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A Generalized Augmented Matrix Algorithm
for the Simulation of Linear Time-Invariant System

JIN Weidong
(Department of Electrical Engineering, Southwest Jiaotong University « Chengdu, 610031, PRC)

Abstract; For the simulation of linear time-invariant system, the augmented matrix algorithm is of high accu-
racy and speed. In this paper, a modified augmented matrix algorithm is put forward and a general model of the
digital simulation based on the augmented matrix algorithm is présented. Several numerical formulas are given in
this paper. In fact, the original augmented matrix augorithm is a special example of the algorithm in this paper.

Key words ; digital simulation; linear time-invariant system; augmented matrix algorithm
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