
Ordinary Differential Equations - Part 13

Picard–Lindelöf theorem

loc. Lipschitz continuous

Then there is         and a unique solution

for the initial value problem

Iteration from the Banach fixed-point theorem

Picard iteration:

Example: initial value problem:

start with

first step:

second step:

th step:

(pointwise limit)

exp( )

(also uniform limit)


