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Abstract

An asymptotic version of the Borovkov—Sakhanenko’s integral informa-
tion inequality is established for unbounded parametric sets under general
Lebesgue’s integrability assumptions on the prior. No unbiasedness nor
“weak unbiasedness” is required.

1 Introduction

We study Cramér-Rao type integral inequalities due to Borovkov and
Sakhanenko [1, 2], which may be also interpreted as inequalities for the
Bayesian risk. The first integral inequality of this sort in a rather gen-
eral form, even though under a bit vague set of assumptions, was estab-
lished in [9, 10]. The former of these references can be found in [7], how-
ever, [9] is just a one page seminar abstract without any proof. But the
paper [10] does contain a rigorous proof, quite naturally, based on some
version of Cauchy-Bouniakovsky-Schwarz inequality. There is also a use-
ful link http://www-igm.univ-mlv.fr/~ herstel/Mps on the publication list

*School of Mathematics, University of Leeds, UK, & Department of Mathematics,
University of Bahrain, e-mail: staryas @ maths.leeds.ac.uk

fSchool of Mathematics, University of Leeds, UK, & Institute of Information Trans-
mission Problems, Moscow, Russia, e-mail: veretenn @ maths.leeds.ac.uk



by M. P. Schiitzenberger. Strangely, the paper [10] was not noticed by
theoretical statisticians: in particular, there is no reference on it even in
[7]. To discover the paper [10], the second author ought to ask Maurice
Schiitzenberger’s disciples and his daughter which were so kind as to provide
the required text. In any case, in about a decade after the publication of [10],
the idea of integral version of Cramér—Rao inequality, — at the time frequently
called by three names, including Fréchet (see [5]), — was re-discovered in [11],
and since that time inequalities of this kind are called van Trees inequalities.
The meaning of integral inequalities is that they do not require unbiasedness
of estimators. Instead, a dramatically weaker condition called “weak unbi-
asedness” is used, but it has a questionable connection to unbiasedness. For
example, one of sufficient conditions for the former is that the prior density
vanishes on the boundary of the parametric set; by all means, this is far
away from unbiasedness. A technical idea is, of course, integration by parts
with respect to the parameter. So far, we did not discuss smoothness. As
usual in this area, the most standard assumption on derivatives is C* (cf.
below the Proposition 1), which, of course, may be slightly weakened, e.g.,
to existence of derivative in Ly. The next step was made by Borovkov and
Sakhanenko [1, 2]. Firstly, they introduced a new functional for the lower
bound of integral type CR inequality, more precise than earlier functional by
Schiitzenberger and van Trees in the asymptotical sense (see below). Sec-
ondly, they showed that there is also an asymptotic version of the Bayesian
Cramér-Rao inequality which remains valid for even more general class of
prior densities, under a Riemann’s integrability assumption. In the other
words, for an asymptotic inequality no smoothness is needed, nor vanishing
of the prior on the boundary of the parametric set. By the way, this makes
the idea of “weak unbiasedness” disappear completely.

Notice that, of course, any limiting assertion becomes really useful where
there is some rate of convergence established. In this sense, Borovkov—
Sakhanenko’s results required some complementary bounds of remainder
terms. Under certain additional smoothness, such bounds have been estab-
lished in [1], [2], [8]. Nevertheless, even without such estimates of convergence
rate, a limiting assertion may be helpful, since it may show, e.g., asymptot-
ical effectiveness of some estimators, while complementary bounds on con-
vergence rate may help, e.g., verify effectiveness of a second order or some
others. Another argument is that rate of convergence always requires certain
smoothness assumptions, while a theoretical statistician in some cases may
be interested whether in the worst situation, — i.e., without any smoothness,



— asymptotical effectiveness still holds true. In such situation just a limiting
result like the Theorems 1 or 2 below may be of some help.

