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)

Q@ (Cramér-Rao inequality) For E4(9) = 0, Var(f) > i(0)~* (& 0 B 0 lEREiTE
EMhAEEERNF (0))
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)
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o x : EHIEL, x : HBiLEHIEL
o x=Lumx effxo(s, B, ¢)

o DB:= &, Dphi:= %2

0 BR1: —1EES (AERE)
o EAFREREY p

p(x; B, ¢) = Poisson(x|xo(B, ¢))

~ - 1 (x— X0)2
~ N(X‘XO,X()) = \/ﬂEXP[* 2XO ]
o AL TAIH S
98~ 3Ge TP mp T Rl ) o
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0 BRI —1 R (RIFRE)

o Fisher 82

in(s B0 = [(Gplpx0dx in(s6.0)= [(HPex0)dx ()

a(s, B,0) = i (0,1) = [ (55 55 9p(x6) d @
o % « WEHBRS, RUNT

- ;ngoDBz, iy — 1 ;ngonhiQ, oy = 1;rix° DB - Dphi (5)

o i MIEEMETTI9A 1/0, BMREXTF A, RHRA-NEELELNSHANSH
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Q BN 2: MMEEES 51 F1 52 (s2 XFRZ 3773)
o MAREH p (ZEHITHR 1 FA2 XKL 51 1 52)

1 (x1 — x01)* 1 (x2 — x02)*
B¢ — Expl— Exp|— 02— *02)° 6
p(XlaX27 ?¢) /7271_)(01 Xp[ 2X01 * /727_‘_)(02 Xp{ 2X(]2 ( )
e Fisher 52
(s, B, ¢) = // 88 p(x1,x2;0) dxi dxa, i22(s, B, ¢) = // p(x1, x2; ) dxi dxg
(7)
ia(s, B, @) = in (6, 1) // gég; (x1, X230) dx1 dxg (8)
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o MHNEE

ok =5
M EEE
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i11 _ 1+ 2X01
2%

g — 1+ 2X01
25

. 14+ 2xp1

h2 = —F(F—5—

2
2x51

347 3773)

1+ 2X02

25

1+ 2X02
T

DB,2 + DB,?
Dphi* +

DB; - Dphi; + 1 5
2X59

Dphi

+ 2X02

2
2

DB, - Dphi,
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o B WAERIEIEL

(142x91)DB1-Dphi; | (1-42x02)DB2-Dphis \ 2
e 1 <(1 +2x01)DB1? | (1+ 2X02)D322)_ ( 2 i B )
29 2 Xgl x(2)2 2 ((1—}—2)<()X1g)1Dphil2 + (1+2x0jg)2Dph122>

. (DB2 Dphi; — DBy Dphi2)2<1 + 2X01)(1 + 2X02)
i29 2 (Dphi12(1 —+ 2X01)X(2)2 =+ Dphi22(1 —+ 2X02)X(2]1)
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O 2 continuum #RIEA Ac, ¢ IRIEAE B BIEBS A A, T xo ~ |Ac + ARV B * 9|2
Q BV [TREA sg, M s=sgBf, Ag AEEE, Ar=|Ar|i
Q IlkAt x0 A

xo ~ |Ac+ ArV B % e’¢]2
(s=sr) = |Ac+|Ar|VBxie?|? (10)
~ sin ¢ + (¢ independent terms)
O LBl xo & ¢ BIBIIELLF sing, ABA Dphi ~ cos¢, HHEE ¢ = 270°
Dphi|s—sg, ¢=2700 =0, VB (11)
0 EX5 BEBETXX. s2 =g, ¢2 =270° K, Fisher 2/ s FITIH%
2,  DB3(1+ 2xp2)

1 — == =

0 12
i22 2X(%2 ‘ So=SR, ¢p2=270 ( )

Q@ Lum —

2, . (DB Dphi; — DBy Dphiz)? s=s, g=270° DB3
22 Dphi;xg2 + Dphia?xg; X02
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hyp= 28 py = 2% - Ix 14
=g M= 2= g0 (14)
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HESS

52 2.0 0?
hyy = i[(a(;g)? . x01)(—$)] i g[(%)z — (% — xOQ)(—ﬁ)] (15)
2 a 82
hgg _ 31[(85(2)1)2 _ (Xl — X01)(—8&:;2)1)] —+ 32[(8)(;2)2 _ (X2 - XOQ)(— 8;22 )] (16)
2 2 Oxp2 O 9*
s = (2T G~ )~ )] + (G2 TE) (a0 — )~ )] (1)

h h%Q (xfx_0)>%0 2(DB2 Dphil — DB, Dphi2)2
" hgg Dphi;2x; + Dphis?x;

E£X5 (13) XAFHEEREX
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