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OPTIMAL FRACTIONAL FACTORIAL PLANS FOR MAIN
EFFECTS AND SPECIFIED TWO-FACTOR INTERACTIONS:
A PROJECTIVE GEOMETRIC APPROACH

BY ALOKE DEY AND CHUNG-YI SUEN
Indian Statistical Institute and Cleveland State University

Finite projective geometry is used to obtain fractional factorial plans for
m-level symmetrical factorial experiments, where m is a prime or a prime
power. Under a model that includes the mean, all main effects and a specified
set of two-factor interactions, the plans are shown to be universally optimal
within the class of all plans involving the same number of runs.

1. Introduction. Considerable amount of work on the optimality of fractional
factorial plans has been carried out in the last two decades. For a recent review
of optimality of fractional factorial plans, see Dey and Mukerjee [(1999a),
Chapters 2, 6 and 7]. Most of these results, however, relate to situations where
all factorial effects involving the same number of factors are considered equally
important and, as such, the underlying model involves the general mean and all
factorial effects involving up to a specified number of factors.

In practice however, the presumption of equality in the importance of all
factorial effects involving the same number of factors may not always be an
appropriate one. For example, there may be a situation where it is known a priori
that only one of the factors can possibly interact with each of the factors, all other
two-factor and higher order interactions being absent. The model then includes the
general mean, all main effects and only a specified set of two-factor interactions.
The issue of estimability and optimality in situations of this kind in the context of
two-level factorials has been addressed by Hedayat and Pesotan (1992, 1997), Wu
and Chen (1992) and Chiu and John (1998). Further optimality results for arbitrary
factorials including the asymmetric ones, were obtained by Dey and Mukerjee
(1999b).

In this paper, we obtain optimal fractional factorial plans for factorials of the
type m", where m is a prime or a prime power, under a model that includes
the general mean, all main effects and a specified set of two-factor interactions.
All other interactions are assumed to be negligible. Here, and henceforth, the
optimality criterion is the universal optimality of Kiefer (1975); see also Sinha
and Mukerjee (1982).
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It is well known that a regular fractional factorial plan for an m" factorial
involving m" runs can be generated by an r X n matrix A with entries from
GF(m), the finite (or, Galois) field of order m. Each column of A represents a
factor and each element in the row space of A represents a treatment combination.
For instance, if the matrix A is such that every r x 2 submatrix of A has column
rank 2 over GF(m), then the plan given by the row space of A can accommodate
up to (m” — 1)/(m — 1) factors, allowing the optimal estimation of the mean and
complete sets of orthonormal contrasts belonging to the main effects of all the
factors, under the assumption that all interactions involving two or more factors
are absent. Such a matrix A can be obtained by choosing points in an (r — 1)-
dimensional finite projective geometry, PG(r — 1, m) as columns of A, such that no
two of these points are linearly dependent. For example, let m =3, r =2, n =4.
Then, (0, 1), (1,0), (1, 1) and (1, 2) are four points in PG(1, 3), such that no two
of these are linearly dependent. Thus

01 1 1
A:[1012}’

and the row space of A gives the following fractional factorial plan for a 3*
factorial involving nine treatment combinations:

0,0,0,0),(0,1,1,1),(1,0,1,2), (1, 1,2, 0),
(1,2,0,1),(0,2,2,2),(2,0,2, 1), (2,2,1,0), (2,1, 0, 2).

These treatment combinations, treated as rows of a 9 x 4 matrix, form an
orthogonal array of strength two and thus allow the optimal estimation of the
mean and contrasts belonging to the main effects under the assumption that all
interactions with two or more factors are absent.

In a plan of the above type, if the number of factors n is less than
(m" —1)/(m — 1), one might entertain some two-factor interactions in the model.
In that situation, it is important to know which of the two-factor interactions can
be included in the model, so that the plan remains optimal for the estimation of
all the effects in the model involving the mean, all main effects and the specified
set of two-factor interactions. We address this problem in this paper. It may be
recalled that if all two-factor interactions are in the model, along with the mean
and all the main effects, then a plan represented by an orthogonal array of strength
four is universally optimal. If only a subset of the set of two-factor interactions are
important, then using the results of this paper, one can get optimal plans with far
fewer number of runs than required by a plan represented by an orthogonal array
of strength four. For obtaining universally optimal plans under the above stated
model, we use concepts and results from a finite projective geometry. Several
families of such optimal plans are reported.
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2. Preliminaries. Suppose it is desired to construct an optimal fractional
factorial plan for an m" factorial involving n factors F1, ..., F,, each at m (> 2)
levels and suppose that the number of runs in the plan is m” for some integer
r < n. Throughout this paper, we take m to be a prime or a prime power. The
model includes the mean, the main effects Fi, ..., F,, and k specified two-factor
interactions F;, Fj,, ..., Fi, Fj,, where k < min{(m” —mn+n—1)/(m — 1), ()}