In the present paper we show that in the case © = R!, Riemann’s in-
tegrability condition is not necessary either and may be replaced by more
logical Lebesgue’s one, thus, extending results from [12] on this unbounded
case. Another result is yet another slightly corrected version of Borovkov and
Sakhanenko’s asymptotic inequality under the Riemann’s integrability (R.i.)
type condition, in addition to filling some minor gaps in the original proof
similar to those discussed in [12, Remark 4]. Notice that, of course, more
general unbounded parametric sets can be considered in this way, however,
we leave it till further studies. In [1, 2], the cases of bounded and unbounded
© are considered simultaneously, which, in fact, brings some difficulties with
Riemann’s integrability in the unbounded © case. It looks like original proof
of Borovkov and Sakhanenko of the asymptotical inequality (see, e.g., [1])
shall require direct Riemann’s integrability (d.R.i.), not mentioned in the
cited works. We do not pursue this goal here. Our methods are similar to
those applied in [12], but the calculus is not a full analogue, due to technical
difficulties related to unboundedness. In particular, it is clearly impossible in
the case Q = R! to require inf ¢ > 0, the property used in [12] for bounded
2. We also suggest some new version of weak integrability condition in aux-
iliary results for smooth functions, suitable for the unbounded case, cf. the
Proposition 1 below.

The paper consists of the Introduction (above), the Section 2 with a
setting and main results, the Section 3 with auxiliary results, and the Sec-
tions 4 and 5 with proofs. The last Section 6 provides simple arguments
that Borovkov—Sakhanenko’s functional for the lower bound (“J” below) is
optimal in the asymptotical setting, unlike Schiitzenberger-van Trees’ one.
Notice that optimal choice of functional in the pre-limiting inequalities is,
of course, more involved (see some examples in [1], about various choices of
functionals see [6]); however, optimality in [6] is not discussed. In such a
situation, asymptotically optimal Borovkov—Sakhanenko’s functional could
be a reasonable approach for large samples.



2 Bayesian setting: assumptions and main
results

Let us consider a family of probability densities f(x]0), z € R?, with respect
to Lebesgue measure, with a parameter § € © C R!. In the present paper
we tackle the case © = R!; other unbounded cases could be treated similarly.
We assume that there is a prior density q(0), 6 € ©, and denote f(z,0) :=
f(z]0)q(0). Let 8*(X) denote any estimator of §. The quality of the estimator
is assessed by the integral or Bayesian functional

[Eaer(X) — 0))a0) do = B0 6"

where Fy means expectation with respect to the density f(-, ), integration
[ ...df is performed over the domain of ¢, — i.e., in our case over the whole
line R', - X = (X1,...,X,,) is a sample of i.i.d. random variables from the
distribution f(-,6). The notation E is used for the “complete expectation”,
i.e., with respect both to X and 6. In fact, the estimator depends also on
the sample size n, and in the asymptotical sense we may be interested in the
effectiveness in the sense of the functional

lim inf / (Eo(0°(X) — 0)2)q(8) b, (1)
which is, of course, oriented on “smooth” case in the sense of smoothness of
the densities with respect to x.

We always assume that the Fisher information function is well-defined,

10 - 5, (2450)

where L(X,0) is a conditional likelihood function for the sample X given
0. The latter, as well as the existence of the densities f(z|t), is a part of
the setting and will not be repeated in the main assumptions below. The
problem under consideration is lower bounds for the functional (1).

We assume the following.

(A1)

[e] t m
0<J:= _OOIEt;dt<oo, and /_m\/[(t)dt<oo, V> 0.



(A2) For every m > 0 there exists C,, > 0 such that

(t)
(t)

)

Cl< <Cn —-m<t<m,

~

and
inf I(t) >0, V'm > 0.

te[—m,m)|

As a consequence of (A2), for every m > 0, infye[_p, m) q(t) > 0.

Remark 1. In general, continuity of I is not required in (A2), unlike in
[1, 2] where the latter condition is implicitly assumed.

