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A Basic Consideration on Advanced Monte Carlo Simulation Procedure
for First Passage Probability of Dynamical Systems
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Various procedures to extend the applicability and increase the efficiency of Monte Carlo Simulation (MCS)
for the analysis of complex dynamical systems are discussed. However direct MCS techniques require too
much computational effort for this problem. Hence, several advanced MCS techniques have been applied to

structures under dynamic excitation.

The purpose of this paper is to develop the methods, to compute efficiently failure probability of dynamical
systems by Double & Clump procedure (D & C). To calculate effectively the probability, several controlled
criteria are introduced in the numerical procedure so as to obtain the low probability effectively.
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