We use an (r — 1)-dimensional finite projective geometry, PG(r — 1,m) to
arrive at such plans. Recall that in a PG(r — 1, m), a point is represented by an
ordered r-tuple (xg, x1,...,Xr—1), where for 0 <i <r — 1, x; € GF(m). Two
r-tuples represent the same point in PG(r — 1, m) if one is a multiple of the other.
A t-flat consists of points whose coordinates can be written as a linear combination
of t + 1 independent points. Thus, there are (m't —1) /(m — 1) distinct points in
a t-flat. In particular, a one-flat, consisting of m 4 1 points is referred to as a line in
a finite projective geometry. Similarly, a two-flat, consisting of m? 4+ m + 1 points
and m? + m + 1 lines is also called a plane. Given integers s, f, s <, there are

(mr—s—l _ 1)(mr—s—2 —1)--- (ml—s—H -1
(mr—z—l _ 1)(mr—t—2 —1--(m—1)

t-flats passing through an s-flat in PG(r — 1, m). Hence there are (m" ™' — 1)/
(m — 1) lines through a point and (m" 2_1 /(m — 1) planes through a line. For
more about finite projective geometries, the reader is referred to Hirschfeld (1979).

As a first step towards constructing a fractional factorial plan, we carefully
assign a distinct point of PG(r — 1, m) to each factor and the interaction of two
factors is represented by the m — 1 other points on the line joining the two factors.
If the n + k(m — 1) points corresponding to the n main effects and k two-factor
interactions are all distinct, then the r x n matrix A formed by the n column vectors
corresponding to the n factors generates a plan given by the row space of A that
ensures the estimability of the mean, n main effects and the given k two-factor
interactions. We illustrate the above steps through an example.

EXAMPLE 2.1. Considera 2* experiment involving factors Fy, F1, F> and F3.
It is desired to estimate the mean, the four main effects and the three two-
factor interactions FoF1, FoF,, FoF3 via a fractional factorial plan involving eight
runs. All other interactions are assumed to be absent. Let us assign the points
(1,0,0), (0,1,0), (0,0,1) and (0,1,1) of PG(2,2) to Fy, F;, F, and F3,
respectively. The points corresponding to the two-factor interactions FoFy, FoF»
and FyF3 are then respectively (1, 1,0), (1,0, 1) and (1, 1, 1). Since these seven
points, corresponding to the four main effects and three two-factor interactions are
distinct, the required plan involving eight runs can be generated by the row space

of the matrix
1 0 0 O
A=(0 1 0 1/{.
0 0 1 1
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REMARK 2.1. Given any n factors and k two-factor interactions, one can
always find an r such that all the main effects and the k specified two-factor
interactions are estimable via a fractional factorial plan involving m" runs. It is
therefore clear that one should attempt to find a plan with the least value of r given
the integers n and k.

3. Optimal plans. Dey and Mukerjee (1999b) recently gave a combinatorial
characterization for a plan to be universally optimal under a hierarchical model; for
a definition of a hierarchical factorial model see Dey and Mukerjee (1999b). Since
the models that we consider in this paper are also hierarchical in nature, we shall
make use of this characterization. The following is a modification of the result of
Dey and Mukerjee (1999b), suited for our purpose. Throughout, we use the same
notation F; to denote a point in a finite projective geometry as well as a factor or,
its main effect.

