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The propagation of uncertainty in non-linear cases 
can be handled accurately and easily with a 
piecewise linear approach to propagating the 

probability density function through the analysis 
equation. Previous work outlined this method but 
did not examine the effects of parameters on the 

accuracy of the results. Parameters to be chosen in 
this approach include the number of evaluation 

points and the distribution of those points over the 
range of interest. The effects of these parameters 
are explored for three elementary functions. It is 

found that for the functions examined, the piecewise 
linear approach always converged with increasing 
numbers of points. For the cases examined, 30–200 
evaluation points were required for convergence. A 
uniform distribution of points was both the simplest 

to implement and converged the fastest.!
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