Januery 6th, 1538

Dear Frofesscr van lven,

Thank you for your lstter of January 2nd, which
I have read with the rreatest plessaure and interest.

I agrees entirely with ths point you make about
methods of satimetion. Every method bealongs to scme
class of methode having the same effiplency and reducing
in the theery of larpe samples to the samas aquation of
eetinmation. Uf each of these olasses enly one meamber haa
an equation linear In the frequsnciss., Tha uniqus
character of the equetion of maximum liklihood is parhaps
beat shown by the fact thnt,-":l:' the only effislent method for
wnich the equation i linsar in the frequencles,

Una nnﬁuqunmu is that the &iffersnces anong
afficient methods become unimportant for large samples,
thouph they may be of real imporéance for samples of any
finite sime, In the theory of finite samples it would,

1 think, be unreasonable for a better result to be obtainsd
from an equaticn non-linear in the fre quencies; but I have
only proved in fact thiat, as the limit fop large sempleas

1s approached, the maximum l1klihood estimste conteins navap

less Information than any other estimate. It would he
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good for this to be proved in the true cases of finite
samples, for which also I am sure it 1is trus .

in respsct to your second Appendix, I cannot
easily anawer you. In your place 1 should return to a
search throupgh the of that great but naglected
writar, G+l, wio has certainly discussed analuious
questione, thoupn 1 do not imow that he haes antloipeted
yuur approach.

Flnally, may I eay that your English is really
excellent .

Y urn sincerely,



