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Abstract

Let observations X1, . . . , Xn be obtained in the setup of direct mea-
surements,

Xi = θ + εi, i = 1, . . . , n

with θ as a parameter and iid errors εi. Some properties of the Pitman
estimators tn of θ (i. e., best equivariant estimators with respect to
the quadratic loss function) related to the Stam classical inequality for
the Fisher information about θ (for independent X,Y , 1/I(X + Y ) ≥
1/I(X) + 1/I(Y )) are studied. Among these properties are

1/var(tm+n) ≥ 1/var(tm) + 1/var(tn)

and
nvar(tn) ↘ .

Also it will be shown that the Stam inequality is a simple corollary
of additivity, monotonicity and reparametrization rule for the Fisher
information.
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