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The clarification of hierarchical structure of statistical deficiency
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In statistical inference, there are many problems that inferential
procedures are compared under various assumptions, and in such cases the quantitative evaluation is
important. In the research, for specific inferential procedures A and B based on a sample of size
n, if A is asymptotically better than B as n tends to infinity, we obtained the asymptotic loss of B
relative to A, and clarify its structure. Indeed, there is such a hierarchical structure depending
on n that A and B are a certain order asymptotically equivalent, but the difference between A and B

in the next order exists. The asymptotic loss is also understood as asymptotic deficiency.
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