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Aims    
The  aim  of  the  lecture  and  the  associated  computer  lab  is  to  introduce  the  basic  concepts  from  the  
area  of  the  design  of  experiments,  which  is  used  to  help  us  understand  the  behaviour  of  complex  
computational  models.  In  particular,  we  will  look  at  the  relations  between  inputs  and  outputs  of  
complex  models,  various  types  of  design  (factorial  and  Latin  Hypercube),  and  the  methods  of  
analysis  of  the  results  of  simulation  experiments  through  response  surfaces  and  meta-­‐models  
(emulators).  Special  attention  will  be  paid  to  the  statistical  methods  of  uncertainty  and  sensitivity  
analysis,  in  particular  based  on  Gaussian  processes.    

Selected  reading  
The  below  selection  is  provided  for  information  only:  the  participants  are  not  expected  to  read  any  
materials  in  advance.  Key  readings  are  marked  with  (*),  and  the  remainder  is  for  further  interest.  
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