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Abstract

In a family of statistical distributions, several measures for estimating the similarity of

the distributions have been introduced.
C. R. Rao showed that, in a family of distributions with a parameter, the distance between
the two distributions corresponding to the contiguous points in the parameter space was
given by the quadratic form and introduced Riemmanian space as the model of the parameter
space.

In this paper, for the problem of discrimination of distributions we introduce the criterion
of discrimination by the metric of the parameter space and show that a sample is assigned
to given distributions by the metric of their dual parameter spaces. Especially we give the
method of discrimination of the exponential family and discuss the robustness of this method.
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