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§1. MHBICHIRFASAIK

VENMEZAR A BIRR S, X BB H = A2 000

Gauss 2 2006 4, HAMZE %5 Kiyoshi Ito (FHHEIE: 1915 — 2008) %3k 7t Carl
Friedrich Gauss (i) Prize, X /& H B A 5B (IMU) A2 [ Koy 23 150 & B B B
MR

3k 22 2713]: The prize honors his achievements in stochastic analysis, a field of mathe-
matics based essentially on his groundbreaking work.

REHIE, —AFENLAS & 1 f 167 B 1) 21 ) e PP 21 5 S BB LI B K 77 2. 7EEBE
MBI, X T8 R EL b(s), AR 2R A A s

[ o) = by - vor)
0

B b(s) Bt IS {B(s)}sz0, MFEALXZ H—:
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TEF AR STE (HHES: 11131003, 11626245) #E ¥ 973 I H VLI R A SR g % TR H %28,
AL 2017 4 5 H 9 HikH.
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HEFE IMU E£[F J. Ball |HAFFIHREEREAEERMN K. Ito F

F 7 HIER ORI T AT I B B 25, IX 02 Tto T 1942 AE 1 e A =L Ml BE 5k
VERFAE HA M — i EP 344 b 31 2006 4E3R32, BARIZ T T 64 4. flxd S E AR
RUF, 1980 4ERG 5, MU A AL i IS IR A AF TURL R R AL PF 2. B2t FREHE RS
REH A K, MR IR, 1045 494F (1983 4F7) WA — Pl bl ik TR, e A,
b BB E R B, AR MM U, A SR e b 3. R Rl i, i ERE I
5, DMET AR, LRBIRHTEEGASAE KL AL, KD 2R EEAHZ
LT AEERIATVL : FATRTT NG IETT NTBRE, SRR, B0k, A1E 2 —
BEHE.

Abel £ 2007 4, B % 3 EME % % 5K Srinivasa S.R. Varadhan (1940 — ) 53k Niels
Henrik Abel % (B £ %4%).

Srinivasa S.R. Varadhan (1940 —)



540 N MR et 33 %

3k #4143 Fundamental contributions to probability theory and in particular for
creating a unified theory of large deviations.

7E 1975 — 1983 48], {5 M.D. Donsker —ifZ, PL “Asymptotic evaluation of certain
Markov process expectations for large time” AMFRE, L KK T 4 MK, BEE T K
ZEBVRBEA, FEJSASRARR 2 AN . R, K 25 B A H AR % 5 H sk
SRS MBELIR 4R B 2007 4E3R3%, JHIRZ T T 42 4.

Varadhan 2 kU7 [H R E, 5REFZEHAIR B4 G T 1984 IRt B 12 1) 24
FEHRR 42 (Large Deviations and Applications) . 1CAZAR A ) 2 Ath 2 BR B PHE 2 4t
1T 4 BEAE T A R 2 — A S R PR A . AR % R I s N 1 AR — Rk K (F
EAiAT 4 A 3 ANASAERD). RTABKIBE 28, a2 W a bbb (CBeeak) ik
M%7 (32 4 1 31, 2008).

P, JX A RIS R AU A T — DN RIUKZ g TR 5 B 2R X

Fields & {EEREFZK K2 (ICM) EFUK I Fields 2, &3228 5K (40
ZULR) — U2, 2006 F 201, StBERATHTA, oM S ERIERE. B 2006 FF46,
JeEE MR EF IR, TR o/4 R 4 MR NFE o NEMEM.

ICM 4 | BESRZEF RG]
ICM 2006 2.5/4
ICM 2010 2.5/4
ICM 2014 1/4

XL AR R AL A RO A, WVFA SRR, OB YR () CARKH
s BRI, B O SO0 I IE R R A 2 AR M . X W IE], William Feller P4
B AR %3 (An Introduction to Probability Theory and its Application) &I%F 1 E K/EH.

