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Tth February, 1958,

My dear Frank,

Miss Hunt hes sent me a copy of your remarks on Lindley's
Teview. I am glad you were moved to write them, for it was
rather an offensive publication.

I wonder if any way can be found to induce him to try to
subatentinte his claim that apart from misprinte enything in the
book is mathematically erreneous, for he Seems to argue that he

has found an error, and, by a rather bold non sgguitur, that this
showa that 811 is erronecus.

I have looked at the example in Chapter V¥, Section 6, in
which I illustrate the use of fiducially inferred probabilities
83 Bupplying Bayesien probabilitiss a priori, and 1t appears that
the axample is entirely correct, though I should probably have
streseed, a8 in S0 many other places, that for fiducial inference
exhaustive estimation is reguired if the argument is to be mathe-
matically exsot, Anyway, on reflection I do not propose to alter
a word of the existing paragraph for the next edition, but to sdd
what I have drafted on the enclosed sheet., I hope this may
induce you to look at it again and ses what you think.

I have been giving permission for reproduction of tables
quite freely, and I suppose Oliver and Boyd must decide whether
they should follow you to India,

Sinocerely yours,

Eng,
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It 411l be ,0f some ipterest ﬁggﬁunﬁide situgtion
hen nhsd/vatiﬂna f two swfh kinds .
In#~eu&n§ia,uiet us suppose it to be poasible from one
aource of data to determine how many of 2 random sample exceed a
fixed ataifﬂard tl-:‘fue {;ij, tha proportion in the population
sempled witeh—saycess this value being unhmwn’aa in Bayes' prob-
lemy without kmowledge & priori. If a values out of (a+b) fall
short of the standard, we then have the likelihood atatement for

this unknown (p), namely
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in which expressions in terms of any parameter d, in terms of

or

which p is known, can be substituted for p and g, 20 as to give
the likelihood of all values of o but there is in the data no
basis for making probability statements determining the II-I'D]:IIEL-
bility that ¥, or P» 8hould lie btetween assigned limits.

It might be, for axﬂ.mpla, that
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80 that e,.is the unkmown mean of a distribution of x with fre-
usney elemgnt
q & e, Cx - 4) da, S
and our first means of observatlon merely sifted out and counted
the members of a sample below & certain fixed size. gt

Iet us suppose now that the aize to which the B,Js e is set N
had been determined by a sample of & single unit a.uulmtaly
measured and found to be Xy Such a mia.suramra-nt would supply
fiducial probability statements about n}: of ne high pr-a:cisiun!
indeed, for only one observation has been made, but definitely of
the form

T+ {;ﬂ-i-{ﬁ} ® %l{} "élhl:ét-'“ii} {Hij

being valid for any value di whatever, and therefore constituting
B complete frequency distribution for meg in the light of the
8ingle observation.

The precision of such a determinetion mey however be greatly
increased by combination with data obtained by the firat mathod.
The method of combination differs from that of Bayes, for &
statement of fiduoial probability s posteriori requires that
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Buffiolent estimation should be possible, which 1= not always the

case, Mozkovey, t dapa posgulatefi by Bgyes cofprise npt mepely
?pm abflity/distribufion & ,out priorfact of :?[
ampling indeépendent ¢f the/sampling which profides % 8.
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In this case the combination offers no difficulty, for the

probability of observing the whole sequence of observations is

“! i & b
a'! k! }"a? e

A ook, WA :
where
A AT = m"i - {"
or L
n! gy
albl - Pt LN
So that

Te [g 7 {.1.—*&‘)}12

may be equated to
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and the probability statement is wvalid for all valuss of V.
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