
Ordinary Differential Equations - Part 18

Definition: A system of ODEs

is called a system of linear differential equations if

continuous

or interval or open set

with
continuous

Note: If for all    , then the system is called homogeneous.

If for all   , then the system is called autonomous.

Lipschitz condition?

matrix norm/ operator norm

continuous

Picard–Lindelöf theorem 
(special version)

unique global solution
or interval

for initial value problem

Example:


