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MATHxxx: Lnn 1/

ycR™ y(t),y R=R" y'= f(y)
of N
f(y)zf(yo)+a—y(yo)(y—yo)+---+=Ay
y' =AYy, y(0) = Yinit = Y(t) = exp(At) Yinit
At 1 1 n4n
T+ —At+ .+ — A"t
1! n!

AX=XA3IX'=2A=XAXHLA"=XA"X"!

= XeM X 1= X diag(eM, ..., ent) X1



