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1 Introduction

Information geometry is of recent origin started around 1985 and it is the result of applying
non-euclidean geometry(Riemannian and Affine) to the probability theory in general and
statistical inference and estimation in particular. This is very effective in applications
to Neural networks and in Machine learning thru the gradient-descent method by the
uniqueness of the Fisher metric.

Metrics and distances (or semidistances like divergences) between probability distribu-
tions play an important role in problems of statistical inference and estimation and also
in practical applications to study affinities (or dissimilarities) among a given set of popu-
lations. A statistical model is specified by a family of probability distributions, normally
described by a set of continuous parameters called a parameter space. The parameter space
possesses some geometrical properties which are induced by the local information contents
and structures of the distributions. Starting from the Fisher’s pioneering work, in 1925 the
study of these geometrical properties has received much attention in statistical literature.
Then Rao [27] introduced a Riemannian metric in terms of the Fisher information matrix
over the parameter space of a parametric family of probability distributions in 1945.

Since then many statistians have attempted to construct a geometrical theory in prob-
ability spaces. It was only in 1975, Efron [18] was able to introduce a new affine connection
into the geometry of the parameter spaces and thereby elucidating the role of curvature
in statistical problems. Significant contributions to Efron’s work were added by Reeds
[29] and Dawid [18]. In fact Dawid even suggested a geometrical foundation for Efron’s
approach as well as pointing out the possibility of introducing other affine connections into
the geometry of parameter spaces (see Amari [1,3], Burbea-Rao [12,13,14].

Some work in this direction was also done by Cencov [16] and also Atkinson-Mitchell
[4], independent of Cencov’s work computed the Rao distance for a number of parametric
families of important probability distributions of statistics. In this article we systematically
study the geometry of statistical manifolds. The material is arranged as follows.

§2 gives a general setting for statistical models; in §3 statistical model as a smooth man-
ifold and Fisher metric are introduced and illustrated with an example; §4 studies weighted
Fisher metric and its associated geometry; in §5 Amari’s family of a-affine connections were
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studied and illustrated with two examples; §6 investigates dual connections and dual flat-
ness and their topological implications; §7 studies generalization of a-structures via) the di-
vergence approach and skewness tensor approach and the existence of dual potential scheme
on dually flat spaces is brought out; and also various equivalent ways of defining a statistical
structure are given; in §8 and 9 the geometry of Amari (a-geometry) interpreted as geom-
etry of special embeddings (a-embeddings) was further generalised as (F, G)-geometry on
a statistical model and in §10 the special place of Amari’s a-geometry among all possible
(F, G)-geometries was established and also the invariant and non-inveriant properties of
general (F,G)-geometries given. The presentation is elementary with clarity of concepts
(through geometric computations are indicated sketchily) illustrated by many examples.

2  General Setting

Let u be a o -finite additive measure defined on a o-algebra of the subsets of a measurable
space . Then M = M(x; u) stands for the space of all u-measurable functions onn x and
let £ = L(x; p) denote the space of all p € M so that [[p|| = [ |p(z)|du(z) = [, |pldp < co.

Let My = M, (x;n) denote the set of all p € M such that p(z) € Ry = [0,00) for all
p-almost all x € y and define £ = L (X;pu) as L1 = My N L and we let P = P(x; p)
denote the set of all p € £ with ||p||, = 1. Clearly P is a convex subset of £,. In most
applciations x = R", u = Lebesgue measure on R™. So any probability measure on x can
be represented in terms of density function with respect to Lebesgue measure pu.

Definition 1: A probability distribution on y is a function p : x — R such that p(x) > 0
Vx € x and fx p(z)dz =1 (cont. case) (3 ,c, P(x) =1, x is a discrete finite or countable

set and p is counting measure).

Let 0 = (6%,62,--- ,0™) be a set of real continuous parameters belonging to a parameter
space, B) a manifold embedded in R" and let Fgy= {p(:,0) € L4 : 0 € @} be a parametric
family of positive distributions } and Pgy= {p(-,0) € P: § € @} be a parametric family of
probability distributions on x and Pg)is a convex subfamily of Fg,

We denote by S = Pgy= {ps = p(x,0) : 0 € @ C R"} and call S a n-dimensional
statistical model or parametric model. We put some regularity conditions on S.

1. ®@)is an open subset of R" and the map: 6 € @)— p(-,0) € R is of class C*°, and the
map: 0 — p(x,0),z € x is injective.

2. Let l(z,0) = logp(x,0) and 0; = %. For every fixed 6, the n functions {0;l(x,0}}_,
of x on x are linearly independent and these functions are called scores.

3. The order of integration and differentiation may be freely interchanged on x.
4. The moments of scores exist upto necessary orders.

5. The support of the function py : x — R, does not vary with 6 where supp(pg) = {z €
x|p(z,0) > 0}. So se can redefine x to be supp(pg) so that p(x,0) > 0 holds forall
6 € ®and all z € x. Thus the statistical model S is a subset of P(x) = {p : x —

R|p(:):)>0, YV € X, fxp(»f)dflf — 1}
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3  Statistical Model S as smooth manifold, Fisher matrix on S

Definition 2: For a statistical model S = {pp : § € @) open C R"}, the mapping ¢ :
S — R" defined by ¢(pg) = 6 allows us to consider ¢ = (#°) as a coordinate system for S
and hence S becomes a smooth n-dimensional manifold called statistical manifold with a
global coordiante system (6%). Note that any C'*°-diffeomorphism 1 of R” to itself induces
a reparametrization of S by 6 — p = ¥(0).

Example 3: Normal distribution N(u,0) : Take x = R, n =2, 0 = (u,0) = (6*,6%) and
M= {(1,0) ER} —c0c < p<ooand 0 <o < oo}

Y
and N(u,0) = {p(%e):\/%aexp (_(2‘72'“))9 (1,0) @}
=(u,0)€

This is a 2-dimensional statistical manifold which can be identified with the upper half
plane HT = {(u,0) € R2|g§§+} which has negative curvature with respect to Poincaré
metric.

