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ABSTRACT ARTICLE HISTORY
Space-filling designs with superior low-dimensional properties are Received 11 June 2025
highly required in computer experiments. Strong orthogonal arrays  Revised 3 November 2025
(SOAs) represent a class of such designs that outperform ordinary ~ Accepted 11 January 2026

orthogonal arrays in their stratification properties within low dimen- KEYWORDS
sions. Nevertheless, current methods for constructing high-strength Column orthogonality;
SOAs are rare, and they typically rely on regular designs, thereby lim- computer experiment;

iting the number of runs in the final arrays to prime powers. This study space-filling design;
presents new construction methods for three types of SOAs: SOAs of stratification
strength three, column-orthogonal SOAs (OSOAs) of strength three and

three minus. The resulting designs have run sizes of twice an odd prime

power without replications, filling the gaps in run sizes left by existing

constructions. The projection properties of Addelman-Kempthorne

orthogonal arrays are instrumental in the development of these con-

struction methods.

1. Introduction

Deterministic computer simulations of physical phenomena are becoming increasingly
prevalent in engineering and science. Space-filling designs are highly advantageous for these
simulations (Fang et al., 2006; Santner et al., 2003). Inspired by (¢, m,s)-nets from quasi-
Monte Carlo methods, He and Tang (2013) introduced strong orthogonal arrays (SOAs) as a
new class of space-filling designs. Compared to an orthogonal array of strength ¢, an SOA
of strength ¢ exhibits better space-filling properties in all dimensions lower than ¢, while
maintaining the same space-filling properties in the ¢ dimensions.

To attain the superior properties of an SOA, its strength should be greater than 2. He
and Tang (2014) characterized SOAs of strength 3, with a focus on the space-filling properties
in two and three dimensions. He et al. (2018) introduced SOAs of strength 2+, emphasizing
space-filling properties in two dimensions and a relatively larger number of factors. Zhou
and Tang (2019) further introduced SOAs of strength 3—, which have the same properties as
SOAs of strength 3 but with a smaller number of levels. For a given run size, the higher the
strength of the SOAs, the more superior their space-filling properties become. Meanwhile,
for the same run size, a higher strength leads to a smaller number of factors. The construc-
tion of SOAs has garnered significant interest from researchers; see e.g., Liu and Liu (2015),
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Shi and Tang (2019), Zhou and Tang (2019), Cheng et al. (2021), Jiang et al. (2021), Wang
etal. (2021), Li et al. (2022), Chen and Tang (2022), Jiang et al. (2025) and so on.

Column orthogonality is important for designs of computer experiments, since column-
orthogonal designs allow the main effects of the factors to be estimated independently.
Moreover, Bingham et al. (2009) argued that column orthogonality can be viewed as a use-
ful stepping stone to space-filling designs when Gaussian-process models are considered.
Liu and Liu (2015) constructed column-orthogonal strong orthogonal arrays (OSOAs) of
strength ¢ through ordinary orthogonal arrays of strength ¢. Zhou and Tang (2019) employed
Hadamard matrices and saturated orthogonal arrays to construct OSOAs of strength 3— and
2+. Bao et al. (2023) utilized difference matrices and generator matrices to construct OSOAs
of strength 2+, 3— and 3.

Existing methods for constructing SOAs typically rely on orthogonal arrays, which can be
classified as either regular or nonregular. Regular orthogonal arrays, characterized by their
defining relation, are widely used to construct SOAs with s” runs due to their clear structure,
where sis a prime power and # is a positive integer. Nonregular orthogonal arrays offer greater
flexibility in run sizes but possess more complex structures, which can present challenges in
their application for constructing SOAs. Consequently, high-strength (¢ > 3) SOAs with As"
runs, where /1 is a positive integer, are usually derived by juxtaposing 1 existing SOAs with s™
runs, which may result in a relatively small number of factors and potential repeated runs.

There is, however, a class of nonregular orthogonal arrays with 2s” runs that
have a clear structure, namely, Addelman-Kempthorne orthogonal arrays (Addelman
& Kempthorne, 1961; Hedayat et al.,, 1999). Jiang et al. (2021) used these arrays to con-
struct SOAs of strength 24. This paper explores the application of three-level Addel-
man-Kempthorne orthogonal arrays to construct SOAs and OSOAs of strength 3 or 3—.
We systematically derive all possible three-dimensional projection properties of Addel-
man-Kempthorne orthogonal arrays. Using these properties, we present new construction
methods for three types of SOAs: SOAs of strength 3, column-orthogonal SOAs (OSOAs)
of strength 3— and 3. Our methods avoid run repetition, address gaps in existing construc-
tion theory, and produce designs with twice the powers of three run sizes and typically more
factors compared to existing designs.

The remainder of this article is organized as follows. Section 2 provides the necessary
preliminaries and definitions. Section 3 introduces the Addelman-Kempthorne orthogo-
nal arrays and explores their three-dimensional projection properties. Section 4 details the
constructions of SOAs of strength 3, OSOAs of strength 3 and 3— based on the Addel-
man-Kempthorne orthogonal arrays. Section 5 concludes the paper. All proofs are deferred
to appendices.

2. Preliminaries

LetZs; = {0,...,s — 1} be the ring of integers modulo s. An N x m matrix with entries from
Zs; in the jth column is an orthogonal array (OA) of N runs, m factors and strength f, denoted
by OA(N, m,s; X -+ X sy, t), if all possible combinations appear with the same frequency
in any of its N x t submatrices. If s; = - -+ = s, = s, the array is called symmetrical and a
simpler notation OA(N, m, s, t) or OA(t) is used; otherwise, it is called asymmetrical.

An OA(N,m,s', 1) with entries from Zg is called a strong orthogonal array of N runs,
m factors, s' levels, and strength f, denoted by SOA(N, m, s, t), if any subarray consisting
of g columns can be collapsed into an OA(N, g,s*! x --- x 5", ¢) for any positive integers



STATISTICAL THEORY AND RELATED FIELDS 137

Uls. .. Ug such that u; +--- 4+ ug = t. Here, the collapsing of st levels into s% levels is
according to |a/s'"%| for a € Z¢, where |w] represents the largest integer not exceeding
w (He & Tang, 2013).

A result from He and Tang (2013) is needed for the development of our construction
methods.

Lemma 2.1: An SOA(N,m,s%,3) D exists if and only if there exist three arrays A =
(a1,...,am), B=(b1,...,by) and C = (c1,...,cm) such that (ai,aj, ax), (a,-,aj, bj) and
(ai, bi, ¢i) are OA(N, 3,s,3)s for all i # j, i # k and j # k. These arrays are related through
D=s*A+sB+C.

When the run size N is a prime power, He and Tang (2014) showed that an
SOA(N, m, s°, 3) can be constructed from a regular OA(N, m, s, 3). We summarize this result
in Lemma 2.2. This approach will be employed for comparison with our methods.

Lemma 2.2: For any prime power s and any integer n > 3, if there exists a regular OA(s", m,
$,3) withm < (s" 1 — 1)/(s — 1), an SOA(s", m, $3, 3) can be constructed.