THEOREM 3.1. Let D be the class of all N -run fractional factorial plans for
an arbitrary factorial experiment involving n factors, such that each member of D
allows the estimability of the mean, the main effects F1i, ..., F, and the k two-
factor interactions F;, Fj,, ..., Fy Fj, where 1 <iy,, j, <n forallu=1,... k.
Under a hierarchical model, a plan d € D has intereffect orthogonality, and hence
is universally optimal over D if all level combinations of the following sets of
factors appear equally often in d:

(@ {F,, F;},1<u<v<n;
®) {(Fu, Fiy, Fj,},1<u<n, 1 <v=<k
) {Fi,.Fj,, Fi,,Fj,},1 <u<v <k,

v

where a factor is counted only once if it is repeated in (b) or (c).

The following result shows that the method proposed in the previous section
satisfies the condition of Theorem 3.1 and thus the plans constructed by the
proposed method leads to universally optimal plans within the class of all plans
involving the same number of runs.

THEOREM 3.2. Let Fy,..., F, be distinct points in a PG(r — 1, m) and
let A be an r x n matrix with columns Fy,..., F,. For every u =1, ...,k, let
F, Fj, (1 <iy,, ju=<n)denote the set of m — 1 other points on the line containing
the points F;, and Fj,. If the n + k(m — 1) points Fy, ..., Fy, F; Fj, ..., Fy Fj,
are all distinct, then the row space of A satisfies the condition of Theorem 3.1.

PROOF. From a result of Bose and Bush (1952) [see, e.g., Dey and Mukerjee
(1999a), Lemma 3.4.1], it suffices to show that each of the matrices,

(@ [Fy:F), 1<u<v<mn



1516 A.DEY AND C.-Y. SUEN

(b) [F,:F;, :Fjl,1<u<n1<v<k;
() [F, :Fj, 1 Fi,iF; ), 1 <u<v <k,

has full column rank.

The matrices in (a) above clearly have rank 2, as F, is not a multiple of F,. For
matrices in (b) above, we can distinguish two cases, according as (i) F, = F;,
or Fj or, (ii) Fy, F;,, Fj, are all distinct. In the first case, clearly the matrix
[F,:F;,: F;] reduces to [F;, : Fj,]. It has rank 2 as F;, is not a multiple of F;,.
In case (ii), since F,, F; , Fj, are distinct, the matrices in (b) above have rank 3
each, since the point F, is not on the line joining F;, and F;, . Finally, for the
:Fj, 1 F;, : Fj, ] reduces to
[F}, : F;, ' F i, 1, which has rank 3, since F), is not on the line joining the points Fj,
and F;,.If F;,, F},, F;,, F;, are distinct points, they are not on the same two-flat,
since the line through F;, and Fj, does not intersect the line through F; and F, .
This shows that the matrices under (c) above have rank 4 each. [

case (c) above, if F;, = F; or Fj , then the matrix [F;

u

Based on Theorem 3.2, we now construct specific families of optimal plans,
permitting the estimability of the mean, all main effects and a specified set of
two-factor interactions. In order to facilitate the presentation, we introduce the
following notations:

1. A plan allowing the optimal estimation of the mean, 2u main effects Fy, ..., Fa,
and u two-factor interactions F| Fy, F3Fy, ..., Fo,—1F>, will be denoted by

(F1, F2; F3, Fas oo Foy—1, Fou).

2. A plan allowing the optimal estimation of the mean, u 4+ v main effects
Fi, ..., Fyy and uv two-factor interactions F; F; (1 <i <u, u+1=<j <
u + v) will be denoted by

(Fi, ..o, Fus Fug, - oo, Fugo)2.

3. A plan allowing the optimal estimation of the mean, ¥ main effects F1y, ..., F,
and u two-factor interactions F F», ..., F,_ F,, F, F1 will be denoted by
(Fi1, ..., Fy)3.

Note that the above notation to express the parameters in the model are not
unique. For instance, the parameter set of the plan in Example 2.1 can be expressed
both as {(Fy; F1, F>, F3)2} or {(Fo, F1)1, (Fo, F2)1, (Fo, F3)1}. However, in what
follows, we attempt to present the parameters in the model in a simple and
unabiguous way by using the above notation.

