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Abstract

We propose an approach to constructing nested Latin hypercube designs. Such designs
are useful for conducting multiple computer experiments with different levels of accuracy. A
nested Latin hypercube design with two layers is defined to be a special Latin hypercube design
that contains a smaller Latin hypercube design as a subset. Our method is easy to implement
and can accommodate any number of factors. We also extend this method to construct nested
Latin hypercube designs with more than two layers. Illustrative examples are given. Some
statistical properties of the constructed designs are derived.
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