Definition 4: Let lg = logpy. Regard lp : x — R sending z — lp(x) = logp(z,0). We
define the Fisher information matrix (g;;(6)) of the manifold S at state 6 by

nxn

0i5(8) = Egl0,1(0)0;1(6)] == / 9:1(6)9,1(0)p(, 0)da (3.1)

X

Note here Ejy is the expectation w.r.t pp of [ .
Here we assume that the above integral exists for all § € ) Note that G(0) = (gi;(6))
is a symmetric n X n matrix.

n 2
Forany ¢ = [c!,c?,--- "' € R", ! G(0)c = / {Z o5l (z, 0)} dx and so G(#) is positive
X \i=1

definite since {0;1(0)}?"_; are linearly independent. So the Fisher matrix G(#) is a symmetric
positive definite matrix and hence defines an inner product on the tangent space of the
statistical manifold S denoted by <, >g called the Fisher metric on S and this <, > gives

a Riemannian metric (called Rao’s metric) on the statistical manifold S, making (S, g) a
Riemannian manifold. )

Example 5 (continued) : S = N(pu,0) = {p(w,@) = \/2170 exp (—(xf") ) 0= (u,0) € @C R?}

202
% — log(v/2mo).

with parameter 6 = (u,0). Then [(x,0) = logp(z,0) = —

o2 o3 o
Hence the Fisher information matrix

Let 91 = -, Oy = . Then 1l = ) gyl = -~ L

1
L = 0
G(0) = (9i(6))2x2 is given by G(0) = <‘62 2)
o2

using formula (3.1).
6. Remarks: 1) The Fisher metric allows us to study “nearness” of two probability distri-
butions [20] and the geodesic distance between two points of S using differential geometric
techniques.
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2) Note that the Fisher metric <, >y is indeed a metric on the parameter space @)C R"
and the Fisher metric g;; = Ey[0;10;l]

measures the expectation of the 2nd order cummulants of the variations of the log-likelihood
function log p(z, 0).

3)9ij = Ep|0;10;1] = —Ejp[0;0;1] using

/p(x)@ildx = / Oipdr = 8i/p(x)da: =0.
X X X

That is Ep(0;l) =0,i=1,2,--- ,n.
Similarly h;;i(0) = Eg[0;l, 0;10!] tensor defines a richer structure on S (details later).

4) Such Fisher metric g =<, > is unique having the two properties
(a) (gij) is invariant under reparametrization of the sample space x.
(b) gij is covariant under reparametrization of the parameter space ®@)[16,17].

5) Using the Fisher metric g, the Christoffel symbol of first kind is given by

1

by standard Riemannian geometries [24].
Thus (5, g) is a Riemmanian manifold. We give later on more geometric structure on the
statistical manifold S.

[0igjk + Oigri — Orgij }

Remarks 7: Properties of the Fisher Metric g on S.
(i) Suppose our probability distributions are defined in terms of a random variable z taking
values in X C R™. Then

gi1(0) = /X @aipe(wajpe(x)dx (by(3.1))

We can re-express this in terms of another random variable y taking values in Y C R”, if
we suppose that y = f(z) : X — Y is an invertible mapping. We clearly have

po(w) = [ po(a)sly — S (32)
X
If f is invertible then using the relation
8y — £(x)) = 5=0(F () — )

we can find that

- 1 _
Foly) = / Pole) 7,007 0) )

ox

1
= | —mplx 3.3
Laf/axrm )} S (3.3)
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Since ]g—i\ does not depend on 6 we see that

R ~ _ 1 Oipo(x) 9jpe(x)
/Yﬁe(y)@pe(y)aype(y)dy /Ydy |p( SR :f_l()

_ /X d[” 0po(@)0jmo(a) = 35(0) by (3.1) using / dy = / aa &

Po\x

Thus we proved. Propsition 8: (a) The Fisher metric (g;;(¢)) is invariant under trans-
formation of the random variable. ~

(b) Tt is also covariant under reparametrization: proof of (b) Suppose (#°) is a new set
of coordinates on @) C R™ and (") is the original set of coordinates on {)C R"™. They

are related by the invertible relationship 6 = 6(9). Defining p(z) = Po(d) (x), we are

then able to compute g (0 f dr s aezp9( )a‘szé(a:) in terms of g;;(#). For, since

- 969
aéz‘p o 89] 207 Po(5)> We may dlrectly conclude that

- [aak 96!

igl0) = |5 o5 ®) (3.4

0=6(0)

which is precisely the covariance of Fisher metric under reparametrization of the parameter
space.
Example 9: On the space of normal distributions N (u,0?) the Fisher metric is a special

one.
1 x —0p)?
N(/,L,O'Q) :{p(xae) = \/ﬂO’ exXp <_(20_2M)> y T E Ra

0c@D=RxR" and 0= (u,0*)c@ peR, ccR"

The Fisher metric is

and its curvature is the Gauss curvature x = —i
We complexify the situation. Letting pu* = “= and introducing the complex variable

z = p* +io we can identify @)C R? with the upper half plane H* = {z € ¢ : Imz > 0}
of € and the Fisher metric is then.

2 du 2
d 2 _“ et d 2
S o2 [(ﬁ) + do

2
:—2dzd2 which is the standard Poincaré metric on H7T
o

= 2 [(du*)? + do?]
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Hence the geodesic curves in the parameter space are the “semicircles” z = a +7re'?, r > 0,
0 < ¢ <m, a€ R constant with limiting case (as r — +00) as half lines (vertical) Rez =
constant, z € @)

Remark 10: The corresponding multinormal distribution family on R*"* ~ C" {p(z; 1, ¥) :
r € R, @)= R?" x p(2n,R)} has Fisher metric with rich information geometry which
needs further investigation (cf. [30])[9]).

Here /1 is mean vector in R?", ¥ is a positive definite symmetric 2n x 2n real matrix and
p(2n,R) is the set of all such s

4 Weighted Fisher metric and associated geometry

4.1. The Reimannian geometric aspects of the R manifold (S, g):
Let p=p(x,0) € S. The dp = dp(-,0) = > ;- ,(0ip)db;.
Define the metric element ds?(6) = Ey[dlog p]?

_/p(ﬁ)d(logp)zd'u,_/p(ﬁ) (Z@ilogpd&) Zﬁj log pdf; | du
X X i=1

Jj=1

= 3 0(O)0udt; where g,(6) = [ ~Op(O0p(O)dn  (35)

1,j7=1

which is in the standard form

Since g;j(0) gives (i,j = 1ton) a covariant symmetric tensor of order 2 forall § € @)C
R™, ds?(0) is invariant under the admissible transformations of the parameters. Using the
line element ds = +/ds2(0) one can find the distance between two points () 62 ¢ @)
along a curve 7 given by 6(t) in @) as

1/2
" /

t2 ds(6) t2 -
dt| = i.:(0)6;0,; dt
/t dt ‘ /t1 Z 973( ) J

1 ij=1

(3.6)  SOW,0?) =

where 0() = 0(t;) and 62 = 0(ty) and 6; = Cffti.

Such curve 7 joining ) and ) in @such that SO, H?) is the shortest is called an
information geodesic curve, and such distance is called the information geodesic distance
or the Rao distance between pya), pg2) distributions for the Fisher metric.

