
See discussions, stats, and author profiles for this publication at: https://www.researchgate.net/publication/267475047

A new method of constructing third order rotatable design

Article  in  Far East Journal of Theoretical Statistics · January 2013

CITATIONS

4
READS

39

3 authors, including:

Some of the authors of this publication are also working on these related projects:

Use of machine learning techniques to identify HIV predictors for screening in sub-Saharan Africa View project

Charles K. Mutai

Moi University

5 PUBLICATIONS   21 CITATIONS   

SEE PROFILE

John M. Mutiso

Moi University

23 PUBLICATIONS   53 CITATIONS   

SEE PROFILE

All content following this page was uploaded by Charles K. Mutai on 05 May 2022.

The user has requested enhancement of the downloaded file.

https://www.researchgate.net/publication/267475047_A_new_method_of_constructing_third_order_rotatable_design?enrichId=rgreq-1da4d4dcce684ea4026358a8e96ec6ce-XXX&enrichSource=Y292ZXJQYWdlOzI2NzQ3NTA0NztBUzoxMTUyMzA2MzgwODMyNzcwQDE2NTE3NDI2NTg2NjM%3D&el=1_x_2&_esc=publicationCoverPdf
https://www.researchgate.net/publication/267475047_A_new_method_of_constructing_third_order_rotatable_design?enrichId=rgreq-1da4d4dcce684ea4026358a8e96ec6ce-XXX&enrichSource=Y292ZXJQYWdlOzI2NzQ3NTA0NztBUzoxMTUyMzA2MzgwODMyNzcwQDE2NTE3NDI2NTg2NjM%3D&el=1_x_3&_esc=publicationCoverPdf
https://www.researchgate.net/project/Use-of-machine-learning-techniques-to-identify-HIV-predictors-for-screening-in-sub-Saharan-Africa?enrichId=rgreq-1da4d4dcce684ea4026358a8e96ec6ce-XXX&enrichSource=Y292ZXJQYWdlOzI2NzQ3NTA0NztBUzoxMTUyMzA2MzgwODMyNzcwQDE2NTE3NDI2NTg2NjM%3D&el=1_x_9&_esc=publicationCoverPdf
https://www.researchgate.net/?enrichId=rgreq-1da4d4dcce684ea4026358a8e96ec6ce-XXX&enrichSource=Y292ZXJQYWdlOzI2NzQ3NTA0NztBUzoxMTUyMzA2MzgwODMyNzcwQDE2NTE3NDI2NTg2NjM%3D&el=1_x_1&_esc=publicationCoverPdf
https://www.researchgate.net/profile/Charles-Mutai-2?enrichId=rgreq-1da4d4dcce684ea4026358a8e96ec6ce-XXX&enrichSource=Y292ZXJQYWdlOzI2NzQ3NTA0NztBUzoxMTUyMzA2MzgwODMyNzcwQDE2NTE3NDI2NTg2NjM%3D&el=1_x_4&_esc=publicationCoverPdf
https://www.researchgate.net/profile/Charles-Mutai-2?enrichId=rgreq-1da4d4dcce684ea4026358a8e96ec6ce-XXX&enrichSource=Y292ZXJQYWdlOzI2NzQ3NTA0NztBUzoxMTUyMzA2MzgwODMyNzcwQDE2NTE3NDI2NTg2NjM%3D&el=1_x_5&_esc=publicationCoverPdf
https://www.researchgate.net/institution/Moi_University?enrichId=rgreq-1da4d4dcce684ea4026358a8e96ec6ce-XXX&enrichSource=Y292ZXJQYWdlOzI2NzQ3NTA0NztBUzoxMTUyMzA2MzgwODMyNzcwQDE2NTE3NDI2NTg2NjM%3D&el=1_x_6&_esc=publicationCoverPdf
https://www.researchgate.net/profile/Charles-Mutai-2?enrichId=rgreq-1da4d4dcce684ea4026358a8e96ec6ce-XXX&enrichSource=Y292ZXJQYWdlOzI2NzQ3NTA0NztBUzoxMTUyMzA2MzgwODMyNzcwQDE2NTE3NDI2NTg2NjM%3D&el=1_x_7&_esc=publicationCoverPdf
https://www.researchgate.net/profile/John-Mutiso-2?enrichId=rgreq-1da4d4dcce684ea4026358a8e96ec6ce-XXX&enrichSource=Y292ZXJQYWdlOzI2NzQ3NTA0NztBUzoxMTUyMzA2MzgwODMyNzcwQDE2NTE3NDI2NTg2NjM%3D&el=1_x_4&_esc=publicationCoverPdf
https://www.researchgate.net/profile/John-Mutiso-2?enrichId=rgreq-1da4d4dcce684ea4026358a8e96ec6ce-XXX&enrichSource=Y292ZXJQYWdlOzI2NzQ3NTA0NztBUzoxMTUyMzA2MzgwODMyNzcwQDE2NTE3NDI2NTg2NjM%3D&el=1_x_5&_esc=publicationCoverPdf
https://www.researchgate.net/institution/Moi_University?enrichId=rgreq-1da4d4dcce684ea4026358a8e96ec6ce-XXX&enrichSource=Y292ZXJQYWdlOzI2NzQ3NTA0NztBUzoxMTUyMzA2MzgwODMyNzcwQDE2NTE3NDI2NTg2NjM%3D&el=1_x_6&_esc=publicationCoverPdf
https://www.researchgate.net/profile/John-Mutiso-2?enrichId=rgreq-1da4d4dcce684ea4026358a8e96ec6ce-XXX&enrichSource=Y292ZXJQYWdlOzI2NzQ3NTA0NztBUzoxMTUyMzA2MzgwODMyNzcwQDE2NTE3NDI2NTg2NjM%3D&el=1_x_7&_esc=publicationCoverPdf
https://www.researchgate.net/profile/Charles-Mutai-2?enrichId=rgreq-1da4d4dcce684ea4026358a8e96ec6ce-XXX&enrichSource=Y292ZXJQYWdlOzI2NzQ3NTA0NztBUzoxMTUyMzA2MzgwODMyNzcwQDE2NTE3NDI2NTg2NjM%3D&el=1_x_10&_esc=publicationCoverPdf