REMARK 3.1. The interactions of type 2 above appear to be most interesting,
as such models have applications in robust design or, the so-called Taguchi
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methods for quality improvement. In a production line, the quality of a product
depends on two types of factors, called control and noise factors. The control
factors are those that can be set at specified levels during the production process,
while the noise factors can be fixed at selected levels during the experiment but not
during the production or, later use of the product. In such experiments, some or all
of the control versus noise interactions are of major importance, apart from the
main effects of these two types of factors. Often, a cross-array is used for planning
such experiments. Alternatives to cross-arrays, requiring fewer runs have also been
suggested in the literature [see, e.g., Shoemaker, Tsui and Wu (1991)]. Some of the
optimal plans reported in this paper are also not based on cross arrays (see, e.g.,
Example 3.1).

We now have the following results.

THEOREM 3.3. For any prime or prime power m and any integer r > 2, we
can construct a universally optimal plan:

. 2 _ 2_ . . .
(1) dy foran m2m™ =1/ (m"=1) experiment involving m?% runs where

dl = {(Fl, FZ, F3, F4, ey Fz(er_l)/(mZ_l)_l, F2(m2’—1)/(m2—1))1};

2m*>H —m3) /(m2—-1)+2 2r+1

(ii) dy foranm experiment involving m runs where

d2 = {(Fl, Fz, F3, F4, ey F2(m2’+l—m3)/(m2—1)+1’ Fz(m2r+l_m3)/(m2_1)+2)1}.

PROOF. The proof follows from a result of Wu, Zhang and Wang (1992), who
show that the maximum number of m2-level factors in an m* -run plan and in an
m?*1run plan are, respectively, (m> — 1)/(m* — 1) and (m*> ' — m?)/
(m? — 1) + 1. Replacing each m?-level factor by two m-level factors, the required
plans are obtained. [

Observe that the plan d is saturated. In the plan da, a further of m? factors, each
with m levels can be added to make it saturated.

THEOREM 3.4. For any prime or prime power m and any integers r,
u (=1), v (=1) such that u + v = r, we can construct a universally optimal
plan d for an m"™ +m"=2/m=1) experiment involving m” runs where

d={(F1,.... Fon=1)/m—1); Fome—1))m=1)+1, - - - » Fomttmv—2)/m—1))2}-

PROOF. Since u 4+ v = r, there exist an (u — 1)-flat and a (v — 1)-flat which are
disjoint in PG(r — 1,m). Let Fy, ..., Fu—1)/(n—1) be the points on the (u — 1)-
flat and F(mu_l)/(m_1)+1, cee, F(mu+mv_2)/(m_1) be the points on the (v — 1)-flat.
Then the (m* +m? —2)/(m — 1) main effects F; [1 <i < (m* +m" —2)/(m —1)]
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and the (m* — 1)(m* — 1)/(m — 1)? two-factor interactions FiF, [1 <)<
m"—1)/(m—-1),m"—1/m—1)+1<k<(m"+m"—2)/(m — 1)] satisfy
the condition of Theorem 3.2. Hence the required plan is obtained. [J

For v =1 in Theorem 3.4, we obtain the following interesting plan in which
only one factor has interactions with all other factors.

COROLLARY 3.1. Forany prime or prime power m and any integer r > 3, we

. . —1_ _ .
can construct a universally optimal plan d for an m™ — —D/M=D+1 oxperiment
involving m” runs where

d={(Fy; F1,..., F(m“l—l)/(m—l))z}'

In the next few theorems we construct plans such that the factors can be divided
into several groups and have the following properties. Interactions between the
factors in different groups are absent, and there is only one factor which interacts
with all other factors in the same group.

THEOREM 3.5. Let m be a prime or a prime power and r, s, u;’s (u; > 1)
be integers such that r/2 > s > 1 and 252‘1_1)/("1_1) u; = % Then one can

construct a universally optimal plan d for an m™' ™~ =1/ m=1+m*"!

involving m” runs where
d= {(F0,1§ Fii,..., Fulms—l’l)z, (Fo2; F12, ..., Fuzmsfl’z)z, R

(Fo,(m—1)/m=1)3 FLons =0 /=1y -+ Fu s 1o st ms—1)/m—1))2 }-
¢ )/ )

experiment

PROOF. Let Fy 1, Fo2,-.-., FO,(m“—l)/(m—l) be the (m* —1)/(m — 1) points on
an (s — 1)-flat Ly in PG(r — 1, m). There are (m" 5 — 1) /(m — 1) s-flats through
the (s —1)-flat Lo, say, K; j wherei =1,...,(m°* —1)/(m—1)and j =1, ..., u;.
Let L;; be an (s — I)-flat in K; ; which does not pass through Fp;. We can
now choose F;_ys-141 5.5 Fjps-1; to be the m*~! points on L; ; but not
on L.

