Sequential Design of Experiments
with Unknown Covariates

Harvineet Singh, Rumi Chunara

(?’ NEW YORK UNIVERSITY



Optimal Experiment Design
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Design for Longitudinal Studies

When covariates are not observed or not in control of experimenter
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Setup and approach
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Mixed effects model
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Results - Synthetic data
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Characterizing bias due to forecasting model error
Further work Use of forecast uncertainty in selecting designs

More model classes and optimality criteria
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