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Increasing model fidelity

Stochastic Model updating
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Samples from prior distribution
Samples from posterior distribution
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  How can samples of the posterior PDF be generated?
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  How can samples of the posterior PDF be generated?
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Geometrical distance Variance-based 
distance

Distributional overlap 
distance

Capture increasing level of uncertainties
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determine the correlation structure

 Easily generalized to the multi-variate case
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