EXAMPLE 3.1. Form =s =2,r =4,u; = up = u3z = 1 in Theorem 3.5,
let Lo be the line containing three points Fy 1(0,0,0, 1), Fp2(0,0,1,0), and
Fp3(0,0,1,1)in PG(3,2). Let K1 1, K2,1, K31 be the planes through L and the
points £1,1(0,1,0,0), F12(1,0,0,0), F13(1,1,0,0), respectively. Now choose
L1 to be the line through the points Fi,; and F> 1(0,1, 1,0), Ly 1 to be the line
through the points F7 2 and F>2(1,0,0,1), and L3 to be the line through the
points Fi 3 and F» 3(1, 1, 1, 0). We have thus obtained a plan d for a 29 experiment
in 16 runs, where

d={(Fo1; Fi.1, F2.1)2, (Fo2; F12, F2.2)2, (Fo.3; F1.3, F23)2}.
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The actual plan is given by the row space of a 4 x 9 matrix with columns as
F()’l, F()’z, F0’3, Fl,l, F1,27 F1’3, F2,1, szz, F2’3. This plan can be used in the
context of robust design with six control factors, say, Cq, ..., Cg and three noise
factors, N1, Nz, N3. Identifying Fy; with N; for i = 1,2, 3 and the remaining
factors F; ; (i =1, 2; j=1,2,3) with the control factors, the above plan allows
the optimal estimation of the mean, all main effects and the six noise versus
control interactions C{ Ny, CoN{, C3N>, C4N>, C5N3, CeN3. The planis clearly
saturated. Note that this plan is not based on cross-arrays.

THEOREM 3.6. For any prime or prime power m and any integer r (> 4),
. . r—1 3_ 2 _
we can construct a universally optimal plan d for an m>t ™~ +m =2m5)/m=1)

experiment involving m" runs where
d={(F1, F2)1, (Fo.1; F1.1 -+ Flr—3_1)jn—1),1)2> - - +»

(FO,mZ; Fl’mZ, ey F(mr—3_1)/(m_1)’m2)2}.

PROOF. Choose F; and F> to be two points on a line L in PG(r — 1, m). Let
Ky be a plane containing L, and let Fy 1, ..., F ,,2 be the m? points on the plane
Ko but not on L. There are (m" > — 1) /(m — 1) three-flats through the plane Ko
in PG(r — 1,m), say, H; [i =1,..., (m" 3 — 1)/(m — 1)]. By Theorem 4.1.1
of Hirschfeld (1979), there exist m? + 1 lines L, Liy,...,L;,;2 which partition
the three-flat H;. For each j =1, ..., m?, the line L; j is not on the plane K
(otherwise it intersects L), hence it meets K in a point. We can choose L; ; such
that Fy ; is on the line L; ;. Now for every i =1, ..., (m"™3 =1)/(m — 1) and
j=1,...,m?, choose F; ; to be a point other than Fy ; on the line L; ;. [

THEOREM 3.7. For any prime or prime power m, we can construct a

3 2 . . .
me2m +m oy periment involving m> runs where

d={(Fo1; Fi.1s-- s Fn, D20 - (Fo m2ams Fiom2ams - s Fopm21m)2}-

universally optimal plan d for an m

PROOF. Let Fy be a point on a plane Ko in PG(4,m), and let L1, ..., Ly
be the m + 1 lines through Fy on the plane Ko. For i = 1,...,m 4+ 1, let
Fo,(i—1)m+1, - .-, Fo,im be the m points other than Fy on the line L;. There are
m + 1 three-flats through Ko, say, H; (i =1,...,m + 1). There are m planes
Kii,..., Ky, other than K¢ through the line L; in the three-flat H;. For i =
I,....m+1land j=1,...,m,let L;; be a line on the plane K;; which does
not pass through Fo (;—1)m+ j. Now choose Fi —1ym+j, -+ Fm,(i—1)m+j to be the
m points on the line L; ; butnoton L;. [

EXAMPLE 3.2. For m = 2 in Theorem 3.7, choose Fj to be the point
(0,0,0,0,1)in PG(4,2). Let L1, L, and L3 be the lines that pass through Fy and
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the points £ .1(0,0,0, 1,0), F53(0,0,1,0,0) and Fp 5(0,0, 1, 1, 0), respectively.
Following the construction procedure given in Theorem 3.7, we get a plan d for
a 2'8 experiment in 32 runs, where

d={(Fo,1; Fi.1, F2,1)2, (Fo2; F12, F22)2, (Fo 35 F1.3, F2,3)2,
(Fo.4; F1.4, F2.4)2, (Fos; Fi.5, F2.5)2, (Fo.6: F1,6, F2,6)2}.

