIOTCS KOMOMHAIMSME 3TUX
nByx. Hanpumep, moxkno caenats B (4.1) 3ameny Buna x = (t) ¢ kakoi-mubo
dynkuueit ¢ € C?, ¢ # 0, a 3aTeM B IOJTYYEHHOM YPaBHEHHH YHUUYTOMKHUTD
4ieH ¢ Y, 3aMeHol y = a(z)u.

2. Uccneoosanue sbinykiocmu 2paghukos pewenuii u Hynet peuleHuil.

Ecnu B ypaBuenuu (4.2) muoxurens ¢(t) < 0 st moboro ¢ € (o, 3), T0

— B obmactu y > 0, t € (o, ), umeem y”" = —q(t)y > 0. Iloatomy Tam
rpadUKy BCEX PELIEHUN BBINYKIIbI BHU3;
— B obmact y < 0, t € (o, ), umeem y" = —q(t)y < 0, u rpadpukn

BBIITYKJIBI BBEPX.
Ecnu B ypaBuenuu (4.2) muoxkurens ¢(t) > 0 ans moboro ¢ € (y,4), T0

— B obmactu y > 0, ¢ € (,0), umeem "’ = —qy < 0 u rpadMKH BBITYKIIbI
BBEPX;

— B obmactu y < 0, ¢t € (,0), umeem "’ = —qy > 0 u rpadMKH BBITYKIIBI
BHH3.
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@Onpe):[e.nelme 4.1. Hynamu pemieHus y Ha3bIBAIOTCS TaKUE ¢, IPU KOTO-
peix y(t) = 0.

\@% Jlemma 4.1. Ecau y

y'(to) # 0.

Hokaszamenvcmeo. TIpeanoaokuM mpotuBHoe, nyctb y(ty) = y'(tg) = 0.
IIpy 5THX HaYaIbHBIX YCIOBHSAX CYIIECTBOBAIO OBI JIBa PEIICHHUS, a HMEHHO,
naHHoe peuieHue y(t) u HysdeBoe perieHue yi(t) = 0. DTo MPOTUBOPEUHUT
TEOpEME €MHCTBEHHOCTH. ®

=

o Jlemma 4.2. Henyneeoe pewenue y(t) # 0 ypasnenus (4.1) ne moocem
umMemsb OeCKOHeyHO MHO20 HYJell HO KOHEYHOM Ompe3Ke.

(t) # 0 — pewenue ypasnenus {A.1), y(to) = 0, mo

Hokazamenvscmeo. Tlyctb Ha otpeske [a, b] pemenne y(t) # 0 umeer Gec-
KOHEYHOE MHOYKECTBO HyJIei. BriOepeM U3 HHX CXOISIIYIOCS IOCIEI0BATENb-
HOCTb 11,19, - - — to. [Tockonbky y(t) — HempepbiBHA U y(tx) = 0, k € Z, T0
y(to) =0, to € [a,b].

Peurenne y(t) umeer npousBoanyto y'(t). CrienoBarelibHO, CYLIECTBYET

k—o00 tr — to
YucnuTens paBeH HYIIO, 3HaUUT, Y (fy) = 0. DTO MPOTHBOPEYHUT JeMMe )

% Teopema 4.1. Ilycmo q(t) < 0 ons aw0boco t € [a, B]. Tocoa cywe-
cmeyem eduHcmeennas mouka ty € |«, 5], makas, umo ons pewenus y(t) # 0

ypasnenus (4.2)) y(t1) = 0.

Jokazamenvcmeo. TIpeAIonokum, 4To CylIeCTBYET IBa HyIIs Ly, to € [a, (3],
npudeM t; < to, T.e. y(t1) = y(t2) = 0. Ha orpeske [t1, 2] no gemme 4.2| Oy-
JIET TOJBKO KOHEYHOE YHCIIO HYJIeH. BO3bMEM M3 5TOr0 KOHEYHOTO YHCIia JBa
cocenHuX Hynsi t =aut =b> a (y(a) = y(b) = 0).

Ilpu t € (a,b) dyukuus y(t) HE MEHsIET 3HAK. BO3BM6M JUIS OIpeecH-
Hoctu y(t) > 0. Torma y(a) = y(b) = 0 u mo nemme 4.1|y'(a) # 0. Tak kak
y(t) > 0 mns aroboro ¢t € (a,b), 0 y'(a) > 0, a y” —() —q(t)y > 0
Vt € (a,b). 3uauurt, y'(t) e yobBaer u u3 y'(a) > 0 cuenyer y'(t) > 0 Ha
(a,b). Torma y(t) Bo3pacraer Ha [a,b] u u3 y(a) = 0 cuenyer y(b) > 0 B
IPOTUBOPEYHH C BHIOOPOM TOYKH b.

JI0Ka3aTeNnbCTBO aHAIIOTHYHO, €CIIU MPEeanonokuTh, 4to y(t) < 0. Torma
BMecTO ¥(1) HY)XKHO paccMOTpeTh petneHue yy () = —y(t) > 0. o
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% Teopema 4.2 (o yepenoBanum HyJeii). Hyiu 08yx n00vix nuHetiHo
He3A8UCUMbIX PelleHUll YPABHEHUs cmpoeo uepeoyiomes. To ecmv 6 npo-
mexncymre medxHcoy nrooviMu 08YMsL COCEOHUMU HYIAMU 1100020 U3 IMUX pelle-
HULL COOEPHCUMCST POBHO OOUH HYJlb OPY2020 PeuleHUsl.

Jlokazamenvcmeo. Bo-niepBbiX. [I0CKONIBKY ¥ U 95 MO YCIOBUIO SBISFOTCS
JMHEHHO HE3aBUCHUMBIMU PEIICHUSIMU, TO Y HUX HET oOmux Hynei. MHaue,
eciy Obl CyIIECTBOBAJI OOINUI HYNb, Hampumep, t*, T.e. y1(t*) = yo(t*) = 0,
TOTJ]a BPOHCKHAH

(") ya(t7)

CJIEOBATEILHO PelIeHHs ObLIN OBl JIMHEWHO 3aBUCHUMBI.

Bo-Bropsix. ITycTs 1, to — coceiHUE HYIU PELICHUS Yo, IPUYEM HA UHTEP-
Bane (t1,ty) HeT OOJbIIEC HUKAKUX HYyJeH HUKAKOro peuieHus, T.e. yi(t) # 0
Vt € [t1,ts]. Kpome Toro, onpeaenutens Bporckoro W (t) # 0 B cuiy JIuHEiH-
HOW HE3aBUCUMOCTHU PEIICHUM.

Torna mpousBoaHas

'yl Yo
d (@) _nh -y | | W
dt \y1 Y3 Y3 y?

(t)

Yo
COXpaHseT 3HaK, CIICIOBATEIIBHO (PYHKITHS CTPOro MOHOTOHHA HA [tl, tg].