Inspired by SOAs of strength 3, Zhou and Tang (2019) propose the concept of SOAs
of strength 3—. An OA(N, m, $2, 1) with entries from Zg is called an SOA of strength
3—, denoted by SOA(N,m, $% 3—), if any two-column subarray can be collapsed into
an OA(N,2,s* X s, 2) and an OA(N,2,s X 52,2), and any three-column subarray can be
collapsed into an OA(N, 3, s, 3). The following result is due to Zhou and Tang (2019).

Lemma 2.3: An SOA(N,m,s% 3—) D exists if and only if there exist two arrays A and B,
where A = (ay,...,an) is an OA(N,m,s,3) and B = (by,...,by) is an OA(N,m,s, 1) such
that (ai, aj, b;) is an OA(3) for any i # j. The three arrays are related through D = sA + B.

Remark 2.1: By comparing Lemmas 2.1 and 2.3, we can infer that an SOA(N, m, $2, 3-)
exists if and only if an SOA(N, m, 53,3) exists. Specifically, if A = (ay,...,a,) and B =
(b1, ..., by) satisfy the conditions in Lemma 2.3, we can simply define C = (ay, . . ., am, a1).
It can be verified that the arrays A, B and C fulfil the conditions in Lemma 2.1. This
equivalence was also noted by Bao et al. (2023).

An array D is called column-orthogonal if the inner product of any two columns of
the centred array is zero. Throughout this article, centring a balanced s-level array means
that each entry a € Z; is transformed to a — (s — 1)/2. We use OSOA(N, m, s?,3—) and
OSOA(N, m, s%,3) to denote column-orthogonal SOA(N, m, s2,3—) and SOA(N, m, s>, 3),
respectively.

By Theorem 2 of Zhou and Tang (2019), Remark 1 and Section 3 of Li et al. (2022), we
obtain the following result, which will serve as the basis of our construction methods.

Lemma 2.4: Assume there exists an OA(N, m,s,3) A = (a1,...,an) and an OA(N, m, s, 2)
B = (b1, ...,bw) such that (a;,aj, b;) is an OA(3) for any i # j. Then three types of designs
(i) OSOA(N, m, s%,3—=), (ii) SOA(N, m, s, 3) and (iii) OSOA(N,2|m/2],s>,3) can be con-
structed.
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Remark 2.2: In Lemma 2.4, the second and third types of resulting designs enhance the
number of levels, which is beneficial for improving the one-dimensional uniformity of the
designs. Both the first and the third types of designs have column orthogonality, while the
latter has almost the same number of factors as the others. Comprehensively, the third type
of design is a preferable choice. For more in-depth insights, one can refer to Li et al. (2022).

Specifically, D = sA + B is the desired OSOA(N, m, s?, 3—). The procedure for deriving
the SOA(N, m, s>, 3) is detailed in Remark 2.1. We verify Lemma 2.4 in Appendix 2, which
illustrates the construction of the OSOA(N, 2| m/2], 5%, 3).

A space-filling design with no repeated runs is desirable for computer experiments. If
the matrix A or B in Lemma 2.4 has no repeated rows, the resulting three types of designs
immediately possess the following additional property.

Proposition 2.5: (i) If the matrix A or B in Lemma 2.4 has no repeated rows, the constructed
designs OSOA(N, m, 5%, 3—) and SOA(N, m, s>, 3) will have no repeated runs. Furthermore, if
m is even, the constructed design OSOA(N, m, s>, 3) will also have no repeated runs. (ii) If m
is odd and there exists a subarray with (m — 1) columns in A or B that contains no repeated
rows, the constructed OSOA(N, m — 1,5, 3) using the corresponding (m — 1) subarrays of A
and B will have no repeated runs.

In the following sections, we will focus on constructing arrays A and B from Addel-
man-Kempthorne OAs (Hedayat et al., 1999, Chap. 3.3), ensuring they meet the conditions
specified in Lemma 2.4 and Proposition 2.5. To accomplish this, we will first enumerate
all cases of three-column subarrays with strength 3 in an Addelman-Kempthorne OA in
Section 3. Then, Section 4 will outline the specific methods for constructing A and B, as well
as the final SOAs.

3. Enumeration of three-dimensional projections of Addelman-Kempthorne
OAs

Let s be an odd prime power and GF(s) be a Galois field of order s with a being a primitive
element. Write the elements of GF(s) as a9 = 0 and aj = al, j > 1.Obviously, as—1 = asl =
l.Letr = (s" ' — )/(s—Dandl; = (L. . .,l,,_l,,-)T,i =1,...,r, beall possible nonzero
(n — 1)-vectors in [GF(s)]"~! such that the first nonzero entryis 1. It is seen that I, L, . . ., I,
are pairwise linearly independent. The matrix formed by collecting I, . . ., I;, denoted by

L(S)n_l) = (ll, cees ZT)’

is termed as a generator. Further, let Xj,...,X, be n indeterminate elements and X =
X, ..., Xy). Deﬁnef(o) = g(o) = X;. For each i, 1 < i < r, define 4s functions of X; and
X as

];‘(l) XL,X)=1X1 + 0!]'_1Xli, if 2 <j<s,
X} 4+ ajms1Xa + X, ifs+1<j<2s,
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and
XI;, ifj =1,
gj-(i) X1, X) = 1 X1 + oj—1 XL + 5j-1, if2<j<s,
a (X} 4 ajms—1X1) + Xl + pjms—1, ifs+1<j<2s,
where 7; = (a — 1)/(4aj41) and y; = azj(a — 1)/4,j =0,...,s — 1.
Construct two s” x (2rs + 1) arrays Dy and Dy as follows. Label the columns of Dy by
f(o), fl(l), e 2(51 ), R l(r) L FD and its rows by all possible n-tuples with entries from

s )Dg

GF(s). The entries are obtained by evaluating the polynomial specified by the column label

at the n-tuple specified by the row label. The array Dy is constructed in a similar way, but
with column labels being g(®, gl(l),. . gg), ceo gl(r), ceo gg?. By Theorem 3.16 of Hedayat

etal. (1999), the juxtaposition of the two arrays

")

is an OA(2s",2(s" —1)/(s — 1) — 1,s,2), and termed as an Addelman-Kempthorne OA.
Denote h(© as the column of Dy obtained by f© and ¢g®, and hj(i) as the column obtained
byj;.(i) andgj(i) fori=1,...,randj=1,...,2s.

The rest of this section is devoted to investigating the strength of all possible three-
dimensional projections of Dy. The results are summarized in Propositions 3.1-3.5. The
proofs of these propositions are conceptually straightforward but quite tedious and are
provided in Appendix 2.

Proposition 3.1: The following results hold:

(i) (O, h]@, h]g’))forms an OA(3) if and only if i # i';
(ii) (h](f), h;zi/), hg)), ja # ja, forms an OA(3) if and only if i # i';
(iii) (h](fl), th), h}f) ) forms an OA(3) if l;, li,, li, are linearly independent.

For linearly dependent distinct I;,, ;,, l;;, there always exist elements f;, f2 € GE(s) \ {0} sat-
isfying liy = fili, + Baliy. For (", h{®, h{®)) with such I, 1;,, I;,, we have the following
Propositions 3.2-3.5.

