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Let H be a Hilbert space and {e;} a complete orthonormal system in
H. We consider the problem of optimal recovery of the linear functional
(x, f), f € H, from approximate values of Fourier coeflicients z; =

(z,€e;).
Put
en(f,0):= inf sup  sup |(z,f) —(T1,...,Tp)|
p: C"—C zeH 7z;, j=1,..,n
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Theorem. The method

15 an optimal method of recovery and
en(f,8) = A+ > 5;(1f5l = Adj)4,
j=1

where X € (0, f|l] is a solution of the equation

AP =D (S = 2A85) =A% =0.
j=1

Using this Theorem we construct optimal methods of recovery of
2m-periodic and analytic in a strip functions and its derivatives from
approximate values of their Fourier coefficients.



