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1°. We consider the problem of unbiased estimation of parametric functions
from the results of n independent observations of a random variable with density,
with respect to Lebesgue measure,

f(a; o) = exp{to(z) + e (@)t () + - + e5(@)t,(2) + co(@) }, (1)

where s < n, a € A is an abstract parameter. Introduce the natural parameters

Qi:ci(a)ﬂ izl,...,S,

and suppose that, as a € A, the point § = (64, ...,0,) runs through an every-
where dense subset of some algebraic subvariety of the domain Q C R°. We
shall write this subvariety in the form 2 NII, where II is an algebraic variety in

R?, specified by the polynomial constraint equations

0, (0, ...,0,) = 0,...,IL(6,,...,0,) = 0, 2)

where 7 < s.

The distribution of the repeated sample (zq,...,,) = x from the population

rrn

(1) is given in R™ by the density with respect to Lebesgue measure

f(">(x; 0) = c(6)" exp {Zto(%) + 0, Ztl(%) 40, Zts(l’ﬁ} , (3)
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where c¢(6) is determined by the normalization condition. Sufficient statistics
for the families (3) are

n

Ty = (), ., Ty =Y ty(x,).

1

We shall assume that T7,...,T, are functionally independent; this holds un-
der very general conditions, see (). Then the distribution of the vector T' =
(Ty,...,T,) is given in R® by the density with respect to Lebesgue measure

p(T30) = C(O)h(T) exp(61Ty + - + Oyp5), (4)

where h(T) > 0, 6 € QNII. Denote by supp h the support of the function h(T);
let 7 = int supp h. Our condition on h(T) is as follows:

MT)>0, TEeT, (5)

and h(T) is infinitely differentiable on 7.

2°. Let g(T') be an unbiased estimate of some function v(¢), 8 € QNII, depend-
ing only on the vector of sufficient statistics 7" and having finite variance for all
0 € QNII. We shall determine the conditions imposed on the variety II and
on the estimate g(T') itself by its property of being optimal for all § € QN 1II in
the class of unbiased estimates of the function v(#) with finite variance. As the
measure of the quality of an estimate we take its variance. Since the behavior
of g(T') outside T has no effect on its properties as an estimate of (6), we shall
regard g(T') as specified only on T

Denote by N the smallest (complex) algebraic variety in C* containing Q N II.
Since IT itself is an algebraic variety, IINQ = N N Q.

Theorem. In order that a statistic g(T'), T € T, for which E,g* < oo, 6 € QNII,
be the best unbiased estimate of the function Eyg = «(6) for the exponential
family (4), 8 € QN 1I, with conditions (5), it is necessary and sufficient that:

1. In the space C? of the variables 6, ..., 60, there exist a linear system of
coordinates 61, ..., 60, in which N is a cylinder of the form L x v, where
L is the coordinate subspace 0] = --- = 0, = 0, and v is some set in the

subspace 0, =-=60,=0,0<m <s.

2. In the corresponding coordinate system 77, ..., T in the space R*® of values
of Ty, ..., Ty, the function g(T") depends only on T, . ,,...,T}.

This theorem generalizes the result of paper (2) to the case of arbitrary estimates
of parametric functions; in (2) it was proved only for polynomials in sufficient
statistics.
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It is interesting to compare the situation with optimal unbiased estimation
of parametric functions for full and incomplete exponential families. For the
former, by the Rao—Blackwell-Kolmogorov theorem, every function g(T") de-
pending on sufficient statistics is an optimal unbiased estimate of its mathe-
matical expectation Eyg. For incomplete exponential families with polynomial
constraints, the optimality of ¢g(T") as an estimate of Eyg means, according to
the theorem formulated above, the quasi-completeness of the family with re-
spect to some of the parameters (the representation N = L x v is analogous to
completeness). The optimal estimate itself depends only on sufficient statistics
of the same names as the parameters for which quasi-completeness holds.

Thus, for the “majority” of incomplete exponential families with polynomial
constraints, parametric functions do not admit optimal unbiased estimation. We
note that for the families under consideration there are examples of estimates
depending on sufficient statistics and nevertheless inadmissible in the class of
unbiased estimates of the corresponding parametric functions (3).

3°. Let x(7T') be an unbiased estimate of zero with finite variance, i.e.

Eyx =0, Epx? < o, 0 QNIL

We have the following simple necessary and sufficient condition for the optimality
of the estimate g(7T") (see, for example, (4)).

Lemma 1. In order that g(T) be an optimal unbiased estimate of v(0), 6 €
QNII, it is necessary and sufficient that for every unbiased estimate of zero with
finite variance

Ey(gx) =0, e QNIL

The sufficiency of the conditions of the theorem is proved with the aid of Lemma
1 without particular difficulty. The necessity of these conditions is established
considerably more complicatedly. In the proof, a sufficiently extensive and con-
venient stock of unbiased estimates of zero is used.

Let D = D(T) be the space of infinitely differentiable functions of T' with com-
pact supports lying in J. For every function ®(T') € D the Laplace transform

d(0) = / exp (0, T)®(T) dT

is an entire function in C*®. Directly from Lemma 1 it follows that if g(T') is the
best unbiased estimate of the function (6), 6 € QN1II, and x(T) € D is such
that x(0) =0, 6 € QNI then

gx(0) =0, 0 NIl (6)
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Let A be the ring of all polynomials in § € C*® with complex coefficients. If J
is some ideal in A, and § € C*, then by J, we shall denote the ideal generated
by the polynomials p(0 4 &), where p(#) € J. Consider the set & € A of those
polynomials p() for which g(T")—the best unbiased estimate of the function ~(6)
—is a generalized solution in T of the equation

p(D)g =0, D= (0/0Ty,...,0/0T,).
It is easy to see that & is an ideal. Denote by I the ideal in A generated by all
polynomials that vanish on N. The starting point in the proof of necessity is
Lemma 2. If { € N, then I, C &.

Proof of Lemma 2. Let p(0) € I, i.e. p(0 — &) € I. If g(T') is regarded as a
generalized function in T, then for an arbitrary ¢ € 2 we shall have

(p(D)g, pexp(§,T)) = (g, p(=D)pexp(§,T)) =

— (g, exp(€. T)p(—D — €)p) = / o(T) exp(€, T)p(—D — £)p(T)dT.  (7)

Since p(f# — &) € I, the function

p(=D = &)p = p(6— )F(0)

vanishes on Q NII. But then, according to (6),

/ o(T) exp(&, T)p(—D — E)p(T)dT =0, 6 QNTL,

since the expression on the left is equal to gx(6), where x = p(—D — &)y, and
satisfies the condition ¥(6) =0, 8 € Q@ NII. Now from (7) we obtain that the
generalized function p(D)g is equal to zero on functions of the form pexp(¢,T).
Since any function in 2 can be represented in this form, p(D)g = 0 in T,
ie p(f) € &.
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