Proposition 3.2: Suppose iy, iz, i3 are distinct, li; = p1l;, + pali, and 1 < j; < j, < j3 <s.
Then (h;lzl), h](Z’Z), h}f))forms an OA(3) if and only if one of the following conditions holds:

(i) j] :jzzlandj3> 1;
(ii) jl = 1,j2 > 1 and ajz 75 ﬂz(ljS,'
(iii) j1>1 and Ojy +j, %+ ﬂlaj2+j3 + ﬂzajl+j3.

Proposition 3.3: Suppose iy, i,i3 are distinct, I;; = 1l + faliy,1 <ji1 < jo <s and s+

1 <j3 <2s. Then (h}fl),h}?),h};ﬂ) forms an OA(3) if and only if one of the following
conditions holds:

i) ji=p=1
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(i) j1=1Lj2> land B = 1;
(iii) ji > Land prag, + prai = (Bray, + Paajy)*.

Proposition 3.4: Suppose iy, i, i3 are distinct, l;; = 1l + paliy,1 <ji <sand s+1 <
j2,j3 < 2s. Then (h}l”), hj(le), h](f))forms an OA(3) if and only if one of the following conditions
holds:

(i) j1=1 pr=1andj, #j3;

(ii) j1 = 1, ,Bz ;é 1 andjz =j3,‘
(iii) j1 > L B2 = Land By ¢ {0, —1(0j3—s—1 — @jp—s—1)> @)y (03 —s—1 — Aj—s—1)};
(iv) ji > L B # Land 15 (B + B — 1) = 0j—1(aj,—s—1 — jy—s—1).

Proposition 3.5: Suppose iy, iz, i3 are distinct, li; = p1li, + pali, and s + 1 < ji1,jo,j3 < 2s.
Then (h](:I)’ h}f), h;f))forms an OA(3) if and only if one of the following conditions holds:

(i) pr+pr=1landaj—s—1 # P10, —s—1 + Potj,—s—1;
(i) pr+pa#1 and (aj—s—1— P11 — Pactj—s—1)* = (1 — B — ﬁz)(aji_s_l -
P10} 1= Paof_ )

Note that Proposition 1 of Jiang et al. (2021) identifies only specific three-column subarrays
with strength 3, rather than all cases. In contrast, Propositions 3.1-3.5 completely determine
the strength of any three-column subarray in the Addelman-Kempthorne OA Dy, and thus
cover the results of Jiang et al. (2021) as special cases.

To enable readers to quickly refer to the applicable scenarios of Propositions 3.1-3.5
during the design construction, we include the key conditions of these propositions in
Table Al in Appendix 1, while the process of how to apply these propositions to determine
whether a three-column Addelman-Kempthorne subarray is an OA(3) is summarized in
Algorithm 1. The primary computation of Algorithm 1 is concentrated on calculating
and S, with an overall computational complexity of O(sn). Since both s and # are relatively
small, Algorithm 1 is highly efficient. In this article, we consider Algorithm 1 to impose a
constant-time overhead.

4, Construction methods

This section presents two types of methods for constructing SOA(2s", m, s, 3)s, OSOA
(2s", m, s, 3—)s and OSOA(2s",2|m/2], $3, 3)s. According to Lemma 2.4, it suffices to find
an OA(2s",m,s,3) A = (ai1,...,an) and an OA(2s",m,s,2) B = (by,...,by) such that
(ai aj, bj) is an OA(3) for any i # j. We will first detail the algorithmic construction for small
values of n and subsequently provide a recursive construction for larger values of n.

4.1. Construction using algorithms

This section presents the algorithmic construction for generating an OA(2s",m,s,3) A =
(a15...,a,) and an OA(2s",m,s,2) B = (b1, ..., bwn), such that (a;, aj, b;) is an OA(3) for
any i # j. Here, sis an odd prime power and n > 3 is an integer. The core of the construction
involves appropriately selecting columns for A and B from the base orthogonal array, i.e.,
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Algorithm 1 The process of determining whether a three-column subarray D" in the
Addelman-Kempthorne OA is an OA(3)
1: Suppose D' = (h(o),h](fl),hgﬂ) or (h;fl),h;f),h}f)), where 1 < j; <j, <j3 < 2s.
if 1© € D' then
use Proposition 3.1(i).
else if i1, i, i3 are not pairwise distinct then
use Proposition 3.1(ii).
elseif I;,,l;,, l;, are linearly independent then
use Proposition 3.1(iii).
else if j3 < sthen
use Proposition 3.2.
elseif j, < s < j; then
use Proposition 3.3.
elseif j; <s < j, then
use Proposition 3.4.
else

use Proposition 3.5.
end if

¥ 2 N T o

e
AN L A

the Addelman-Kempthorne OA(2s",2(s" — 1)/(s — 1) — 1,5,2) denoted by Dy. For any m-

column subarray A of Dy, define
m
p(A)=k/(3), @)

where k is the number of strength-three three-column subarrays in A. Obviously, 0 < p(A) <
1, and p(A) =1 if and only if A is an OA(3). This means that we can obtain an OA(3)
subarray A by maximizing p (A). In this section, p(A) can be efficiently calculated by using
Propositions 3.1-3.5 as in Algorithm 1.

The construction of array A in Lemma 2.4 is crucial. It is initialized by randomly selecting
m columns from Dy. Subsequently, A is iteratively refined into A through random column
swaps with the set D\ A. This iterative process continues until the metric p(A) attains
its maximum value of 1. The heuristic local search algorithm is detailed in Algorithm 2.
The algorithm parameters include 7 = pv (the total number of iterations) and a threshold

sequence T4, . . ., T;. Here y and v are the numbers of inner and outer iterations, respectively,
and the sequence of thresholds is determined as Ty = --- = T, Tyq1 = --- = Ta,, = ATy,
Taut+1 = -+ = T3, = A>Ty, and so on, where 1 = (TT/Tl)vITl,
The update formula for A in Step 5 of Algorithm 2 can be obtained. For array A =
(ai,...,am), the formula of p (A) can be rewritten as
m
p(A) = (k1 + -+ km) 3 ) (3)
where for i =1,...,m, k; is the number of strength-three three-column combinations

(ai,ap,aq)s, where 1 < p < q < m,p#iand q# i. InStep 5 of Algorithm 2, suppose that
A = (a1,az,...,am,) is obtained by swapping the jth column g; of A and the column d in
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Algorithm 2 A heuristic local search algorithm for constructing an m-column subarray A
with the largest p (A)-value

1: Initialize 7 and the sequence of thresholds T1, ..., T;.

2: Let Dy be the base Addelman-Kempthorne OA(2s",2(s" — 1)/(s — 1) — 1,s,2). Let A
be an OA(2s", m, s, 2) whose columns come randomly from Dy.

3: Compute p = p(A) in (2) by Algorithm 1. Let Aqpt := A and popt := p.

4: fori=1:7do

5: Randomly select columns a; € A and d € Dy \ A. Swap columns g; and d to obtain
A. Compute A = p — p, where p = p(;{).

6 if A > —p - T; then

7 setA=Aandp =/

8: if p > popt then

9 update Aopt := A, popt := p
10: end if

11: end if

12: if popt=1 then

13: break

14: end if

15: end for

16: return Aopt, Popt

Do\ A, where 1 <j < m. Let I~<j denote the number of strength-three three-column com-
binations (le,&p,&q), where 1 < p < g <m,p#jandq #j. It is clear that (a,-,ap,aq) and
(@i, ap, ag) have the same strength, if i # j, p # jand q # j. So k; = k; for all i # j, and only
I~cj needs to be calculated via Algorithm 1. Therefore, the updating formula for A simplifies

to
A:ﬁ-p:(kj—kj)/(’:), (4)

with the computing complexity O(m?).