The geodesic curve § = §(t) in @ from 6 to #?) may be determined from the Euler-
Lagrange equations (a system of n nonlinear equations of second order)

i=1 i,j=1
with boundary conditions

0;(t;) =09 (i=1,2,-- nj=1,2) (3.8)

7
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and I';;; are the Christoffel symbols of first kind of the metric ds? given by

%[Q‘gﬂc + 0jgri — Orgij]
and then the geodesic distance or information distance or Rao distance explicitly calculated.
As observed by Rao, this distance gives a measure of dissimilarity between two distributions
in a statistical model. For various models (discrete and continuous) Rao’s distances were
determined in the literature ([28],[4],[13],[14]).

4.2. Weighted Fisher Metric

Definition 11: Let f be a positive function on R, of class (at least) C? (Burbea takes
cont. f), S ={p(z,0)|6 € @C R", x € x} be parametrized family of distributions. Define
the metric element (weighted by f)

Lijr =

4s3(0) = / M0 g ()

=" ol (0)abia0;  (42) with

7,7=1
0 = [ L2 opoman 1y

Then the weighted Fisher information n x n matrix G(0) = (gZ(Jf ) (0)) is positive definite

for every 6 and hence ds?c gives a Riemannian metric on the parameter space @) called

f-weighted Fisher metric on @)
In the language of expectations this metric can be written as

(4.4)  ds2(0) = Bo[(f op)(dlogp)?]  with
45)  g7(8) = Bol(f o p)(9;1ogp)(9; log p)]

We can give a geometric meaning for the metric element ds%(&) in terms of (weighted)
average of Fisher information between two states as follows:

Remark 12: (a) In information theory the quantity logp(-,0) for p(-,0) € S is known
as the amount of “self-information” associated with the state § € H) The self-information
at a nearby state say 6 + 60 € H)is then log(-,0 + 66). Then the difference logp(-,6 +
§0) —log(-, 0) is approximated by the first order differential dlogp = > ;(9;logp)db;, and
hence ds?(ﬂ) measures the weighted average of the square of this first order difference with

the weight f[p(-,0)]. For this reason, the metric ds?c and the matrix [gfjf)(ﬁ)] are called the
f-information metric and the f-information matrix on the parameter space @)

The above usual Riemannian geometry of §3 can be calculated for ds?c (#) and the f-geodesic
distance between two distributions can be computed.

4.3. Further Interpretations of ds?(@):

(b) Regard dsfc(ﬂ) as a functional of p(-,60) € S. This functional is convex in p(-,0) € S iff
the function F(x) = iy 1s concave on Ry.
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In particular, since f is a C2-function on R, F(z) = @ is concave on Ry < FF" >
2(F")? on Ry.
Example 13: Take f(z) = 2% !. Then we get the “a-order information metric” ds2(6) =

Ep[p®~*(dlogp)?] and the corresponding “a-order information matrix” G(f) = [gz(;‘)(Q)]

with ;" (6) = Eg[p*~1(9: log p)(9; log )]

Then ds?(6) is convex in p(-,0) iff 1 < a < 2.

For o = 1, we get ds? = the Fisher metric, [9i;) =the Fisher matrix and geodesic distance
is the usual Rao distance. For the explicit computations of Rao distances for several well
known families of distributions of statistics refer to Rao-Burbea [12],[13],[14].

(¢) The burbea metric dsfc(ﬁ) arises as the second order differential of certain entropy
or divergence functional along the direction of the tangent space of the parameter space

OCR" at 0 € @

For example, let F(-,-) be a C?-function on R, x R, and consider the “F-divergence”
defined by

Dr(p.q) = / Flp(z), q(@)ldu(z) (p.q, € 5)
X

Assume (i) F(z,-) is strictly convex on Ry for Vo € Ry (ii) F(z,z) = 0 Vo € Ry (iii)
OyF (x,y)|y=s is constant for every z € R;.
Then for p(-,0M) and p(-,6®) € § = Pg we write

Drp(8W,6@) = Dplp(-,0W), p(-,6@)] 8V, 62 ¢ @)

Then, for p(-,0) € S = Pg and ¢ € @)
Dp(0,0) =0, dDp(6,0) = / 0y F (9 9y (dp)dps = 0
X

and d’Dr(6,0) = ds?c(e)
where f(x) = a:@ﬁF(x, Y)|y=z(z € Ry)
Hence it follows that to the second order infinitesimal displacements Dp(0.0 + 60) =
%ds?(@).
So the Burkea metric ds?c is realized as a second order differential of a divergence on S.

§5. Amari’s a-family of affine connections on (95, g)

Let S = {py|l0 € @) C R"} be a statistical model and g is the Fisher metric. Let
Lijr = %{@-gjk + 04+Jgik — Orgi;} define the Levi-Civita connection vV© on S which is
unique affine (linear) connection such that its covariant derivative on the metric g vanishes.
Definition 14: On G(S, g) define 3-covariant totally symmetric tensor 7" (called Skewness
tensor) by Ty, = Eg[0;10;10l] (5.1)

Let o € R. Define the affine a-connection V() on (S, ¢) by giving its connection coefficients

as o
ik = Lijk — §T¢jk (5.2)

r
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(equivalently in the language of expectations)
a 11—«
ik = E6l(0:0;10g p) Oy log p)] + —5—Tijn (5.3)

Thus on (5, g) we have a one parameter family of affine connections (V%),er. Note that
V) is the metric connection the only one in the family. Each connection V(® induces a
parallellism on @)

Remarks 15: (1) The 1-connection (a = 1) is given by Efron and studied its geometry
[18] and the @ = —1 connection by Dawid [18].

We give two examples here and summation convention used in them.

Example 16: Consider an exponential family S = Pg) of distributions given by (5.4)

p(x,0) = exp{T(z) + T;(z)0; —(0)} (x € x) with

(5.5) e¥0) = / eTi@0 . T@) gy (1) (e @CR")
X

parameterized by the natural parameters 6 = (9%,62,---0") € @)

Hence 9 is a C%-function on @)C R™ and T, T, T», - - - T,, are smooth functions (measurable
enough in general) on x. Then 9;l = 0;logp = Tj(x) — 0i3(0) 0;0;1 = —0;0;7).

Hence the Fisher metric gi; = 0;0;¢ (5.6) and (5.7) Ep[(0;0;1)0kl[= 0 and I'y;;, = 0T
(5.8) (from 5.3).

We note from (5.8) I'Y;, = 0 for v = 1 and hence this manifold (5, g) is 1-flat or the expo-
nential family constitutes an uncurved space with respect to the (o = 1) Efron connection
or exponential connection.

