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New module in CLIMADA (a global weather and climate risk 
assessment platform)1,2:

- Uncertainty on any input parameter (exposure, hazard, 
vulnerability, measures, discount rate, climate secnario, 
development path,...)
- Any probability density distribution from Scipy.

- Global uncertainty and sensitivity analysis:
   -> impact metrics (average annual impact, probability 
exceedance curves, impact maps, ...) 
  -> option paraisal (cost benefit ratios, impact future,...)

- Based on SALib3 

Caution
- needs estimates of ranges and distributions of inputs!
- sensitivity says nothing about direct causality

Future development 
- robustness to random noise test 
- coupling to UQlab for surrogate models 

Uncertainty and sensitivity analysis for natural risk 
and adaptation appraisal modeling with CLIMADA
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Uncertainty and sensitivity analysis is an 
essential part of risk modelling and is crucial for 
a proper interpretation of the data4.

Provides important insights
Eg. Tropical Cyclone damage uncertainty in Florida is, 
in urban areas, most sensitive to the vulnerability, and 
in non-urban areas to the asset distribution.


