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SUMMARY

In this talk, I will discuss the optimal allocation problem on a multi-stress
life-testing experiment.  The extreme value regression model is commonly
used for the statistical analysis of data arising from such a multi-stress
experiment; see, for example, the books by Nelson (1982) and Meeker
and Escobar (1998).  By considering this situation, I will discuss the MLEs,
expected Fisher information and different optimality criteria for the
optimal allocation problem.  I will then demonstrate the efficiency of this
optimal allocation rule by using the real experimental situations
considered earlier by McCool (1980) and Nelson and Meeker (1978).
Finally, I will present some Monte Carlo simulation results to discuss the
performance of these optimality results in the case of small sample sizes.
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