HEJIOKAJIBHAA 3AJAYA KOIIN AJId HATPY2KEHHOI'O
YPABHEHUIA B YACTHBIX [TPON3BOJIHBIX C OIIEPATOPOM
BAPPETTA B I'NTABHOI1 YACTU

P. 3. Kaxkaposa!

Paccemorpum ciemyromee Harpyzkerroe quddepeHiuaibHoe ypaBHe-
Hue:

n

Dgt U(J}, 77) - /\u(xv t) = ch(xv t)“(‘xj? tj) + ’U(x’ t)v (1)

Jj=1

rae D§, - oneparop apobroro auddepennuposanus nopaaka « [1, ¢.28],
A\ =const, ¢/(z,t), v(z, t) — 3aaHEBIe HePepHIBHbIE B 3aMKHYTO# 06-
nactu Q = {(z,t) : 0 < z < r, 0<t < T} byHKIUI HE3ABUCHMbIX
MepPEMEHHbIX T 1 t.

3amaua 1. Haiitu pemenue u(x,t) ypaBaenus (1) u3 npoctpaHCcTBa
L(§2) yaopierBopsitolee CIepAyOmuM yCA0BHSIM:

}iI%Dg‘t_iu(a:,t) =vi(z), i=1,m; ac(m—1,m}; m=12,..

e vi(z) € Clo,7].
Teopema. IIycte v(z,t) € L[0,T]. Torga soboe pemenne 3amaqun 1
SIBJISI€TCST PEIIEHHEM HArpy>K€HHOTO (OYHKIHOHAJIBHOTO YDABHEHUSI

U(:E,t) = U(I/,U,)\;x,t) + ch(l', t)u($ja tj)a (2)

e
m

U(v,v, \;x,t) = Z V,;(;z:)to‘fiEl/a()\to‘; a—i+1)+
i=1

+F(O¢)D&QE1/a[>\(t - U)a§ O‘]U(zv 77),
¢’ (JZ, t) = F(O‘)Do_taEl/aP‘(t - 77)&; a]cj (JZ, 77)'

1Poccus, Hampauk, PemepanbHoe rocyaapcTBEeHHOE GIOMXKETHOE yUpeXKIeHHe Ha-
yku Hay4gHo-ncciieoBaTe/IbCKUi HHCTUTYT MIPUKJIATHON MaTEeMATUKU U aBTOMATHU3a-
uuu Kabapauno-Bankapckoro Hay4yHoro nentpa Poccuiickoit akajgemun HayK.



HeobxomuMbIM  yCI0BHEM Pa3pEIIIMOCTH HATPY?KEHHOTO (DyHKITHO-
HAJILHOIO ypaBHEHUs (2) sBJISETCS CUCTEMA DABEHCTB

[1 — Ci(wi,ti)] u(xi,ti) — Z (1 — 5ij)Cj(a:i,ti)u(xj,tj) =

=1
:U(Va U, )\;131', tz)7 7::1,2,...,71.

Ecsn onpemesuresb 3Toi CHCTEMBI OTIMYEH OT HyJIsl, TO ypaBHeHue (2)
OyJleT UMeThb, U IPUTOM eIUHCTBEHHOE, pernenne u(x,t).
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