February 26, 1940

Dear Professor Fréchet,

Thanks for ycur ncte of February 20th. I think loglcally
the fiduolsl argument proceeds in three stoges, cetting saside
for the moment my usual cautions about using the whole of the
informatlon.

1} A continuous distribution is found for T for ssmples
of & glven slze drawn from a population having paramater O .

@ 1s then alsc & parameter of this distribution of P.

2) a relation ls establlshed betwsen the trus valus
and any parcentile point Tp of the dlstribution of i\' We
shall suppcee that this also establishea a univalent inverae
relationship from which, given !ﬁ'ﬁi may be found. It 1s then
true for all samples of the given size ( or otherwlss specified
by aneclllary statistics) that the inequality T exoceeds 8 will
ooour with given frequensy when T and & ars mutually related as
dafinad above.

1) In these circumstances I think it propar to refer %Yo
p 78 the fiduclal probability that @ 1s less than T. Thie . it

etande 1s a deflnitlon of the phrase fiducial probability. 1
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believe 1t 1s, properly speaking, & probability, measuring ae
it does the relative frequency of one out of two or more well
defined outcomes of a well defined procedure. I think 1t mAay
be described properly ss the admission of & new prinoiple, if
this phrase means, as I suppose it does, the thinking of a given
eituatlon in an unfamiliar way. Alternatively, I have no
objectlon to regarding stages 1) and 2) aes logloal deductions,
and No. 3) as an arbitrary definition. The definition is,
however, & matier of choloe and not a matter of chanoe.

The outstanding difference from inverse probability lies
in the population of eventa of which the particular ons, %o
whioh the probabllity refers, 1s regarded ss & membar. In the
case of inverse probabllity this population is thet of ell
samzles of &8 glven slze, seleoted to have a given value for the
estigate T, drawn by chance from a pepulation which hos
itself Deen drawn by chance from a super-population having a given
specifiecation in reapect of the distribution of the parameter © ,

The population of evente meferred to in flducial probabllity
conslste of all samples of a given sgize drawn frem any
population defined by some value or other 9. It Lis obvious
that the frequency of a given event in menbers of this last
populatlion may be unesqusl to the frequenoy of the same event in
the population considered in the theory of inverse probability.

I hope thie will do something to clear up this rather knotty

problem.
Yours slnoerely,