To obtain the largest strength-three Addelman-Kempthorne subarray A, we employ
the bisection method to repeatedly call Algorithm 2. The specific process is outlined in
Algorithm 3.

Once we obtain a strength-three Addelman-Kempthorne subarray A = (ay,...,am)
through Algorithms 2 and 3, a greedy algorithm, outlined as Algorithm 4, is performed to
search the optimal array B. Initially, we set B = A. For each column a; of A, we iterate b;
over all columns in Dy \ (A U B), evaluating the strength of all three-column combinations
(@i, bi»a), 1 < j # i < m. The column b; yielding the highest count of strength-three com-
binations is selected. To determine whether (a;, b;, aj) is an OA(3), Algorithm 1 is employed.
The total complexity of Algorithm 4 is O((mg — m)m?), where mg = 2(s" — 1) /(s — 1) — 1.

As an illustration, we consider the case of s = n = 3. He and Tang (2014) constructed an
SOA(54,5,27,3) whose number of factors reaches the maximum. By Theorem 4.3 of Bao
etal. (2023), it is possible to obtain an OSOA(27, 4,9, 3—) and an OSOA(27, 4, 27, 3). There-
fore, a straightforward method to construct an OSOA (54, 4, 9, 3—) and an OSOA (54, 4, 27, 3)
is to juxtapose two OSOA (27, 4,9, 3—) arrays and two OSOA (27, 4, 27, 3) arrays, respectively.
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Algorithm 3 Bisection method for maximal subarray A such that p(A) =1
1: Initialize low = 3, high = (s" — 1) /(s — 1). Set Aqp := 0.
2: while low < high do
3 Set mid = | (low + high)/2].

4 Call Algorithm 2 with parameters 7 = mid to obtain A and j.
5 if p = 1 then

6: Update Aopt := A and low = mid + 1.

7 else

8 Set high = mid — 1.

9: end if

10: end while
11: return Aopt.

Algorithm 4 Searching for the optimal array B based on a given array A

1: Let A = (ai,...,am) be an m-column subarray of the Addelman-Kempthorne OA
Dy. Initialize B = (by, ..., by) withb; = a;fori=1,...,m.
2 For i=1,...,m, let g; record the number of strength-three (a;, b;, a;)s, where j =
1,...,i—1,i+1,...,m. Initialize g; = 0.

3 fori=1:mdo

4 for b, € Dy \ (AU B) do

5 Letg = 0.

6: forj=1:i—1,i+1:mdo
7 if (a;, b}, a;) is an OA(3) (by using Algorithm 1) then
8 q:=q+1

9 end if

10: end for

11: if g > g, then

12: update g; := gand b; := U]
13: end if

14: end for

15: end for

16: return Band (g1, ..., qm).

However, such a method may lead to repeated runs and the number of factors of the final
designs may not reach the maximum possible number of factors, leaving potential for further
improvements. We will use the Addelman-Kempthorne OA(54, 25, 3, 2) as the base array to
search the maximal SOA (54, m, 27, 3), OSOA (54, m, 9,3—), and OSOA (54, m, 27, 3).

Let Dy = (h(o),hgl), .. .,hél),. .. ,h§4), .. .,hé4)) be an Addelman-Kempthorne OA(54,
25, 3,2) with its generator given by
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Table 1. The constructed SOA(54, 5, 27, 3) (transposed).

0 6 3 13 10 16 26 23 20 11 17 14 21 18 24 7 4 1 18 24 21 4
0 7 5 12 10 17 24 22 20 21 19 26 6 4 2 9 16 14 6 4 2 9 16 14 21 19 26
0 16 23 2 15 22 1 17 21 4 11 24 3 10 26 5 9 25 8 12 19 7

0O 11 19 22 3 14 17 25 6 9 20 1 4 12 23 26 7 15 20 1 9 12 23 4 7 15 26
0 18 9 16 7 25 23 14 5 4 22 13 11 2 20 24 15 6 26 17 8 3 21 12 10 1 19
19 25 22 5 2 8 15 12 9 2

15 13 11 18 25 23 3 1 8 18 25 23 3 1 8 15 13 11 12 10 17 24 22 20 0 7 5
4 11 24 3 10 26 5 9 25 8 12 19 7 14 18 6 13 20 0 16 23 2 15 22 1 17 21
10 18 2 5 13 21 24 8 16 19 0 11 14 22 3 6 17 25 2 10 18 21 5 13 16 24 8
14 5 23 18 9 0 7 25 16 15 6 24 22 13 4 2 20 11 19 10 1 8 26 17 12 3 21

Table 2. The constructed OSOA (54, 5,9, 3—) (transposed).

o 2 1 4 3 5 8 7 6 3 5 4 7 6 8 2 1 0 6 8 7 1 0 2 5 4 3
o 2 1 4 3 5 8 7 6 7 6 8 2 1 0 3 5 4 2 1 0 3 5 4 7 6 8
o 57 0 5 7 05 7 1 3 8 1 3 8 1 3 8 2 4 6 2 4 6 2 4 6
o 3 6 7 1 4 5 8 2 3 6 0 1 4 7 8 2 5 6 0 3 4 7 1 2 5 8
o 6 3 5 2 8 7 4 1 1 7 4 3 0 6 8 5 2 8 5 2 1 7 4 3 0 6
6 8 7 1 0 2 5 4 3 0 2 1 4 3 5 8 7 6 3 5 4 7 6 8 2 1 0
5 4 3 6 8 7 1 0 2 6 8 7 1 0 2 5 4 3 4 3 5 8 7 6 0 2 1
1t 3 8 1 3 8 1 3 8 2 4 6 2 4 6 2 4 6 0 5 7 0 5 7 0 5 7
3 6 0 1 4 7 8 2 5 6 0 3 4 7 1 2 5 8 0 3 6 7 1 4 5 8 2
4 17 66 3 0 2 8 5 5 2 8 7 4 1 0 6 3 6 3 0 2 8 5 4 1 7

Table 3. The constructed OSOA (54, 4, 27, 3) (transposed).

