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1 Score function

2 Fisher information

3 Cramer Rao Lower Bound

4 Examples
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It is possible to extend this definition
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cases where l is not even differentiable
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Combining these results with Cauchy Schwarz

gives

ythCRy
LowerBoundramer

or Information Lower Bound

1 pof Vards Varellcoix Cools Ico.x

Varg 9077510

Multivariate Oe Rd glo Tix ER

Vargo 2 Tyco 510 glo

Rfa s altiola Varg 10 Va a'Tl'd

2 Covold a Tl al

a Tg Tg a for all at Rd

Varo'd as
a

Ii É s 5105 s

Intery If glo is estimand no unbiased estimator

can have smaller variance than 7g a Jiajing
o



EX i i d sample
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Efficiency

CRIB is not nec attainable

We define the efficiency of an unbiased estimator as
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EI Exponential Families

fz x EZ
TH Acy

Ux

lly x z'Tx Acn log hCx

Al z x Tix Atty
TCX Ez TX

Varfpecy Varzltan T'Acz

TH z x T Acn

Eal T lez D TAG

So any unbiased est of z
has

Varys zTAGj



furvedfamily poly do't ohh our

BIO AGCO

110 x a Tx BIO log has

ICO X 310 Tax 210 FA ncos

Eco Tex FALCO
ECO TX IOTA

Y o T X is locally complete suff stat

3

Eti

Thx important

y


