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SUMMARY

When fitting a linear regression model to data, aliasing can adversely affect the estimates
of the model coefficients and the decision of whether or not a term is significant. Optimal
experimental designs give efficient estimators assuming that the true form of the model is
known, while robust experimental designs guard against inaccurate estimates caused by
model misspecification. Although it is rare for a single design to be both maximally efficient
and robust, it is shown here that uniform designs limit the effects of aliasing to yield
reasonable efficiency and robustness together. Aberration and resolution measure how
well fractional factorial designs guard against the effects of aliasing. Here it is shown that
the definitions of aberration and resolution may be generalised to other types of design
using the discrepancy.

Some key words: Discrepancy; Effects aliasing; Fractional factorial design; Minimum aberration; Orthogonal
array; Reproducing kernel Hilbert space; Resolution.

1. INTRODUCTION

Efficiency and robustness are important concepts in the design of experiments. If one
knows the form of the model relating the response to the factors, then optimal designs
lead to efficient estimators of the unknown parameters. However, often one must infer the
form of the model from the data using regression diagnostics. In such cases aliasing can
adversely affect model selection and estimation if the experiment is not well designed.
Thus, the robustness of a design may be important as well.

Uniform designs (Wang & Fang, 1981; Fang & Wang, 1994, Ch. 5; Bates et al., 1996)
are model independent and spread experimental points evenly over the domain. Their
goal is to minimise the discrepancy, introduced by Weyl (1916), which measures the
difference between the empirical distribution of the design and the uniform distribution.
Theorem 1 shows that uniform designs limit the adverse effects of aliasing on efficiency
and robustness under general assumptions.

Regular fractional factorial designs are often constructed to be of maximum resolution
(Box et al., 1978, Ch. 12) and minimum aberration (Fries & Hunter, 1980), since these
criteria limit the adverse effects of aliasing. Aberration has been generalised to nonregular
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fractional factorial designs (Deng & Tang, 1999; Tang & Deng, 1999; Ma & Fang, 2001;
Tang, 2001; Xu & Wu, 2001). Definition 2 and Theorem 2 show that aberration may be
further generalised to cover designs that are not fractional factorial by using the discrep-
ancy. It is also shown in Theorem 3 that minimum aberration designs and minimum
discrepancy designs are equivalent in a certain limit.

The remainder of this section introduces the model and the design problem to be
considered. Section 2 describes how to define a Hilbert space of possible response functions,
and the discrepancy arising from that Hilbert space is defined in § 3. The ways in which
low discrepancy designs limit the effects of aliasing are discussed in §§ 4 and 5.

Suppose that an experiment has s factors, and let Z; be a measurable set of all possible
levels of the jth factor. Common examples of Z; are {0,...,q;—1} and [0,1]. The
experimental region, %, is some measurable subset of Z; x ... x Z;. An experimental
design with n points, P = {z;=(z;;,...,z;):i=1,...,n}, is a subset of Z with multiple
copies of the same point allowed.

Let y; denote the observed response when the factors take on the value z;. A linear
regression model with misspecification may be written as

p
vi=fz)+e= ) gz)0;+h(z)+e (i=1,...,n),
j=1
where the specified, possibly complex-valued, functions g; are linearly independent, h(x)
is an unknown deviation or misspecification, f(x) = g'(x)0 + h(x), the ¢; are independent
and identically distributed random errors with mean 0 and variance ¢% and T denotes
the transpose. Moreover, the true parameter vector is 0=(0,,...,0,)", and g(x)=
(g1(x), ..., g,(x)", where x =(x;,...,x,). To ensure that the model is identifiable, 0 is
assumed to satisfy GO =.#(gf), where G =.#(gg"), and so the misspecification satisfies
J(gh)=(0,...,0)". Here ~ denotes the complex conjugate, .7 (f):={, f(x) dFy(x), and F,
denotes the uniform distribution over the experimental domain Z. The matrix G is
Hermitian, that is G¥ = G, where  denotes the complex-conjugate of the transpose.