The required plan is given by the row space of the following 5 x 18 matrix:

000 000 011 o011 011 011
011 011 000 000 011 011
000 011 100 100 100 100
100 100 000 O11 100 111
001 101 001 101 001 101

Additionally, the above plan allows optimal estimation of one of the interac-
tions among Fo 1 Fo2, Fo3F0.4, Fo,5F06, F1,1F2,1, FioF22, F13F23, F14F2 4,
F15F> 5 or Fy 6F2 6. Thus it can estimate 18 main effects and 13 two-factor inter-
actions and is therefore saturated.

THEOREM 3.8. For any prime or prime power m, we can construct a

. . 4 0m3 4m2 . . .
universally optimal plan d for an m™ T2 T +2 experiment involving m® runs

where
d={(Fi, F)1, (Fo.; Fi1, ..o, Fu)2, - .-,

(Fom34m2s Flomdam2s -+ Fop 3 om2)2}-

PROOF. Let F; and F, be two points on a line L in PG(5,m), and let
Hp be a three-flat containing L. There are m 4 1 planes through the line

L in Hyp, say, K; (i =1,...,m + 1). For each i, there are m lines on the
plane K; other than L through the point Fy, say, L;; (j = 1,...,m). Let
Fy i—1ym2+(j—1ym+1 - - - » F0,(i=1ym2+ jm b€ the m points other than F; on the line

L; ;. Let My,..., My be the m + 1 four-flats through the three-flat Hy in
PG(5,m). There are m three-flats other than Hy through the plane K; in the four-
flat M;, say, H; ; (j =1,...,m). There are m planes other than K; through the
line L; ; in the three-flat H; ;, say, K; jx (k=1,...,m). Now let L; ; ; be a line
on the plane Kj j which does not pass through the point Fy ;;_1y,u24(j—1)m+k>
choose Fy (i _1ym24(ji—ymtks - - - » Fom (i—1ym2+(j—1ym+k t0 be the m points on the
line L; jx butnoton L; ;.

EXAMPLE 3.3. Form =2 in Theorem 3.8, let L be the line through the points
F1(0,0,0,0,0,1) and F>»(0,0,0,0,1,0) in PG(5,2). Let Hy be the three-flat
containing the line L and the points £ 1(0,0,0,1,0,0) and Fy 5(0,0, 1, 0,0, 0).
Let M, M, and M3 be the four-flats that pass through the three-flat Hy
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and the points F71(0,1,0,0,0,0), F15(1,0,0,0,0,0) and Fjo(1,1,0,0,0,0),
respectively. Following the construction procedure given in Theorem 3.8, we get a
plan d for a 238 experiment in 64 runs, where

d = {(F1, F2)1, (Fo.1; Fi.1, F2.1)2, (Fo2; Fi 2, F22)2, (Fo.3; F1.3, F2.3)2,
(Fo,4; F1.4, F2,4)2, (Fos; F1 5, F2.5)2, (Fo.6; F1.6, F2,6)2,
(Fo,7; F1.7, F2,7)2, (Fo.8; F1.8, F2.8)2, (F0,9; F1,9, F2,9)2,
(Fo,10: F1,10, F2,10)2, (Fo,115 F1,11, F2,10)2, (Fo,12; Fi,12, F2,12)2}.

The required plan is given by the row space of the following 6 x 38 matrix:

00 000 000 000 000 O11 011 O11 011 011 011 011 O11]
00 011 o011 011 011 000 000 000 000 O11 o011 011 O11
00 000 o000 011 011 100 100 100 100 100 100 111 111
00 100 100 100 100 000 00O o011 011 100 100 100 100
01 000 o011 100 111 000 O11 100 111 000 011 100 111
10 001 101 001 101 001 101 001 101 001 101 001 101 |

This plan can optimally estimate 38 main effects and 25 two-factor interactions,
and is therefore saturated.

