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Daar IrMeint:

1 expect the right answer to the actuaries 1s that

the data are not genuine, but have been cul down from
celax b n (2ct

larger numbers, or sraduated, like the caloulated example
on page 193. X' would almost certainly be much
diminished by recaonably efficlent fitting, in fact in
large sample theory -&"lfl and L wure proportional, a
point you will find in "The conditions under whlch T(I'...."

page 449.

It 18 not a question of high theory, bulL ot coumen
gense, that P = .999 does not mean thal the uata accord
excellently with the hypothesis, except in the sense Lhat
they have been cooked.

You ara safeguarded againet using 4" with bad estimates
since it is only equal to X" when the estimation is at its
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best. The mistake of minimising X lies In the fact that
Q" will not in general be absolutely conatant for variations
of the parameter, sc that the minimum X* 18 influenced

by whether .r and v happen to be of the same sign or

not. Both X and QJ have well dsfined msanings apart
from Maximunm Likelihood theory, and minimising X* = @'
might have baen arrived at as a method of fitting,
eliminating the part of X* which ia irrslevant, oo a

gulte indepanuent basiln.

Yours sinceraly,