-

William Feller (1906 —1970)’s vivid lecturing at IBM
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ARt 22 ORI H BB, FEAR AR R 22 B, MEZRIRBRAE AT IR IR Ah, AR
G ]

Preface to the Third Edition (of Volume 1):
WHEN THIS BOOK WAS FIRST CONCEIVED (MORE THAN 25 YEARS AGO) few
mathematicians outside of the Soviet Union recognized probability as legitimate [& &
B9, IEZHAY] branch of mathematics. ...... 1967

Preface to the First Edition (of Volume 2):
AT THE TIME THE FIRST VOLUME OF THIS BOOK WAS WRITTEN (BETWEEN
1941 AND 1948) the interest in probability was not yet widespread [i1T; Ei&
B ... 1965

XA L ZHA PR (BRI SILNA) 5 1 e & 2: Mook (1dfFdk
B XISCPEAR). 1966 F2, =g Immhib 3 8 5% A2 P e 46 1 1) E2EE0. Feller
FRRIE FE BRI AT AR K5, AN 1986 “EHARIWT T B (Bhid AR SR 1 R 4t) (b
SR H ), 5rh a8 FEHIFR AL /2 Feller 12 5.

sz, MR G N 2 M 1933 FEE L, X4 AN. Kolmogorov @)% | K 1B 126 —
MR RG (5 ChR); HIEPE (1950 1st ed., 1956 2nd ed.) 15 %A (Foundations of the
Theory of Probability) . %A (MFRIREAME) (1952), EAF-#.

Andrei Nikolaevich Kolmogorov (1903 — 1987)

HELS WA Wit e ae WRNIX AL RN, R U5 % kR 2 2 fhd tH— 4 /5 1 1988
4,

Ht 20 AR BLARE S, AT DKL 43 S A - tH 28 1 Hilbert 2 BRALIAR AN J5 24t 22
(1] Poincaré [A1J5 B SRR, X FRER IS S, BT—BAR KA N 1933 — 1965 4. X [E] B
BT MRS I = KR 32, X B A2 JUAARR MR R =K (TR ).

o HPRIEIL. B. Gnedenko and A.N. Kolmogorov (1954); V5 5%.
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o FF2idIE. A.N. Kolmogorov (1941); VL¥FEE;.
e GKiEFE. J. Doob (1953); K.L. Chung (1960); E.B. Dynkin (1965); T f## (1965)

N
.

WA BEe A T i, VFEBRSCAE R P E BRSO S A RS BRI R S A
IS FESE 2 7 A A AT DRk, AN 1986 45 5¢ T Bkt R 7% 72 oR 2500 AT it sl 24t 1958
CEOCER [P GRS, VIEERE Jo A R R At AR A3l TR AR FE AN D IR R 2 AL AlATT R s
#B A 1950 FARLE 5T 73 B3RS B - 2247, E e A1 S st /2& Kolmogorov, EARTE 512
L | EHE 2] # Dobrushin.

§2. MERSHITIENRZNEE

MEZRAS A1) B SR i As & N 242 R.L. Dobrushin ) =31 T1F.

e The existence conditions of the configuration integral of the Gibbs distribution, 1964.
e Methods of the theory of probability in statistical physics, 1964, Winter School.

e Existence of a phase transition in the two-dimensional and three-dimensional Ising
models, 1965.

BN T L EAMA TR MR 5 G ) 2 X EER — B AR SR, RO
AR T, BARTEMAIES T 2 DENERR. 1988 4, I #) A Dobrushin,
PROTTFUER 252 T2 Gt EL? 7 AR B2 2 5 1) “RATH H An 2 B i
SLGETH )RR B, IR AN TR EEOR Z B HERS. 7 48R, (A.Ya) Khinchin /Mt
F (Mathematical Foundations of Statistical Mechanics) 1R # B, “iH [E MK —LeH
R WG TRAVBZ R B, a4 AL, 44F Khinchin SR F/MFFB 248 T IR
(). AR 2R AL K. BURRI I 2808 00 &, U RIHAE 4 S T B B
P . WK 2 AHE Tto 2 410 XM EN 28 & (AL EECEERE ) (1934 - 1949) #f
DR M _E [http: //www.math.sci.osaka-u.ac.jp/shijodanwakai/]; I == FIVF 2 £
FeE L. SRT, A RARG S [ — [nl FRE B R A, AR NEE “Piikis, MR
TE. BAEE, BAE AR KA ] 38T B AR 2SG KM, 7£5 Dobrushin F4F
K Robert A. Minlos 3t (5] [ BUARATT 4 4 B JIFERS, A TS B i TR — /N 45 R
CEn, BRI H B AE S AAAE. 7

