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Numerical Simulation of Stochastic Dynamic Systems
LiLi" Liu Hongweiz)
(1) Computer Center, 2) System Engineering Institute, GDUT, Guangzhou, 510090)

Abstract The numerical simulation of linear time— invariant stochastic dynamic systems is studied
via stochastic iterative algorithm. An easy computing, high convergence speed and stability itera-
tive algorithm is obtained and conducted its convergence rate.

Key words stochastic systems; numerical simulation; stochastic iterative
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