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APPLICATION OF SUBSET SIMULATION TO STOCHASTIC CALCULUS
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Subset simulation technique, which is an efficient method to calculate a low failure

probability, is applied to a problem which is formulated by a stochastic differential equation.

Subset simulation is a method that a subspace close to a limit state is adaptively selected,

and samples are generated in the subspace by using Markov Chain Monte Carlo simulation.

The simulation method is applied to a diffusive model for random fatigue growth which is

based on a stochastic differential equation, and then the failure probability is calculated.

Key Words : Markov Chain Monte Carlo Simulation, subset simulation, stochastic calculus,

failure probability
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