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Probabilistic Modelling

• Maximum Likelihood Method
• Bayesian regression analysis
• Determination of model uncertainties
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• Faber, M.H.: Faber MH. Statistics and Probability Theory in Pursuit of 
Engineering Decision Support: Springer; 2012. ISBN 978-94-007-4055-6 

– Pp 85-104

• EN 1990: Basis of structural design. 2002.
– Annex D

• JCSS PMC – part 3-9: Model uncertainties
• ISO 2394: 2015. General principles on reliability for structures.
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Epistemic

Aleatory

Determination of model uncertainty
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Model uncertainty - examples

small bias: 1.06
small COV: V20 =12%

large bias: 2.5
large COV: V20 =25% 0
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Exercises, self-study and reading

Read / self-study:
• Faber pp 85-104
• JCSS PMC Model uncertainty
• EN 1990, Annex D

Exercise: 
• Model uncertainty


