
Ordinary Differential Equations - Part 20

System of linear differential equations (homogeneous + autonomous)

(IVP )

Picard iteration (see part 13)

start with a guess

solution of (IVP )

Picard iteration: guess:

1  step:st

2  step:nd

n  step:th

solution of (IVP )

exp

matrix exponential

Example:

exp

cos( )

sin( )

cos( )

sin( )

solution of         with(IVP )

exp
cos( )

cos( )
sin( )

sin( )
cos( )
sin( )

all orbits are circles!


