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Exact Constrained Optimal Design

Young Il Kim"¢

“Dept. of Information System, ChungAng Univ.

Abstract

It is very rare to conduct an experimental design with a single objective in mind. since we have uncertain-
ties in model and its assumptions. Basically we have three approaches in literature to handle this problem, the
mini-max, compound, constrained experimental design. Since Cook and Wong (1994) announced the equiva-
lence between the compound and the constrained design, many constrained experimental design approaches have
adopted the approximate design algorithm of compound experimental design. In this paper we attempt to mod-
ify the row-exchange algorithm under exact experimental design setting, not approximate experimental design
one. This attempt will provide more realistic design setting for the field experiment. In this process we pro-
posed another criterion on how to set the constrained experimental design. A graph to show the general issue of
infeasibility, which occurs quite often in constrained experimental design, is suggested.

Keywords: Exact experimental design, constrained optimal experimental design, multiple objec-
tive design.
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