0 6 3 13 10 16 26 23 20 11 17 14 21 18 24 7 4 1 18 24 21 4 1 7
2 8 5 13 10 16 24 21 18 22 19 25 6 3 O 11 17 14 6 3 0 11 17 14
0 16 23 2 15 22 1 17 21 4 11 24 3 10 26 5 9 25 8 12 19 7 14 18
2 10 18 23 4 12 17 25 6 11 19 0 5 13 21 26 7 15 20 1 9 14 22 3
19 25 22 5 2 8 1512 9 2 8 5 12 9 15 25 22 19 10 16 13 23 20 26
15 12 9 20 26 23 4 1 7 20 26 23 4 1 7 15 12 9 13 10 16 24 21 18
4 11 24 3 10 26 5 9 25 8 12 19 7 14 18 6 13 20 0 16 23 2 15 22
1 19 0 5 13 21 26 7 15 20 1 9 14 22 3 8 16 24 2 10 18 23 4 12

— N =
QARG G
—_

[o)}

[

RN

Construct the matrices A and B from Dy by using Algorithms 1-4. We obtain

A= (ay,...,as) = (hgl),hgl),hf),hg‘*),hg“)),

B=(br,...bs) = (" S0 n 1", D) ®
where A is an OA(54,5,3,3) and B is an OA(54, 5, 3,2), and they satisfy the condition in
Lemma 2.4 and Proposition 2.5. Based on A and B, one can construct an SOA(54, 5,27, 3),
an OSOA(54,5,9,3—) and an OSOA(54, 4,27, 3), all with no repeated runs. The resulting
SOA(54,5,27,3), OSOA(54,5,9,3—) and OSOA(54,4,27,3) are presented in Tables 1, 2
and 3, respectively, with the top half of each table displaying runs 1-27 while the bottom
half runs 28-54.

Given that the maximum number m of factors in an OA(54,m,3,3) is five (Hedayat
et al,, 1997), and considering that an m-column SOA of strength 3 or 3— can pro-
duce an m-column OA(3), the maximum number of factors for SOA(54,m,27,3) or
OSOA(54,m,9,3—) is also restricted to five. Therefore, the obtained arrays SOA(54, 5, 27, 3)
and OSOA (54, 5,9, 3—) both attain the maximum number of factors.

He and Tang (2014) also constructed an SOA(54, 5,27, 3). But to the best of our knowl-
edge, the resulting arrays OSOA (54, 5,9,3—) and OSOA(54,4,27, 3) have not been docu-
mented in any literature. Using existing OSOA(27,4,9,3—) and OSOA(27,4,27,3) from
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Table 4. Comparisons between the constructed SOA(N,m,s3,3), OSOA(N,m,s%,3—) or
OSOA(N, m, s3, 3) and the existing designs.

Our results Existing designs

Design Source Design Source
SOA(54,5,27,3) Algorithms 1-4 SOA(54,5,27,3) He and Tang (2014)
SOA(162,12,27,3) Algorithms 1-4 SOA(162,10,27,3) He and Tang (2014)/
SOA(486, 25,27,3) Algorithms 1-4 SOA(486, 20,27,3) He and Tang (2014)
SOA(1458,56,27,3) Algorithms 1-4 SOA(1458,56,27,3) He and Tang (2014)
SOA(4374,112,27,3) Theorem 4.1 SOA(4374,112,27,3) He and Tang (2014)/
OSOA(54,5,9,3-) Algorithms 1-4 OSOA(54,4,9,3—-) Bao et al. (2023)/
0SOA(162,12,9,3-) Algorithms 1-4 0SOA(162,10,9,3-) Bao et al. (2023)/
0OSOA(486,25,9,3—) Algorithms 1-4 - -
OSOA(1458,56,9,3—) Algorithms 1-4 - -
0SOA(4374,112,9,3—) Theorem 4.1 - -
OSOA(54,4,27,3) Algorithms 1-4 OSOA(54,4,27,3) Bao et al. (2023)/
0OSOA(162,12,27,3) Algorithms 1-4 0OSOA(162,10,27,3) Bao et al. (2023)
OSOA(486,24,27,3) Algorithms 1-4 - -
OSOA(1458,56,27,3) Algorithms 1-4 - -
OSOA(4374,112,27,3) Theorem 4.1 - -

The superscriptJ indicates that the N-run design is obtained by juxtaposing two (N/2)-run designs obtained in the correspond-
ing literature.The symbol ‘-’ signifies the absence of relevant existing designs or methods.

Bao et al. (2023), it is possible to derive an OSOA(54,4,9,3—) and an OSOA(54,4,27,3)
by the juxtaposition method. However, these arrays tend to have repeated runs, and the
OSOA(54,4,9,3—) has one fewer column than the new OSOA(54, 5,9, 3—). Please refer to
Section 4.2 and Table 4 for more comparisons.

4.2. Recursive constructions and comparisons

This subsection will show that if there exist matrices A and B satisfying the conditions spec-
ified in Lemma 2.4 and Proposition 2.5, we can recursively construct larger matrices A’
and B’ that also meet these conditions. Consequently, this result enables the recursive con-
struction of SOA(2s", m, s°, 3)s, OSOA(2s", m, 2, 3—)sand OSOA(2s",2|m/2], s, 3)s using
Lemma 2.4.

Suppose A = (a3, ...,a,) isan OA(N,m,s,3) and B = (by,. .., by) isan OA(N, m, s, 2),
satisfying that (a;, b;, a;) is an OA(3) for any i # j. Let

A A B B
A A+1 B B+1

A= . and B =] . . > (6)
A A+4+(s—1) B B4+ (s—1)

and denote their columns as A’ = (4}, ...,a,,,) and B' = (b},...,V),,). Then we have the
following result, which is proved in Appendix 2.

Theorem4.1: The matrices A’ and B’ are an OA(sN, 2m, s, 3) and an OA(sN, 2m, s, 2), respec-
tively, and they satisfy that (aj, a, b;) is an OA(3) for any i # j. Moreover, if A or B has no
repeated rows, A’ or B in (6) has no repeated rows.

Table 4 presents a comparison of the number of factors in our designs obtained in Section 4
versus existing ones (including those obtained via the juxtaposition method) for run sizes
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N =2 x 3" where n > 3 and N <5000. The superscript ] indicates that the corresponding
N-run design is obtained by juxtaposing two existing (N/2)-run designs which are con-
structed using methods from the literature. The symbol ‘-’ signifies the absence of relevant
existing designs or methods. Interested readers can access all designs obtained through our
method in Table 4 at https://github.com/bcjiang0326/SOA3.

For SOA(N, m, s3,3), when n € {4,5} (i.e., N € {162, 486}), the number of columns in our
designs exceeds those in existing designs. When n € {2, 6, 7}, the number of columns in our
designs matches those of existing designs. Existing SOA(N, n/, s>, 3) with run sizes that are
twice prime powers are typically generally obtained by juxtaposing two SOA(N/2, ', 5%, 3)
with run sizes equal to prime powers. These SOA(N/2, 7, s, 3) with prime power run
sizes are mainly constructed using strength-three regular designs (see He & Tang, 2014,
Prop. 1). However, this juxtaposition method tends to produce repeated runs. In contrast,
our designs are constructed from nonregular OAs (Addelman-Kempthorne OAs) directly
and are guaranteed to contain no repeated runs.

When n = 3, our OSOA(54,5,9,3—) outperforms the existing design in terms of the
number of columns and achieves the theoretical maximum. When n = 4, the number of
columns in our OSOA(162,12,9,3—) or OSOA(162, 12,27, 3) also surpasses those of exist-
ing designs. For n > 4, there is no relevant construction theory on OSOA(2 - 3", m,9,3—)s
or OSOA(2 - 3",m,27,3)s in the existing literature, and our results fill this gap.

