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Highlights 

 

• A new kind of multivariate sensitivity indices based on the wavelet analysis is proposed.  

• The energy distribution of the time-dependent output is extracted as a quantitative feature of the 

dynamic model output. 

• A vector projection method is used to assess the effect of input variables on the whole energy 

distribution of model output.  

• The new sensitivity indices can provide a complementarity to the existent multivariate sensitivity 

indices.  
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