Mareh 18th, 1938

Dear Professor Frechet,

The test of significance mentioned in my letter
is somewhat less restricted in its application than you
suggest In your reply of March 13, I menticned that the
funmlf wrconvantional test of saimnificance of ths correlation
coefficlent was, in feot, equivalent to the test whather
the linear ﬂgﬂanlmﬁrh’ﬁu.g,ﬂmm other, 7, differed
significantly from zero. The test is, therefors, sxact,
not only for the case of a normal bivariate dlatribution,
but also for one in which one variate is distrituted in
any manner whatever, whiles for given valuas of x the
second variate, y, ls distribuked normally sbout a mean
which is & linesar funotion of x. The marginal
distributioms of both x and y may, therefore, both be far
from normel, and for the test of signifioance it 1ia
irmaterial which of the variables is regarded as the
independent, and whioch as the dependent variate,

Yours sinceraly



