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Dear Editor,

We welcome the comment [1] on our article [3] on determin-
istic sensitivity analysis (DSA) as it provides some interest-
ing points for discussions regarding performing DSA under 
ignorance. The comment indicates that under complete igno-
rance, it is not rational to apply a distributional or probabilis-
tic DSA, because the underlying distributions are not known, 
and that ‘all variables to which uniform probability distribu-
tions would be applied otherwise due to a lack of informa-
tion on probabilities appear to be candidates for the classic 
tornado diagram.’ We agree that probability distributions 
should not just be assumed in situations of total ignorance. 
However, we do not think it is that common that situations 
of total ignorance occur within cost-effectiveness models. 
In most situations there is some information on the prob-
ability distribution, and formal methods exist to elicit prob-
ability distributions from experts in cases where information 
is lacking. Additionally, good modeling practice guidelines 
advocate modelers take into account all parameters that are 
associated with uncertainty, especially when there is little 
information. The ISPOR Modeling Good Research Practices 
Task Force Report 6 on uncertainty states that in those cases 
where there is very little information on a parameter, a con-
servative approach should be adopted such that the absence 

of evidence is reflected in a very broad range of possible 
estimates [2]. This is exactly what we advocate in our paper: 
a broad range of possible estimates is provided through the 
use of intermediate steps between the set minimum and 
maximum values [3].This is especially relevant in those 
cases where probability distributions are not known, given 
that in those cases, the extreme values are most likely not 
known either (or they are at least very uncertain). As we also 
indicate in the paper, minimum and maximum values are 
often chosen arbitrarily. If minimum and maximum values 
are arbitrary and/or uncertain, it is very helpful for decision-
makers to know the outcomes of their decision models under 
alternative minimum and maximum scenarios. Note that this 
is also in line with the lifecycle dynamics that the author 
speaks of; a stepwise DSA shows alternative scenarios for 
minimum and maximum values that decision-makers may 
need to consider.

Declarations 

Conflict of interest The authors declare no conflicts of interest relevant 
to this correspondence.

References

 1. Gandjour A. Determinstic sensitivity analysis under igno-
rance. PharmacoEconomics. 2021. https:// doi. org/ 10. 1007/ 
s40273- 021- 01085-8.

 2. Briggs AH, Weinstein MC, Fenwick E, et  al. Model param-
eter estimation and uncertainty: a report of the ISPOR-SMDM 
modeling good research practices task force-6. Value Health. 
2012;15:835–42.

 3. Vreman RA, Geenen JW, Knies S, Mantel-Teeuwisse AK, 
Leufkens HGM, Goettsch WG. The application and implications 
of novel deterministic sensitivity analysis methods. Pharmacoeco-
nomics. 2021;39(1):1–17.

This reply refers to the comment available online at https:// doi. org/ 
10. 1007/ s40273- 021- 01085-8.

 * Rick A. Vreman 
 r.a.vreman@uu.nl

1 Division of Pharmacoepidemiology and Clinical 
Pharmacology, Utrecht Institute for Pharmaceutical Sciences 
(UIPS), Utrecht University, Utrecht, The Netherlands

2 The National Health Care Institute (ZIN), Diemen, 
The Netherlands

3 Roche Nederland BV, Woerden, The Netherlands
4 Erasmus School of Health Policy & Management, Erasmus 

University Rotterdam, Rotterdam, The Netherlands

http://orcid.org/0000-0002-2076-322X
https://doi.org/10.1007/s40273-021-01085-8
https://doi.org/10.1007/s40273-021-01085-8
http://crossmark.crossref.org/dialog/?doi=10.1007/s40273-021-01086-7&domain=pdf
https://doi.org/10.1007/s40273-021-01085-8
https://doi.org/10.1007/s40273-021-01085-8

	Comment on “Deterministic Sensitivity Analysis Under Ignorance”
	References




