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Abstract

Abstract: Rare-event has a great significance for its lower probability of occurrence and greater
harmfulness, the traditional Monte Carlo method is difficult to analyze it effectively. Rare-event simulation
technique which is developed quickly and applied in many areas can sample the rare-event effectively
with variance reduction methods and can estimate the occurrence probability of rare-event. The research
status of rare-event simulation technique is summarized firstly; the principles, problems and progress of
the main methods are analyzed and concluded secondly; after that the application fields of the technique
are elaborated and summarized; the future development tendency of rare event simulation technique is
discussed finally.
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effectively with variance reduction methods and can estimate the occurrence probability of rare-event. The
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