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Abstract : Reliability analysis of coastal structure using importance sampling was shown. When Monte Carlo
simulation is used to evaluate overturng failure probability of coastal structure, very low failure probability leads
to drastic increase in simulation time. However, importance sampling which uses randomly chosen design
candidates around the failure surface makes it possible to analyze very low failure probability efficiently. In the
numerical example, failure probability of caisson type quay wall was analyzed by using importance sampling and
performance according to the level of failure probability was shown.
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Fig. 2. Random sampling schemes of simulation methods.
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Fig. 3. Flowchart of importance sampling based MCS.
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Fig. 4. Sliding failure probability by simulations.
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Fig. 5. Overturning failure probability by simulations.

1500 T T T

1000 -

frequency

500 T

0 0.005 0.01 0.015 0.02
WIS

Fig. 6. Occurring frequency of W



Aol o] AlEdelid e fl%t TomFE e 48 409

Table 3. Reliability analysis results by simulations
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