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Óðàâíåíèå Êîëìîãîðîâà Ïåòðîâñêîãî ïèñêóíîâà
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Èùåì ðåøåíèå óðàâíåíèÿ ÊÏÏ â êëàññå
âåùåñòâåííîàíàëèòè÷åñêèõ ôóíêöèé
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Òîãäà ïðè ïîäñòàíîâêå â óðàâíåíèå ÊÏÏ ïîëó÷èì
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Ìåòîä îáðûâà ñòåïåííîãî ðÿäà

Âûáåðåì íàòóðàëüíîå N è ïîëîæèì :

uk(t) ≡ 0 äëÿ âñåõ k ≥ N + 1

Òîãäà ñèñòåìà ÎÄÓ ñâåä¼òñÿ ê N + 1 - ìåðíîé. Ìû ïîëó÷èì
òàêîå âûðàæåíèå äëÿ èñêîìîé ôóíêöèè :
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uk(t)x
k (5)



Ïðèìåð äëÿ óðàâíåíèÿ ÊÏÏ äëÿ N = 2
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Íàéä¼ì íà÷àëüíûå óñëîâèÿ, âçÿâ ïðîèçâîäíûå ðåøåíèÿ
Ôèøåðà.
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Ïåðâàÿ ïðîèçâîäíàÿ



Âòîðàÿ ïðîèçâîäíàÿ
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Ðåøåíèå îáðåçàííîé ñèñòåìû ìåòîäîì
ode45(N = 9,D = 0.1)



N = 9,D = 3
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Ïðèìåð ïîäñ÷¼òà òî÷íîñòè



Ïðèìåð êîãäà ìåòîä ðàáîòàåò u(x , 0) = e−x2,D = 1



Ïðèìåð êîãäà ðåøåíèÿ ñêîðåå âñåãî íå ñóùåñòâóåò

ðåøåíèÿ u(x , 0) = e−x2,D = 3