THEOREM 3.9. For any prime or prime power m, we can construct a

. . 3 . . .
universally optimal plan d for an m™ V2 experiment involving m® runs
where

d={(Fo1i; F1,1, s Fng 1,020 - (Fo s 15 Fimdats - Ftmd4 12}
PROOF. Let Ky, ..., K3, be m3 +1 planes which partition PG(5, m). For
eachi=1,...,m> + 1, choose Fii,..., Fjpy1,; to be m + 1 points of a line and

Fp.; to be a point not on this line on the plane K;. [J

Many m” -run plans for » > 7 can be constructed by considering the geometry
of PG(r — 1, m). We do not elaborate on these, since these involve too many runs
even when m = 2.

We finally consider plans that allow estimation of two-factor interactions of the
third type.

THEOREM 3.10. Ifr (>2) isaninteger and 2" — 1 =uv (1 <u <?2" — 1),
then one can construct a universally optimal plan d for a 2* ~' experiment in 2" !
runs where

dE {(F07 FM’ R} F(U—I)M)?h (F17 Fu+17 LR} F(v—l)u—i—l)?:, cee
(Fu—la Foy—1,..., Fuv—1)3}'
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PROOF. Let w be a primitive element of the Galois field GF(2") with the
minimum polynomial " =g + @10+ -+ a1 1, where for0 <i <r —1,
a; € GF(2). The elements of GF(2") can be represented as 0, 1, w, ..., w? 2,
For 0 <i <2 —2, let o = i + a0+ -+ a,_lvia)’_l, where for
0<j=<r—1, aj; € GF(2). Choose F; to be the point in PG(r,2) with
coordinates (ctoj,...,—1,,1),0<i <2" —2.Fori=0,...,u—1and j =0,

.., v — 1, the two-factor interaction Fj j, Fiy(j+1)u is represented by the point
(00,i+ju + €0,i+(j+1u> Ali+ju + LLit(+Dus - - - » Cr—Liju T Cr—1,i+(i+Dus 0)-
Since ! T/* 4 @t — i+iu(m* 4 1) represents all the nonzero elements
of GF(2") for i =0,...,u — 1 and j =0,...,v — 1, points representing
{FitjuFiy(j+1)u} are different for distinct pairs (i, j). [

EXAMPLE 3.4. We construct three plans, each involving 32 runs for a 21>
experiment. Let w be a primitive element of GF(16) with the minimum polynomial
o* = w + 1. The elements of GF(16) are 0,1, w, w?, &>, 0* =w + 1, & =
o+, =0+, o =140+, B =142 & =w+w’, 0'%=1+
w+o?, o' =0+’ + 0, 0P =14+0+0’+0°, 0P =1+’ +0?, 0=

1 + . Choose the points Fy, ..., Fi4 as follows:

Fh F\ F» Fs Fy Fs Fe F7 F3 Fo9 Fio Fii Fio Fi3 Fu
1 0 0 O 1 o0 o0 1 1 0 1 0 1 1 1
O 1 0 o0 1 1 0 1 0 1 1 1 1 0 0
O o0 1 o0 o0 1 1 0 1 O 1 1 1 1 0 -
O 0 O 1 o0 o0 1 1 0 1 0 1 1 1 1
1 1 1 1 1 1 1 1 1 1 1 1 1 1 1

By following the methods discussed above, we get the following three plans,
each with 32 runs for a 2'> experiment:

dlz{(Fo,Fl,...,F14)3}.
dy = {(Fo, F3, Fe, Fo, F12)3, (F1, Fa, F7, Fio, F13)3, (F2, Fs, F3, F11, F14)3}.
d3y = {(Fo, Fs, F10)3, (F1, Fs, F11)3, (Fa, F7, F12)3,

(F3, Fg, F13)3, (F4, Fo, F14)3}.

The plan d3 appears to be especially interesting. This plan can be used in a
situtation where the 15 factors can be grouped into five sets of three factors each
and it is known that the factors within the same set only can interact, all other
interactions being absent.

Acknowledgment. The authors wish to thank the referees for making many
useful comments and suggestions on earlier versions.
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