ZA:lS)Tosowmm MATEMATYKI
LICATIONES MATHEMATICAE
XIX, 1 (1987), pp. 93-107

T. RYCHLIK (Warszawa)

ROBUST EXPERIMENTAL DESIGN
A COMMENT ON HUBER’S RESULT

0. This paper deals with a problem considered by P. J. Huber in

wh?ptef 9 of his monograph [2] and earlier in [1]. He obtained a solution,

hich is 5 design in the form of a density with regard to a Lebesgue

re. It is not straightforwardly applicable in practice. :

rest fi§re the problem is investigated under some additional, but typical,
Tictions and the results are compared with the solution of Huber.

- The statement of the design problem and Huber’s continuous solution
[2]). Let us start with considering the simple linear model

1
(@,

yi=oa+Px+e, i=1,..,n,

Xrlzere & are independent random errors with known normal distribution

into’ o%) and the desigh X =(x4,..., Xx,) is an n-tuple of points in the
tval I =[—14, +4] (or equivalently, the probability measure over I

(l) : } {= 51{ =% ‘Zi 5::;

Wh“’}_l is concentrated at n points with identical weights). Following Huber,
. 3SSume throughout the paper that the design is symmetric. We want to

;'::Lmate the unknown regression coefficients « and ‘B so as to minimize the
grated mean square error

Q =E [(a+px—d—px)*dx.
1

Taen the best estimators are the least squares estimators
)
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