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Validity of a Procedure in Statistical Inference
Takemi Yanagimoto

(The Institute of Statistical Mathematics)

The important role of the theory of the statistical test in statistical inference is
discussed in comparison with that of the statistical decision theory. The statistical test is
advocated as a way to ensure sound reasoning in induction. Meanwhile, the selection of
an optimum action under a suitable loss function is the primary goal in the statistical
decision theory. It is emphasized that the statistical test cannot likely be taken place by
other decision theoretic methods induced from the statistical decision theory and related
theories such as model selection and the game theories. Recent developments in the
statistical test are reviewed from this perspective.

This paper follows up the author’s two previous articles.

Key words: Criterion for an estimator, optimum procedure, induction, statistical test.



