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Abstract

The paper discusses the generalization of constrained Bayesian method (CBM) for arbitrary
loss functions and its application for testing the directional hypotheses. The problem is stated in
terms of false and true discovery rates. One more criterion of estimation of directional
hypotheses tests quality, the Type III errors rate, is considered. The ratio among discovery rates
and the Type III errors rate in CBM is considered. The advantage of CBM in comparison with

Bayes and frequentist methods is theoretically proved and demonstrated by an example.
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LBEGHoG05d0  obbowmwos  306HMdOMO 05090l dgomol  (CBM)  996%ma009ds
B900LdogMo 653900l BB 30930LSMZ0L s oo  godmyggbgds  SOTgEHMOYIEO
30309900l Tgbsdm{iagds. $9m356s LTINS B3SO0 S FJIFsMOEO S0IMBYbol
©mbob  3H9gMdobgddo. obbogrmeos  SL0dgBHMoMEo  303mmMgbgdol  Jglodmfdgdgwo
G9bBHoL Fgxslgdol 3093 ghmo 3MoGgmomdo, IlI-g GHodol dgamdgdol mby.
3obobogds  5©0dmBgbol Mbggdls s II-g9 GHodol dgamdgdol ©mbygdl Jmeob
0565835Mm@MdS  306MHMBOm  d509LOL  FJPMPT0.  MJMOOMEIS  ITBHIOEJIOVIC0S QS
35250m0m bsb3969005  306MHMdOMO Bs0gliols GNMEOL  30MSEHGLBMdS do0glols o
LbobdoGmen 39m©Ydmsb 9sgd00.

U5335602 bodg3980: 306H0Md0mO 3509L0L IJNMEO, Bs0gLOL BHYLGHO, 3030Mm0gDYdOL
999mf390s, 83009600 50mbgbols oMby, III-g Godol dg3maol mby.



