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Variance Based Dynamic Sensitivity Analysis of Dynamic Process
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A sensitivity analysis (SA) is a study to show how uncertainty in the output of a model can
be apportioned to different parameters of the model [1, 2]. The result of a SA is important
and can be used to: validate a model, suggest which parameters are the most important,
suggest the accuracy to which the parameters must be calculated, etc. In the dynamic SA,
the sensitivity indices can be calculated as functions of time and it can be seen when each
parameter has the greatest effect on the output function of the interested model. In this
paper, variance based dynamic sensitivity problem for dynamic processes, which are
popular models in process control, is solved using the multiplicative dimensional reduction
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