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Advances in Simulation and Prediction of Non-Gaussian Stochastic Processes

Li Jinhua'?, Chen Shuisheng’

(1. Engineering Research Center of Railway Environmental Vibration and Noise, Ministry of Education; 2. Department of Civil
Engineering and Architecture , East China Jiaotong University , Nanchang 330013, China)

Abstract: The non-Gaussian random phenomena are widespread in the engineering, nature and social life. For
the study of random responses of systems to non-Gaussian stochastic excitations, it is a key issue to generate sta-
tionary non-Gaussian or non-stationary non-Gaussian stochastic processes with target characteristics. At present,
the simulation and prediction of non-Gaussian random processes have gotten the wide attention of scholars. This
paper presents the advances in the simulation and prediction of non-Gaussian random processes. Some deficien-
cies and difficulties of the simulation and prediction are pointed out, and the future development trends are pre-
viewed.
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