Remark 2. In some papers on the subject, formally a more general situ-
ation is considered, without any assumption which prevents the density ¢
from vanishing. However, some auxiliary constructions may become more
cumbersome. We wished to avoid this, and assume explicitly that ¢ does not
vanish. Clearly, some generalisation is possible, but we do not pursue this
goal here.

Theorem 1 Let the assumptions (A1) and (A2) be satisfied. Then,

liminf nE(6* — 6)? = lim infn/oo E,(0F —t)2q(t)dt > J. (2)

n—oo n—oo

Another version of assumption (A2) will be used in the next result.
Clearly, under continuity of I, Riemann’s integrability of ¢/I and of ¢ are
equivalent; the latter was used in [1, 2].

(A2’) Function ¢/I is Riemann integrable on every bounded interval in R!
and inf ¢ = ¢™ > 0 for every m > 0. In additions, the function [ is
required to be continuous.

Theorem 2 Let the assumptions (A1) and (A2’°) be satisfied. Then, the
inequality (7) holds true.



3 Auxiliary results

Let us state two useful technical results which will be applied in the proof of
the main theorems below.

Proposition 1 Let h(t) be a C'—smooth function satisfying for any x

. flx,t) _ _
tlgcnoothe(t) O tLgﬁnooth (t)f(x|t) =0, (3)

and let the second part of (A1) be satisfied, — that is /m VI(t)dt < oo,  for

all m > 0, — be satisfied. Then,
o0 2
( / hg(t)dt)

T B0 — t)2%q(t)dt > == :
n [ B =00 > e
/ 10y = / dt
—o " q(t) n - q(t)
Practically all papers on the subject contain one or another version of this
inequality, see, e.g., See [1, Theorem 30.1], [12, Proposition 1 |. However, the
authors did not manage to find he assumption (3) in earlier works. We skip

the details of the proof; however, for the convenience of the reader we show
the basic identity on which the latter is based,

E((Q*(X)—9)< ();ye ) /h ( ;o0

In turn, (5) follows from

E(Q*(X)( ();w ) /9* (/ (2 | t)h ());dt) dz = 0,
and
_E<Q( e ) [ (1 o) as= 500,

both due to (3) used in the integration by parts. Now Cauchy—Bouniakovsky—
Schwarz inequality applied to (5) gives (4).

(4)

Remark. Suppose [h. < oo and 0 < h, < C < co. Then I/qg < C
would suffice for convergence of the integral [ Ih?/q; however, this condition
is equivalent to ¢/I > C~! > 0 which contradicts to the convergence of the
integral [q/I over R', the latter convergence being a standing assumption.

6



Lemma 1 Let the assumption (A1) hold true, and let there be a sequence

0 < qn(t) Tq(t) (a.e.) as m — oo, such that for any estimator 6%,

L © 2 * Gm(t)
hmmfn/_oo Ey(0:(X) — t)*gm(t)dt 2/ N dt,

RS oo I(

where

Gm(t) = 4 (1) and K = /OO qm(0)do.

KRy, —00

Then,

liminf nE(6* — 6)* = lim infn/oo E,(0F —t)q(t)dt > J

n—oo n—oo

holds true with the prior q(t).

(6)

(7)

For the proof in the case © = [a,b] see [12, Lemma 1]; in our case the proof

is practically the same, so we skip it.

4 Proof of Theorem 1

1. We will approximate ¢ by appropriate g, and apply the Lemma 1. Let

Gm(t) =qt)I(—m+1<t<m—1), m>1.

