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Abstract Conventionally, decision tree generation algorithin has been used when performing prediction using the
decision tree model. It can be considered that these are the model selection algorithm in the basis to which data
was given. And, It predicts using the model chosen by the basis to which data was given. Therefore, it was very
difficult to perform theoretical evaluation to the rate of a prediction error. In this work, we shows the prediction
algorithm which makes the rate of an average prediction error the minimum. First, we re-formulize a decision tree
model as a parametric stochastic model. The optimal prediction algorithm based on Bayes decision theory is shown
using the model. Furthermore, the algorithm which calculates a prediction distribution efficiently by restraining a

model class is described.
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