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Abstract

Confidencentenals are by corvention definedso that they containa given
"confidence”,which is eithercoverageprobability for frequentistintervals or
Bayesianprobability contentfor Bayesiarcredibility intenals. Alternatvely,
onecouldimaginedefiningintervals (or moregenerallyregionsin parameter
space)which containall parametewalueswhich give good fits to the data.
This latterdefinitionmaybe closerto whatphysicistsexpect. Especiallywhen
the complementof a confidenceintenal (an exclusionregion) is published,
the readermay interpretthat as the ensembleof parametewnaluesexcluded
becausdhey dont fit to the data. Why are exclusionregions not calculated
thatway? Shouldthey be?
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