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{Abstract)

After introducing a fundamental theory to analyze random vibration, two most important and
also typical problems of the subject, that is, mean-square response and first-passage probability,
were reviewed from the papers written during the last 15 years. It was shown how to define
spectral density function, autocorrelation fuction, and probability density function, and then first-
passage probabilies for Poisson process and Markov process using stationary extreme point process,
and the upper bound of mean-square response to wide band excitation and narrow band excitation
were calculated. Curves were drawn for some sample envelope functions in each case.
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