Y1
Ho 3T0 HEBO3MOXKHO, TaK Kak ys(t1) = y2(t2) = 0.

3HauuT, HAllE IPEANOIOKEHHE 00 OTCYTCTBUU HYJIEW HEBEPHO, IIOITOMY B
MPOMEXYTKe (t1,13) €CTh HYIH PEILICHHS ¥;, MPUYEM UX — KOHEUYHOE UHCIIO
o nemme 4.2] Ecnu ux Goree OqHOTO, TO B MPOMEXKYTKaxX MEXIy HUMH HE
ObLTO OBl HU OXHOTO HYIIS PEMIEHHS Y3, @ 3TO HEBO3MOMKHO IO JOKa3aHHOMY.
CnenoBarenbHo, B (11, t3) €CTh POBHO OUH HYJIb PEIICHHUS 1j;. ®

% Teopema 4.3 (LlITypma, TeopeMma cpaBHeHus ). Paccmompum 0ea ypas-
HeHUs

y'+qt)y=0, (a)

2+ Qt)z=0, (6)
20e Q(t) > q(t), dynxyuu Q(t) u q(t) nenpepvienvi. Tocoa 6 npomedcymre
(a,b), 20e y(a) = y(b) = 0, 06a cocednux nyns ons pewenus y # 0 ypasHenus
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(a) umeemcs no menvuuel mepe 00UH HYIb 100020 peuienus z # 0 ypasHeHust
(6), unu ace z(a) = z(b) =0, Q(t) = q(t) ona t € [a, b).

Hokazamenvcmeo. TIpeamonoxuM, 4To JUTsS PEIICHU y U 2 uMeeM y(a) =
y(b) =0, y(t) # 0, 2(t) # 0 s t € (a,b). [Ipeanonoxkum st ompeneeH-
HOCTH, 4TO st Jitoboro ¢ € (a,b) umeem y(t) > 0, z(¢t) > 0 (anamorugHo
npenpaynieil Teopeme, ecnu y(t) < 0, z(¢) < 0, TO BMECTO y U 2 MOXHO

paccMOTpEeTh pelIeHus i1 = —v, 21 = —%). YMHOXas ypaBHeHHE (a) Ha 2, (0)
— Ha Y U BBIUMTAS, HMEEM
y'z = 2"y +(q— Q)yz = 0. (4.4)

Tax xak 3"z — 2"y = (v'z — y2')’, 10 unrerpupyst @.4) ort = a mot = b,
OJIy4aeM

b
(2 =y )ims — (W2 = Y2 )ima = / (Q(t) — q(t))yzdt. (4.5)

Nmeem y(a) = y(b) = 0, moaToMy JieBast 4acTh paBHA ' z|i—p — Y 2 |t—q. YIHUTHI-
Bast temMmy (4. 1| u HepaBencTBo y(t) > 0 Ha (a,b), umeem y'(a) > 0, y'(b) < 0.
Tak xak z(t) > 0 Ha (a,b), TO B CHIIy HENPEPHIBHOCTH (GYHKIMUA 2 HMEEM
z(a) > 0, z(b) > 0. 3Hauwur, JeBasi 4acTh B HEHOJIOKUTEIbHA.
B npaBoii wactu () > ¢, yz > 0 Ha (a,b), M03TOMY OHa HEOTpPHUIIATEIbHA.
Ecnu xotst 661 07100 13 paBeHeTB z(a) = 0, 2(b) = 0, Q(t) = ¢q(t) Ha (a,b)
HE BBITIONTHSETCS, MOTydaeM MPOTUBOpeUne. Teopema I0Ka3aHa. e

N TIpumep 4.2. O1eHUTH CBEPXY M CHU3Y PACCTOSIHUE MEXKAY COCETHUMU
HYJISMU JIJIs1 PEIICHUNA ypaBHEHUS

y' +aq(t)y =0 (4.6)
Ha TaKOM OTpe3Kke, Ha kotopoMm 0 < m? < ¢(t) < M2
Pewenue. CpaBHuBaem ypaBHeHue (4.6) ¢ ypaBHeHHEM
2+ M?*2 =0,
MMEIOLIUM PELIEHHS
2z = ¢y cos Mt + cosin Mt = dy sin M (t + dy), 4.7)
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e ¢;, d; (i = 1,2) — npou3sBojbHbIe TOCTOsIHHBIC. [1ycTh t), t1 — cocennue

nynu peutenns y(t). Bepsa B (#.7) dy = —to, umeem z(ty) = 0. U3 Teopemsl
ToJydaeM, 4TO CIEAYIOIMHA HYIb to PEIICHUS 2 JIGKHUT Ha IOTyMHTEpBalle

™ 7
(to,tl]. Tak kak B Cuily " tg = to + M, TO tl — to Z tQ — to = M

CpasuuBaem ypasHenue (#.6) ¢ ypaBnenuem u” + m?u = 0, umeronmm
pelieHus
u = cycosmt + coysinmt = dgsinm(t + dy). (4.8)

T

beps dy = —ty, monyudaem u3 (4.8)) cocequue Hynu ty u ty3 = ty + —. Tak kak
m

q(t) > m?, To U3 TeopeMbl CIIEJIyeT, YTO HYJb 1] pemieHus y(t) JexuT B

nonyuHTepsaie (to, t3]. 3Hauur, t; — t) < —.
m

T T
Urak, monyyeHna onenka — < t; — ) < —.
M m

S [Ipumep 4.3. OueHuTh CBEPXY U CHU3Y PACCTOSIHUE MEKY COCEITHUMU
HYJSIMU JJI PEIIEHUN YpaBHEHHUS

y' + 2ty =0 (4.9)
Ha TAKOM OTPEC3KC, Ha KOTOPOM

20 <t < 45.

Pewenue. Tlockonbky ¢(t) = 2t (cM. Teopemy [|.3), To B 3TOM nIpHMepe
0 < 40 < ¢(t) < 90. HamomuuM, uTo [yt nonyueHus Toxaectsa (4.7)), Boc-
MOJIb30BATUCH (POopMYITOit

a b
asinx + bcosz = \/a? + b? (— —cosx)
vaz+b? va? +b?
= v a? 4+ b%(sinx cos p + cosrsin p) = v a? + b?sin(x + @).

