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Reliability Estimation by Simulation
Using Total Hazard

Chi—Hyuck Jun

Abstract

The hazard estimator is proposed for estimating system failure probability of a gen-
eral network where all minimal cut sets are given. Theoretical variance of the hazard
estimator is derived in a bridge system. It is demonstrated that variance of the
hazard estimator is much smaller than that of the raw simulation estimator particu-

larly for small arc failure probability.
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