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Geometry of statistical manifolds for integrable and non-integrable systems

Matsuzoe, Hiroshi
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The notion of statistical manifold is a differential geometric formulation of a
set of probability distributions. For statistical manifold structures for statistical models, geometric
structures are studied from the viewpoints of integrable and non-integrable systems. In particular,
natural statistical manifold structures of statistical models are elucidated using geometry of estimating
functions. In addition, the notions of expectations and independences are generalized from the viewpoint
of differential geometry, and relations between expectations of random variables and generalized
conformal structures of statistical manifolds are elucidated.
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