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Simulation of Compound Poisson Process Based
on Stochastic Harmonic Function
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Abstract: A new approach to the numerical simulation of
compound Poisson process was proposed. The stochastic
harmonic function method was adopted to generate the
compound Poisson process. Based on the engineering
example, the validity of the stochastic harmonic function
method to simulate the compound Poisson process was

verified.
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Fig.1 Flow chart of Monte Carlo method for

compound Poisson process simulation
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Flow chart of stochastic harmonic function
method for

process simulation
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