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A simulation approach to colored non-Gaussian processes

LIU Wang-suo, WANG Ping-bo, GU Xue-feng, LI Da-zhen
(Naval University of Engineering, Wuhan 430033, China)

Abstract: By utilizing the composite sampling method, the non-Gaussian sequence with a certain additive distribution
form can be generated. By assigning the couples of poles on the zero-pole plot, the low order autoregressive filter used
for qualitative colorization can be realized. After driving the non-Gaussian sequence through the autoregressive filter,
the colored non-Gaussian process, which is often used in the simulation study of non-Gaussian signal processing, is
obtained. A numerical simulation instance of colored Gaussian mixture data is given to illustrate the performance of this
approach of combing composite sampling and qualitative colorization.
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