Ou,
1. Ttbm L{um] + U f(t, u1 —b1ug, .« o, Up1 —bpauy,)

ot

+gm(t, w1 —b1ty, .., Up1 — by 1uy,), m=1,...,n.

The system involves + 1 arbitrary functionsf, g1, ..., g, dependent om arguments;L ia an
arbitrary linear differential operator in the space variablgs. ., z,, (of any order in derivatives),
whose coefficients can depend®p. .., z,,t. Itis assumed thak[const]= 0.

Solution:

U, = O (t) + exp[/ f, 01 =b10n, ., -1 = bp-10n) dt} 0(xy,...,2p,1).
Here, the functions,,, = ¢,,(t) are determined by the system of ordinary differential equations

QO;n = (me(t, 2 blcpn! s Pn-1 T bn—l‘pn) + gm(ta Y1~ bl‘Pny s bn—l‘Pn)1

wherem = 1,...,n, the prime denotes a derivative with respect¢foand the functiond =
O(z1,. .., x,,t) satisfies the linear equation

00

— =1 )
ot [61
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