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Mathematical models are used to simulate complex real-world
phenomena in many areas of science and technology. Large complex
models typically require inputs whose values are not known with
certainty. Uncertainty analysis aims to quantify the overall uncertainty
within a model, in order to support problem owners in model-based
decision-making. In recent years there has been an explosion of
interest in uncertainty analysis. Uncertainty and dependence elicitation,
dependence modelling, model inference, efficient sampling, screening
and sensitivity analysis, and probabilistic inversion are among t
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