SERRREEICY 3 I ==v 7 AREHFADEER
E

e el =
” S
9844 B ZHD)

0. & Eo

METERREMBEC BT 5 REFROTME & LTiX, ~ 1 ZBRBSE» 5 OFHEE L, <
==y 7 ARBRBENSOFMEEDO 2R3 FDOREN LD EE L BRD, BADIRE, Bl
i, Y 550808 TNTCERBETH S L 5 RBEREMBE TV, =<y 2 AREH
R, " BEERBEORESR D IBRTHFATHIERIREAR LB ID, ThE R
Tz i, M AREFRTZRVCEHT C LEFE TRV, ZoMRTR, TEBEE
(Branch and Bound Method) #H\ /- i == o 7 AREHROBEREYREL, O
YEETS,

1. I=ZevyoRAFEAR

AN ERRERBE RV TE, BREHTH2H2RBHEO) BT, W“rikbiTE
€A BLEDOPBEEC) ELDLLTABWTH A2 XMBET A, BERLO, a)i26 &
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On the Search of a Minimax Randomized Decision Rule by
Branch and Bound Techniques

M. Murakami and N. Nakajima
(The Institute of Statistical Mathematics)

For the evaluation of a decision rule in statistical decision problem, two methods are
generally considered. One is the evaluation from the Bayesian point of view, and the other
from the minimax point of view. Compared with the Bayesian decision rule, the minimax
decision rule is much more difficult to be found out, because it usually takes the form of a
randomized decision rule which selects non-randomized decision rule with certain probabil-
ity in the multiple decision problem such that states, observations and action are finite in
number.

In this paper, for the search of the minimax randomized decision rule, a method using
‘branch and bound techniques’ is propesed and its usefulness is considered.