Then, 0 <gn(t) Tq(t), m— oo.
Denote

an(t)

Fom :/ qm(0)d0 and Gm(t) =
To prove the Theorem, it suffices to show that for every m,

lim inf 7 /_ 7; Ei(07(X) — )2Gn(t)dt > /_ "; q]m(g)dt.

n—~o0

Denote
S 1= supp(gm) = [-m +1,m — 1],

7



and 0
dm
hom(t) := —==,
0, ( ) I(t)
and consider the following continuous piece-wise linear functiony = @,
with e <1 and m > 1,

(e + 1)t + em, —m<t<-m+1
ot) =pemt) =3 (1-25)t,  —-m+1<t<m-—1
(e+ 1)t —em, m—1<t<m

Notice that

p(=m)=-m, p(-m+1)=-m+1l+e pm—1)=m—1—¢ @(m)=m,
0<C1< Pl < C <00, SUD_pcicp |00, (t) = 1] =0, as e — 0,

Sup—métﬁm |906,m(t> — t‘ — 0, as € — O,

and
Gm(—m+1=) = Gun(m —1+) = 0.

In particular, it follows,

1 [Pem(vte)
sup 1- 26/%#(”_6) dt| — 0, €—0. 9)
Let
hon(£) = - / Fe e W) (10)
€,m = 26 We’m(t),é 0,m v)av.

Since ¢, = 0 outside [—m + 1,m — 1], then
hem(—=m) = he(m) =0 for e <1

Hence, the functions h,,, satisfy the assumption (3).



Moreover, the function h,,(t) defined in (10) is absolutely continuous and
differentiable almost everywhere, with a.e. (in)equalities,

Honl) = o Ahon(em(t) +€) = hoyulem(®) — )

W@ < o {hom(Pem®) + )+ hom(oem(t) — )}

Since g < ¢ Gnlt) = Gu(t)/Fms a(O)/1(t) < C, and hou(t) = Gun(t)/1(0),

we get,
Gn(t) _ am(t) q(t) ¢
0 < hom(t) = = < <.
< hom(t) 1) I)km — I)km ~ Fm
Therefore, there exists C” such that for every e small enough, and every m
large enough,

/ ¢’
W (t)] < —.

The function h,,,(t) satisfies all conditions of the Proposition 1, so,

/ " B0 — )G (t)dt > (/—Z hﬁ’m(t)dt)Q (11)
M T TS T @) 1 e (W ()
[m](t) X dt+ﬁﬁm RO
2. Let us show that
[ " hen(t)dt — [ " o)t (12)
and
/m I(t)hz’m(t)dt Dy (13)
—m o Gm(t) -m I(t) '

m (., (1))
If we manage to choose € as a function of n so that the term % / (im((t)))

-m qm
vanishes, the assertions (12)-(13) will imply (11) with A, replaced by h,,,
which would provide an opportunity to apply the Lemma 1. The proof of
(12)—(13) follows the plan used in [12], so we only show the main points and
the main changes.

dt



3. To show (12), we notice that

m pe,m(t)+e
| hemttyit= [ dt— [T ()
- Pe, m t

—>/ o (1)dt = /m ho(t)dt, € — 0.
me —m

The second convergence here holds true due to the Lebesgue dominated con-
vergence theorem and (9).

4. To show (13), we notice that

) ho m( )) (hem(t) + ho,m(t)) dt.

B QO

Since the terms I(t)/Gmn(t) and (hem(t) + hom(t)) are uniformly bounded on
Sm, it suffices to establish convergence

/m Brem(t) — hom(t)| dt — 0, € — 0. (14)

—m

Let 6 > 0 be any positive, and let us approximate the function hg,(t) in
Ly[—m,m] by some continuous function &, (t) so that

[ Prantt) (o) at < &

Then, denoting

we get,

L.

VAN
—
3 3

| —

s
2




m 1 peem(vte)
= / ‘h07m(v)—hg7m(v)‘dv—/ ) dt

Pe,m (v—¢)
< 20.
Hence,

m

/:n |hem(t) — hom(t)] dl < /

hem(t) = 2, (t)] dt

m

[ homl®) = B O]t [ |0 (0] dt

g35+/m

B2 (t) = B (1) .

