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Abstract
Confidenceintervals areby convention definedso that they containa given
”confidence”,which is eithercoverageprobability for frequentistintervals or
Bayesianprobabilitycontentfor Bayesiancredibility intervals. Alternatively,
onecould imaginedefiningintervals (or moregenerallyregionsin parameter
space)which containall parametervalueswhich give good fits to the data.
This latterdefinitionmaybecloserto whatphysicistsexpect.Especiallywhen
the complementof a confidenceinterval (an exclusion region) is published,
the readermay interpretthat as the ensembleof parametervaluesexcluded
becausethey don’t fit to the data. Why areexclusionregionsnot calculated
thatway?Shouldthey be?
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