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Active subspace methods have become a popular tool for global sensitivity analysis and dimension
reduction for a computer model [1]. In this talk, we discuss an elegant generalization of traditional
active subspace methods to perform a joint analysis of two “adjacent” computer models [2]. This
approach allows us to define co-active direction, joint sensitivity indices (co-activity), and a scalar
metric called “concordance” which measures the alignment (or non-alignment) of the gradient
spaces of the two functions. An algorithm, based on [3], permits fast computation and implemented
in a publicly available R package.
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