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BAI TOAN CAUCHY
Tim nghiém hé
Xy = (X X0, X))

Thoa diéu kién |

| Xn(to) = o
Hé n ptvp cap 1 twong dwong 1 ptvp cap n nén
hé nghiém cb6 n hang so tw do.
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PHUONG PHAP KHU
B,: xdy dwng mét ptvp cap n theo 1 ham chon trwérc.

B,: giai ptvp cap n vira tim dwoc va rat vé hé véi (n — 1)
ham
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Céach khir cho hé 2 pt (tuyén tinh)
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Jx ~a,x T by Tf(t) (1)

ly Ta,x * b,y Tf,(t) (2)

1.Lay dao ham pt (1) theo t dwoc (3)

2. Thay y' tr pt (2) vao (3) duoc (4)

3.Rut y tr (1) thay vao (4)

4.Pt két qua la pt cap 2 theo 4n ham x va bién t
Néu xuat phat t pt (2), ta c6 pt cap 2 theo y



HE PTVP TUYEN TIiNH CAP 1 HE SO HANG

X(t) = AX(Y) + F(1)
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PP TRI RIENG GIAI HE KHONG THUAN NHAT
X' = AX + F(t) A cheo hoa duwoc

(< 3 P: PtAP =D (chéo))
& X' = PDP-1X + F(t)
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Vay nghiém hé da cho la:
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PPTRI RIENG TIM NGHIEM HE THUAN NHAT
X(t) = AX(t) =Y =DY
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Pinh ly: HE X' = AX(t), ma tran A cO n gia tri rieng

thwe Ay, A, ... A, (k€ ca tri riéng bdi), va n vector
rieng P, P,, ..., P, doc lap tuyén tinh

— Nghiém téng quét cia pt thuan nhat;
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Cau truc nghiém hé tt khédng thuan nhat

nhat
X'(t) =AX(t) (1)

X=X, + X,

<XO . nghiém tdng quat hé pt thuan

X, : nghiém riéng hé pt khéng thuan
nhat

Cau truc nghiém tdng quat cia hé thuan nhat

X, = C;X; + C,X, + ...+ C.X_
{X., k=1, ..,n} hénghiém doc lap tuyén tinh cta (1)




PP bién thién hang so tim X

X, = Cy()X, + ...+ C ()X,

Ctimtrhé pt:  |C,(1)X, + ...+ C (DX = F(t)
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Cac nghiém dltt cha hé thuan nhat
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Nghiém tong quat cla hé thuan nhat
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Tim X, bang pp bién thién hang so:

Trong X, xem C, va C, la cac ham co theo t
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