Example 17: Consider the parametric family S = Pgy = Pgy(q1, 92, , qn+1) of distri-
butions p(-,0) given by a mixture of n + 1 prescribed linearly independent probability
distributions on x as

(5.9) p(x,0) = ¢:(2)0i + gny1(2)bnt1  (z €X)

where 0,41 =1— (01 +62+---+6,) and 0 € @
with @: {(9 = (917‘927"'071) S RZL_: 0n+1 > 0}. Then 0;1 = 0, logp = pil(qi — qn+1),
87;8jl = —(611)(830 and

Eg[(aza]l)akl] = —1ijk (5.10) and
14+«
Hence, since F%k(e) = 0 for @« = —1, this mixture family of distributions constitutes an

uncurved space (or -1-flat space) with respect to -1-connection called Dawid connection or
mixture connection [18].

Remarks 18: (1) Each of these affine connections V* on (.5, g) or on @) gives rise to the
corresponding geometry including curvature R%-kl.



28 Sitaramayya, Moosath & Harsha: Generalized Geometric Structures on Statistical manifolds

(2) For the exponential family above Pgythe a-curvature and metric curvature are related
by
R%kl = (1 — OCQ)Rijkl (512)

and so the 1-connections render the parameter space ®) “flat”.

For the geometry of important families of statistical distributions and for curvature com-
putations and interrelation see Burbea [14].

(3) The skewness tensor T' = (Tj;i) given by (5.1) gives rich statistical structure on (S, g)
or @ The expectation meaning of (5.1) is that it measures the expectation of the third
order cummulants of the variation of the log-likelihood function on x. We discuss this
tensor later.

(4) Thus the statistical manifold (5, g) or @)has a 1-parameter family of affine connection
{Vel.

5 Dual Connections and dual flatness

Let (S,g =< >) be a Statistical manifold.
Definition 19: Let V = (I';;;) and V* = (I'},;) be two affine connections on S. We say

ijk
they are dual to each other w.r.t. g if
XFoR(Y, Z) = (VxY,Z) + (Y,VxZ) (6.1)

holds for V vector fields X,Y, Z on S.
Note that in local coordinate vector fields X = 0;, Y = 0, Z = 0y (6.1) becomes

0igjk = Uijr + Tigj (6.2)

Remarks 21: The a-connection and —a-connection on (.5, g) are dual.

Proof: We know
(0)

1@ 4 pte) _ O @

ijk T 0Tije + gy — T

Since T is completely symmetric we set

Ty + ng_ja) = 0igjk
and hence by (6.2), I'® and T'(=% are dual w.r.t. the Fisher metric on (S, g).
Corollary 22: The Efron and Dawid connections are dual w.r.t. Fisher metric.

Remarks 23: a-flatness implies —a-flatness. Infact, more generally, we have Rz(?lgl =

_R9

ijlk
Definition 24: By a dual structure on a manifold M we mean a triple (g, V, V*) consist-
ing of a Riemannaian metric ¢ and a pair of affine connections which are dual w.r.t. g.
Parametric statistical models {Pg,, g, V(@) V(=91 are having dual structure.

A statistical manifold is defined abstractly as a Riemannian manifold M endowed with
a dual structure i.e. a quadruple (M, g, V,V*).
Any parametric statistical model with Fisher metric g and dual connection V(@ V(=9 ig
a statistical manifold.



GANITA, Vol. 65, 2016, 19-44 29

Definition 25: A manifold is flat w.r.t. an affine connection V if there exists a local
coordinate system such that Fék =
Then the torsion T and the curvature R of flat V above vanish; conversely, if V is an affine
connection with vanishing curvature and torsion on a manifold M then M is “ locally”
flat.
Definition 26: A statistical manifold (M, g, V,V*) is dually flat if both the dual affine
connections are flat i.e. T =T* =0 and R = R* = 0.
Remarks 27: (1) When a manifold is flat w.r.t. an affine connection V then it is also flat
w.r.t. its dual connection V*.
(2) If (S,g,V,V*) is a dually flat manifold then in any local coordinate system the metric
coefficients g;; are constant. (use 0y0;; = I';ji + F;"kj).
Definition 28: On a dually flat manifold there exist two special coordinate systems
namely the affine flat coordinates for each of the connections. These coordinate systems
are related to one another by a duality relation of their own. They are called the dual
coordinate systems. )
More precisely, two coordinate system (0¢) and (6;) are said to be dual to one another when
their coordinate basis vectors satisfy: < é,, &’ >= 5Z where ¢, and ¢’ are the coordinate
basis vectors for the 6 or 6 systems respectively.
Remark 29: In general manifolds there is no guarantee that a pair of dual coordinate
systems exists. Thus dually flat structure is special feature for a statistical manifold.
6.1. Relation of the metrics for the dual coordinate systems (), (6)

Write § = 0(0) and § = 0(0). Then the coordinate basis vectors are related by €, =

825597 et = %éy. Using these relations we may write the metrics as
I
A A aéf/ ~D A
(63) Guv E<€#,6V> = w@ ,6,,)
205
— o
oo
and
(6.4) g =(e" &)
oo ~ oo* -
=——(é,,6") = —0o"
ae,f o) a6, "

Noting that the Jacobians [J,;] = [%} and [J*] = [687’1 are each matrix inverse of the
I
other, we find that [;;] and [g,.] are also inverses of each other. Since the matrix inverse
of [guv] is known to be the contravariant form of the metric, [g"”], we find that
G = 55559’” (relation for 2-tensors.) (6.5)
More generally for any tensor T expressed in f-coordinates as T}:VE2 4™ may be reexpressed
in f-coordinates as

TpE = Gl gl Gl §YL Y2 L GEn T (6.6)

U1V Un M1 72 Mm “V1 V2 VyUp*
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6.2: The functional form of 0 :~9(§) and 0 = 0(0) can be determined from the following:
Theorem 30: When (6") and (6;) are dual coordinate systems there exist potential func-
tions @(0) and @(0) such that

0" = &'@H) and 6; = 9;@Y0) (6.7)

Then it follows that g;; = 0;0;HY6)

and ~

gl =0'9'@0) (6.8)

and also HY0) + @é) = 06, (6.9)

Conversely, when a potential function HY#) exists such that g;; = 0;,0;(0),(6.7) yields
a coordinate system (6;) which will be dual to (6%) and (6.9) yields to derive the other
potential function @5)

Proof: Symmetry of the metric g;; = az-éj (0) show that 6i9~j — 8j9~i = 0 from which we
conclude that, at least locally, 6(6) is the derivative of some function i.e., there exist a
function @A) such that 6; = ;@) (6.8) follows directly from inserting (6.7) into (6.3) and
(6.4). Finally (6.9) is a general fact about Legendre transform.

