The Annals of Probabzlzty

1976, Vol. 4, No. 4, 509

SPECIAL INVITED PAPER

HALF A CENTURY WITH PROBABILITY THEORY:

SOME PERSONAL RECOLLECTIONS
By HArRALD CRAMER

University of Stockholm

CONTENTS

1. Introduction
2. Probability theory before 1920

2.1. General remarks; foundations
2.2. The central limit theorem
2.3. Pioneering work on stochastic processes

3. A decade of preparation: 1920 to 1929

3.1. Stochastic processes and limit theorems

3.2. Lévy’s book of 1925; my own plans for a book
3.3. Foundations . .

3.4. The new Russian school

4. The great changes: 1930 to 1939

4.1. The Stockholm group .

4.2. Foundations .

4.3. Markov processes .

4.4. Processes with independent mcrements .

4.5. Infinitely divisible distributions; arithmetic of d1str1-
butions

4.6. Limit theorems

4.7. Characteristic functions

4.8. Stationary processes

4.9. Paris, London and Geneva, 1937—1939

5. The war years: 1940 to 1945

5.1. Isolation in Sweden .
5.2. International development durlng war years

6. After the war: 1946 to 1970

6.1. Introductory remarks .

6.2. Paris, Princeton, Yale, Berkeley, 1946 1947
6.3. Work in the Stockholm group

6.4. Moscow, 1955 . . .

6.5. Books on probability ¢

Received November 14, 1975.

We deeply appreciate Professor Cramér’s gracious interest in presenting these personal recol-
lections of the development of probability during the half-century, 1920-70. Professor Cramér
has had a tremendous influence upon the development of both probability and statistics.
1946 text alone, Mathematical Methods of Statistics [24], has so greatly influenced the studies and
During 1947-49, he served as Associate Editor of
Ann. Math. Statist., the forerunner of this journal. He also served as a Council member of the

research of many during the past 30 years.

IMS in 1953-56

and the Rietz Lecturer of the IMS in 1953.—RP

AMS 1970 subject classification. Primary 60-03.
Key words and phrases. History, personal recollections.

j
y
Institute of Mathematical Statistics is collaborating with JSTOR to digitize, preserve, and extend access to é %

509 .

510
511
511
512
513
513
513
516
517
517
518
518
519
520
521

522
522
525
526
528
529
529
531
532
532
533
534
535
536

The Annals of Probability. STOR IS

WWWw.jstor. org



