RELA

TIONSHIPS BETWEEN POST-DA T A ACCURACY MEASURES

CONST

ANTINOS GOUTIS

1

AND GEORGE CASELLA

2

1

Department of Statistical Science, University Col lege London,

Gower St., London, WC1E 6BT, U.K. and

Departamento de Estadistica y Econometria, Universidad Carlos III de Madrid,

Cal le Madrid 126, 28903 Getafe, Madrid, Spain

2

Biometrics Unit, Cornel l University, 434 Warren Hal l, Ithaca, NY 14853, U.S.A.

(Received March 27, 1995; revised April 3, 1996)

Abstract. In the usual frequentist formulation of testing and interv al esti-

mation there is a strong relationship b etween �-level tests and 1 � � con�-

dence interv als. Such strong relationships do not always p ersist for p ost-data,

or Bayesian, measures of accuracy of these pro cedures. W e explore the re-

lationship b etween p ost-data measures of accuracy of b oth tests and interv al

estimates, measures that are derived under a decision-theoretic structure. W e

�nd that, in general, there are strong p ost-data relationships in the one-sided

case, and some relationships in the two-sided case.

Key words and phrases : Posterior probability

, coverage probability

, null hy-

p othesis, Bayes, p-value.