Wonderful Alexander and the Catwings by Ursula K. Le Guin
They had a fine house in the country, with a fireplace, feather beds, and a cat door. 

But Mr. and Mrs. Furby and the Caretaker and the Owner looked on and laughed and said, “Alexander’s all boy! Nothing frightens Alexander.” 

He liked to think of himself as Wonderful Alexander. 

He was surprised to discover that there was another side to the fence. 

Slipping under another fence, he found himself on a narrow, dark plain that stretched as far as he could see to the left and to the right. 

He scrambled forward, fell into the ditch at the road’s edge, clambered up the other side, and ran as fast as he could to the dark shelter of the trees. 

There was no sound of the dogs or of anything else. 
He held tight. 
But he knew that when he left the house, his father had been sound asleep. 

Only out of the darkness came a great silent shape on silent wings. 

And there Alexander waited all night long. 

Desolate and half-frozen, Alexander watched them and thought, “If only I could fly.” 

Alexander took a deep breath and started down, doing just what she had done. 

“I don’t know just exactly where my house is,” Alexander said. 
Alexander followed her. 

It seemed sad to Alexander that Jane had not been able to tell him her own name. 
The Owner came in and talked a while with the children’s mother and father. 

What wonderful thing could he possibly do for Jane? 

I was afraid if I talked, the only thing I could say would be the bad thing – the rats. 

And then they’d be real again.  