Beibepem (Q(t), Takum 00pa3oM, dYTOOBI BBIMOJHSIOCH HEPABEHCTBO
q(t) < Q(t), BozpMeM (Q(t) = 90, Torma ypaBHenue (0) OymeT UMETh BHUJ
2" + 90z = 0. Pemum 370 JIMHEHHOE W OAHOPOIHOE YpaBHEHHUS 2-TO MOPSI-
Ka C MOCTOSHHBIMH Ko3(duienTaMu. XapakTepUCTHUECKUM ISl HETO OyIeT

sinx +
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yparenue A2 + 90 = 0 = \; = £3+/10i. Torna pelmenue 5Toro ypaBHeHUs

= ' cos 3V 10t + Oy sin 33/10t =

=/ +cE | ————sin3vV10t + ———cos 3V 10t | =
Lo \/C%+C2 \/C1+Cz

cos ¢ sin ¢

=/ + c3 (cos ¢ sin 3v/10¢ + sin g cos 3v/10t) = (4.10)

=1/ + & | sin(3vV10t+ ¢ )
y-o_ 2 ——

dy
dy 310

= d; sin 3v/10(t + dy),

{

e ¢;, d; (i = 1,2) — npou3BOJbHBIC TIOCTOSHHEIE.
[ycts ty, t; — cocenuue Hyau pemenus y(t) 3amaun (@.9), te. y(ty) =

= y(t;) = 0. Bepsa 8 (#.10) dy = —to, umeem z(ty) = 0. U3 Teopemsbl
ToJIy4yaeM, 4YTO CJEAYIOIHMIA HYIb to pEIIEHUs 2 JISKUT Ha IOTyMHTEpBalle

s
(to,tl]. Tak xak B 97013% " ng = to + 3—\/E, TO tl — t() > tg — t() = 3—\/E

CpasuuBaem ypasuenue (4.9) ¢ ypasuenmem v’ + 40u = 0, uMeronmm
peleHus

u = ¢1 082V 10t + co8in 2/ 10t = d3sin 2V 10(t + dy). (4.11)

beps dy = —ty, monyuyaem u3 (4.11)) cocennue nynu to u t3 = to + ;ﬁ Tax

Kak q(t) > 40, To u3 Teopemsi 4.3| ciaeayet, yTo HyINb t1 peiieHus y(t) JeKUT
T

B nosyuHTepsaie (o, ). 3Han/IT, t—to <

<t — 0<2

Hrak, monydyeHa oneHka

\/_

S Tlpumep 4.4. Jlokasars, 4to B ciaydae ¢(t) > 0 mis 1000ro perieHus

y'(t)

ypaBuenus iy’ + ¢(t)y = 0 oTHOIICHUE yObIBaeT MpU BO3pACTaHUU t Ha

uHTEepBaje, rue y(t) # 0.
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Pewenue. Pacemorpum ypasuenue y” + ¢(t)y = 0 Ha yKa3aHHOM TpPOMeE-
KyTke. Tak kak y(t) # 0, To ypaBHEHHE TIPUMET BH

" Moy (a2 N2
%+q(t):0 Hﬂnyyy2(y) +(‘ZQ) +q(t) = 0.

(5 -2 =

Yy
MO03TOMY — YOBIBAeT, UTO U TPeOOBAJIOCH JOKA3aTh. ®

Otkyna numeem

13 TeopeMsl canenyert, uro B ciydae ¢(t) < 0 mpu t; < t < oo mr0b0e
HeHylieBoe penneHue ypasHenust (4.2)) umeer Ha uHTepBane (t1,00) He Gosee
OITHOTO HYJISI, TO €CTh ABJAETCA Hekonebmowumcs. B ciayqae q(t) > m* > 0
(t; <t < 00) u3 Teopemsl 4.3l u pumepa [4.3| cnenyer, uro moboe perienue
ypaBuenus (4.2) umeer Ha uHTepBane (t1,00) OECKOHEYHO MHOTO HYIICH, T.C.
SABIISICTCS KOJCOMIOUSUMCHL.

% Teopema 4.4 (Knesepa). Ilycmv 6 ypasuenuu (6) t>0 u

Qt) < e To2oa n0boe omauunoe om MONHCOECMBEHHO20 HYIS peuleHuUe
ypasuenus (0) He modicem umems 6onee 08YX HYel.

1
% Teopema 4.5. Ilycmo 6 ypasnenuu (6), 20e t > 0, Q(t) > %
e > 0. Tozoa noboe pewenue ypasnenus (6) umeem OecKkoOHeUHOe MHOHCECHBO

HYJLel.

PaccmoTrpum ypaBHeHue

y"+ (14q(t))y =0, t > 0. (4.12)

% Teopema 4.6 (00 acumnroruke). [lycmv 6 ypaswenuu  (4.12)
q(t) < tl% v = const > 0. Tocoa y(t) = Cisint + Cycost + (t), eoe
o(t) = 0, t = +oo0.
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* YpaskHeHUs JJIsi CaMOCTOSITeJIbHOI PadoThI

1. okasarp, uto B ciay4ae ¢(t) < 0 Bce peutenust ypasaenust y” +q(t)y = 0
C MOJIOKHUTEIBHBIMU Ha4JIBHBIMK ycoBusaMH () > 0, y'(tp) > 0 ocrarorcs
II0JIOKUTEIIBHBIMU IIPU BCEX T > {.

2. Jlokasars, 4To penicHue ypaBHenus y” — t>y = ( ¢ HaYaIBLHBIMM yCIIO-
Busimu y(0) = 1, 4/(0) = 0 ecTh ueTHass QYHKIHSI, BCIOLY MOJOKUTEIbHAS.

3. HaiiTi paccrosiHie MeXIy JBYMsI COCCITHHUMHU HYIISIMH JIF0O00T0 (HE TOXK-
JIECTBEHHO PaBHOIO HYIIO) pelieHus ypapHenus y” +m?y = 0, rie m = const.
CKOJIBKO HYJIEH MOKET ColepKaThes Ha orpeske a < t < b?

4. Vcnionp3ys pe3ysbTaT npeabiylieil 3a1adyn U reopemy cpaBaenus [4.3]
OIICHHUTH CBEPXY M CHHU3Y PACCTOSIHUE MEKIY JBYMsI COCEIHUMH HYJISMH JIF000-
ro (He TOKIECTBCHHO PABHOTO HYJIIO) PEIICHHS CIICAYIONMX YPaBHCHUI Ha 3a-
JTaHHOM OoTpe3ke (B . 2, 3) mpeaBapuTebHO CBes ypaBHeHue K Buay (4.2)).

41. ty +y=0, 25<t<100.

42,y =2ty + (t+1)%y =0, 4<t<19.

43. y" — 2ty +e¥ =0, 2<t<6.



5. KPAEBBIE 3AJIAUN
Jlnst ypaBHEHHUS N-IO MOPSAKA OTHOCUTEILHO CKaJISIPHON (PYHKIIHHU ¥
ao(t)y"™ + ar ()y" Y + L+ an(t)y = f(t) (5.1)

OyaeMm paccMaTpuBaTh 3aJlauy COBMECTHO C YCJIOBHUSMH IpH ABYX (miin Oosee)
3HaYeHUsX t. Takue yciaoBHs Ha3bIBAIOTCSA KPAEBbIMU, a COOTBETCTBYIOLIAS 3a-
Jada — KpaeBoil. 31ech OyayT paccMaTpUBaThCS TOJBKO JIMHEHHBIE KpPaeBbIe
3a/laud, B KOTOPbIX auddepeHuaibHOoe YpaBHEHUE U KpaeBble YCIOBHSI JIH-
HEWHBI. JIeBbIe YacTH KpaeBbIX YCJIOBUW — JIMHEWHBIC KOMOMHAIIUUA 3HAYCHUM
UCKOMOU (DyHKIIMU M €€ MPOU3BOJHBIX B 3aJIaHHBIX TOYKAX t;, a MpaBbIe 4Ya-
CTH — 3a/IaHHbIE TTOCTOSIHHBIE YKCIIA.