1995 — 1997 4E, A1 Dobrushin LRI L 7 d1p [E B AR 22 S R BRI FLm H , X
TEARZAAE. BAEFEI RS W GETE. 1997 £ 1 Ya. Sinai ERF. 1988 4 iH
Dobrushin FHf. A — AT L Z W 98 H 5 & R B, SFEROR, vy i /I
FFAZIE 45 K. BT 12 A BVl SRR S B Ap M 7 SR 2 )5, £ T
ADIBESCEE D, RE R E — KB ITI2 R AR et 5 3, XSRS —XK
MNEIT...... FEFR M) F 0L b, AT BT A ) — s 20 8 S

H 1964 MRS RIHBERZ G, BT WF2 25 22RB0 3. Blins

e Random fields (1964).
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Roland Lvovich Dobrushin (1929 —1995)
1988 FEM KW+ =FRATHIBEFS

e Interacting particle systems. R.L. Dobrushin, F. Spitzer (1970), R. Holley, R. Dur-
rett, T.M. Liggett, D.W. Stroock et al.

e Percolation. H. Kesten (1982): Percolation Theory for Mathematicians. Birkh&user
Verlag, Boston.

e Large deviations, Malliavin calculus, stochastic differential geometry, quantum prob-
ability, Euclidean quantum field theory, free probability, Dirichlet forms, mathemat-
ical finance, stochastic PDE, etc.

Random fields (Bi#l3%) Al Interacting particle systems (32 HAEH KT R 4t) &M~ H
GREERL, BUE I A B HL, 5 F AL, KIF L E S HES MO TR PR, XTI, 6
PL Dobrushin N W W22k, TR BHAERH KL R24t, A LA Spitzer A E B3 E 22K,
A Bl 2 LT Spitzer &2 JG A 5 AL, FRMARATTHR AT B 3T —— /iR ME X
Y. PSR RITE I A 1981 KA 1983 45, FA F Vi1 Colorado K24 Stroock
F1 Holley P #4%, R Stroock 2% 2] T Malliavin calculus A1 Large deviations P§4~NI 3%
NI A W, B EEERMTTSEE LgE 7 &S =, T RA12ER R R =4
TIRIZERIE. 5 IS A KL Measure-valued processes, 1% A2 FATHE R B BT 7 [41 BA 1
FH T Mz —, {EE PR EA LUINE K D.A. Dawson N 1) 2 E i 7T 4] A

TE 1977 S0, (A 4) Sty Fi i E 2SS (B TiESs, A BEBs, &
AR B A JE R4 T ). B2 Tsing A2, K20 1978 4 (244 1. Prigogine 3K Nobel #2)
ZJG, Gt N ARSI (AR AP S — MUK, B T AERiEsh 24,
5AMBA R EACH: BEEENZ, X)), M 1977 SFIFLG, AL KA G 1 AR PSR
PR, B AGERE TR PE. FRI I O R MR TN R R 2 . BRI A
il 5 FRAEIX 2 Hi BRBEIR 1) 73— AL S ITHEIRTE BRI 7T 5 /R W] REEI 22 17, 1988 &, £3K
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WA ET 47, 722 iR R BT X AN 7 A ORI 7E. MRS ke, JRATIIF 46— R 3~
E-T T Gt B A B AL