The ordinary least squares estimator of the parameter 0 is 0 = M ' X"y, where y =
(¥1»...,yn)" is the vector of response data, the design matrix is X =(g(z,),...,g(z,)",
and the information matrix, M = XX, is assumed to be nonsingular. The mean squared
difference between the fitted response function, f(x) = g"(x)0, and the true one is

E{A(|f —T1P)} =S ({E|g"(0 — 0)]* + |h*}) = var(P, g) + bias(P, g. h) + #(|h*) (1)
(Yue & Hickernell, 1999), where
var(P, g) = ¢* tr(M ~'G), bias(P, g h)=n"XM 'GM X1y

and = (h(z,), ..., h(z,))". The last term in (1) is independent of the design and can only
be made smaller by a better choice of model.

The variance of the estimated model, var(P, g), is independent of the misspecification.
Here L-optimal designs maximise efficiency by minimising tr(M ~'G), which could be
arbitrarily large because of aliasing for a poorly chosen design.

The bias of the estimated model, bias(P, g, h), is independent of the noise and arises
from the difference between 6 and 6 because of the aliasing of h and g. Aliasing may cause
a term 0,g;(x) to appear statistically significant and to be retained in the model, when it
does not belong. Variable selection techniques will not solve this problem. One must use
a more robust experimental design.

Yue & Hickernell (1999) investigated the relative importance of the terms var(P, g) and



Uniform designs limit aliasing 895

bias(P, g, h). They showed that variance-minimising designs can yield substantial bias,
whereas bias-minimising designs are rather efficient. Moreover, bias-minimising designs
tend to spread the points evenly over the domain. A similar conclusion was reached by
Box & Draper (1959) for polynomial models.

To obtain a design minimising var(P, g) + bias(P, g, h) one must know the model in
advance, including the relative size of |h| with respect to o2 As a result of the practical
difficulties of this approach, the designs considered here are based on the model-
independent criterion of discrepancy. Uniform designs are shown to limit the effects of
aliasing in the terms var(P, g) and bias(P, g, h) for a large class of models and misspecifica-
tions: ‘model-independent’ does not mean ‘assumption-independent’. The definition of
discrepancy depends on the definition of the space of possible response functions and the
definition of the norm defined on %. Thus, one can put any a priori knowledge about the
model into the definition of the discrepancy.

2. REPRODUCING KERNEL HILBERT SPACES OF RESPONSE FUNCTIONS

To make precise statements about the effects of the design on aliasing it is necessary to
define the space, %, containing the response, f, and its square. This is assumed to be a
separable Hilbert space of complex-valued functions with a reproducing kernel, K
(Aronszajn, 1950; Saitoh, 1988; Wahba, 1990, p. 1). This means that the evaluation func-
tional is bounded,

K(.,weZ, fw=<{f,K(.,w))s ({forallwelZ, feF).

If {¢,} is any orthonormal basis for .7, then the reproducing kernel may be written as
K(x, w) =2, ¢,(x)d,(w).

Example 1. Suppose that there is one factor with ¢ levels, Z ={0,...,¢— 1}, and Z is
the set of all functions on 2. Then the quantity .#(f)=q ' X ., f(x) is the average value
of f over the ¢ levels. Define the norm on this space as || f || = {f, f D12, in terms of the

following weighted .%,-inner product:

1
{f. &7 =I()IQ)+ , S =I()iig—#(@)}] (forall f,ge 7).

The choice of the arbitrary weight y > 0 is discussed in § 5. An orthonormal basis for 7
is {1, pe™~a yTetmxla 2@~ Dmxla) where 1 =(—1)%, and the reproducing kernel is

q—1
K(x,w)=1+7y Y 2™ V=1 4p(—1+¢d,,),

v=1

where 0., denotes the Kronecker delta function.