[IprMepsl TMHEWHBIX KPAEBBIX YCIOBHUM:

a) y(t1) = a — ycioBHe MepBOro poja;

0) v'(t1) = b — ycnoBue Broporo posa;

B) ay(ta) + By (t2) = ¢; (o m 5 3amansl, |a| + || # 0) — ycnoBue TpeTbero

pona;

r) y(to) — y(t1) = d;

n) y'(to) — 3/ (t1) = h; BO3SMOXKHBI U JAPYTHE BUIBI YCIOBHIA.

Eciam mocTtosiHHas B MpaBOM YacTHM KPAeBOIO YCIOBHSI paBHA HYIIO, TO
yCIIOBUE HA3bIBAECTCSI OJJHOPOJIHBIM, €CJIM HE paBHA HYIIIO — HEOAHOPOIHBIM.

Jlist ypaBHEHUSI 1-T0 TOps/IKa 3aJal0TCsl 1 yCJIOBUM. B pa3HbIX ToUkax i;
yCIIOBUSL MOTYT ObUIb OHOTO THUIIA WJIM pa3HbIX THUNOB. KpaeBas 3amauya Ha3bl-
BaeTCsl OHOPOIHOM, eciu qudPepeHIinaibHOe YpaBHEHHE U KPAaeBbI€ YCIOBUS
JUHENHBI U OJJHOPOIHBI.

B omnuuume or 3amaun ¢ HayaJbHBIMHU YCIOBUSAMM KpaeBas 3ajaua MOXKET
UMETh OJHO WJIM OCCKOHEYHOE€ MHOXKECTBO PEIICHMI, a MOXKET U HE UMETh
pemennit. Hanpuwmep, 3anada y” +y = 0, y(0) = 0, y (5) = a umeer eaus-
CTBEHHOE pemieHne y = asint, a 3amada 3y’ +y = 0, y(0) = 0, y(w) = b
B cioy4yae b # ( He mMeeT penieHni (Tak Kak BCEe PEUICHHS YpPaBHEHWUS, JJIS
koTopbixX y(0) = 0, UMEIOT BUI y = cSint ¥ npu ¢t = 7T OHU PaBHBI HYJIO), & B
ciaydyae b = 0 uMeeT OECKOHEUHO MHOTO pellleHuil y = csint, ¢ — arboe.

% Teopema 5.1 (00 anbTepuaTuBe). Paccmompum ypagHeHue
ao(t)y"™ + ar ()" + -+ an(t)y = f(t) (n>2) (52)

(6ce a;(t) u f(t) nenpepwisuwi, ay(t) # 0) ¢ n aunetinbIMU KpaesbiMU YCIOBU-
amu. Bozmooicnvl monvko dsa cayuast.
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(i) 3adaua umeem eouncmeeHHoe peuilenue npu A0ObIX NPABLIX YACMIX 8
VPasHeHUuU U Kpaeswvlx YC108UsIX.

(i) Oonopoomnas 3adaua (nesvle uacmu me dxce, A NPAgvle 3AMEHAIOMCI HY-
JIAMU) umeem OECKOHeYHO MHO20 peuleHUll, d HeOOHOPOOHAS 3a0aia NPu HeKo-
MOPLIX NPABLIX YACMAX UMeen DECKOHeYHO MHO20 peuleHull, a npu ecex opy-
2UX — He umeem peuleHull.

loxazamenvcmeo. OO1ee penieHne ypaBHeHus (5.2)) umeer Buj

y=cy1+ -+ cy, + 0, (53)
rae yi,...,Y, — JIMHEHHO HE3aBHCHUMBIC PEIICHUS OXHOPOAHOIO ypaBHEHHS,
v — yacTHoe pemieHue ypasuenus (5.2)), c1, . .., ¢, — IPOU3BOJIbHBIC TIOCTOSH-

Heie. [loncraBnssa (5.3)) B KpaeBble YCIOBUSL U MIEPEHOCS ¥ B MPABYIO YacCTh,
NOJIy4aeM CHUCTEMY N JIMHEWHBIX aNreOpanyecKux ypaBHEHUN OTHOCUTEIBHO
Cl, ..., Cp. KOODOUIHEHTBI CHCTEMBI 3aBUCAT TOJBKO OT 3HAYEHHH 4, Y, ... B
3aJJaHHBIX TOYKAax { WU HE 3aBUCIT OT NPaBbIX YACTEH YPAaBHEHHUS U KPAECBBIX
ycnoBuid. Eciaun ganHas 3aiaua oqHOpPOIHA, TO MPaBble YACTH aaredpandecKux
YPaBHEHUM paBHBI HYJIIO.

B03MOXHBI TOJNBKO /1B CIAEAYIOLINX CIIyYas.

1. Eciin neTepMUHAHT CHCTEMBI HE PABEH HYJIO, TO CUCTEMa UMEET €/IMH-
CTBEHHOE PEUIEHUE C1, . . ., C, NP JIOOBIX MPABBIX YACTAX (B CIyyae OJHOPOI-
HOM CHCTEMBI TOJIBKO TPHUBHAJIBHOE, B CIIy4yae HEOJHOPOIHOW — HETPUBHUAIIb-
Hoe). [loacraBnsst 3T ¢y, ..., c, B (5.3), mony4aem eIMHCTBEHHOE pPEIICHUE
KpaeBOM 3aJa4H.