The other direction is easy: when g;; = 9;0;@)6), we see that (6;) = (9;@)6)) is dual to
(0) from the fact that

Jt

a1 -1
i 00 . I
c= [89] € = ([QMV] 1) ’ Cu

where < é7,¢; >= d,,, proving the duality. On a dually flat manifold there exists a pair of
dual coordinate systems as in the following;:
Theorem 31: When a manifold M is flat with respect to a dual pair of torsion-free
connection V and V*, there exists a pair of dual coordinate systems (6°) and (6;) such that
(67) is V-affine and (6;) is V*-affine. '
Proof: V-flatness allows us to introduce a coordinate system (6*) in which I';;, = 0.
According to (6.2) this means over I'};; = —0;g;); in -coordinates. Since we assume that
V* is torsion-free, we have F;*jk = F;fik and hence 0;g;, = 0jg;x combining this with the
fact that g;; = ¢;; we may conclude that (again, at least locally) a potential function )
exists such that g;; = &@-@ This allow us to introduce a coordinate system ((9;) dual to
(6") defined by 6; = 9;@Y0).

In order to show that (é,) is a V*-affine coordinate system as claimed, we note that for
any i : 0; < éj, ek >= 82-5;? =0, since (91) is dual to (0°).

On the other hand, (6.1) shows that

0; < éj,8" >= < Vyé;,8" >+ < ¢;,Vp e >
=g < Veéjé > +gjigim < &, Vi, EM >
kl kl
=9"Tiji + gj1gim (L)
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where (I'*)™k! is the connection coefficients corresponding to V*.

Since both the left hand side and the first term in the right are zero, we conclude that
(I*)™k = 0 proving dual (6;) is a V* affine coordinate system.

Remark 32: (1) The dual flat structure constitutes a fundamental mathematical concept
of information geometry.

(2) Abstractly a dually flat manifold is a smooth Riemannian manifold (M, g) equipped
with a pair of flat torsion-free affine connections V and V* which are dual to each other
in the sense that forall vectors holds X,Y, Z on M.

Xg(Y,Z2) =9(VxY,Z) + g(Y, VX Z).

There are global topological obstructions for the existence of dually flat structure on a
statistical manifold M.
Theorem A: (Ay [8].) Let (M,g,V,V*) be a dually flat manifold. If M is compact then
necessarily the first fundametnal group 71 (M) of M has infinite order.
Consequently compact Riemannian manifolds with trivial or finite fundamental group never
admit dually flat structures.
(3) In a compact manifold M with a complete affine connection V it is false that any two
points of M could be joined by a V-geodesic. However, dually flat manifolds enjoy this
“geodesic property” namely.
Theorem B: Let (M, g, V,V*) be a dually flat manifold. If one of the two connections on
M is complete say V then any two points in M can be joined by a V-geodesic. Further the
topological classification of such dually flat manifolds can be obtained from a corresponding
structure theorem due to Hicks [21] as in
Theorem C: Let (M,g,V,V*) be a dually flat manifold of dimension m. Assume say
V is complete. Then there exists a connection-preserving diffeomorphsm @ : (M,V) —
(R™/T', Vi) where I" 2 71 (M) is a sub group of the group R” o« GL(m,R) of affine motions
of R™ which acts freely and properly discontinuously in R™, and where Vr denotes the
connection on R™/I" induced from the canonical flat affine connection on R™.
As a consequence, such dually flat manifolds M have their universal covering space M
diffeomorphitic to R™ and its first fundamental group 71 (M) is isomorphic to a subgroup
of the group of affine motions of R™ and hence higher homotopy groups m;(M), 2 <i <m
necessarily vanish.

6 Generalizations of Amari’s a-structures

Statistical manifolds are geometrical abstractions of statistical models (parametric or not).
One way of defining statistical manifolds are Riemannian manifolds endowed with a pair
of torsion-free dual connections (Lauritzen [22]).

Secondly, a divergence or contrast function gives rise to a statistical structure as its
Riemannian metric is given by 2nd order derivatives of the divergence and a pair of dual
connections by its 3rd order derivatives.

Thirdly, a statistical structure can be realized by starting with a skewness tensor C' on
a Riemannian manifold.

7.1 Divergence approach:
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Firstly note that on a manifold with dual connections we can define the divergence

between two points
D(p,q) = 8Y6,) + @0 91 Oqi

then D has the properties: a) D(p,q) > 0 and is 0 iff p = ¢

b) azi D(p,q)lp=q = a%éD(Z% @)lp=q = 0.

c) 822 8231?( Q) lp=q = 9i5(p)

d) For three points p, ¢, given, we have D(p, ) % D(p,q)+ D(q,r) according as the angle
 between the tangent vectors at q of the V-geodesic joining p and ¢ and the V*-geodesic
joinging ¢ and r at point ¢ is % /2.

Conversely starting with a divergence D we have seen earlier how its 2nd derivatives
defines a Riemannian metric g as ¢;;(0) = 0yi0gi D(6,0")|gp—¢ In fact, more geometry can
be gotten from D.

Definition 33: Let S be an n-dimensional statistical model with global coordinate system
6 = (0)™_,. Define a divergence function D(,-) : Sx S — R is a smooth function satisfying:
a) D(p,q) >0 for Vp,q € S and equality iff p = q.

b) 9;D(p,q)|p=¢ = 0 and 9 D(p, q)|p=q = 0.

¢) 0:9;D(p, )|p q is negative definite.

W and 0) = 89,2.

Such D defines a unique Riemannian metric ¢g” and the affine connections V” and V*P
(Eguchi [20])

where 0; =

95 (0) =< 6:,0; >§'= —0,0;D(p, q)lp=q (7.1)

and
(7.2)  T7,(0) =< V50,0, >5= —@@%D( Q) lp=q

and its dual divergence D* by D*(p, q¢) = D(q,p) and then g”" = g and Fuk =

is the dual affine connection defined by D. VP and VP are dual w.r.t g”.
Hence a divergence function D induces a dualistic structure (¢, VP, VP") uniquely on a
statistical model.

Conversely, Matumoto [23] proved that every torsion-free dualistic structure is induced
from a globally defined divergence though not a unique one.
7.2 Skewness Tensor approach:

A divergence D gives rise to a Riemannian metric ¢” and a pair of dual connections
V(D) v(P") and also generates the skewness tensor C' defined by

—040j: 0, D (D, q) | p=q

D* D
CP(x,Y,2) =g(v{ Y = VY, 2)
(74)  =(X(e)YienZie) — Xiea)Yie) Zen) P&, &) le=e

(here p = p¢,, ¢ = qg,), X, Y, Z vector fields on S.
In local coordinates this becomes

D D
(75) O =Ty T = 060504 D(&1,6)lei—c,

— 8%86%8551?(51, §2> ‘§1=E2'
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Then C is a 3-covariant completely symmetric tensor called the Skewness tensor arisen
from Divergence D.