Example 2. Suppose that there is one factor with a continuous range, 2 =[0, 1]. The
space of all square-integrable functions does not admit a reproducing kernel because the
evaluation functional is not bounded. However, one may choose & to be the space of
functions whose first derivatives are square integrable. The inner product and reproducing
kernel for this space are

1
<f,g>9=f(1)§(1)+;f(f’g_’) (for all f, g € 7),

K(x,w)=1+{1 —max(x,w)} (forall x, weZ =[0,1])
(Hickernell, 1998a), where f’ denotes the derivative of f.
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Example 3. In Example 2 % is infinite-dimensional. It is also possible for # to be
finite-dimensional when 2 =[0, 1]. Suppose that the response function is known to be
linear in x. Since % must contain the square of the response function, one may choose
Z to have {1, x, x*/2} as its orthonormal basis. The inner product and reproducing kernel
for this space are

([ &7 = 1(0)g(0) + f(0)g'(0) + f"(0)g"(0) (for all f,g e F),
K(x,w)=1+xw+ x*w?/4 (for all x, we Z =[0, 1]),
where f” denotes the second derivative of f.

If # contains constant functions and the norm of the unit function is one, then one
may write # ={c}®% and K=1+K, where K is the reproducing kernel for 7.
Hickernell & Wang (2002) show how to decompose an arbitrary kernel for a space of
univariate functions into this sum. Examples 1-3 are all of this form.

Based on this decomposition there is a straightforward construction of reproducing
kernel Hilbert spaces of functions for multifactor experiments when the experimental
domain is a Cartesian product of one-dimensional domains, that is Z =2, x ... x 4.
Suppose that 7; = {c} (—B/ is a reproducmg kernel Hilbert space of functions defined on
Z;, with reproducmg kernel K;=1+ K Let 1:s denote the set {1,...,s}, and let u be
any subset of 1:s. Let x, denote the elements of the vector x indexed by the elements of
u. Let [u| denote the cardinality of u, and let 2, denote the Cartesian product of Z; with
j € u. The tensor product space % of functions on 2" with reproducing kernel K may be
defined as

7 =Q 7= T Fu= Q) 7,
ji=1 gcucs1:s JjEuU
N
H wy = Y Kuxwwy), Kux,, w) =[] Ki(x (2)
= chcls ]eu

Note that K@ = 1 and | 7 is the space of constant functions by convention.

The Hilbert space ., comprises functions depending only on the variables x; for jeu,
and %, contains no nonzero function that is constant with respect to any of these x;. In
fact, one may express any f € .# as a unique decomposition into effects, f,, lying in the
Hilbert space 7, with reproducing kernel K,

fx)="Y fux) (fueZ). (3)
J<cucsl:s

The % defined above allows for multi-factor interactions of all orders. If prior knowledge
allows one to ignore higher-order interactions, then the definition of % may be modified
accordingly. The definition

F= @ Fu Kxw= Y Rx.m) (4)
J<ucsl:s J<cucsl:s
lul <d lul <d

includes functions with interactions of up to order d.

Example 4. Suppose that the jth factor has g; levels, so that 2;= {0, ..., q; — 1}. Using
Example 1 one can identify

Rt w) =7 [T (~1+40,), Kxow)= Y {1+7(—1+4,0,,)}

JjEu j=1
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The decomposition of '€ # given by (3) is an analysis of variance decomposition, which
may be defined recursively as follows:

f@ jl s(f) fu(xu) = vﬂl:s—u(f) - z f;(x )
F<vcu

Here .7, denotes the integral with respect to Fy, over Z,,. The inner product on .7 induced
by this reproducing kernel is a weighted %,-inner product of the effects f,:

SoF= Y Ahg) (forall f,ge 7).
dcus1:s

Example 5. Suppose that the experimental domain is Z =[0, 1]°, an s-factor generalis-
ation of Example 2. One can identify

R,(x, P TT {1 —max(x;, w)}, K(x, w)= ﬁ [1+4+p{1 —max(x;, w;)}].

jEu
The decomposition of f€ # given by (3) may be defined recursively as follows:
fQ:f(llzs)b fu=f(xu>11:s—u)_ Z fv(x )
Jcvcu

where 1, denotes the |u|-dimensional vector of ones. The inner product on % induced by
this reproducing kernel is

Spr= ¥ 'uf(f g") (for all f, g € 7).

Jcucs1:s ax 6

3. THE DISCREPANCY

Having defined a Hilbert space of possible response functions, 7, one can now define
the discrepancy. For any design, P = {z,, ..., z,}, one may write the associated empirical
distribution as

1 n
o ; (21, +o0) (X
where 1, ,(x) is the indicator function.

