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Abstract

Let t, = t,(21,...,2,) be the Pitman estimator (with respect to the
quadratic loss function) of the parameter 6 from a sample (z1,...,Z,)
from a population F'(x—6). Assuming only that [ 2?dF(z) < oo (even
absolute continuity of F' is not required), we prove some properties of
var(t,). In particular, for any n > 1

nvar(t,) > (n + 1)var(tp4+1)

(it seems likely that the equality sign holds only for Gaussian F).
The case when lim,,_,o nvar(¢,) > 0 (the limit always exists) should
be called regular and it is an open problem to find out if regularity
implies the finiteness of the Fisher information in F. Some related
results will be discussed (it is a joint work with Tinghui Yu).