2. Ecnu geTepMHHAHT CUCTEMbl paBEH HYJIIO, TO OHOPOJHAsA cucTeMa (T.e.
IOpU TPaBBIX YaCTAX, PABHBIX HYIIO) MMeeT OECKOHEUHOE MHOXKECTBO pellle-
HHUM OTHOCHUTEJBHO C1, . . . , C,. JJ€HCTBUTEIIBHO, PAHT MATPUILIBI TAKOW CHUCTEMBI
MEHBIIIE YKCIIA HEU3BECTHBIX, @ HYJIM B IPAaBOM YacCTHU HE IO3BOJISIIOT PaHTy
pacIIMpEeHHON MaTpHULbl CTaTh OOJbIIE paHra OCHOBHOM Marpuibl. [losToMy
BCTYyIAaeT B CHIIy Te€OpeMa pa3peliMMOCTH JMHEHHON cucTeMbl anreOpanye-
CKMX ypaBHEHMU. UTO KacaeTcsi HEOOHOPOAHOM CUCTEMBI, TO OHAa UMEET pelle-
HUE HE TPH JIFOOBIX MPaBbIX 4YacTsaX. JelcTBUTENbHO, B Cllydyae, Korja B Ipa-
BBIX YACTSIX CUCTEMBI IPUCYTCTBYIOT HEHYJIEBBIE 3HAUEHUS BCE 3aBUCUT OT UX
COOTHOIIIEHUSI. MOXET OKa3arhCsl, 4TO MpPaBasi 4acCTh TAKOBA, UTO PAHI PACIIU-
PEHHOW MaTpHIbl PABEH PaHT'y MATPHUIIbI CUCTEMBI, U TOTIA paccMarpuBacMast
cuctema umeeT pemenue. Ero cTpykrypa BkitodaeT olliee peieHrne COOTBET-
CTBYIOILIEH OIHOPOJHON CHUCTEMBI U QJINTUBHO BXOASAIIEE YACTHOE PELICHHE
ucciaeayeMon (HeOqHOPOMHOW) cucTeMbl. Pemennii Torga 6€CKOHEYHO MHOTO,
TaK Kak K 3TOMY PEIICHUIO BCEra MOKHO MPUOABUTH JTF000E PEIICHUE OJHO-
POJHOM CHUCTEMBI, YMHOX)KEHHOE Ha JIOOYI0 MOCTOSIHHYI0. MOXKeT ObITh, O/THA-
KO, YTO IpaBasi 4aCTh BBI3bIBAET HEPABEHCTBO PAHIa PACIHIMPEHHONW MAaTpPHIIbI
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paHTy OCHOBHOM MAaTpHIIbl. DTO MOCIEAHUM ClIydall allbTepHATUBBI: CUCTEMa
HE UMEET PELICHUS.

Jliist mro6oro Habopa MOCTOSIHHBIX C1, . . . , Cy, YAOBICTBOPSIOIIETO CUCTEME,
bopmyiia JIaeT peleHre KpaeBoii 3agaun. J{jst pa3HeIXx HabOpoB ¢y, . . ., ¢y,
9THU pelieHUs Pa3IudHbl, TaK Kak QyHKIHUH ¥, . . . , Y, JAHESHHO HE3aBUCHUMBI.

N3 1 u 2 cienyer yTBEepKAECHUE TEOPEMBIL. ®

Ipumep 5.1. Haiitu HauMeHnblliee u3 Takux uucen b > 0, uro 3agaya
y'+b%y =0, y(0) =5, y(1) = -5, (5:4)
HE UMEET PEUICHUU.

Pewenue. Tlo Teopeme 3aa4ya HE UMEET PELIeHM TOrna, Korma
onHoponHas 3agada y” + b%y = 0, y(0) = 0, y(1) = 0 uMeeT HeHyIEBOE
pemenne. @ynkuuy, mis kotopsix y” + b?y = 0, y(0) = 0, uMeror BUA Y =
csinbt. Yrobsl mpu ¢ # 0 Obuio y(1) = 0, Hago sinb = 0, To ectb b =
m,2m,3m,.... llpu stux b umeeM 2-ii ciydyail anbTepHATUBBI, 3HAYUT, MPU
3THX b 3amada WM HE UMEET PEUICHUH, WK UMEeT OECKOHEYHO MHOTO
pemienuii. Kakast u3 5THX BO3MOXXHOCTEH OCYIICCTBUTCS, HAI0 IPOBEPHTH.

[Ipu b = 7 obmiee pelieHWe ypaBHEHUS €CTh y = cCj COS Tt + Cosin Tt.
Buaunt, y(0) = ¢1, y(1) = —cy. lpu ¢ = 5 u ar060M ¢y GyHKUIUS Y(t) —
pewenue 3anaun ((5.4). Ho Tpebyercs, 4ToOBI peneHne He cyniecTBoBaio. [1pu
b = 27 obiee perieHue y = ¢ cos 2wt + o sin 2mt. Torma y(0) = ¢y, y(1) =
c1 1 ynoBieTBoputh oboum yciousm y(0) = 5, y(1) = —5 HEBO3MOXKHO.
3HA4YUT, pEIICHUI HET.

Otser: b = 2.

S [Ipumep 5.2. YcTaHOBHTH, TIPU KaKOM COOTHOIICHUH MEXIy « U [3
Kpaesas 3aJ1aya

Y =190 =0,y (35) =0 (5.5)

HMCCT PCIICHUC U IIPH KAKOM — HC MMCCT PCIICHUSI.

Pewenue. IIppuMeHNM aJTOPUTM JIOKa3aTelabcTBa TeopeMsl 5.1 Obmee pe-
mienne ypaBHenus (9.5) mmeer Bua y = cisint + cpcost + 1, mpu 3TOM
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Yy = cpcost — cosint. TlogcTaBUM pelIeHHE M €ro MPOU3BOJHYIO B Kpae-

BbIe ycioBus. [Tomydnm cuctemy nBYX JIMHEHHBIX anreOpandecKuX ypaBHEHUN
BUJA
0'01+CQ—|—1:C¥,
0-c1—co=p.
Ee panr (paBHBII eMHUIIE) MEHBIIIE YUCIIAa HEU3BECTHBIX (paBHOTO ABYM). [1o-
ATOMY Takasi CUCTEMa JINOO HE UMEET PEIICHUI, TMO0 nMeeT OECKOHEYHO MHO-
ro peueHuil. M3 cpaBHEeHUs IBYX YpaBHEHUH JJI1 HEU3BECTHBIX €] U Cy 3aKIIIO-
4yaeMm, 4To ¢; = ¢ — JIto00e YHCIo, a Co CYUIECTBYET JIMIIb MPU COOTHOIICHUH
a+ [ =1 u pemenue y = csint — [ cost + 1. Eciu ke mocneaHee paBeHCTBO
HE BBITIOJIHSAETCSA, TO KpaeBas 3aJaua HE UMEET PEIlCHUS.
Otger: Ilpu o+ 3 = 1 perieHne CymecTByeT; Ipu o+ 3 # 1 HET pemeHuH.

(5.6)

S [pumep 5.3. YcTaHOBHUTH, PU KAKOM COOTHOIICHUU MEXIY «, (3, 7, O
U € KpaeBas 3a7ada

1
"+ + 1%y + 1y =0, ay(0)+ By'(0) =, o (—) =90, y(1) =¢ (5.7)

2
UMEET PEeIICHHEe W TPU KaKOM — HE UMEET PEIICHUSI.
Pewenue. Haiinem oOmiee pemenue ypaBHenus (5.7). OHo Oymer umeTh
BUA i = cie ' + cosinmt + c3cos wt, npoauddepenuupyem, nonyuum y =
—cre” !+ com cos it — cym sin wt. [logcTaBuM B KpaeBble YCIOBHs

(

(a = B)at Bret acg =7,
1

e —mes =0, (5.8)
1
—C1— TCo =E£.