 

Far East Journal of Theoretical Statistics 
Volume 42, Number 2, 2013, Pages 151-157 
Published Online: February 2013 
Available online at http://pphmj.com/journals/fjts.htm 
Published by Pushpa Publishing House, Allahabad, INDIA 

 

 HousePublishingPushpa2013©  
2010 Mathematics Subject Classification: Primary 62K10; Secondary 05B05.

 Keywords and phrases: response surface methodology, third order rotatable, balanced 
incomplete block design. 
Communicated by K. K. Azad 
Received February 1, 2012 

A NEW METHOD OF CONSTRUCTING THIRD ORDER 
ROTATABLE DESIGN 

Charles K. Mutai, Joseph K. Koske and John M. Mutiso 

Department of Statistics and Computer Science 
Moi University 
P O Box 3900-30100, Eldoret, Kenya 
e-mail: charlimtai@gmail.com 

koske4@yahoo.co.uk 
johnkasome@yahoo.com 

Abstract 

This paper provides a new method of constructing third order rotatable 
designs in k dimensions from third order rotatable designs in lk −  
dimensions. The method given shows how the incidence matrices of 
balance incomplete block designs are used in construction of these 
designs. The results of the experiments performed according to the 
lower-dimensional designs need not be discarded when this method is 
used. 

1. Introduction 

The idea of making a design rotatable is a useful one, in practice. It 
enables the experimental information to be obtained equally in all directions, 
at the same distance from the origin, in the space of real design variables 
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....,,, 21 mxxx  Third order rotatability assumes that it is desired to fit a cubic 

polynomial in mxxx ...,,, 21  to the available experimental data. 

Rotatability is a natural and desirable property, which requires that the 
variance of a predicted response at a point remains constant at all such points 
that are equidistant from the design centre. To achieve the stability in 
prediction variance, this important property of rotatability was evolved and 
was formerly developed by Box and Hunter [1], assuming the errors in the 
observations are uncorrelated. Herzberg [10] presented two other 72 points 
third order rotatable designs in four dimensions among the designs which 
contain 72 points listed by Das and Narasimham [7]. Huda [12] constructed 
three-dimensional designs from two-dimensional designs from what is 
known from Gardiner et al. [9] that a set of N ′ ( )7≥  points equally spaced 

on a circle centred at the origin satisfies the moment requirements of a third 
order rotatable design to be rotatable. Koske et al. [16] extended the method 
and constructed a third order rotatable design in 5 dimensions with 320 
points while Koske et al. [17] generalized the construction for units of size 

.21 =−= ks  Here the incidence matrix corresponding to the BIBD used to 
generate units of size 21 =−= ks  is utilized. 

Draper [4] stated that this set of points forms a rotatable arrangement of 
third order in k factors if the following relations hold: 
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and all other sums of powers and products up to order six are zero, where 

42, λ=λ= NBNA     and    .6λ= NC  (4) 

The arrangement of points is said to form a rotatable design of third 
order only if it forms a non-singular third order design (if the points give rise 
to a non-singular matrix). 

Gardiner et al. [9] derived the non-singularity conditions as: 

( ) ,2: 2 +
> k

k
A
NBD  

( )
( ) .4

2: 2 +
+> k

k
B
ACE  (5) 

These are the conditions required for a set of points to form a third order 
rotatable design. 

Draper [4] proved that it is impossible for the inequalities of (5) to be 
reversed. He further showed that in order to get usable third order rotatable 
designs, at least two spherical sets of points with different positive radii but 
centred at the origin of the design must be combined. 

