General Theory of nth Order Linear ODE

Theorem 1.

The initial value problem
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has a unique solution in open interval I if 
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 and g are continuous on I.

Theorem 2.

Let 
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 be continuous functions on the open interval I, 
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 are solution of equation
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If 
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 for at least one point in I, then 
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 is a fundamental set of solutions.

Remark:
The Wronskian 
[image: image8.wmf]12

(,,,)

n

Wyyy

K

 is defined by
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Theorem 3.

The Wronskian 
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 of the equation 
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 satisfies 
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, i.e. 
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 for some constant c.
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