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The contributions of Kolmogorov on the axiomatisation of the probability theory are fundamental, as

Sundar's article-in-a-box shows, but his understanding of the applications of probability to practical

problems in different fields was also deep; he could easily shift from abstract thinking to concrete

problem formulations and finding solutions to them. In the first two sections of his article 'The Theory of

Probability', reproduced below, he discusses how to set up  suitable statistical models to answer natural

questions arising in studying the variations in the length of the life of an electric bulb and in finding the

minimum number of hits of gunfire needed to hit a target with high probability.

S Natarajan, ISI, Bangalore

∗

∗ Reproduced from Mathematics: Its contents, methods, and meaning, edited by A D Aleksandrov, A N Kolmogorov,
M A Lavrent'ev,  Published  by The MIT Press, 1963.
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The Calculus of Chance:  "Interest in probability grew, encouraged by the researches of

such eminent mathematicians as Leibniz, James Bernoulli, De Moivre, Euler, the Marquis de

Condorcet, and above all, Laplace. The latter's epochal work on the analytic theory of

probability brought the calculus to the point where Clerk Maxwell could say that it is

"mathematics for practical men," and Jevons could wax quite lyrical (quoting without

acknowledgement from Bishop Butler) that the mathematics of probability is "the very guide of

life and hardly can we take a step or make a decision without correctly or incorrectly making

an estimation of probability." And these opinions were uttered even before the calculus had

achieved its most brilliant successes in physics and genetics as well as in more practical spheres.

It was indeed remarkable, as Laplace wrote, that "a science which began with the considerations

of play has risen to the most important objects of human knowledge."

Edward Kasner and James R Newman, in Mathematics and the Imagination.


