Some useful results about the Score statistics

%[Iog f(X|€))}.

We have

. 91 (xo)

j (x|0)dx=1=> j f(x]6)dx = j de(x\e) f(x/6)dx =0

—00 —00

Thereby:

(e0]

[ <[1og 1 (x{0)]  (xlo)ix =0

—00

N E{%[Iog f(X|O)ﬂ:O (1)

Further:



FIE

z (x|6) f (X\O)dx+z;—e f (x\e);—e[log f(x\e)]dxz()
z(;—gmg f(x\e)j2 f(x\e)dx:—i (x]0) f (x(0)dx
Which gives:

2

d d
Var{d—glog f (x|e)} :_E{dez

log f (XIG)} 2)

Applied on exponential families of distributions
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Now from (3) and (2):
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