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The Vincze Inequality for the Bayes Risk
Nao Ohyauchi?)

1) Institute of Mathematics, University of Tsukuba

Abstract: Inthis paper, the Vincze inequality for the Bayes risk of an estimator with the
unbiasedness at any two specific values of the parameter is derived using the
Lagrange method. The lower bound for the Bayes risk is al'so shown to be
attained. The Cramér-Rao inequality is derived from the information inequality.
Some examples on non-regular distributions are also given.
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