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Fisher information exponential dispersion family and
applications

ION MIHOC and CRISTINA-IOANA FATU

ABSTRACT.

In this article we discuss some aspects of the Fisher information, under certain regularity conditions, then we
have in view a very important exponential family, namely, the exponential dispersion family. Also, we study
some implications of this last family in the case of the univaried generalized linear models.
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