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Estimation Theory:  Preliminary
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Proof:

Shown below are the solutions to Problem 18.4 found at 
www.cambridge.org/kobayashi
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(assuming a single parameter)

Start with (18.111)

Set =  1 . Then we obtain (18.112)

Proof:
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Proof:

LHS = 

RHS =  0 H(x ; θ)
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Hence,
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Proof:
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we can obtain the required result.

1
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Thus far  we have assumed that the parameter θ is unknown but fixed. 
In some cases, however, it may be more appropriate to treat the 
parameter as a random variable  

The Bayes Risk: The expected cost or risk we incur by using the estimate:
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min
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When no cost function is available, we may set
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where is the observed Fisher information matrix:
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