Derivative based global sensitivity measures 
Examples of calls and test results:

S. Kucherenko, S. Song
The Ishigami function
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range.txt

-3.1415926 -3.1415926 -3.1415926
3.1415926 3.1415926 3.1415926
Command window:

[Vu,DGSM] = Vu_calculation_matlab_routins(3,1024,1,1) %% QMC NUMERICAL DIFFERENTIATION
The results

Vu ={7.6122   24.5475   10.9846}

DGSM ={2.2035    7.1058    3.1797}

Command window:

[Vu,DGSM] = Vu_calculation_matlab_routins(3,1024,1,0) %% QMC AUTOMATICAL DIFFERENTIATION
The results 

Vu ={7.6115   24.5478   10.9848}
DGSM ={2.2033    7.1059    3.1798}
The G-function 
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  d=4, all ai=0
range.txt

0 0 0 0
1 1 1 1
Command window:

[Vu,DGSM] = Vu_calculation_matlab_routins(4,1024,1,1) %% QMC NUMERICAL DIFFERENTIATION
The results

Vu ={37.4415   37.0148   37.1613   37.0512}
DGSM ={1.8321    1.8112    1.8184    1.8130}

Command window:

[Vu,DGSM] = Vu_calculation_matlab_routins(4,1024,1,0) %% QMC AUTOMATICAL DIFFERENTIATION
The results

Vu ={37.4469   37.0176   37.1616   37.0519}
DGSM ={1.8323    1.8113    1.8184    1.8130}
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