PROBABILITY
AND
MATHEMATICAL STATISTICS

Vol. 27, Fasc. 2 (2007), pp. 167-179

INFORMATION INEQUALITIES FOR THE BAYES RISK OF PREDICTORS

Marek Katuszka

Abstract: The paper provides several lower bounds and an upper bound for the Bayes
risk in statistical prediction theory. The boundsdepend on the Fisher information or the
bias of the Bayes predictor. The resultsimprove and extend the inequalities of Brown
and Gajek (1990), Takada (1999) and Koike (1999). As an application we evaluate the
minimax risk in a problem of sequential prediction.

2000 AMS Mathematics Subject Classification:Primary: 62F10; Secondary:
62F15;

Key words and phrases:Prediction, Bayes risk, information inequality.

THE FULL TEXT ISAVAILABLE HERE


http://www.math.uni.wroc.pl/~pms/publicationsArticle.php?nr=27.2&nrA=2&ppB= 167&ppE= 179