For every fixed § > 0, the latter integral tends to zero as € — 0, because the
function A{ ,(t) is uniformly continuous, and, hence,

sup |h?,,(t) — hgm(t)’ dt -0, €—0.

Therefore, for every 6 > 0,

limsup [ |hem(t) — hom(t)] dt < 35;

e—0 —-m

however, the left hand side does not depend on 4, hence, (14) holds true,
which implies (13).

5. From (11), (12) and (13) we conclude that

m 2

N ( / ho,m(t)dt>
lim inf n /_ B0 G (1)t > — NN RO
/ ho m (t)dt + lim sup — ot

n—oo T J—m (jm(t
We estimate,

m h/ t 2 m 12 2 m
1/ <i’m())dt§1/ ?dt:c/ Lo
nJ—m Qm<t) nJ—m EQQm(t) e2n J-m Qm(t)

11



Hence, for fixed m we can choose ¢ = ¢(n) = C'n '/ then
lim,, ... 1/(¢>n) = 0. Hence, we obtain,

lim inf n / " Ei(0° — 1) (t)dt > / " R (t)dt.

n—oo

Due to the Lemma 1, this implies the desired asymptotic inequality (7).
Indeed,

h07m (t> = T/

S0,

/_T:Lho,m(t)dt:/_qum(g)dteif, m — 0.

The Theorem 1 is proved.

5 Proof of Theorem 2

1. Let us denote,
q" = inf ¢q(t) >0,

—m<t<m

see the assumption (A2’). As in the proof of the Theorem 1, we will ap-
proximate ¢ by appropriate ¢, and apply the Lemma 1. Except this step,
the method is rather close to the calculus in [12, Theorem 1], however, we
ought to present it in order to make sure that it works in this new situation,
indeed. Let

Gm(t) =qt)I(—m+1<t<m—1), m>1,

Km = /:n qm(6)df and  Gu(t) = qm(t)‘

Km

To prove the Theorem, it suffices to show that for every m,

hgiogfn/z Ei(07(X) — )2Gn(t)dt > /_"; lenét))dt. (15)

For the function [™ (h.(t))?/Gn(t) dt, the following notation will be used,
€)= [ (W) am(t) .

12



Let
hom(t) == Gm(t)/1(t),

- . gm(t—i_u) 7 7 QT
hemt = T/r N\ emlt ::hemt/\77 —m <t <m,
m(t) i ) m(t) m(t) A= m m
and
1 t+e .
hem(t) = ~ / e (v) dv. (16)
2€ Ji—e

With this definition, we clearly have

hem(t) < hom(t), & 0 < hem(t) < hom(t). (17)

Now, the function h.,, defined in (16) is absolutely continuous and differen-
tiable almost everywhere, with

[hem (D)) <

and A, (—m) = hem(m) = 0, for any € > 0. Due to the assumption (A2’),
the function H,,(€) is finite, and, moreover,

C m @) C
(€)= € Jom gn(t)  — €
2. Let us show that
71€7m(t) — hom(t), €0 (a.e.). (18)

For that, due to the Lebesgue dominated convergence theorem, it suffices to
show that

/_ :"n(ho,m(t) R dE 10, €0, (19)

This follows similarly to [1, Proof of Theorem 30.5], where this hint is applied
to the function q. We have, by virtue of the R.i. condition and the theorem
about Darboux’ integral sums,

S Tisn (2K6) 28 — / " o) dt, 8 — 0,
k —m

Sk, 2k+1525ﬁ/ hom(t)dt, 6 — 0.
k

13



Estimate the difference,

<N (hgm (2k8) — hsm(2k6)) 26
< 20> hsm(2k0) 1(hs m(2k6) > ¢ /(26)).

