
 

 

 

Some useful results about the Score statistics 
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Further:  
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Which gives: 

 

( ) ( )
2

2
θ θ

d d
Var log f X E log f X

d d 

  
= −   

   
                            (2) 

 

 

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