DEFINITION 1 (Hickernell, 2000). Given a design, P, and a kernel, K, the discrepancy is
defined as

1

D(P; K) = [f K(x, w) diFg(x) — Fp(x)} diFqg(w) — Fp(W)}}
= [f K(x, w) dFy(x) dFq(w :l Z J {K(zi, w) + K(W, 2)} dFg(w)

1 n +

+72 Z K(Zia Zk)i| .
N ik=1

The discrepancy arises in the theory of quadrature error for multivariate integrals, and

the analysis here relies on these results. For a given design P the integral .#(f) may be

approximated by the mean of the values of the integrand sampled at the design points.
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The error of this approximation is

1 n
lerr(f; P)| = - Z ‘ (f)— f J(x) dFp(x)

<D(P; K)V(f; K) (forall fe %) (5)

(Hickernell, 2000), where the variation of the integrand is defined as V(f; K)=
inf, | f — ¢||». Error bound (5) is tight. For every P there exists a worst-case integrand,
&p e Z, for which (5) becomes an equality. This worst-case integrand is, in fact, the rep-
resenter of the linear functional err(.; P) (Hickernell, 2000). Note that D(P; K)= ||&p] #.

The discrepancy depends only on the design and the reproducing kernel, and it measures
how well the empirical distribution of the design, Fp, approximates the uniform distri-
bution, F,. One may also define the discrepancy without reference to quadrature error
as D(P; K)= | Fy — Fp|_,, where the definition of | .||, depends on the kernel K. For the
details of this approach see Hickernell (1999).

The squared discrepancy defined by the kernel in Example 4 may be written as

D*(p; )——1+* Z ]_[{1+V 1+4q;0.,.,.))

i,k=1j=1

The squared discrepancy defined by the kernel in Example 5 reduces to

P\ 2n s 11—z
pXP;K)=(1+%) =~ 1yt
(7 K) <+3> nilel_[1< i 2 )

1
7

3T 0t —maxey 7))

(Hickernell, 1998b, 2000). For a review of other discrepancy measures see Hickernell
(1998b, 2000).

It is typically the case that D(P; K) =0 if and only if F, = F,. However, it is possible
to have D(P; K)=0 with Fp % F, if Fp mimics F, perfectly when sampling the functions
in the reproducing kernel Hilbert space defined by K. Consider the K defined in Example 3,
and the design P = {(3 + 3%)/6}. It is straightforward to check that

2
f K(x, w) dFy(w) =1+ > 4+ — = J K(x, w) dFp(w).
o 212 e
Since j%K(x, w) d{Fg(w) — Fp(w)} =0, for all x, it follows that D(P; K)=0 even though
Fg =|= FP'

4. THE EFFICIENCY AND ROBUSTNESS OF LOW DISCREPANCY DESIGNS

The quadrature error bound in (5) implies bounds on var(P, g) and bias(P, g, h) in (1)
in terms of the discrepancy. Suppose that the response, f(x), lies in some reproducing
kernel Hilbert space, %, with kernel K. The misspecification, h(x), lies in a subspace, 5,
with reproducing kernel K ;. The Hilbert space s consists of those functions that are
orthogonal, in an %,-sense, to gy, ..., g,. It is known that

K (x, w)=K(x, w) — YH(x)¥ 1Y (w),
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where
Y(w)=S{gK(.,w)}, ¥= f zg’(X)K(x, w)g" (W) dFq(x) dF 4 (w)

(Yue & Hickernell, 1999).

THEOREM 1. Suppose that F is a reproducing kernel Hilbert space with reproducing
kernel K, and that the set of design points is P. Assume that the functions g,,...,g,€ F
are chosen such that G =1, the p X p identity matrix. Moreover, for all complex-valued
a=(oty,...,0,)" all we Z and all { € F, suppose that |g"a|?, w,, =K, (w, x)g"(x)a and
Q,; = Wy, (D5 are all functions in F. Define the following constants that depend on the
form of the model and not on the design:

Vgg: sup V(|gTO(|2), Vgh: sup ||QaCH97‘ (6)

flollz <1 flall < 1
lolle<1
Then var(P, g) and bias(P, g, h) have the following upper bounds in terms of discrepancy,
provided that D(P; K)V,, <1:

2

var(P, ) < i , (7)
n{l —D(P; K)V,,}
. D(P; KV, | hl#|?
bias(P, g, h) < 1D KV, . (8)

These upper bounds are monotonically decreasing as D(P; K) tends to zero.