\ €

1) ITycth onpenenurens cucteMsl (9.8)) OTIIMUEH OT HYJS:
(a=p) fr «
— 0 — T 72

= —a——f—1*a-—
=0 homa=p)#0

-7 0

—

HOCJ’IC,Z[HGG YCI0OBHUC IIPUBOAUT HAC K COOTHOIICHUIO!:

(Le)are (1)
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DT0 yCllIOBUE CYLIECTBOBaHUS €IUHCTBEHHOIO pelleHus: KpaeBou 3anauu (5.7))
IpH JIOOBIX MPaBbIX YAaCTIX KPAEBbIX YCIOBHUM.
2) PaccmoTpuM ciydaid, Korjga KpaeBas 3ajjada UMeeT OECKOHEYHOE MHO-

ecTBo pemienunt. [lpu
1 1
(ﬁ—f—ﬂ')a:ﬂ'(g—l)ﬁ. (59)

cuctema (5.8)) UMeeT paHT He MEHBIIIHA, YEM JIBa, TaK KaK CyIIECTBYET 3aBE0-
MO OTJIMYHBIA OT HYJSI MUHOP TP HEU3BECTHBIX C3 U Co BO BTOPOM U TPETHEM
ypaBHeHuH, paBHbIi —72 # 0. [TocTpouM Ha HeM penieHue. Mmeem

c1 = ¢ — moboe,

1 €
Cg = —C— —
e T

1 )

C3 — — CcC— —.

[TogcTaBuM BbIpakKeHUS ISl Co U C3 B IEPBOE YpaBHEHHUE CUCTEMBI (|5.8))

(oz—ﬁ-i—é—

€ T €

)c—ﬁ&?—l—gézm
T

Otcrona BUJHO, YTO YCJIOBUEM MTPOU3BOJIBHOCTH MOCTOSIHHBIX C SIBJSICTCS BbI-
noJIHeHHE cOOTHOMIEeHHUS ((5.9)), TO €CTh PaBEHCTBO HYJIIO ONPEIACTUTENS CUCTE-
™Mbl (5.8)). Kpome Toro, cienyer, 4To

%oz — Be = 7. (5.10)

PasenctBo ((5.10) Hapsany ¢ (5.9) ycTaHaBIMBAIOT CBSI3b MEXKIY MapaMeTpaMu
3amadu o, (3, v, 0 ¥ €, IPU KOTOPBIX OHA UMEET MHOXKECTBO PEIICHUH.

Otger: Pemrenne cymectyet nipu /e(1 — my/e)a = 7(1 — ) u mr06bIx
v, oune (ecmmy = 0,0 = 0 ue = 0 TOIBKO TPUBHUAILHOE), a TAKXKE TPHU
Vel —my/e)a#m(l —e)fury, du e, TOTIUHSIONUMUC COOTHOIIEHHIO
o o
—a — e = . lpu y/e(1 — my/e)a # (1l —e)f u —a — fe # v pelueHnit
T T
HET.

Jlanee paccmarpuBaeTcst kpaeBas 3aj1a4a Ha otpeske ¢ <t < 1o

Ly = ao(t)y" + a1(t)y + az(t)y = f(t),
ay'(t1) + By(t) = 0, (5.11)
vy (t2) + dy(t2) = 0,

108



e |a|+|5] # 0, |y|+ 0] # 0. YacTHBIME ClydassMu TaKHUX KPAaeBbIX yCIOBHIA
ABIAIOTCS ycnoBus Buaa y(t;) = 0 m y/'(t;) = 0.
@yukyueti I puna >TOW 3a7a4u Ha3bIBaeTCA Takas PyHKUMS ABYX MEpPEeMeH-
HeIx G(t,s), t € [t1,1s], s € (t1,t2), YTO BHIMOIHEHBI CICIYIOIINE YCIOBUSL.
(i) dns xaxmgoro s = const Gpynkuust y(t) = G(t,s) npu t # s ymnoBIETBO-
pset ypaBHeHuto Ly = 0.
(ii) Mpu t = t; u t = to dysxuus y(t) = G(t,s) yIoBIECTBOPSET KPAacBbIM
ycnoBusiM u3 (5.11)).
(i11) Ilpu t = s oHa HenpepbIBHA MO ¢, a €€ MPOU3BOHASA 10 ¢ UMEET CKavOK,

——, TO €CTh

PaBHBIN
ao(s)

1
Gli=st0 = Gli=s—0, Gilt=st0 = Gilt=s—0 + ——. (5.12)
ao(s)
Creylomas TeopeMa YCTAHABIHBACT YCIOBHS CYLIECTBOBAHHUS (DYHKIIMH
I'pHHA ¥ aeT Croco6 ee MOCTPOCHHS.

% Teopema 5.2. Eciu na ompeske [t1,ts] ¢yukyuu ay, ay, as Henpe-
poisubl, ag 7 0, u eciu npu f(t) = 0 kpaesas 3aoaua (5.11]) umeem monvro
Hynesoe pewenue, mo Gynxyus [ puna cywecmeyem u umeem uo

1(H)u(s t1 <t<s),
Gt s) = { 388 g B h;_ (5.13)

20e Y1 U Yy — HeHynesvle peutenusi ypasnenus Ly = 0, yoosnemeopsiowue
coomeemcmeenHo nepeomy u emopomy kpaegoim ycnosusim uz (5.11), muo-
orcumenu u(s) u v(s) onpedensromes uz mpebosanus, umobvl GYHKYUs:
yooeremesopsina ycroguam (5.12)), mo ecmo

D ($u(s) = (s)ols). () = (s + s (519

Jloxazamenvcmeo. IlycTh vy, 9o — peuieHus: ypaBuenus Ly = 0, 171 KOTOPBIX

y(t) = a, yi(t1) = =08, ya(ta) =7, 9h(ts) = —0.

OHH YIOBIETBOPSIOT COOTBETCTBEHHO TEPBOMY U BTOPOMY KPAEBBIM yCIIOBHU-
sim B (5.11). Ecnmt 66t 3, 1 2 ObLIN JTMHEHHO 3aBUCHUMBI, TO BBITOIHSIOCH OBI
TOXKIECTBO Y1 (t) = cyo(t), u pemenue yo(t) (y2 # 0, Tak kax |y| + |0| # 0)
yIOBIETBOPsIO ObI 060MM KpaeBbiM ycioBusiM B (5.11), uto mporuBopedut
YCIIOBHIO TEOPEMBI. 3HAYUT, Y1 U Y2 JIHHEHHO HE3aBUCUMBI, U JIFO0OE pEIICHHE

109



ypaBHeHus Ly = 0 uMeeT BUI y = ¢1Y1 + CoY2. Tak Kak MepBOMY U3 KPACBBIX
yCIOBUI B YIOBJIETBOPSIET TOJILKO Y1, @ BTOPOMY — TOJBKO %o, TO W3
TpebGoBanuii (1) u (ii) BeITekaetr, uto QyHKms G nomwkHa umetb Bux (5.13).
U3 tpeboBanus (iii) Beitekator ypaBaenus (5.14). Cucrema paspenmmMa
OTHOCHUTEIIBHO u(S) U v(S), TaK KaKk ee AeTePMUHAHT PaBeH

