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The course offers students an in-depth journey into the use of computer
experiments in scientific modelling. It illustrates designs based on finite
changes, on replicates and designs based on the functional ANOVA
expansion. The link between design, interpretability and sensitivity is analysed
in depth. A variety of sensitivity methods (from partial dependence functions to
mean dimensions) is discussed and illustrated with applications in simulation
(deterministic and stochastic) and artificial intelligence (neural networks).



