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Ordinary Differential Equations - Part 21

System of linear differential equations:

with

interval
 in

continuous

We already know: the homogeneous part of

has an n-dimensional solution space

the initial value problem (IVP )

has a global solution

Solution set: continuously 
differentiable solution of

(affine subspace)
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is solution of (IVP )

Choose           as the solution

of the initial value problem

Then: with

is solution of (IVP )

uniqueness

Result: The solution set of                        is given by

where is the solution space of the homogeneous part

and is a particular solution of

is an n-dimensional affine subspace


