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I. Ïîñòàíîâêà çàäà÷è. Ðàññìàòðèâàåòñÿ ñèñòåìà ëèíåéíûõ äèôôåðåíöèàëü-
íûõ óðàâíåíèé

ẋ+ A(t)x = b(t), t ∈ [a; b], (1)

ãäå A(t) = ||aij(t)|| � êâàäðàòíàÿ ìàòðèöà n-ãî ïîðÿäêà ñ íåïðåðûâíûìè íà îòðåçêå
[a; b] êîýôôèöèåíòàìè, b(t) = ||bi(t)||i=1,n � âåêòîð-ñòîëáåö íåïðåðûâíûõ ôóíêöèé.

Ïóñòü T = ||tij|| ïîñòîÿííàÿ ìàòðèöà ôîðìàòà [m× n]. Ïîëîæèì

y(t) = Tx(t). (2)

Òðåáóåòñÿ, çíàÿ âåêòîð y(t), íàéòè âåêòîð ïðàâûõ ÷àñòåé b(t) ñèñòåìû (1).
Áóäåì ãîâîðèòü, ÷òî êîìïîíåíòû âåêòîðà y = ‖yi‖i=1,m ñîãëàñîâàíû, åñëè ñè-

ñòåìà óñëîâèé (2) ñîâìåñòíà.
Ñîãëàñîâàííîñòü êîìïîíåíò âåêòîðà y � íåîáõîäèìîå è äîñòàòî÷íîå óñëîâèå

ðàçðåøèìîñòè ïîñòàâëåííîé çàäà÷è.
II.Ýêñïåðèìåíòàëüíûå äàííûå Â ðåàëüíîé ïðèêëàäíîé ñèòóàöèè, (íàïðè-

ìåð, â òåîðèè èçìåðåíèé), âåêòîð y ïîëó÷àþò ñ íåèçáåæíûìè ïîãðåøíîñòÿìè, òàê
÷òî èçìåðåííûå çíà÷åíèÿ ŷ(t) = y(t)+ε(t), êàê ïðàâèëî, íå óäîâëåòâîðÿåò óñëîâèþ
ñîãëàñîâàíîñòè.

Â ýòîì ñëó÷àå â êà÷åñòâå ðåøåíèÿ ñèñòåìû óñëîâèé (2) ïðåäëàãàåòñÿ âçÿòü å¼
íîðìàëüíîå ïñåâäîðåøåíèå xnorm(t), à â êà÷åñòâå ðåøåíèÿ ïîñòàâëåííîé çàäà÷è �
ðåøåíèå èíòåãðàëüíîãî óðàâíåíèÿ

xnorm(t)− xnorm(t0) =

t∫
t0

K(t, s)b(s)ds. (3)

Îñíîâíàÿ ïðîáëåìà çäåñü � íàõîæäåíèå ôóíêöèè Êîøè K(t, s).
Â äîêëàäå ïðåäëîæåí ñïîñîá ïîñòðîåíèÿ ôóíêöèè Êîøè äëÿ ëþáûõ ëèíåéíûõ

ñèñòåì.
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