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Solving a system of ODEs

• You can use the second order trick for 2x2 but in general,

• Find eigenvalues and eigenvectors of A,

• Assemble general solution by summing up terms of the form

• This works when eigenvalues are distinct or, if there are repeated 
eigenvalues, when there are N independent eigenvectors.

• Other cases (not enough e-vectors or complex e-values) Thursday.
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