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The objective of the present work is to estimate Sobol’ indices at any order in a given-data context,
where a unique input/output sample is available. In that view, our approach consists of three main
ingredients: one-step inference and nonpositive kernel estimation following [1] together with mirror-
type transformations as introduced in [2,3]. We introduce two different estimators that are proved
to be asymptotically normal and efficient. In addition, their numerical properties are illustrated
on standard examples.
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