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Introduction

In this article, some properties of Fisher Information will be provided and proved.

1 Definition

Let X1, Xo..X,, "% f(2]6) and X = (X1, X5...X,,)

Then the Fisher Information for X is defined as

1,(6) = El( s info(X16))? 1)

2 Properties

2.1 I,(0) = Var[Zinfo(X|6)]

Proof

Let Y = Zinfy(X|0)
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2.2 I,(0) = —E[Z:Infy(X|0)]

Proof
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Follow up, we will have to show that the first part in equation (2) equals zero
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Let I(0) = E[(Zinfo(X1]0))?] = Var[Zinfs(X1]0)]
Proof
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