8t John's College
Cambrldgs.

August 4. ff 3‘3’

Dear Fisher,

Who orlginated the re-ult that the chanc= of the
mean of n errors followlng the law dxil + x2) follows the
same law as one observation ? The only nublished refersnce I
know 18 the one in your Phil.Trans., but you don't give the
progf and your treatment might anply elther to something that
you had just notliced yourself or to a result that you had seen
somawhare and supnosed to be elready well known. You were
bayond the renge of letters when I wanted to know bafore, and
nobody here eseemed to knaw. The proof by the moment-generating
funotion 1a not dlfflioult, but you msy have had some other.

T tried the next stage, 2Ax/Ar({1 + xE}E recently, in the
ho7e of flnding out in what sense the prnbaﬁillby of the
arror of & mean can be sald toftend to the normal when the
fourth moment 18 Infinlte. [ can't do it exsctly, but the
tall followe the same law with an extra factar n"i, if the
law 18 rescaled to keep the secnnd moment the same. T expect
to be doing both cases in lectures naxt term | my fedling is
that the usual vproof of the normal law ls unnecessary if the
serarate laws are like Type II end bunk 1f they are lika
r'ype VII, &nd that speclal capes &re more instructive. Hence
my wlsh ta gat the reference right.

I sent that ecorrelatlon paner to the R.8., with & coveriing
nate explaining that it was really & translation, but they
apnear to have accepted it nevertheless.

By the way your led Stevens hasga peper 1n the Annals on



& nroblem very simller t» the e ! had in earthouske aftear
shocke, 1n deallng with the diaponal elerments of n eontingency
teble. In my problem the thing was o glaring that I could
do 1t in bite ; the walin thing was to get rid of Lhe diagsnal
effect before I could see whether thers was anything systercdtic
paywhere elae. sut 1if xhm it 1z less ohvious, and the whale of
the dlagonal elements must be cocbined, -tevens hasn't gnt the
woal efficlent methed. !'@ just adds all the elavents together
and ~ompares the sum with exnectation. Sut {f there are 50
speclmens in one rew and 3 in snother, then if all 3 of the
second row come on the diagonsl it ls better evidence than if
there 1s an e:cese of 3 in the diapon:l 1n the row contalning
50, so the*t the lurplnog of the dlagoual elenmente eecrifices a
lot of informetion. In my nroblem, end T think saleo in ~tevena's,
it 1a better to introduce 8 nararatep & comnon to all rows, such
that there ls an excess chasce a that an ‘beervatlion,plven ite
row, wlll be in the 4im:mnal, the rest of the chanre baing

¢ Lo oimste Sin Wi (Irnlpy Sty ian gy [0
distributed #proparlonally among all c¢olumne. s lhen the bueineas
part of the test ls the ratio of the naxiium likellhond a~luting

for 8 to 1ts standerd errar,

Yours selncerely

hi el

I am wndering whether T dare renumber the Pearaon Typaﬁ. Bie
nuombera ;ra a complete tuddle. The main types are I ( real robta,
poeelble velues between them) VI ( real roots, poeslble values
runnlng from one root toes ) and IV(roots imaginary)., The rest
are transitinﬁ and degenerate caeges. The position of III, which
1s & tranaltlon between I and VI, between II and IV, with the
latter ot rhiuyﬂau nothing to.de, is anomalous.
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