du %u dw %w

5t %92 " Fi)u + g1(t)w, Bt %92t fa(yu + go(t)w.
Second-order variable-coefficient linear parabolic system.
Solution:

u = 1)U (x, 1) + p2(E)W (1),
w = P1()U (2, ) + h2()W (2, 1),
where the pairs of functions; = p1(t), 11 =11(t) andp, = p2(t), Y2 =1,(t) are linearly independent
(fundamental) solutions of the system of linear ordinary differential equations
¢ = filt)p + g1(t)h,
Vi = fa(t)p + ga(t)),
and the functiong/ = U(x,t) andW = W (z, t) satisfy the linear heat equations
ou _ 0’U ow _ u o*wW
ot oz’ ot Oz
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