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Schemes to Approximate Continuous Convolution
by Fast Convolution

Chen Kuifu Zhang Senwen
(College of Applied Engineering Sciences, CAU)

Abstract The fast convolution is used to approximate random response, three schemes involving
rectangular, trapezium and Simpson’ rule are proposed. The calculation times are compared be-
tween direct method and fast method, and the result shows that the computing speed of the new
algorithms may be faster 10 times than that of the old one.
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