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An introduction to variance 
based methods  
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Plotting the output as a function of two 
different input factors 

Which factor is more important? 

Output variable Output variable

Input variable xi Input variable xj
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~1,000 blue 
points 

Divide them 
in 20 bins of 
~ 50 points

Compute the 
bin’s average 
(pink dots)   

Output variable

Output variable

Input variable xi

Input variable xj
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Each pink point is ~  
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Output variable

Input variable xi
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Taking the variance 
of the pink points one 
obtains a sensitivity 

measure  
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Output variable

Input variable xi
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Which factor 
has the highest
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Output variable

Output variable

Input variable xj

Input variable xi
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The partial variance divided by the 
total variance is the so-called 

sensitivity index of the first order



Is this factor non-important? 
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For cases where Si is zero but 
the variable is still important we 

need to compute ‘total effect’ 
sensitivity indices  



First order effect Factor 
prioritization 
(orienting 
research)

Total effect Factor fixing 
(model 
simplification)  

The measures and their ‘settings’
= when to use them  



…but there is more, 
such as Sensobol in R, 
SALib in Phython … 



Advantages with variance based methods:

• graphic interpretation scatterplots
• statistical interpretation   
• expressed plain English 
• working with sets
• relation to settings such as 

factor fixing and factor prioritization
• give the effective dimension  

Chapter 1 its 
exercises 



… but there are other methods that can be used for different 
settings, e.g. moment independents methods, Shapley coefficients, 
reduced spaces, VARS …  



Don’t use One factor At a 
Time (OAT)

A geometric proof 





OAT in 2 dimensions

Area circle 
/ area 

square =? 

~ 3/4  



OAT in 3 dimensions

Volume sphere / 
volume cube  =?   

~ 1/2   

http://images.google.it/imgres?imgurl=http://yaroslavvb.com/research/reports/curse-of-dim/pics/sphere.gif&imgrefurl=http://yaroslavvb.blogspot.com/2006/05/curse-of-dimensionality-and-intuition.html&h=287&w=265&sz=11&hl=it&start=3&um=1&tbnid=WwtgUyNpRPBdwM:&tbnh=115&tbnw=106&prev=/images?q%3Dcurse%2Bdimensionality%26um%3D1%26hl%3Dit%26rls%3DGGLD,GGLD:2004-34,GGLD:it%26sa%3DN


~ 0.0025

OAT in 10 dimensions; Volume 
hypersphere / volume ten dimensional 
hypercube =?    



OAT in k dimensions

K=2

K=3

K=10



OAT does not capture interactions

➔ The resulting analysis is non 
conservative 



Quasi random sequences 
 

Ilya M. Sobol’   



Sobol’ LP-TAU 
are used in high 
frequency trading 

Source: https://www.youtube.com/watch?v=z4nCTdQlH8w



Root mean square error with different designs. 



Don’t run the model just once

There is much to learn by running the model 
a few times, especially during model building  



Lubarsky's Law of Cybernetic Entomology: 
there is always one more bug!



Model routinely used to produce point 
estimates may becomes non 

conservative when the uncertainty is 
plugged in 





Solution? Modelling of 
the modelling process by 

taking ‘all paths in the 
garden’ 



Don’t sample just 
parameters and boundary 

conditions 

Explore thoroughly the space of the 
assumptions
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An engineer’s vision of UA, SA



One can sample more than just factors: 

• modelling assumptions,

• alternative data sets, 

• resolution levels, 

• scenarios …
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More material at www.andreasaltelli.eu
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