el PFebruery 1544

Ky -I.‘ll&.'ir Kendall,

In drafting your chanter on Plouatal Infereuce, I gen you
have not seen the naper of mine nublished in 1941, of whieh
I enclose s oopy. I hope you will find time to resd the
first two centions snd to eurvey the rether full tables whiah
the paper nravides of this test of sipnificsnce.

Une of thess tebles, toxathsr with Butlintue's, hiog Yimen
published in the Ceoond Bdition of Btutistionl Pables \194%), and
I tealisve the worked example in the introduction wiy help to
the understund ng of the loglc 6f the wathod. in the absence
of these tva sourcen, I fear thet mich of what I have written to
you by Leiter ruet have beon compurstively unintelligible.

It 1s pr-rﬁ:mlﬂrl.'f dlatreseing to me to find oy mathoda
squated (or nearly so), :8 you_sre inelined to do, with
Jeffraye' logloal approuash, with whioh from firat to laat
I belleve nr—oni hzs Yed the lent rerson to ‘assoclate it.
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Both Jaffreya and nmyself have baen careful ml mekxe the distinotion
suffhcientliy plein. Tn frot e rrgusent from the probabllity
inteprail in the pm:--cm Inveras Probability (Cambridge Philosophieal
Booiety,£6,528) to which I have referred before in corrssrondence
would sesm the better modsl for an exgfiditlon of ny method than
eny Loa=ed on a nasudo- A priori distributlon whish in oy opinilon
hesrs no —alution to the logloal situation presentsd by atrtiatioal
aptinntiou. This pgument from tho pmhubt".!.t-; integrol 18
apwlinsble Lo All alngle-v.rlate caden and la af ovaras the brale
of the confldenoe-interv-ls which you Asaoribe %o Neymam. I have
no doubt that Pesrson whs deceived by Neyman's a%i tements Aa to
the oririn of his wethod, ®s i% appeers that S.Kolsdzisjozyl
wig hleo Jeseived toout the pame time (ses nage 143) .

Aa to the questlon of sumpling distributiona in yepe-ted
siasling fron populationag having a fixed vnrlanee-ratlo, 1% aaems
to bs roat miglending to refsr to this question as hAving basn
sattled by something rublished by Nejyman in 1941 , in view of
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Section IV(».J74) of the note{Annala of Bugenlos VII,pp.370-375)
I wrote on Cfirst hesring of Bertlatt's oriticiers, giving the -atual
ﬂinnrﬂ.bl.timn of Birtlett's retios. This wie, I believe, the s
firaet cesrgien on which such retuzl distriby tions were given, end Lt
lhr:rulﬂ be quite elerr that I recminlised vt thig dnte thea b- nia of
auch latrivutiofs “e vinlating the conditinng of tue fidueind
Frunment(--.% "3). It 18 misle:ding to renrassnt theaa distributions
re 8 aubleet of dig-ute only mettlad by this or thet later
etleulation, when in fret whet is dlasuted wea unly the ralnanu&l of
theese dletribrticone to the jueation wt lasus.

About your exem lea: Ho.l la one of the toclos th-t I
discuczsed in 1930. The senerntl aitvstion for univerista rrableng
is Thet there 1a & common orob bility-lategrsl F suok thet the
distribution of r piveno 1o af dr und that the fidueirl distribution
of Jgiven r ia - de . This does not work oud mo simuly rg
You make 1t in this exanple. Your solution would im ly that

P wng some funotion of r =
G .- . + L rewanber

-...-I"'lf’.
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1 lustrrting this trenaformation in 1914, d1ee rding it in favour

of =z = tﬂnhﬁl:', for (as the fipura In Btutlstical Methods uhnt_a,‘l,

It 1s e good lorge-sem-le aporoximstion tn tnke P ss a function of
-£). It 1s not however excct for the Ainter-cleas oiae;

for intre-olraa eoorelitions hnrever P is n fusetlon of (z -§ only,

rlr- e L ] Tﬁ’. in et geling from the sampling

distribution of r yiven ',a to the ficducisl Jdlatribution ufll,o given r.

so th-t one con re-lice

In the other two eiam les to ~Mlch you wef-r I nii 20t juite
olear rg tn the dats. They seui howevds %o Ue nttemits to infer
A fiduclel dAlatributien of f sov cuter from & discenlinuous
distribution of a voriate. 4 In such enpwa I Lelicve ane only
peta statementn of ineq:ality., und not of emulity, resrecting the
porameter, 8.f.the nrobeblllity-inter ) of the :wrangter ilas -
betreen limits set by fidue:ul atotementa bres! on  X-or-more

obaerved and x-or-leas n‘bl.'u:'vm_:l, where X 1s tha retuel nuber obeervel .

Yours sincerely,



