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Robust minimax designs for multiresponse linear regression

LIU Xin, YUE Rong-xian
(Mathmatics and Sciences College, Shanghai Normal University, Shanghai 200234, China)

Abstract: We establish an extension, in the case of multiresponse regression, of a result on minimax multiple regression designs
due to D. P. Wiens(1990). A design is found which is minimax with respect to the trace of the integrated mean squared error ma-
trix as the true response function varies over an L,- neighbourhood of a bivariate surface with possible interactions between the re-
gressors.
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