Let Dg be a contrast function on manifold S. Let p,q € S with coordinates &1, &9,
respectively. Denote A& = ¢ — ¢4, Then the third order approximation of Dg(p, q) about
p is given by

(76) DS(pa Q) :DS(pvp) + agéD(é-l? 62)|$1:'5225A§Z
1 S
+ 5 D0y D61 &)l == ALAY

1 ) )
+5%9 ;‘%D(&,52)|£1=52:£A§ZA§JA§’“ +o([|A¢1?)

where o(||A¢||?) is a term which converges to zero faster than ||A¢[|? as p — ¢. The first
two terms are zero by definition of contrast function and so.

1 | C
(T7) Ds(p,a) = 59i5(E)ALAE + Zhijr(€) AL AT AL + o[ A1)
where g;; is the induced Riemannian metric. Then

(7.8)  hije =15 5 + Uik + Ui ; = 059k + Uiy = Okgig + i

Also we have h;ji, = 0;gr; + I‘;‘,“ and hence h;j;, is totally symmetric in 7, j, k i.e. hi, =
hixj = hiji = hjik. Note that if Dg induces a dually flat statistical structure with I' =
I'* =0 then hijk = 0.

Conversely given (g, V,V*) a dualistic structure define a divergence by

(19) Dp,a) = 305 (ACAL + Lhip(p) AT AGALH
where A" = £'(q) — £'(p) and hyj, = g + 15,

which is only locally defined (not globally) or alternatively, defined by

(7.10) D(p,q) = %gij (p)AETAELT — %h;jk(p)AgiAﬁjAékwith hiik = 0igjk+ 17 ; locally. Note
that there exists a global divergence Dg for given (g, V, V*) dual structure (Matumoto [23]).
7.3 Special Skewness tensor Let S be a statistical manifold. Assume that on S there
exists a local coordinate system w.r.t which the contrast function Dg is induced locally by
a convex function ¢ by

(711) D(&,€) =0(€) = #(&0) = D 030(E)(¢ — &)
:90(5) - 90(50)_ < 890(50)75 =& >

where ¢ : @)C R* — R is a strictly convex function. Such a divergence is called Bregman
type divergence. Then the metric induced by this divergence is given by

(7.12)  gi5(§) = 0ci0eip(§)
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which is the Hessian of ¢ and the components of the induced dual connections V() and
V(D*)

(713) T =0 and T{)) = 0:00000(€)  (7.14)
and their Riemann curvature tensors are R = R* = 0 i.e the connections are dually flat.
Then the skewness tensor C defined by this divergence Dg is given by the third order
derivative as

CLY) = 0giDes Do (€) (7.12)

Such special divergences induce on S what is called a Hessian geometry.

Remakrs 34: Such schematic divergence as in (7.11) occurs on dually flat statistical
manifolds (S, g, V,V*). Then there exist affine coordinates § and 7 of the connections V
and V* respectively and also there exist potential function ¢(6) and ¢(n) corresponding
to 6 and 7 respectively. The dual coordinate n is the Legendre transform of the convex
function ¢(#) given by

n; = 0ih(0) (7.15)
In terms of Ocoordinates.
9ij(0) = 9;0;¢(0); Tiyr(0) =0 (7.16)
and
ik = 0;0;0,0(0) (7.17)

where 0; = %.
The dual potential function ¢(n) is given by

B(n) = max{6 -1 — (0} (718)
and we have 4 '
0" = d'p(n) (7.19)

In dual coordinates n we have
gij(n) = 0 (n) , Tij(n) =0

and ~ o
Liji(n) = 8'078%¢(n) (7.20)

Remark 35: Unlike dualistic manifolds S, the dually flat ones possess a canonical diver-
gence defined in

D(p,q) = (p) + (q) = >_ 6" (p)ni(g) (7.21)

and this one is unique.

Another equivalent way of defining a statistical structure:

Definition 36: A statistical structure on a manifold is triple (M, g,C) where C is a 3-
covariant totally symmetric tensor on the Riemannian manifold (M, g) and C'is called the
skewness tensor.
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7.4 Derivation of the usual (M, g, V,V*) statistical manifold from (M, g,C).
Let V(© be the metric connection of g on M. given in the Koszul formula

(7.22) 29(VYY.Z) =X(g9(Y. 2)) + Y (9(Z, X)) - Z(g(X,Y))
+ g([X, Y]v Z) - g([)/a Z]a X) - g([X, Z]7Y)

In local coordinates the connection components are then

1

which are the usual Christoffel symbols.
Then the geometric objects V and V* are defined by

=

9(VxY,2) = g(VYY.2) = 30X v, 2) | (o
and g(V4Y,Z) = g(VQY, 2) + 1C(X,Y, Z)

are torsion-free dual connections and V, V* and C' are related by
(7.5) 9(VX.,Y,Z)=9(VxY,Z2)+ C(X,Y,Z2)
Also Amari’s a-connection V(@) is given by
(7.26) g(V'Y.2) = g(VQY, 2) + SC(X.Y, 2)

and also
(7.27) Vg=C, V'g=-C and V®g—aC

7 a-geometry and its generalization

Let S = {ps/6 € @*" C R"} be a n-dimensional statistical model on sample space .
Let (0")!_; be global coordinate system on S. Then the tangent space Ty(S) to S at 6 (i.e.

at pp) is given by
TQ(S) = {Z ai&-\ai S R} (8.1)
i=1

with 9 = %. Then [ = log : S — R sending p € S to I(p) = logp(z,0) € R, z € ¥,
6 € @ C R™ is an embedding map. Equivalently | = logp(z,0) : Rt — R is monotone
function.

More generally for each o € R, define I, : RT — R by

2 —a
1 ulT,oz;él;zlogu for a=1 (8.2)
—

u— lo(u) =
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Note that this I, is of class C? and its derivative is nonzero on (0,00) and interpreting I,
on S by
2 1—a
2

la(p) =P (@#l

=logp(a=1) (8.3)

gives an embedding of S into the infinite dimensional vector space R, = {X : x = R
“nice” function called Random variable} of random variables on x, for each « in R. Thus
we have a a-parameter family {l,}qcr of embeddings of S into R,. Each I, = l,(p(x,0))
is called the a-representation of the density function p(z,#). For a = 0, l,(p) = (p)'/?;
For a =1, l1(p) = logp and for a« = —1, [_1(p) = p are special representations. We write
simply 1o (z,0) for I, (p(z,0)).

We know the set of scores {0;l(x,0)}" ; is linearly independent by assumption and also
{0ilo(x,0)}}_, is a linearly independent set for each o € R.

