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THE UMVUE FOR THE EXPONENTIAL FAMILY AND
BHATTACHARYYA LOWER BOUNDS

WU CHUANYI ZHU LIXING

Abstract For the natural exponentia family {f(x, 6)=exp[T(x)6+¥(0)], © €} whereisan open interval, we use m=E_6T
(x), instead of O, as parameter. By the orthogonal expansion method, some properties about the Fisher information matrix

I_n(m) are given and the variance function of UMV UE of estimable g (m), when the variance is finite everywhere, is proved

to be equal to either the Bhattacharyya lower bound B_n(m) with finite n, or the limit of B_n(m) when n—o.
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