For cases where s> 3, our exhaustive search revealed that, under small-scale parame-
ters, the maximum number of columns for a strength-three Addelman-Kempthorne OA
of 25" runs is the same as that for a strength-three regular OA of s” runs. For instance,
both OA(125, 6, 5, 3) and OA(250, 6, 5, 3) achieve the maximum number of columns among
the strength-three regular and Addelman-Kempthorne OAs, respectively. Consequently, our
constructions based on the Addelman-Kempthorne OA yield an SOA of strength 3 or 3—
with the same number of columns as the juxtaposition method. Despite this, our approach
retains a distinct advantage, as it can eliminate the occurrence of repeated rows compared to
the juxtaposition method.

5. Concluding remarks

In this paper, we introduce new methods for constructing SOAs using Addelman-
Kempthorne OAs. Our methods generate three types of SOAs with strength three or three
minus, two of which are column-orthogonal. The resulting designs have run sizes of twice an
odd prime power without replications, thereby filling the gaps in the run size limitations of
existing constructions. The superior three-dimensional projection properties of the Addel-
man-Kempthorne OAs play a key role in developing our new construction methods. These
projection properties offer a possibility for obtaining improved stratification and space-filling
properties in the SOAs compared to using traditional regular orthogonal arrays.

There are several promising directions for future research. First, extending these con-
struction methods to create higher-strength SOAs could further improve the flexibility and
applicability of space-filling designs in computer experiments. Additionally, investigating the
integration of these SOAs with other design frameworks, such as maximum distance designs
or uniform designs, could lead to hybrid approaches that combine the strengths of different
design methodologies. Finally, developing efficient algorithms for constructing and validat-
ing these new SOAs will be essential for their practical implementation and for advancing
the field of experimental design.
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Appendices

Appendix 1. A summary table that lists the key conditions for
Propositions 3.1-3.5

Appendix 2. Proofs of Lemma 2.4, Propositions 3.1-3.5, and Theorem 4.1

Proof of Lemma 2.4: 1t follows directly from Theorem 2 of Zhou and Tang (2019) that D = sA+ B
is an OSOA(N, m, s%,3—). As noted in Remark 2.1, if an OSOA(N, m, 5%, 3—) exists, there also exists
an SOA(N, m, s>, 3), which shows (ii). Finally, denote A= (a,...,am) and B= (by,...,by) as the
centred arrays of A and B, respectively. Let p = [m/2]. Section 3 of Li et al. (2022) showed that the
array defined as

D= (52&1 + sl;l + Gy, —a1 + %A + 5132,52&3 + 553 + G4, —a3 + s204 + sl~74,
. ,Szglzp_l + SEZp—l + Elzp, _El2p—1 + Szazp + SBZp) + (53 —-1)/2 (A1)
is an OSOA(N, 2|m/2],s>, 3), which confirms (iii). [ ]

Proof of Proposition 3.1:
(i) Consider the case where 2 <j < s and s+ 1 <j < 2s. The number of times that (z,23,23)

appears as a row in the columns (f©, ];-(i), ];/(i’)) is equal to the number of pairs (X, X) such that

Xi=z1, X1+ aj—IXli =2, X% + aj/—s—IXI + Xly = zs, (A2)
plus the number of pairs (X, X) such that
Xi=z1, Xi+aXli+n =2, oXi+aj_1X1)+Xly+y—1=25. (A3)

If i # i/, the two equations in X from (A2) are independent, yielding s"~* solutions. A similar
argument applies to (A3), so the total number of solutions is 25" ~2, as required. If i = 7, the two
equations in X from (A2) are dependent, leading to 0 or s"~2 solutions. Similarly, there are also 0
or s"~2 solutions to (A3). Hence, the total number of solutions will be 0, s"~2 or 2s"~2, which is
not desired. This verifies the case 2 < j < sand s+ 1 < j' < 2s. Other cases follow similarly and
are omitted for brevity.

(ii) Consider the case where j; = 1,2 <j, <s and s+ 1 < j3 < 2s. The number of times that

(21,22, 23) appears as a row in the columns (f; @, ]?ii/), ]?ii/)) is equal to the number of pairs (X;, X)
such that
Xi=z, X1+ ajz—IXli/ = 27, X% + (lj3_5_1X1 + Xy = z3, (A4)

plus the number of pairs (X7, X) such that

Xli=z1, Xi+a,-1Xly +nj,-1 =2, (A5)

a (X7 + aj—s1X1) + Xly + yj—51 = 23.
Suppose first that i =1i. Then we find z3 = (22 — aj,—121)* + ajy—s—1(22 — @j,—121) + 21
from (A4) and z3 = a(z — aj,—121 = Nj—1)" + Wy —s—1(22 = Aj—121 = Mjp—1) + 21 + Pjs—s—1
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Table A1. Conditions for a three-column subarray of the Addelman—Kempthorne OA to be an OA(3).

Method Three columns Parameter conditions

Proposition 3.1 (i) (h©@, h(i) h(i/))

Proposition 3.2 o, h('Z) h(’3))

0ii

i j2#J3

iii) l;; , Ii,, I;; are linearly independent
Vj1=jo=1j3>10r

ij1 =12 > 1, a4 # faoy;or

i1 > 1, a4), # Proipjs + B2+

" (h(’) h(’) h(’ )
(iii) (h(”) h(’z) h(l3))

J1 )2
i1, iy, i3 are dlstlnct,

Iy = Pl + Baliy.
1<p<h<j<s

Proposition 3.3 (h(”) hfz’Z) h('3)), () j1 =j» = 1;0r
11,12,13 are d|st|nct (iNjhr=1j2>1p=10r
iy = Piliy + Baliy, (i) 1 > 1, prof + Brof, = (Broy, + faajy)?
1<j1<jp<s<jz<2s
Proposition 3.4 (W, B, hE)), () jy =1, B2 = 1,jo # j3;0r
i1y, i3 are d|st|nct, (i)jh =1,82#1,ja =js;0r
liy = paliy + paliy, (ii)ji > 1, =1,
P & {aj;—1(aj3—s—1 — aj—s—1), &y (#j—s—1 — @j,—s—1)}; OF
1§j155<j2,j3§25 (iv)j1>1,ﬁ27é1and
BB (B4 B2 — 1) = azjy—1 (s —s—1 — &jp—s—1)?
Proposition3.5 (", n{®, h™), W) f1 + 2 =1, tjy—s—1 # Prajy—s—1 + Pac—s—1; 0
i, I, i3 are d|st|nct (i) g1+ 2 #1, (0!/3—5 1 — ﬂ10!h_5 1— ﬂzajz _s— 1)
iy = Biliy + Baliy, =1 -5 — B)a? %5 ﬁ1 51 ﬂzajzz —s—1)

S+1<j1j2jz3 <25

(iii)

from (A5). It is easily verified that there must be 3-tuples (z1, 22, z3) not satisfying any of the above
two equations. Then for such(z;, 22, z3), neither (A4) nor (A5) has a solution, so the total number
of solutions is zero.