MECEE B, TS RGBT B 1. R, TS RGN T AR B Y
T AP R, Gt B L IREUR A AR LS. WUKAEFRR TGS, RE MRS, &
IR NI AR, 7 ZHTTTTC 55 4R O IR 4E 2 G AN AT RE - AR A
A7 I TE, FATHITE T e AR R R e 95 2 A T R LRI RR L. SR A A
TR, BATH <557 S U ait. mut e oe 75 48 i i A ot il i A IR YR, SR, RY
fili —4EfE e, MEEsIR b O RO AR ME— VR AN W, Xt ok ™ E Pk

BRRSIEFER TN EAIEL T M ETAET 15 4.

o HIRYEAAIAIIALIEME—E? N 1978 F5 1983 4F, &I T 5 HEA VL.
o NMNHMRYELIE R T 75 4k, I KB TG (coupling) J7i%. TR T A& =& li:
LG, RIS RS, RS T R AL
o SEN IR (BEAL AT B ) 40 3 #E ).
o JUR T 0T 4k R A BUS AR X — M A B AP R MBS RN ELS, MR T T3 (3]
(IEE TV &4 (A5 Y, IXEBEHLEFE R 2EE T 1985 w4 ).
HEWIR R, (4] SCHR (8] B2 T —frfr == 2 (1) TAE, 152838 1986 T R L A R4 [A]
A Q i FEME—PERYSRAT I S 7 23 2R AT AE B O TR R IR T T 2 2 ).

§3. MMERSHEHFIIWRNEE

B

r=2dJ

0.2 0.4 0.6 0.8

BESE—IEFILHFIEE

K21 1988 48, FAZREB W — AR LRI EDR Z AR AL, QB PR, il 26 A fE
NFE, NONIE, A2 EoE 1 (ZRTEANAR) XK ek EO7RrEE N F, A2 2 A,
FEAHAE T X

A, B RXA VAR B, OB AL 55 e85 A s/ TR, DONA T HFIE(E T
B, gt al Vr 2 305, A, SFAE ARt e . AR EATN R RSO iR, R =X Ak
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—by bo 0 0
a —(a1 + bl) by 0
Q= :

0 as —(CLQ + bg) b2

Forfra; > 0,0 > 0. B QL=0=0-1, 3K 1 At NIsIAE. TR TF LI
8: o = 0. WIRER: —Q 9 F—MFEM A Ny =7

AT 2Bk BURD B SRk R S k. TRATSEAE, SO R IT I v R
B BT IR AR IE. A% K E— AR IEIR, X B A58 ALE ICM 2002
RSP (B [4]),

Bl1 FAER (FE). BEH ab>0.

b b
, A =a+b.
a —a

B Ay BAF, MG — S KRR AT, X AEENATRLAE, = T
7.
15‘] 2 _E/\J-?—\ [7_[]7;%#( bo,bl,al,az.

—bg bo 0
al —(a1 + bl) b1 ,
0 a9 —a

)\1:2_1[a1+02+b0+b1—\/(al_a2+b0_bl)2+4a1b1]-
5l 3 W&E. <E4K: by, by, b, a1, a9, as.

D C +21/3(3B—D2)
3 3.213 3C ’

1=

)
_H_

D = ay +ax + az + by + by + bo,

B =agby + ag (a3 + by) + az by + by by + by ba + by ba + ay (az + ag + ba2),
C=(A+A(3B - D23+ A2)'?

A= —2a}—2a3 —2a3+3a3by+3azbf —2b3 +3a3b1 — 12a3by by

+ 3031 +3az b +3bgb? — 2bF — 6a3 by + 6az by bz + 3b3 by
+6a3by by — 12bg by by + 3b3 by — 6.az b3 4+ 3bg b3 + 3b1 b3 — 2 b3
+3a% (a2+a3—2b0—2b1+b2)+3a§ [a3+b0—2(b1+bg)]
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+3ag[a + b2 —2b% — by by —2b3 —az (4bg — 2by + by) + 2bg (by + b))
+3ay a2+ a3 — 202 —boby — 212 —ag (4dag — 2bg + by — 2by)
+2b0b2+2b1b2+b%+2a3 (bo + by + b2)].