(HAITOMHUM, YTO PENIEHUS ¥, Yo JTMHEHHO HE3aBUCHMBI). VITak, MpH BBIMOJ-
HEHHH YCIIOBUI TeopeMbl HaiinyTes u(s) u v(s), ynosnersopsirorue ((5.14), a
torna ¢yukmwms ((5.13) ymoBnerBopsietr TpedboBanusm (i) — (iii). e

0

Zi®Cnencreue 5.1. OyHkuus [prHa UMeEeT Cleayomnuil BUI:

_ n(t)ya(s) (b <t<s),
Gt s) = o

W(t)ao(t) | v2(t)yi(s) (s <t <ty).
&~ 3ameuanne 5.1. [Ipy BBLINOIHEHMH YCIOBUIl TeopeMmbl (QyHKIUs [puHa
ONPENEISIETCA OJHO3HAYHO. XOTS PELICHUS Y U Yo MOXKHO 3aMEHUTh PEIICHU-
MU cy1 | dyo, HO ¢ yueToM ((5.14)) 3To He U3MEHUT NPOU3BEACHUN ay; U bys B
(5.13)).

% Teopema 5.3. Ecnu svinonnenst ycnosus meopemut |5.2\u f(t) nenpe-
povisna npu t1 < t < ty, mo pewenue xpaesou 3adauu (5.11) evipascaemcs

Gopmynoi

y(t) = /t “ Gt 9) f(s)ds. (5.15)

1

Jloxazamenvcmeo. Pa3buBaem UHTErpayi HAa 4acTu t; < s < tut < s < to.
VYuursiBas (5.13)), umeem

to

J(t) = (1) / b(s)F(3)ds + ¥, (1) / a(s)f(s)ds  (5.16)

t1 t

(obpasyromuecs npu quddepenimposannu wieHst b(t)yo(t) u —a(t)y;(t) B3a-
UMHO yHHYTOXaroTcsi B cuiy (5.14). Tloacraensiem Bbipaxkenust mist y(t) u
y'(t) B kpaeBbie ycroBusl. Tak Kak y; YIOBJIECTBOPSET IIEPBOMY, a Yo — BTOPOMY
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KpaeBOMY YCIIOBHIO, TO y(t) ymoBieTBopsieT obouM ycioBusam. Jubdepeniu-
py4 (5.16) eme pa3, nonydaem

J'(8) = (1) / b(s) £ (s)ds + b(E)yh () () +

tq

) / “a(s)f(s)ds — a(t), (D) £(1).

f(t)
ap (t)

YeHHbIE BhIpaxkeHus must ¢, y', y Ha ag, a1, Ao W CKIAAbIBasi, HAXOAWM, YTO
Ly = agy” + a1y’ + asy paBHO

CyMMa BHEHMHTETpaJIbHBIX WICHOB B cuity ((5.14) paBHa . YMHOXas nojy-

to

t
(aoyll+argh+asys) / b(s) f (s)ds+(any! +ary| +asyn) / a(s) f(s)ds+ £ (1)

tq t

Tak xak Ly, = 0, Ly; = 0, to Ly = f(t). Urak y(t) — pemenue 3ana-
ant (5.11)). e

Ipumep 5.4. Haittu ¢pynkumro ['prHa KpaeBoi 3agauu
v +y=f@), y0)=0, o(r)=0. (5.17)

Pewenue. I3 ogaopoanoro ypasuenus ¢y’ +y = 0 mpu y(0) = 0 momydyaem
y = csint. Tak kak 3/ (7) = —¢, 1o ipu f(t) = 0 3amaya (5.17) umeet ToIBKO
HyJICBOE pEIIIEHHE, TO €CTh BBHIMOJHEHO YCIOBHUE CYIIECTBOBAHUSA (YHKIHH
I'puna. @yHKIMK y; = Sint, ys = oSt YIOBIETBOPSIOT ypaBHeHHIO y' +1y = 0
1 ycaoBusM 41 (0) = 0, y5(m) = 0. Tloatomy cornmacHo (5.13)

G(t,s) =sintu(s) (0<t<s),

G(t,s) =costu(s) (s<t<m). (5.18)
Tenepb u3 ycinoBus (5.12)) unu, yto TO Xe camoe, HMeeM
sin su = cos sv, —sinsv = cossu + 1.
W3 310it cuctemsl HaxomauM u(s) = — cos s, v(s) = —sin s. Teneps u3 (5.18))
G(t,s) = —sintcoss (0 <t <s),

N—

G(t,s) = —costsins (s <t<n
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PaccmotpuM Teneph kpaeByro 3ajady JUisl YpaBHEHUS C MapaMeTpoM A

Ly — Xy =0, ay'(t1) + By(t1) = 0, vy (t2) + dy(t2) = 0, (5.19)

e Ly, «, 5, v, 0 Te xe, uro B (5.11). 3HayeHus A, mpu KOTOPBIX 3ajada
HUMEET HEHYIEBOE PELICHHE, HA3BIBAIOTCH COOCMEEHHbIMU 3HAYCHUSMU
9TOM 3a/1auu, @ CaMH HEHYIIEBBIE PELICHUS — coOCcmeeHnbiMu GyHrkyusmu. Tpu
TEX A, KOTOPBIE SBISAIOTCA COOCTBEHHLIMM 3HAUEHHUSIMU, MMEET MECTO BTOPOM
cllydail albTepHATUBBI, a IIPH OCTAIBHBIX — IIEPBBII.

IIpumep 5.5. Haiitu coOCTBEHHbIEC 3HAUEHHSI U COOCTBEHHBIE (DYHKIIUU
3a/1aun

y'— Ay =0, y(0) =0, y(d) =0.

Pewenue. B cuny teopemsl @.1| HeHyneBble pelIeHHs 3TOH 3aa4ll MOTYT
cylecTBOBaTh TonbKo mpu A < 0. ITonaraem A = —a?, a > 0. U3 ypaBHeHus
u ycnoBus y(0) = 0 monydaem y = csinat. U3 ycnosus y(d) = 0 caenyer
csinad = 0. Yro0wr Obut0 3y # 0, Hamo ¢ # 0, ad = 7wk, k = 1,2,....
[TosTomy

k K\
a:ak:%, )\k:—ai:—(%> ,k=1,2,....

. Tkt
Uucna A\ — coOCTBEHHBIC 3HaYCHHUS, a GYHKIHH iy = CSin e COOCTBEHHBIC

(GyHKUHUU.