Define an n-dimensional vector space spanned by the scores (or generalized scores) as in

TH(S) = {A@)|A@) = 3 40Uz, 0))
i=1
(or more generally,

T5(S) = {Aa(z)|Aa(z) = > A'ila(z,0)|A" € R}
i=1

which are called the 1-representation (respectively a-representation) of the tangent space
Ty(S). Infact the map: 0; — 0;l or J;ln(i = 1,2 - n) gives a natural isomorphism between
Ty(S) and T} (S) (or TZ(S)).

Note that under this isomorphism the a-representation of a tangent vector A = > A%9; €
Ty(S) is the random variable A(X) = Y A'9;l(x,0) € T (S) for a = 1 (respectively
Ap(z) =30 A'9la(x,0) € T3 (S). The passage among them is given by the formulae

(84)  Oila=p 2 0

and )
-«
5 0;10;1}

(8.5) 9i0ile =p 2 {0,0;1 +

Remark 37: Note that for each A(z) € T} (S), Eg[A(z)] = 0 since Ey[0;l(z,0)] = 0, i =
1,2,--- ,n. Infact, this give a characterization of T, (S) as T, (S) = {X : random variable
on x s.t. Ep(X) = 0}. This expectation w.r.t.p(x, ) defined by Ey(f) = fx f(x)p(x,)dx
defines an inner product on Ty(S) (or on Ty (S), Tg*(S) or even on vector space R, ) in a
natural way: Let A, B € Ty(S) with corresponding r.v.s A(z), B(z) € T}(S) (respectively
An(x), Bo(z) € Ty'). Then the inner product g =<, > is defined by

(A, B)(0) =< A, B >g— Ey[A(z)B(x)] = / A(2)B(2)p(z, 0)dz
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(8.6) (respectivelyg(Aq, Ba) = < Aq, Bo >9= Eg[Aa(z)Bo(z)]

:/Aa(m)Ba(x){p(x,H)}o‘dm (a-expectation)

In particular on basis tangent vectors 0; and 0;

gl-j(H) =< 81-, 8]‘ >p= Eg[all(ﬂf, 9)8]l(x, 9)] (87)

respectively gf‘j (0) =< 01,054 = / 0ila0jlop™dx (8.8)
X

Remarks 38: (1) Note that g;; in (8.7) is the Fisher metric given earlier.

(2) using formulae (8.5), g5(0) = [, 9ila0jl-odz = [, 0;l0;lpdz = g;;(¥) for all a.

(3) Hence each member of Amari’s a-embedding {l, }ocr induces the Fisher metric only
on S.

(4) As before the n3 Christoffel functions I‘}jk defined by
T}k (0) = Egldidjl(x, 0)0kl(z,6)] (8.9)

giving the unique affine connection V! on S called the Efron (or exponential) or 1- con-
nection by

k() =< V5,05, 0k >0 (8.10)
(5) Using the a-representation of the density function define the n3 functions "7y for each
a € R by

2.(6) = / 0,031, 6) 94l o, 0)p™ d
(8.11) - / {aiaﬂ(:c,e) + (1 3 O‘) aizajz} Onlpds

these functions uniquely determine an affine connection V* on S, called the Amari’s a-
connection as

igk(0) =< V3,05, 0 > (8.12)

thus we get a one-parameter family {V“},cr of affine connections on the statistical man-
ifold S.

Note that for & = 0, V(© is the Levi-civita connection and for & = —1 it is Dawid’s or
mixture connection, a = 1 it is Efron connection or exponential connection. The differen-
tial geometric study of (S, g; V®) is called the a-geometry of S.

(6) Amari conjectured that among all possible embeddings of S, the a-family is the only
one which is invariant under (i) reparametrizations (ii) smooth 1-1 transformation of ran-
dom variables [Amari-Nagaoka [3]. (8.13)

We answer this in next sections.
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8 General F-geometry on a statistical manifold S:

We have noted for studying the geometry of families of important distributions of statistics
Burbea and Rao introduced a weighted Fisher metric ds? where f is a positive C?-function

(atleast cont.). Using a general embedding F' (instead of Amari’s ) and taking a weight
function G, a smooth positive function, we define a general (F, G)-geometry on a statistical
manifold S.

Let F: RT — R be a function of class atleast C? and that F'(u) # 0 for each u € (0, 00).
Then F' gives an embedding of S into R, taking p(x, ) into F'(p(x,#)). Denote F(p(x,8))
simply by F(z,0). Then

0;F(x,0) = p(z,0)F'(p)d;l(x,0) (9.1)
Note that for every 6, the n functions {0;F(x,0)}! ; are linearly independent functions of
x since {0;l}!' ;| are hnearly independent functions of .
Let Trp,)(F'(S)) be the n-dimensional vector space spanned by {0;F'}7_;. Thus

Tr(py) (F(S)) = {AF (2) € R, |AF (2) ZAZE? F(z,0) : A' € R} (9.2)

=1

denoted simply by T,/ (S) which is naturally isomorphic with the tangent space Ty(S) of
S at pp by the map 9; — 9;F(z,0). The vector space T (S) given by (9.2) is called the
F-representation of the tangent space Typ(.S). Thus the F-representation of a tangent vector

A=>"A0; € Ty(S) is the r.v. AF(z ZA%? FeTf(S) (9.3)
=1

Definition 39: Let G : (0,00) — R be a positive smooth function (weight function) and
let F' be an embedding function. Then (following Burbea) the (F, G)-expectation of a r.v.f
w.r.t the distribution p(z,0) is defined as

G = xr 71 X
N = [ 10 mpe@ (94)

Using this, define an inner product on the vector space R, of r-variables on x by

< f,9>5%=E; [f(2)g(2)] (9.5)

which induces a Riemannian metric on S given by

< A.B>[%= E9IAY (2)BY (2)]  with A, B € Ty(S) using (9.3) (9.6)
In terms of basis vectors we have
G(p)
9.7 <8¢,8'> /6F8F ds
( ) J 0 F'(p))2

:/(%lé?le(p)pdm using(9.1)
X
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which is independent of the embedding F' (just like the case of a-embedding above).

We call this metric as the G-metric on S with weight function G (similar to f-weighted
Fisher metric of Burbea-Rao discussed earlier), denote it by ¢¢ =<, >% and its components
by 95(9) =< 0;,0; >§= fx 0;10;lG(p)pdx and the matrix (gfj(@)) is called the G-matrix.
This is the most possible generalization of Fisher information metric and matrix.

Definition 40: Let 71“2’06’ Ry — TQF(S) be the projection map.

