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Motivation

Simulation experiments use huge amount of data that is
mostly generated. Majority of models have extensive and
complicated sets of input parameters that are processed in
models and result in output data. Sensitivity analysis (SA)
helps to discover what the results depend on and how input
parameters impact output data, it is useful in model building
due to the reduction of parameters and allows for detection
of implementation errors.

To assess the usability of three popular SA methods, we
picked a nonlinear, nonmonotonic Ishigami function. The SA
methods are: Sobol, Morris, and FAST. We obtain similar
analysis results by using different metrics.
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A a result we cotaned indices, for - mean ¥ efect,
mean of absalute elementary effect and ssandard deviation of the elementary
effect. The analysis camied out with by Sabal and FAST metheds returns first arder
Iindices and the total order index.

‘When comparing the results of SA with three different methods, we found out
that the im Eshigami fu - whikch

other parameters. On the other hand x,, has the greatest Impact on the

set It s also warth mentianing. that Sobol and FAST method exhibit quite similar
results.
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