Next consider that i # 7'. It follows from (A4) that X; must satisfy

X3+ (aj3—s—1 — %, )X1 =2z;— ]21122- (A6)

Since the first two equations in X in (A4) are independent, for every X satisfying (A6), there are
s"3 solutions for X in (A4). Similarly, we find from (A5) that for every X, satisfying

‘ZX% + (aajs—s—l %, 1)X1 =23 — ]2_122 + (0!212_1 0!2(]3_5_1)) (a —1)/4, (A7)

there are s> solutions for X in (A5). Thus it suffices to show that there are precisely two values of

X that satisfy (A6) or (A7).Itis easily seen that (A6) has 0 1 or 2 solutions depending on whether
the discriminant Ay = (aj;—s—1 — o, 1)2 + 4(z3 — 0‘;2 122) is, respectively, a nonresidue, zero
or a quadratic residue. Similarly, (A7) has 0, 1 or 2 solutions depending on whether the discrimi-
nant Ay = a(aj;—s—1 — %, 1)2 + 40 (z3 — %, —122) = a A is respectively a nonresidue, zero, or
a quadratic residue. Since a is a nonresidue, the total number of solutions to (A6) and (A7) is
always 2, as required. This completes the verification for the case where j; = 1,2 < j, < s and
s+ 1 < j3 < 2s. For other cases, the verification is similar and thus omitted.

Consider the case where j; = 1,2 < j; < sand s+ 1 < jz < 2s. Then the number of times that
(z1, 22, 23) appears as a row in the three columns ();(”) f @) f (’3)) is equal to the number of pairs
(X1, X) such that

Xly =z, X1+ aj2—1Xli2 = 22, X% + aj3—s—1X1 + Xl;y = z3, (A8)
plus the number of pairs (X;, X) such that
Xl =z, X1+ Xl +nj-1 = 22,

) (A9)
a (Xl + aj3_5_1X1) —i—Xl,-3 + Vj—s—1 = 23
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Note that l;;,[;, and I;; are linearly independent over GF(s). Then for each value of X;, we have
three independent equations in X in (A8), which leads to s"~* solutions. Since there are s choices
for X, there are s"~3 solutions to (A8). A similar argument applies to (A9), so the total number of
solutions is 25" 3, as required. This completes the verification for the case wherej; = 1,2 <j, <s
and s + 1 < jz < 2s. For other cases, the proof is similar and thus omitted.

Proof of Proposition 3.2:

@

(ii)

(iii)

Assume first that j; = j, = 1. If j3 = 1, then the number of times that (z;, 22, z3) appears as a row
in the three columns of Dy is twice the number of pairs (X1, X) such that

Xl,‘l =21, XZ,'Z = 2y, Xl,'3 = Z3. (AIO)

Since l;; = il + Paliy, we find from (A10) that z3 = f1z1 + S22z It is easily verified that there
must be 3-tuples (z1, 2, z3) not satisfying this equation. Then for such (z;, 23, z3), there are no
solutions to (A10).
If 2 < j3 < s, then the number of times that (z1, 22, z3) appears is the number of pairs (X1, X)
such that
Xl =z, Xliy=z, X1+ Otj3_1Xli3 = z3, (A11)
plus the number of pairs (X, X) such that

Xl =2z, Xl,=2z, Xi+ O(j3_1Xli3 + Nj3—1 = 23. (A12)

It follows from (Al1) that X; = z3 — aj;—1(f121 + B222). Since the first two equations in X
in (A11) are independent, there are s> solutions to (A11). A similar argument applies to (A12),
so the total number of solutions is 25", as required. This completes the verification for Proposi-
tion 3.2(i).

Next, consider the case wherej; = 1and2 < j, < jz < s. Then the number of times that (z1, 2, z3)
appears is the number of pairs (X;, X) such that

Xl =z1, Xi+o,-1Xl, =2, Xi+a;-1Xl; =2z, (A13)
plus the number of pairs (X;, X) such that
Xl =z1, Xi+o,—1Xl, +1j,-1 =2, X1+ aj-1Xli; +nj;-1 = 2. (A14)
By noting that I;; = f11;; + f2li,, (A13) will not have a solution unless

(1 — ﬂzah_loc];ll) X1 =23 —aj;—1 (ﬂ121 + ﬂzoc];llzz) . (A15)

Similarly, (A14) will not have a solution unless
(1= prapr07ty) %
=23 — Gj;—1 (,3121 +ﬁ206];122) - (77]‘3—1 - [32%—10!];117]‘2—1) . (Ale6)

If aj, = praj;, which implies the left-hand sides of (A15) and (A16) are zero, then there must be
3-tuples (z1, 22, z3) not satisfying any of (A15) and (A16), and at this time, neither (A13) nor (A14)
will have a solution, which is not desired. Otherwise, since the first two equations in X in (A13) are
independent, for the unique X; satisfying (A15), there are §"=3 solutions for X in (A13). A similar
argument applies to (A14), so the total number of solutions is 25", as required. This completes
the verification for Proposition 3.2(ii).

At last, we turn to the case where 2 < j; < j, < j3 <s. The corresponding verification can be
obtained by utilizing the same technique as in the case of jj =1 and 2 < j, <j3 <'s, and thus
is omitted.
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Proof of Proposition 3.3:

@

(ii)

(iii)

Assume first that j; = j, = 1. Then the number of times that (21, 22, z3) appears as a row in the
three columns of Dy is the number of pairs (X;, X) such that

Xl =z1, Xl =z, Xi+aj—1Xi+Xl =z, (A17)
plus the number of pairs (X3, X) such that
Xly =z, Xl =2z, a(X}+a——1X1)+Xl+7j--1 = 2. (A18)
Since l;; = p1li, + p2li,, (A17) will not have a solution unless
X3+ aj3—s—1X1 = z3 — p121 — prza. (A19)

For every X; satisfying (A19), there are §"73 solutions for X in (A17). Similarly, we find from (A18)
that X; must satisfy

a (X} + aj—s—1X1) = 23 — Pr1z1 — B2z — Vjy—s—1. (A20)
Thus it suffices to show that there are precisely two values of X; that satisfy (A19) or (A20). It
is easily seen that (A19) has 0, 1 or 2 solutions depending on whether A; = 0‘]‘23—3—1 + 4(z3 —
P1z1 — Paz2) is respectively a nonresidue, zero, or a quadratic residue. Similarly, (A20) has 0, 1
or 2 solutions depending on whether A, = a A is respectively a nonresidue, zero, or a quadratic
residue. The total number of solutions is always 2, as required. This completes the verification for
Proposition 3.3(i).
Next, consider the case where j; = 1 and 2 < j; < s. Then the number of times that (z;, 22, 23)
appears is the number of pairs (X;, X) such that

Xli] =2z, Xl + ajz—leiz = 22, X% + aj;,—s—le + Xli3 = Z3, (A21)
plus the number of pairs (X;, X) such that
Xy =z, Xi+a,-1Xl, + 11 = 22,

5 (A22)
o (X7 + ajy—s—1X1) + Xliy + pjy—s-1 = 2.
Since I;; = p1l;, + p2li,> (A21) will not have a solution unless
Xi+ (aj3—s—1 - ﬁzaj;ll) Xi =2z — fz1 — fraj L 2 (A23)

For every X; satisfying (A23), there are s"73 solutions for X in (A21). It is easily seen that (A23)
has 0, 1 or 2 solutions depending on whether A} = a ].23 _e_1 +4(z3 — f1z1 — P222) is, respectively,
a nonresidue, zero, or a quadratic residue. Similarly, (A22) will not have a solution unless

aX? + (aaj3—s—1 - b’zaj;il) X1

= (23 - piz1 — ﬁzaj;ilzz) - (Vj3—s—1 - ﬁza;ilﬂqu) , (A24)

and for every X; satisfying (A24), there are s"=3 solutions for X in (A22). Moreover, (A24) has 0,
1 or 2 solutions depending on whether

Ay =abi+ B (1= p) (@ —1)/aj_, (A25)

is, respectively, a nonresidue, zero, or a quadratic residue. If f, = 1, then A, = aA;. There are
precisely two values of X that satisfy (A23) or (A24), as required. If , # 1, then there must be 3-
tuples (z1, 22, z3) satisfying A; = 0, which means A, # 0 by (A25). For such (z, 22, z3), the total
number of solutions to (A23) and (A24) is one or three, which is not desired. This completes the
verification for Proposition 3.3(ii).

