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Characteristics of I, -optimality Criterion compared to the
D - and Heteroscedastic G -optimality with respect to
Simple Linear and Quadratic Regression

e

ABSTRACT

The characteristics of I, -optimality, one of the linear criteria suggested by Fedorov
(1972) are investigated with respect to the D-and heteroscedastic G-optimality in case of non-
constant variance function.

Though having limited results obtained from simple models, we may conclude that /, -
optimality is sometimes preferred to the heteroscedastic G-optimality suggested newly by
Wong and Cook (1992) in the sense that the experimenter’'s belief in weighting function
exists in /, -optimality criterion, not to mention its computational simplicity.
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