The hypotheses and conclusions of this theorem are discussed before giving the proof.
Since var(P, g) and bias(P, g, h) are invariant if g(x) is replaced by Lg(x) for any p x p
nonsingular matrix L, the assumption that G =1 is not essential but simplifies the form
of the upper bound.

Although D(P; K) does not depend on the particular model, the kernel K does reflect
one’s assumptions about what kinds of response are expected. Not only does K determine
the Hilbert space # of all possible responses, it also determines the definitions of the
norms and inner products that arise in the definitions of V,, and V,;,. Thus, K may be
constructed to reflect any prior knowledge about the response.

For finite-dimensional spaces, #, the quantities V,, and V,, may be replaced by their
upper bounds over all possible g and h. However, for infinite-dimensional % one can
usually construct a pathological example with arbitrarily bad aliasing, so V,, and V,, are
unbounded.

The Hilbert space . must also contain the square of the response function. The assump-
tion that w,,, € # means that g J-fz € Z for any possible misspecification h. The assumptions
that |g"«|* € # and D(P; K)V,, <1 are necessary to ensure that the information matrix,
M, has eigenvalues bounded away from zero, thus guaranteeing that the model does not
contain functions that the design cannot discriminate.

A weakness of Theorem 1 is that the upper bounds (7) and (8) are not tight. The vector
g enters the definitions of var(P, g) and bias(P, g, h) in a nontrivial, nonlinear way. A tight
bound over all possible models in terms of V,, and V,;, would require numerical functional
optimisation and result in a very complicated bound. Thus, we have sacrificed tightness
for a bound in terms of a relatively simple measure of quality of the design, namely the
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discrepancy. There is one limiting case for which Theorem 1 is tight. If Fp = F,, then
M =nl, D(P; K)=0, var(P, g) = ¢”p/n and bias(P, g, h) = 0.

Proof of Theorem 1. Since G = I it follows that var(P, g) = ¢? tr(M ~'). Let M =1 — M/n.
For any o € C” it follows that
o { Z } o

= sup lerr(|g"«|*; P)|<D(P; K) sup V(|g"a|* K)=D(P; K)V,,

el <1 el <1

::\»—*

p(M)= sup |oafMa|= sup

ez <1 lollz <1

Here p denotes the spectral radius of a matrix. If D(P; K)V,, <1, then the smallest eigen-
value of n'M =1 — M is greater than or equal to 1 —D (P K)V,,>0. This guarantees
that M is nonsingular. Thus, p(M ') <n~ {1 — D(P; K)V,,} ', which completes the proof
of (7).

According to Yue & Hickernell (1999), bias(P, g, h) has a tight upper bound of
p(M~2XH"K | X)| h|%. Since an upper bound on p(n*M ~?) is known, the remaining step
is to derive an upper bound on p(B), where B=n"?X"K , X. Using a similar argument
to the above one may write

1 n
o B = ; Z “Hg(zi)KJ_(Zi: Zk)gT(Zk)O‘~
i,k=1
Recall that, if {¢7(x)} is any countable, orthonormal basis of the subspace #, then one
may write K, =2 ¢y (x)d;(w). Since .#{gK (., w)} =0 for all we Z it follows that

a"Ba=) { i_ (Zi)dsvl(zk)gT(Zk)“}

v

= Z lerr (5 ghos Z [<d3 g™, Epdal’.

