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A DISTANCE THEOREM FOR EXPONENTIAL FAMILIES

Bradley Efron

Abstract:  Two members of an exponential family can be represented as two pointsin
the natural parameter space of that family or astwo pointsin the expectation parameter
space. The theorem describes a simple relation between the interpoint distancesin the
two spaces, also relating to the symmetrical Kullback-L eibler distance between the two
distributions.

2000 AMS Mathematics Subject ClassificationPrimary: -; Secondary: -;
Key words and phrases:-

THE FULL TEXT ISAVAILABLE HERE


http://www.math.uni.wroc.pl/~pms/publicationsArticle.php?nr=1.1&nrA=9&ppB= 95&ppE= 98

