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Abstract:

Experiments whose purpose is to identify the important factors from a large
number of potential factors are called factor screening experiments. Simulation
experiments often involve a large number of factors and also highly unequal
variance. These conditions can cause many traditional factor screening methods
to make substantial errors in identifying important factors. | will discuss a few
methods for factor screening that provide control of Type | error (declaring a
factor important when it is not) and Type 1l error (declaring a factor unimportant
when it is important).
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