2. Definition of a Third Order Rotatable Design (TORD) 

A third order response surface design D is said to be a TORD, if in this 
design all the conditions (1) to (5) hold and hence the variance of the 
estimated response of uY  from the fitted surface is only a function of the 

distance 
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1

22  of the point ( )kuuu xxx ...,,, 21  from the origin of 

the design (Gardiner et al. [9]). 

3. Construction of the Design 

Huda [12] gave a method of constructing designs for lk −  dimensional 
points { }ulkiu xx ,...,, −  which satisfy (1) to (5) in lk −  dimensional space to 
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k dimensional points. Koske et al. [16] extended the method of construction 
to obtain a third order rotatable design in five dimensions. 

The problem is to derive a v-dimensional third order rotatable design 
such that the points ( ) ( )Nuxx ulku ...,,2,10...,,0,...,, ,1 =−  are included 

in the design. This method entails that a BIB is utilized in the construction   
of the designs. Let ( )µλ,,,,,.. srbtBIB  denote a doubly balanced 

incomplete design of v treatments, b blocks each of size k with r, λ and µ 
representing the number of occurrences of each treatment, each pair of 
treatments and each triplet of treatments, respectively. Let S ( )kzz ...,,1  

denote all the permutations of ( )....,,1 kzz ±±  Then S ( ),0...,,0,1a  

( ) ...,0...,,0,, 22 aaS  may be used to denote the symmetric point sets 

associated with the appropriate irreducible balanced incomplete block 
designs. 

3.1. Design in v dimensions 

Now consider the double balanced incomplete block designs with 
vkt ==  and .2=−= lks  It is assumed that the first block ahi =         

for ,2,1=i  and 0=ih  for ....,,4,3 vi =  Then for each block of 

( )µλ,,,,,.. rkbvBIB  and each ( ),...,,2,1 Nuu ′=  there is an associated 

point generated by replacing the ( )lk −  nonzero entries of ( )khh ...,,1  by 

ulku xx ,1 ...,, −  in any order without replacing the s’iux  ( )....,,1 lki −=  Let 

the s’iux  be placed in the ascending order of the i’s in the first block. Let 

( )µλ,,,,,.. rkbvBIB  denote the set of all such points generated from the 

corresponding block design and the given ( )lk − -dimensional arrangement. 

Then by combining ( )µλ,,,,,.. rkbvBIB  with the corresponding incidence 

matrix and symmetric point sets, it is possible to obtain a design of                
v dimensions satisfying (1), (2), (3) and containing ( )0,0,0,, 21 uu xx  

( )....,,2,1 Nu ′=  
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Considering a third order rotatable design in two dimensions consisting 
of N points equally spaced on a circle of radius ρ, from Gardiner et al. [9] it 
is known that for this arrangement, 

42
8,2 ρ
′

=ρ
′

= NBNA    and   ,48
6ρ

′
= NC  

where A, B and C are defined in equations (1), (2) and (3). 

Consider k-dimensional point set ( )µλ− ,,,,,.. slkbvBIB  generated 

from this arrangement. 

Theorem. The union of the points set ( )µλ− ,,,,,.. slkbvBIB  with 

points of the incidence matrix of ( ) ,,,,,,.. frlkbkBIB µλ−  ( )bbbS ...,,,  

and ( ) ( )dddSv ...,,,1−  with ,22 tdb =  0≥t  forms a third order rotatable 

design in k dimensions if 
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Proof. The conditions given in (1), (2) and (3) are applied to the design 
points given in the theorem to obtain the following equations: 

( ) ( ) ( ( ) ) ,0223223 4414 =−ν+−λ−+− + dbrfvB vk  (8) 

( ) ( ) ( ( ) ) ,02272115 6616 =−ν+−+− + dbrfvc vk  (9) 

( ( ) ) .02223 6616 =−ν+−λ+ + dbfc vk  (10) 
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The solution of these equations completes the proof of the theorem and hence 
the values given in (6) and (7) are obtained. 

Hence a third order rotatable design in k dimension with [ ( )14 +kk  

]k2+  points exists for .N ′  The design is given by 

( ) ( )dddSSbbbS ...,,,3,0...,,0,
2

,
2

,...,,, 




 ρρ  and ( ),0...,,0,4 ρS  

where 2b  and 2d  are as given in (6). 

4. Results and Conclusion 

Third order rotatable designs in k dimensions through (BIB) design exist 

with [ ( ) ]kkk 214 ++  points. 

In situations where, for example, the experimenter might be interested         
in some of the ( )lk −  subsets of factors, these designs may be desirable,       

since these subsets may be identified with the blocks generating a             
( )λ− ,,,,.. lkrbkBIB  so that the k-dimensional third order rotatable design 

contains third order rotatable designs in ( )lk −  dimensions involving the 

subsets of factors the experimenter is interested in. 
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