One the other hand, one may also write

Qagp(x) = Wy, Ep7 =<K (X, -)gTO‘a lprs = <Z ¢vl(x)¢;ng0‘a §P>

=Y 0y (x)<hy g % Ep D € A

The preceding two equations imply that [Q,., |3 =X, [{¢7g"e Epds|? =0 Ba. By
referring to (6) one may bound the spectral radius of B by
p(B)= sup [|Q,:, 1% < [&pl5Van = D*(P; K)Vg,

oz < 1

Together with the bound on p(n?M ~?), this completes the proof of (8). O

The construction of robust experimental designs has been studied previously by other
authors. Box & Draper (1959) considered the case where the true response is a polynomial
of some unknown degree. Sacks & Ylvisacker (1984) considered one-factor designs with
Z being the real line, and % being the set of functions that are Lipschitz continuous or
have Lipschitz continuous derivatives. Wiens (1990) considered a situation similar to that
considered here, but with i having bounded square integral. Since no smoothness of the
misspecification is assumed, one must allow Fp to be an arbitrary absolutely continuous
measure on Z, rather than the empirical distribution of a finite set of points.
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In view of Theorem 1 the discrepancy is an omnibus measure of the possible effects of
aliasing. However, there is a scaling problem since D(P; cK )= c¢*D(P; K) for any positive
¢. One may scale the discrepancy as follows:

D(P' K)
{[ , K(x, X) dFy(x) — [ 2 K(x, W) dFy(x) dFz(w)}*

D(P; K)=

For a simple random n-point or Monte Carlo design, Pyc, E{D(Pyc; K)}?> = 1/n, indepen-
dent of the choice of kernel (Hickernell, 1998a), so a design P is as good or bad as a
random design with 1/D?(P; K ) points.

5. ABERRATION AND RESOLUTION

Consider now the case where the experimental domain, Z, is a Cartesian product of
one-dimensional domains. Let P,={z,:z € P} denote the projection of the design into
the domain Z,. One would normally desire that, for small |u|, the projections P, would
be good designs on the #,. This is the motivation behind the definitions of resolution
(Box et al., 1978, p.385) and aberration (Fries & Hunter, 1980). The discrepancy, as
defined above, does not necessarily guarantee this, but one may define an aberration in
terms of the pieces of the squared discrepancy.

Since the squared discrepancy is linear in the reproducing kernel, for kernels of the
form (2) one may write

DAP;K)= Y D¥P,:K,= ZDU) (9)

Dcucl:s
where
D(ZJ)P K) Z D*(P
lul =j

Since K@ =1 it follows that D(P; KQ) =0.

DEFINITION 2. Suppose that ¥ =%, X ... x X, and that the reproducing kernel, K, is
of the form (2). The projection discrepancy pattern, or generalised word-length pattern, is
defined as the s-vector

PD(P; K)=(Dy(P; K), ..., D(P; K)).

For any two designs P, P < %, one says that P has smaller aberration than P, or equiv-
alently PD(P; K)<PD(P; K), if and only if the first, from the left, nonzero component
of PD(P; K)—PD(P; K) is negative. If t =min{j: D;(P; K)> 0}, then P is said to have
resolution t.

For Examples 4 and 5, the D}(P; K) are given by

D(ZJ)PK V Z 2 Z H( 1+q1212kz) (10)

lul=j 1V n leu
i.k=

; 2 —Zzj 1z
ot k) =7 X (=2 ST (5 + 0 3 - mastaiz |

lul =j i=1leu

respectively. Definition 2 does not assume that the design is a regular factorial design or
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even that each factor has a finite number of levels. It only assumes that the experimental
domain is a Cartesian product of one-factor domains, and that the reproducing kernel is
a product of one-dimensional kernels. For the special case of (10), Definition 2 reduces
to the generalised aberration proposed by Xu & Wu (2001), as shown below.

THEOREM 2. For the case of Example 4 where the components of projection discrepancy
pattern are given by (10), the resulting aberration as given in Definition 2 is equivalent to
the generalised aberration defined by Xu & Wu (2001). For the case of two-level designs,
the aberration defined here is equivalent to the Gy-aberration of Tang & Deng (1999).

