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• For any integer n > 0 and real |r| < 1
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Distribution p(y) E(Y ) Var(Y ) M(s)
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Distribution f(y) E(Y ) Var(Y ) M(s)
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• For Xi iid fX(x) where f is an exponential family distribution, and an
unbiased estimator θ̂ of θ, the CRLB is Var(θ̂) ≥ 1/In(θ) where
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• The mean squared error of an estimator θ̂ of θ is
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