At last, we turn to the case where 2 < j; < j, < s. The corresponding verification can be obtained
by utilizing the same technique as in the case of j; = 1 and 2 < j; < s, and thus is omitted.
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Proof of Proposition 3.4:

(a) : (i) and (ii). Assume that j; = 1. Then the number of times that (z;, 22, z3) appears as a row in the
three columns of Dy is the number of pairs (X, X) such that

Xlil = 21, X% + ajz—S—lxl + Xllz = 22, X% + aj3—S—IX1 + Xll3 = Z3, (A26)
plus the number of pairs (X;, X) such that

Xl =21, a(X]+ tjp—s1X1) + Xliy + pjp—sm1 = 22, (A27)
a (X] + ajy—1X1) + Xliy + yj—s-1 = 23.
Since l;; = 1l + Bali,, (A26) will not have a solution unless
(1= B) XT + (tjs—s-1 = Pottjy—s—1) Xi = 23 = fr1 = P, (A28)

For every X; satisfying (A28), there are s"73 solutions for X in (A26). Similarly, (A27) will not have
a solution unless

a[(1 = B2) XT + (aj—s—1 — Pattj—s—1) Xi]
= (z3 — prz1 — faz2) + (B27jp—s—1 = Vjs—s—1) » (A29)

and for every X satisfying (A29), there are s"~> solutions for X in (A27).

Suppose first that f; = 1. If j, = j3, which means the left-hand sides of (A28) and (A29) are
both zero, then there must be 3-tuples (z1, 22, z3) not satisfying any of (A28) and (A29), and for
such (z1, 22, z3), neither (A26) nor (A27) will have a solution, which is not desired. If j, # j3, then
there are precisely two values of X satisfying (A28) or (A29), as required.

Next, consider the case where 8, # 1. Then (A28) and (A29) are both quadratic equations in
X1, and at this time, (A25) becomes

2
Ay = a1+ proa(a — 1) (ajz_s_l - aj3—s—1) . (A30)

Then similar arguments as in the proof of Proposition 3.3(ii) lead to the desired result.
(b) : (iii) and (iv). The verification for the case of j; > 1 is similar to the one for the case of j; = 1.
When j; > 1, (A28), (A29) and (A30) become

(1—B)XT + (%-;-1 — proj L, — ,320!]'2—5—1) Xi =z — poj L1z — Pz,
(1= p2)aXi+ (aaj3—s—1 - ﬁﬂlﬂil - ﬁzaajz—s—l) Xi
=z3— ,310!;121 = Baza = pj—s—1 + ﬁlaﬁlmjl—l + B2yj—s—1>
and
Ay =alA;+ fr(a — 1)0!;31 [a2j1—1 (aj,—s—1 — aj3—5—1)2 — BB B+ o — 1)] ,
respectively. By adopting the same technique as in the case of j; = 1, the verification is immediately
obtained.

Proof of Proposition 3.5: The proof of Proposition 3.5 is similar to that of Proposition 3.4. For proving
Proposition 3.5, (A28), (A29) and (A30) become

(=B —B)XT+ (@jy—s—1 = P10, —s—1 — Pattj—s—1) X1 = 23 — 121 — Paz2,
(1= B1 = B2) aXi + (a;—s—1 — P18, —s—1 — Parttjy—s—1) a Xy

=z; — pr1z1 — faza — Vj3—s—1 — B1Vj1—s—1 — B2Vj—s—1>
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and

2
Ay =al)+ala — 1)[ (j3—s—1 = 10, —s—1 — Pattj—s—1)

— U =p1= o) (¢} = Pr oy = Po ) |

respectively. By adopting the same technique as in the proof of Proposition 3.4, the desired result
immediately follows. u

Proof of Theorem 4.1: By Proposition 4.1 and Theorem 3.1 of He et al. (2022), A’ is an
OA(sN,2m,s,3) and B’ is an OA(sN, 2m, s, 2).

Assume first that 1 < i < m, 1 < j < mand i # j. Since (a;, aj, b;) is an OA(3), by the definition of
A’ and B,

a; aj b,‘
a; aj b,’

Ay
(ai’af’bi): S
a; aj b,’

is an OA(3).
Next, consider the case where 1 <i<m,m+1<j<2m.Letj=k+m,and thenl <k < m.
We have
aj; aj bi

a; ap+1 bi
(aab)=]. . .

ai ar+s—1 b;
If k # i, (ai,ax, bi) is an OA(3). Further, (a;, ax + u, b;) is an OA(3) for any u € {0,1,...,s — 1}.
Hence, (aﬁ,a]’-, b)) is an OA(3). If k = i, for any z1,2z; € {0,1,...,s — 1}, the number of times that
(z1,22) appears as a row in the columns (a;, b;) is N/s%. So, the number of times that (z1, 22,21 + 1)
appears as a row in the columns (a;, b;, a; + u) is N/s? for any u € {0, 1,...,s — 1}. Further, for any
z3 € {0,1,...,s — 1}, the number of times that (z1, 22, z3) appears as a row in the columns (a}, b/, a]’»)
is N/s*. By the definition of OA(3), (d’, a;, b)) is an OA(3).

Then, consider the case where m+1<i<2mm+1<j<2m,i#j. Let i=I4+m and
j=k+m,andthenl <l <m,1 < k < m,l +# k.Since (a, ak, b)) isan OA(3), (a; + u, ax + u, by + u)
isan OA(3) forany u € {0,1,...,s — 1}. Hence,

aj ak by
aj+1 ar+1 bi+1
(aanb)=| . . .

a+s—1 a+s—1 b+s—1

is an OA(3).
At last, we turn to the case wherem +1 < i <2m,1 <j<m.Leti =Il+m,thenl <[ < mand

(af,a,b]) =
a+s—1 a b+s—1

If [ # j, (a1, aj, by) is an OA(3). Further, (a; + u, aj, by + u) is an OA(3) for any u € {0,1,...,s — 1}.
Hence, (a), a]{, b)) is an OA(3). If | = j, for any z1,2, € {0,1,...,s — 1} and u € {0,1,...,5 — 1}, the
number of times that (z; — u,z, — u) appears as a row in the columns (a;, by) is N/s?. So, the number
of times that (z1, 23, 21 — 1) appears as a row in the columns (a; + u, b; + u, a;) is N /s>. Further, for any
z3 € {0,1,...,s — 1}, the number of times that (z1, 22, z3) appears as a row in the columns (a}, b/, a]’-)

is N/s*. Therefore, (a/, a}, b;) is an OA(3) by definition. ]

a a; b;
a+1 a; bi+1
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