‘ . We gratefully acknowledge support from
CGI'I'I.EH UT"IWEI'SlfY the Simons Foundation

T_;lbI'EII'Y and member institutions

Search or Article-id (Help | Advanced search)

arXiv.org > cs > arXiv:1107.1944

Computer Science > Information Theory Download:
. . PDF
An Interpretation of the Moore- . PostScript

. Other formats

Penrose Generalized Inverse of a |
. ] . . Current browse context:
Singular Fisher Information Matrix e

< prev | next >
new | recent | 1107

Yen-Huan Li, Ping-Cheng Yeh

(Submitted on 11 Jul 2011 (v1), last revised 6 Aug 2012 (this version, v4)) Change to browse by:

CS
It is proved that in a hon-Bayesian parametric estimation problem, if the Fisher mat:]ath ST
information matrix (FIM) is singular, unbiased estimators for the unknown stat '
parameter will not exist. Cramer-Rao bound (CRB), a popular tool to lower
bound the variances of unbiased estimators, seems inapplicable in such References & Citations
situations. In this paper, we show that the Moore-Penrose generalized inverse . NASA ADS
of a singular FIM can be interpreted as the CRB corresponding to the
minimum variance among all choices of minimum constraint functions. This DBLP - CS Bibliography
result ensures the logical validity of applying the Moore-Penrose generalized listing | bibtex
inverse of an FIM as the covariance lower bound when the FIM is singular. Yen-Huan Li
Furthermore, the result can be applied as a performance bound on the joint Ping-Cheng Yeh

design of constraint functions and unbiased estimators.
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