The affine connection induced by this map on S called the (F, G)-connection V** G is defined

as
FG . 8 F 8F F.G
Vo 05 = Ipe (amaw) ZZ aezaea ' ggm 10 On (98)

where [¢¢(™™)(0)] is the inverse of the G-matrix [¢&,, (6)].
Note that the (F, G)-connections are symmetric i.e. torsion-free.
Then we can express this (F, G)-connection interms of score function as

(a)

F/I
VEGe, =3 gCmmE, Haiajz + <1 +5 éf?) aizajz} amzc:(p)] o, (9.9)

and (b)

¢ (0) = /X{a 0,1+ ( p?’//;](f;)> az-zajz} OLlG (p)p d (9.10)

(connection coefficients) by direct computation.

Theorem 41: Let F' and H be two embedding of S into R, via such functions from
RT — R. Let G be a positive smooth weight function on (0,00). Then the (F,G)-
connection VF*¢ and the (H, G)-connection V¢ are dual w.r.t G-metric if an only if the
functions F' and G satisfy the relation

H'(p) = —+ (9.11)

For details see [32].

Remarks 42: (1) we call such H if it exists, a G-dual embedding of F'. In general for
embedding F' such dual H won’t exist. Zhang [34] showed for strict convexity of such F,
such dual H exists.

(2) The components of the dual connection V7@ if it exists are given by

r5(g) = / {aaz+ ( 5,/;;’;)) aizajz} OG)pdr  (9.12)
)

o (281 o)

This is a straight forward computation and using (9.11).
(3) The Amari a-geometry is a spacial case of our (F,G)-geometry on S. For, taking
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F(p) = la(p) and G(p) = 1 constant function, we get F”k (0) = 't (0) and I‘HG(Q) =

ijk
I % (0) and 95(9) = [ 9;19;lpdx = ¢;;(0).
(4) The Levi-civita connection V& of the G-metric is an (F, G)-connection V¢ with F

given by

Fl(p) =] —= (9.13)

and for G(p) = 1, V& reduces to Amari’s O-connection V() with embedding function
F(p) = \/p which is an integrated version of (9.13).
Example 43: Take F(z) = zlnx —x, G(x) = In(x). Then the G-dual embedding H of F

is given by H'(x) = ﬁ;sg(?c) =-r — 1 and hence H(z) =Inaz.

zlnz

Then the G-metric is given by

95(9) :/ailﬁjllnppdx;
and its H dual is

wk —/Bﬁlakllnppdx
=Ep[0;0;10,lG(p)]

which agrees with Burbea’s formula for the f-geometry.

9 Invariance of (F,G)-geometry

For the stastical manifold S = {p(x,0)|0 € @)C R™} the intrinsic goemetrical properties of
S should be independent of the label 6 of each point p. There are two kinds of invariance of
the geometric structures namely (a) covariance under reparametrizations of the parameter
space of S. (b) invariance under smooth 1-1 transformations of the random variable. Now
we answer the Amari’s questions in (8.13). We show that the a-geometry on S is the only
invariant geometry among all the possible (F, G)-geometries.

Definition 44: Let (6) and 7;) be two coordinate systems on S which are related by an
invertible transformation n = n(f). Let the coordinate expressions for the metric g w.r.t

(6%) and (n;) be g;j =< 9;,0; > and g;; =< 8,87 > where 9; = 892 and 0 = a . Let the

components of the connection V w.r.t (6%) and (n;) be given by I';j, Pw k respectlvely. Then
the covariance under the reparametrization of the metric and the connection is defined as

0™ oo™
Gij = ZZ oy gy Im (10.1)

and

o0™ 00" 69h o0 52om
-2 2 o

ani on; 377 = 0Nk Gmam " (102)
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That is, the covariance under reparametrizations actually means the metric and the con-
nection are coordinate independent.

Definition 45: Let S = {p(z,0)|0 € @) C R"} be a statistical manifold defined on
the sample space x. Let z and y be random variable defined on sample space y and Y
respectively and ¢ be a smooth 1 — 1 transformation of x to y. Assume this transformation
induces a statistical model.

S ={q(y,0)]0 € M R} on Y. Let A: S — S be a diffecomorphism defined as A(pg) = g
Let ¢,§ be Riemannian metrics and V,V be affine connection on S and S respectively.
Then the invariance under smooth 1-1 transformations of the random variable is defined
as follows:

and
AM(VxY) =V, x0A(Y),V X, Y € Ty(S) (10.4)

where A, is the differential of map A defined by
)‘*(X)/\(p) = (dA)p(X)

Note that the Fisher information metric g and the a-connections are invariant under smooth
1-1 transformations of the random variable and also covariant under reparametrization
(refer prop. 8(a) and (b) of §2).

More generally for (F, G)-geometries we have.

Theorem 46: The G-metric g@ is covariant under reparametrization.

proof: direct computation using above definition 44.

Theorem 47: The (F,G)-connection V7@ is covariant under reparametrization.

Proof: analogous computation to a-connection of Amari [3].

Theorem 48: The (F, G)-geometric structure, the G-metric and the (F,G)-connection
are not invariant under smooth 1-1 transformation of r.v in general.

Corollary 49: The only (F,G)-geometry which is invariant under smooth 1-1 transfor-
mations of the r.v. is the Amari’s a-geometry.

Proof: Using Euler’s homogenous function theorem, we get F’ is a positive homogeneous
function in p of degree k. Hence F'(\p) = A\*F'(p)¥A > 0. Without loss of generality

take F’(p) = pF. Hence F(p) = kk+1, k 7& —1 and F(p) = logp for k = —1. Take

k:—(l'%a),ae]R. ThenF(p)—mpz , a # 1, and = logp for « = 1, which is

Amari’s a-embedding function [, (p), Taking G(p) = k1 = 1 and pF,(( )) = k. We get that

the (F,G)-geometric structure is simply the a-geometry.

Remarks 50: (1) The fact that (F,G)-geometry on S is non-invariant under smooth
1-1 transformation of r.v.: is very natural as there will be information loss under such
transformation unless the statistics is a good one which gives substance to the concept
“sufficient statistic”.

(2) The (F, G)-geometries play an important role in asymptotic estimation and inference
[5].

(3) Among these the original Fisher metric g on S enjoys a special place. Infact, it is a deep
result that the Fisher metric on S is unique w.r.t the two properties (a) g;; is invariant
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under reparametrization of the sample space x (b) gi; is covariant under reparametrization
of the parameter space @

following the works of Cencov [16] and Corcuera and Giummolé [17].

Remarks 51: (1) The geometry of exponential families, deformed g-exponential families
and x-deformed families has rich applications to statistical physics [2,10,19,33].

(2) The geometries of statistical manifolds can be studied at a more general level namely the
geometry of parametrized measure models and non-parametric measure models [6],[15],[25],[26],[11]
and in [3].

(3) We will discuss in a sequel the geometry of Statistical manifold arising from various
divergences, the relations among them and also to generate new canonical divergences in
information geometry [31],[7].
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