Proof. Xu & Wu (2001) defined the generalised word-length pattern as the vector
(A((P), ..., A{(P)), where

1
AJ(P)=72 Z |Xv( ) 5 Z l_[ 627""1211/[11

nwt(v)J i=11=1

Here wt(.) denotes the number of nonzero elements of the argument. From this definition
it follows that

|Xv Z neznlvl(zll Zkl)/‘h Z i n Z_: e2mvi(Za ~ Zi) /4
=j =1l€euv,=

ik=11=1 Jjik

1
2

If one uses the definitions in Example 4 this expression may be further simplified to obtain

1 .
J ; Z Z l_[ —1 + ql z; lzk,) =V7JD(2j)(P; K)
lul=jik=11€cu
Thus, the generalised word-length pattern of Xu & Wu (2001) is equivalent to the pro-
jection discrepancy pattern of Definition 2, and the two definitions of aberration are
also equivalent. Xu & Wu (2001) showed that their aberration was equivalent to the
G,-aberration of Tang & Deng (1999). O

The connection between aberration and discrepancy has been considered for regular
two-level fractional factorial designs by Fang & Mukerjee (2000) and Fang et al. (2002)
for higher numbers of levels. Tang (2001) showed that the J-characteristics defining the
G,-aberration of Tang & Deng (1999) measure the uniformity of projections of the two-
level design into lower dimensions. The above theorem relating discrepancy to aberration
is a generalisation of these results.

Some comments are in order regarding the parameter y that enters into the definition
of the discrepancy. This parameter has no effect when comparing the projection discrep-
ancy patterns of different designs. Thus, as far as the projection discrepancy pattern is
concerned, one might as well set y = 1. However, the value of y does affect the comparison
of the discrepancies of different designs. Recall from (9) that the squared discrepancy
is a sum of the D(J)(P; K), and note that, if each Kj has a leading factor of 7, then
D;(P; K) has a leading factor of /. A larger value of y gives a relatively heavier weight
to the D{;)(P; K) with large j and implies a preference for better uniformity in the high-
dimensional projections of P, whereas a small value of y implies a preference for better
uniformity in the low-dimensional projections of P. Thus, comparing the aberration of
two designs is equivalent to comparing their discrepancies for vanishing v, as is explained
in the following theorem whose proof is straightfoward.

THEOREM 3. Suppose that the reproducing kernel is of the form (2), and that Kj has a
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leading coefficient . For a fixed number of experiments, n, let P, be a minimum aberration
design, and let t be its resolution. For any y >0, let P, denote a minimum discrepancy design.
Then, if one assumes that D(P,; K)> 0, it follows that
710 710

If a factor has only a few levels, then it may be justified to choose K as in Example 1.
However, in some practical cases a factor has several levels and their order is important.
In such a situation, one might expect low wave-number functions to be more likely than
high wave-number functions. The reproducing kernel may be constructed to reflect this
assumption. A very simple example is given below to illustrate the general principle.

Example 6. Consider the same setting as in Example 1 with ¢ =4 and 2 = {0, 1, 2, 3},
but with orthonormal basis {1, y%e™/2 ye™, y2e ™2} Choose 7y < 1 to emphasise lower
wave-number functions over higher wave-number functions. The reproducing kernel and
squared discrepancy are

K(x,w) =142y cos{m(x —w)/2} +y2(—1)*"",

1 n
D(P; K)= 2 Z [2y cos{m(z; — z;)/2} + y*(—1)7~=].

For either of the two-point designs {0, 2} or {1, 3} the squared discrepancy is y% whereas
for any other designs with two distinct points the squared discrepancy is y > 7. Thus, the
design with the points more spread out has lower discrepancy. By contrast, for Example 1
all designs with two distinct points have the same discrepancy.

Suppose that the true response is known to be a sum of interaction terms involving t
or fewer coordinates. Then the product of any two terms involves at most d < min(27, s)
coordinates. To guarantee no aliasing in the estimation of the model one must use a design
of resolution d + 1. This can be seen explicitly by referring back to Theorem 1. The
assumptions in this theorem are that f and | f|* both lie in the space (4). Thus, D*(P; K)
is only a sum of the D{(P; K) with j<d. Since the design, P, has resolution d + 1, this
implies that D3,(P; K)=...=D}(P; K)=0, and so D*(P; K)=0. By Theorem 1 and
the remark preceding its proof, it follows that var(P, g) = ¢p/n and bias(P, g, h) = 0.
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