THE ANNALS OF PROBABILITY

YOLUME 4 AUGUST 1976 No. 4

Special Invited Paper

Half a century with probability theory: some personal recollections
Hararp CraMEBR

Articles

A central limit theorem for the number of zeros of a stationary Gaussian
PrOCESS. . ..ttt e Jack Cuzick
Existence and uniqueness of countable one-dimensional Markov random
flelds. ... . Harry KESTEN

Weak martingales and stochastic integrals in the plane
EuGENE WoNG AND MOSHE ZAKAI

The law of large numbers and the central limit theorem in Banach spaces
J. HoOFFMANN-JGRGENSEN AND G. PISIER

Functional central limit theorems in Banach spaces..D. J. H. GARLING

On r-quick convergence and a conjecture of Strassen. ... Tze Leung LAl
Uniform Tauberian theorems and their applications to renewal theory and

first passage problems......................... Tze Lrung Lar
A constructive renewal theorem..................... ... .. Y. K. CHaN

Short Communications

A multidimensional renewal theorem............ THoMAS A. Ryan, Jr.
Oscillations of continuous symmetric random walk. . ... ... J. P. ImHOF

The enumeration of comparative probability relations
TERRENCE FINE AND JoHN GILL

A direct construction of the R-invariant measure for a Markov chain on a
general state space.............. Esa NumMmELIN AND ErLjA ARJas

The Student ¢-distribution for odd degrees of freedom is infinitely divisible
EmiL GRoSSWALD

A counterexample for Banach space valued random variables. .J. KugLss
An example concerning CLT and LIL in Banach space. . . NaresH C. JAIN

On a random walk between a reflecting and an absorbing barrier
ALESsANDRO Brasi

Note
Correction to “Note on a limit theorem”............ D. A. DarLiNG

Institute of Mathematical Statistics is collaborating with JSTOR to digitize, preserve, and extend access to )

Wz

The Annals of Statistics. MKOIY

WWw.jstor.org



CATALOG OF PUBLICATIONS OF THE INSTITUTE OF
MATHEMATICAL STATISTICS

ANNALS INDEX

The Annals of Mathematical Statistics, Index to Volumes 1-31, 1930-60, edited
by J. Arthur Greenwood, Ingram Olkin and I. Richard Savage, 1962, Non-mem-
ber Subscribers Cost—$15.00, Members Cost—87.00.

Order directly from Robert Elashoff, Treasurer, Business Office, 3401 Invest-
ment Blvd., Suite 6, Hayward, California 94545.

STATISTICAL RESEARCH MONOGRAPHS

This series is sponsored jointly by the Institute of Mathematical Statistics and
the University of Chicago. Discount to members of IMS is 20 percent.

The passage problem for a stationary Markov chain by J. H. B. Kemperman,
1961, 127 pp. List price—$7.00.

Statistical inference for Markov processes by Patrick Billingsley, 1961, 75 pp.
List price—$4.95.

Sequential identification and ranking procedures by Robert E. Bechhofer, Jack
Kiefer and Milton Sobel, 1968, xvii + 420 pp. List price—$20.00.

The analysis of frequency data by Shelby J. Haberman, 1974, 432 pp. List
price—$20.00.

Order directly from the University of Chicago Press, 11030 S. Langley Ave.,
Chicago, Illinois 60637.

SELECTED TABLES IN MATHEMATICAL STATISTICS
This series of volumes is prepared by the Committee of Mathematical Tables of
the Institute of Mathematical Statistics and is published by the American
Mathematical Society for the IMS. Discount to members of IMS is 25 percent.
Selected tables in mathematical statistics, Vol. I, edited by H. L. Harter and D. B.
Owen, 1970, vi 4+ 405 pp. $8.60.
Selected tables in mathematical statistics, Vol. II, edited by H. L. Harter and
D. B. Owen, 1974, viii + 388 pp. $14.10.
Selected tables in mathematical statistics, Vol. I11, edited by H. L. Harter and
D. B. Owen with J. M. Davenport, viii + 424 pp. $21.50.

Send prepaid orders directly to the American Mathematical Society, P. O. Box
1571, Providence, Rhode Island 02901, Attention: Sales Department.



