January 26, 1940

Dear Professor Frachast,

HEny theoks for your lattar on Inverss and Flduclal probabllity,
which 13 sn clearly samnrassed that thera 1A no 4ifficulty in
apeclfying exacrtly tha polnt whers our thourht diverges. You sajy,
in your thlré paragraph: "In the second case T 1s fixed = 18
a pandom variable, ete.? If this ware so, then tha probabllity
atatemant under oconsliderestion would be precliesly B atatement of
inveree probability &nd, e# such, &a we Doth agree, probably not
true, &nd partalnly not known to be true.

I tried to make clear the difference in logiesl content
between etatements of inverse probabllity end steétements of fiduoial
probapllity in my laat paragraph, in whioh I aspecify: "Whereas,
however, the flducikl valueas are sxpsotead to be different in every
omnge, &nd our probabllity statements &re relative to auch
varlability, the inverse probablllty statemsnt l1la absolute in form,
“to". From this 1t 18, I hope, qulite olear, that in the fiduclal
gtatement we &re not considering T to be fixed. If, on the
contrary, we remember that T will vary from sample to sampie, and

with 1t the corresponding fiducial 5% falue of f °'o" it will be



true that the true value of will be less than the fiduoial 5%
valus in exaatly five trials in 100.

B8ome people prefer to maka tha permsy atasvamant An the form of a
disjunction, namely, elther gomething kae ocurred whioh is known
to occur In only 5% of triale, or ® exeosedn 9—‘-‘; Tj-*rh& important
point, howaver, ls that statements of fidueial probability have a
logleal nontent different from the more familier statenente of
inverss probabillty, and ere not intended te be equivelunt to such
staterents. They refer, as you clefrly percelve, to A& 4lffearant
conceptual povuvlaticn. 1 bave done my bast, though perhaps not
very successfully, to mske this clear from my first refsrences to
tha subjeot.

When 1ln England I hone you may find time to visir me Lere in
Harpenden, where my home le, and where I should be hepry toc heve
an opyortunlty of i1atroducing you to my famlly.

fours slnoerely
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