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Dear Kendall,

Thanka for your letter. I mhall certalnly be i-lad to
do all I can to help, but you have, even in yeour letter to ne,
glready sdontea nﬂr; -?nﬂht languapo end terming lopy which Perrson
rather maliclonalyfintroduced(after lgnofing my work for fifteen
yesrs) with a view to mialeading the student us to its neoove and
nature, The eso-called "polnt" or "single=vilue" methads of
astimstion eonetitute the whole problém or aubjeot of astination
in the sense in which this phrase was used for at lessl Fifteen
yeara. When later I introducded the fiducial aripument ond showed
how fiducisl limits oould be calculated, this did not in +y sninlon
constitute a new mekhod of sstimation but rsther & naw method of
construoting probabllity ekatemente vulid in respect of the unknown
parsmeter, obviously quite & closely reluted ‘h'\:l:l‘t.-,"hut one
Applloable %o a samaller rangs of cnges.

T™hé otiteris of hntimﬂtlnu originally developed weps
bepsd in:respect of ef fiolenoy on the ﬁﬂrtlncu of thh'nnmpling
eetimate, a fmot whioh #lome shows how mialeading is the
phrnnu."llngln—uqlui* or “point! intlmmtinniﬂnpﬁilud tn-aunh methods.
In respdot-of sufffolenoy the exgot form nf'ﬁh:::ﬁ;hllnﬂ distributions
is taken into aongunt or, looked at dﬂhuﬁéinn, the entire course
of the liktlihnuﬁ funotion.

- For several years 1t 1s certuln tﬁat Neyman thaoupht, in

spesking of"confidenss-intervala", that he wae only ayatematising
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and develoning & new expoeltlon approprinte to the fiducial
arfumentel hkd rut forward and pregsed upon hig notioce. It wa
perhana only when he waa howing to _mn; appolinted nt Univeralty
fiolleme that 1t occourred to hiw that Pesrso wnuld b2 willing to
believe thut the 1dea had all Lsen Heymon'sa ﬁhnlnp perhaps himpelf
unawzre of what I had dlresdy published. It muet have been about
the sume time that Heymun sesnms to have trented lds Foligh rriénd
Kolodztelozyk in very muoh the sagse wiy as he treated Fanpoon (ges

ﬁnngll of Eugenios Yol.xi,p.143).

The diversity of opindon as to Behrendd problem arlses,
I think, by an higtorieal :;Ecuhturntb In our etutementn of
orobabllity, e.g.testa of @ignificence, ueither '“tudent’ nop
I took tha problem to reluie %0 o populution of sumnles s1l of
the seme sire mdd drewn from an icentd 4l populrtion., In

'Btudent 'g’ px‘ublﬂm ¥we were both thiuklng of & population of
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snmples of tlm gsme alze drmm from populations hoving their
variancea flduoielly digtributed,i,e. that unlgue distnibution
of mopulatlions for which alone t.'m obaerved eatinnte i would be
8 typlosl !ltimgti. 1t go happens, however, that when tharve

ie only one unknown paramster, ~nd in u feaw othar coges of
'ﬁpuuﬂ.tl #dmuliedty, the probabllity which dBfines the level of
nign.lﬂunnm.c&n be reinterpreted 48 & prolbability related wo

8 populatlion of lmplﬁ drewn from the same population. lu to
!.nturprnt them l1e to my mind always to =wender from tha pnlrﬂ;, but

Neyman and Pearson have nade this PW. sadecrnerstons
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of thelr exposltion and, ae the Behrena oase shows, are much
agerieved shen what ie franily the only rosslble solutinn
of a practical problem doss ne¥ cgnform with their convention.
“his however will jenerally Ls the crge whensver tanltﬂ. have to
be mrue in situstions involving rultiple eatimation. i1t 1a
indeea @ rpriging that Megrisn and his followara, who so often
dleous: n comparlson of twu sawm;:les, phould be unable to provide
any solutlon to thls rather fundanental and peimaky problen.
I presume, of course, that the nethnd, followinpg B rtlatt, of
choosing ona out of ni pqlc.“;-.uliﬁihlﬁ teata of sirnificonoe
and uelng its result without referance to that of nny of .the nthers,
is not to be regurded ng a solutlon of the mrpblen. Horeover,
. the hopwe, whleh I aup:ose Hartlett orlplinally entertained, that
there woz an sppropriute teat whioh would rejent a fixed pronortion

of samcle s for alivaluesg of the varlable paramataers
bwhen the

gamples nre taken to oo drawn from # flxed populetlon, aesms now
to hnve been finally abendoned.

‘Ons fundomental objleotion %o huninﬁhthur theory on gapnles
of a fixed aize from m» flxed population is the obstacle 1%
introduces to the ratlional vee of onelllary lofermatlon.
Provp=rly apenking, the sample-nuuber, or set of such aumbers used
ore anelllsry atntlatics., nd in zoetloul o cnses are
to specify the srmplessd found to be supplented by more appropride
pnolllary lhﬂ-‘l"ill.'mw though of ocourae in other csases such st tiotloa
nps mddlticnel to the asmple-numbar. When, in such onnes,
eatimetion 1e exhauptive, tha likelihood function ie complegely
specified by the set of duweilhaswys, and it can be shown that
all other stotietiosrl crloulaticns ndd preclsely no information
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to thet alrecdy in “wnndy 1% geems sbsurd to pretend that thera is
a fundaments) Alatingtion between such opses rnd those which

I ﬁriéinaliy_aailﬁd'nufflciunt'. whioh differ fram them only

in th=% 12 thess the aumnle-number nlone sup~lies all the
nnuillwrﬁ_inrnrMntinn required. Yet in the metnd of expnaltlon
nﬂurtéh hy Heyﬁnn and Paspann fhaeu ganga mra afrporated from the
f1raﬁ, and lride d the uge af nnaillerry infornation seana to be

s1lmogt i-norad.

loure ninqgfaly,



