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Dear referee,

thank you very much for your thorough review! I would like to make use of this open
discussion and ask for your opinion on a possible solution for your 2nd major comment:
Interactions of inputs on the output response and how to capture this in the sensitivity
matrix.

So far we only computed the first order Sobol index, which does not account for
interactions of inputs. We thought this is enough to roughly identify the most relevant
features, as the neural network will then do the rest by the way it maps the input to the
output, including all intrinsic relations or collinearities (as you have already mentioned).
However, there is also the second order Sobol index, which accounts for interactions of
inputs and their impact on the outputs. This was first neglected as it demands twice the
computational time and the sample generation was and is still a bottleneck of the
complete approach.

However, concerning your comment, I would suggest computing also the second order
Sobol indicies and performing the sensitivity analysis based on the combination of both
the first and second order Sobol indicies. This should then account for possible
interactions/collinearity. 

Second the suggestion of applying a singular value decomposition is very interesting, in
order to identify the most relevant inputs. Maybe also plotting the full sensitivity matrix
would also be interesting for the readers and not just showing the maximum values. 

Is this kind of what you have imagined as a possible solution for your second comment? A
comment on this would help us to elaborate on the paper and deal with your review in the
correct way.

Thank you again for your quick and very relevant review!

Best regards,

Pablo Noever-Castelos
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