IIpumep 5.6. Haiitu coOcTBEeHHbIE 3HAUCHUS U COOCTBEHHBIC (DyHKIIUU
3a/1aun

y" =Xy =0, ary(0) + 1y (0) = 0, agy(l) + Pay'(1) = 0.

Pewenue. 1) J]ys Hauana paccMOTPUM ciydaif, korma A = a2, a > 0. Pemas
ypaBHEHHE B paMKaX ATOTO MPEAMOIOKEHHUS, HMEEM

at

y(t) = cre® + e,
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TAC C1 U Co — ITOKAa HCEU3BCCTHBIC KOHCTAHTHI. HOI[CTaBJI}IH B KpPacCBbIC YCIIOBU:I,
MOJIYy4YUM CUCTEMY

(041 + B1CL)C1 + (Oq — 61&)62 =0, (5.20)
(042 + Bga)ealcl + (042 — 52@)67(1102 = 0. '
Cucrema (5.20) omHOpOmHAS, TTOATOMY HMMEET HEHYJICBOE PEIICHUE TOTaa U

TOJILKO TOTJIa, KOTJIa €€ ONPEACIIUTEIb PaBEH HYJIIO, TO €CTh

(1 + Bra)(oz — Bra)e™ — (ay — Bra)(as + Bra)e™ = 0.

OTKyna myTeM TOXKIECTBEHHBIX MPEeoOpa30BaHU IPUXOIUM K YPaBHEHHUIO

(04152 — &251)@ cthla = 51620,2 — 1 (9. (521)

YpaBHEHUE MOKET UMETh PEIICHUE WM HE UMETh pelreHuil. Bee 3aBu-
CUT OT COOTHOIIEHUs KOdDPHUIHEHTOB vy, (1, ao B [o. IlycTh uMeer
pelieHue a = ag, TOTAa U3 CUCTEMBI HaxXOJUM 3HAYEHUS MOCTOSHHBIX ¢}
Hu Co.

ay — 5100
o+ fa
rae ¢ — moboe yucno. Torna coOcTBeHHbIE (DYHKIIMU, COOTBETCTBYIOLIUE COO-

C1 = Co = —C,

a1 + Brag
2) B cnyuae a = 0 pemenue naet y(t) = ¢ # 0 — koncranra. Kpaesbie
YCIIOBHSI BBITIONMHSIOTCS JIMIIb pU v; = 0, as = 0 u moObix 1 U (o (HE
paBHBIX HYI0). [locnenHee 03HauaeT, 4To B pacCMaTpUBaeMOM CIIy9ae TOJIBKO
3aj1a4a MpH YCIOBHUAX BTOPOTO pojia UMEET COOCTBEHHYIO (DYHKITHUIO.
3) Iycts Teneps A = —a?, a > 0. PemmM ypaBHeHHE, MOTYYHM

CTBEHHOMY YHCITy g, €CThb Yo(t) = ¢ <

y(t) = c1 cosat + cosinat,
IIe ] U Co — IOKA HEM3BECTHBL. [10JCTaBHM B KpaeBbIC yCIOBUSL:

{ aycy + Pracy =0,

(agcosal + Paasinal)c; + (agsinal — Peacosal)cy = 0. (5.22)

PaBenctBo Hymo ompenenurtens cuctemsl (5.22) NMpUBOIUT K YpPaBHEHUIO
i a

(1an — BiBe) tgal = —ay1fBaa — aafr. (5.23)

Hccnenyem (5.23)).
a) I[lycts ayag — 5152 # 0. Torna pemenuem ypaBuaenus ((5.23)) Oyaet cuer-
HbI HAOOp 3HaueHWd ap, kK = 1,2,..., COOCTBEHHBIMH 3HAYCHHUSIMHU
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M = —a2 u cobcTBeHHbIMA QyHKIMAME — i (1) = (51 a, cos ait — sin ayt),
rae ¢ # 0.

0) Ilyctb ayave — 182 = 0 (BeIpoxkaeHHBIN ciydait). Torma mpu o # 0
u [y # 0 cymectByer oano peruerne ypaBaerus (5.23)), a xoraa oy = 0 u
B2 = 0, 1 OMHOBPEMEHHO C 3TUM v # 0 1 31 # (, He cymiecTByeT pemeHus. B
MePBOM M3 TIEPEYMCIICHHBIX CUTYallMil COOCTBEHHBIE (DYHKIIMH U COOCTBEHHBIC
3HAYEHUS UCCIIeIyeMOM 3a]]aui CTPOSITCSI aHAJIOTUYHO MYHKTY a).

@ anamnem/m JJISI CAMOCTOSITEJIbHOM p360TI)I

1. Haiiti, npy Kakux 3Ha4eHUSX « U [3 CYLIECTBYET PEIICHUE 3a1ad s
ypasHenus " + mly = 2.

2) (0)=a,y(1) = B; 6) y(0)=a, y (1

2
, N\ /1
B) yO) +y(0)=a, yl ;) —v (1) =5
r) y(1)+y'(1) =a, y(2)+y'(2) =5
2. CymiecTByeT JId HETPUBHAIbHOE pemieHue 3axaun y’ — y = 0,
y(0)=0,y(1) =0,3amaun ¢y’ —y =1, y(0) =0, y(1) =0?
3. Ilpu xakux kodddunmenTax «, 5 1 7y 3aga4a

1
" —3y"+2y =0, y(0)=aq, ﬁy’<§> =1, y()+y(1) =~

UMEET pelICHUE, MTPU KaKUX — HE UMEET PeLICHUS ?
4. PemuTh KpaeBbIe 3a/1a4U:

D y"=[f@1), 2 y(0)=0,y(1)=0; 6) y'(0)=0,y(1)=0;
B) y(0) =0, y'(1) =0. _ _
2) ¢ +y= 1), @ y0)=0y(5)=0 8 yO)=y(5) =0
B) ¥(0) =0,9(m) =0, 1) %(0),y(r)=0.
3) y' =Ky =[f(t), k>0, a) y(-1)=0,y(1)=0;
6) ¥'(-1)=0,y(1) =0;
Y

)=

B) y(—1)=0,9(1)=0; 1) y'(-1)=0,y(1)=0.
4) zy’ —y' = f(t), a) y(1)=0,y(2) = 0; 6) y(1) =0, y'(2) = 0;
B) y'(1) =0,y(2)=0.

5) ¥ = f(t), y(a) =0, y(b) =0.
5. Haiitm coOcTBeHHBIE 3HAYCHUS U COOCTBEHHBIC (DYHKITUHA KPACBbIX
3aj1a4:

Dy =Xy=0, a) y(0)=0, y(I)=0; 6) y(0)=0, y'(I) =0;
—0;

B) ¥'(0) =0, y() ;
= 0; »(0) +2y'(0) = 0, y(I

r) y(0) —y'(0) =0, y(l) +y'(l) = ) =
m) 2y(0)+%'(0) =0, 2 (l)+y’(l) 0; e)y(0)—4'(0)=0,yl)—y' ()
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