However, since hg,, is Riemann integrable, it must be bounded on [—m,m],
and 50 is hgm < hog. Since infie;_p, m) Gm(t) > 0, then it follows from (A2’)
that hs, = ng’m as 0 is small enough. Then, of course,

1(hsm(2k6) > ¢ /(20)) =

Therefore the sum 3=y A (2k0) 1(hsm(2k8) > ¢™/(26)) equals zero if § is
small enough. So,

0 < Y (hsm(2k6) — hsm(2k8)) 20 — 0, 5 — 0.
k

Similarly,
0 < > (hom((2k +1)8) = hsm((2k +1)5))26 — 0, 6 —0.
k

Hence,

/m Bem(t) dt > (Z Pioe.m (4ke€) 2¢ + > hoem (4K + 2)€) 26)

—m

— /m hom(t)dt, € — 0. (20)

Since [™ BEM < [ hom, the latter convergence implies (19); strictly speak-
ing, we have shown just convergence, not a monotone one; but, by construc-
tion, the function ﬁe,m increases with e decreasing. Hence, (18) holds true
almost everywhere for —m <t < m.

3. Notice that h.,, satisfies the assumptions of the Proposition 1, being

differentiable and since it vanishes at —m and m. So, we get, with ¢ =
(Cn)~'7,

n/mEg(e*—e)qu(e)dez (7 hem) ) 2
—m J2 I(t)he, ()/m()dt+n1/3

14



Hence, to complete the proof, it suffices to establish

/_T:L hem(t) dt — /_t; ho m(t) dt, (22)
and
/_T; I(t) hem () /G (t) dt — /_n; Gm()/I(t)dt, €— 0. (23)
4. We have,
0= " (hom(t) = hem(t)) d
= [ (b = o [ hemey o) at
:L /:Jre hom(t) — Em(v)) dv dt
:[ /:Jre hom(t) — (t)) dv dt
+/_ /:Jre h (v)) dv dt.
Here,

/ "l /tt+ (hom(®) = hem(®) dvdt = [ (hon(t) = hem(®)) dt =0, €0,

due to (19). On the other hand side,

[ s [ (ran®) = Fem@)) dvde = [ Rt~ [Fimo) (5 [ 1) dw =0,

Thus, indeed, (22) holds true.
5. Further, by virtue of (17) and (22) we also have,

— hZ,(t)) dt




Whence, from (21), (22) and (23) the desired inequality (15) follows. By
virtue of the Lemma 1, this finally implies (7). The Theorem 2 is proved.

6 Of optimal choice of A
Theorem 3 Assume [q/I < oco. Then the optimal choice of h(> 0) in the
mazximization problem
fe'e) 2
( / h(t)dt)
sup ——=

" /_o:ol(t)f;(%)dt’

18
h = c%, with any ¢ > 0.

Proof. The problem is equivalent to minimization,

R3(t
min / I(t) ( )dt.
h>0: [ h(t)dt=1 J© q(t)

It is easy to see that only hy = c¢g/I may be a minimizer. Indeed, any
other function is not because it cannot satisfy the necessary condition of
optimality. More than that, this choice provides, clearly, a local minimizer,
since for any suitable (admissible) ¢, we have the second derivative in any
direction positive. We skip the calculus because it suffices to have a guess
about the minimizer.

The proof of the Theorem follows immediately from the Cauchy-
Bouniakovsky—Schwarz inequality. Indeed, for any h,

([ ity e o

| f; ((tt)) dt

(/_O; h(z&)dt)2 < /% /_O:O [(t)}j((tg) dt.

since

16



On the other hand, if we choose hg = ¢q/I (with any c¢), then

</_O:oh(t)dt>2 (I .

/_OO]( )f;(())dt (f/q )c2(q/1)?

An equality sign in (24) is only possible for the choice of h where I(t) ((t))

const q/I, by virtue of the equality part of the Cauchy-Bouniakovsky—
Schwarz inequality. The latter equation implies once more that necessarily
h = ¢q/I, which confirms that the details about local minimizers omitted

above are redundant. The Theorem 3 is proved.
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