R, BANSHENT M WREA T EMERT. AT A%, 2 TEARH, RERTET.
Hile, £—HERT, BAHELEE N 002X

TN Ay BT, BA125 S IR S 80

Bla TFHF=AAERE (ERLTE).

bi (i > 0) ai (i>1) Ao | BEFRHK g T
i+B(B>0) 2i 1 1
i+ 1 2i+ 3 2 2
i+1 2+ (4+2) 3 3

XE O RERKAEL TN, EMEZEEH. AT, — &K s, ZMET N A& A
AREFLTH. AR TE! IURNTAE T AL CEF LI EEREEITTHE. o0 &
FILA%E. RATHRANE —BXE (1991) 4 XKARIE, EATXEHR N Eh
THHBEIHEEE, MATEH CAARANFEEHER TEREHRN N KLE 1992 F,
FMAARELAART M AREZHWRR, XL ERBATHBE T %, 0¥ UFHRE—
AL, BT AR AR EEESLARETMEE3 FZ G, KAT 2FHE LA
(5 2R W AE). £ 2000 F, # FfA 548 Hardy 7% X, RN B A FHEFXEN
=X AR —HEFEN N EEAREN. Rk, RAIEEXN Hardy TR EF
B 13 FZ5M 2013 F. AR R, AFRXANEANELEE, RNEHT EBKNS
H. ENBERERZA, W R(TEERFTHNHESE
FETHEECE B, TEREAERE (B M TTRIAEN) B RRREXT (REAEAR AT 6 L (R R AR
PRI A PR,
o i (Power iteration). 25 E vo, BB EAE g M EIRRZAE 0, 8 X
Ay
% T Aveal
PeAb v* & v FIFEE AR, (o] N v [ 02 BEES;
e Rayleigh F%A (quotient iteration). Z57E (g, Amax(4)) FIEME (vo, 20), E X
A=z D)o
A=z D) Lo

2 = v Avg,

Uk 2, = vy Avg,

M v, — g H 2 = Amax(A).

Bls ALERQEMEF, Bap =by=(k+1)2 FHSNEXNATESE NEAR
HFEE 990 KR, 4 ek 2| 0.525268 B9AF E. T @ 4 A Rayleigh % Rk, TR E T
BRRM— LML E (FAR) EA MatLab £EIDAEMN FERH, X288 TT RHGE
&, TATEHET P ER TR, TERE#HF B 30 H (L [10]).
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25 1% B 20 z1 2o = Ao MBI E. TARAZR

8 0.523309 | 0.525268 | 0.525268 1+107 1
100 0.387333 | 0.376393 | 0.376383 1+10°8
500 0.349147 | 0.338342 | 0.338329 1+10°7
1000 0.338027 | 0.327254 | 0.32724 1+1077
5000 0.319895 0.30855 0.308529 141077
7500 0.316529 | 0.304942 | 0.304918 1+1077
104 0.31437 | 0.302586 | 0.302561 141077

UERR W], X T B R AR, R TER - TI0, £/ Rayleigh ISGENEE —25
THiG, s R —FE T X NERPE ATE . RSP BT D
AR, XSGR P EARR R A WME M 7/ R, SR REEA RSB (VB TR
BEA N — 1 ABaBE). R BEJa— SRR P vo, MERIR E5 H HRFIEE A
T b R, RERRRLIEE] 1077, XA B RA TR HCER A 45 R v FE Y, T BN
RN ARSI, % T R B A R e, FIESEE ETT (hk WOR) B3k,

FERX B, SRR A TA = B BB AIE (vo, 20), T 20 BUN

7

_ 1,
Z0 = §51 L g”o(—Q)vo,

A7 7 B SR8 — T2 N D EEPRRIR 67, BR Ao BN A, AEBEXAME T, A
HAFR B M) AL v, PEIX IR TRIE, IATARE—— 5 H e B8 B aFkak =
NIRRT 1988 &, 5EHT 2010 — 2014 4F ).
EE 6 (AEIER N [9) M THRRLRWESALTEERN = AERE, 4o
H20 FER. EE—MERLT, HHEESS, 61, 6] (BREWRKE 6, 71 6L) FE/F 0, L, 6, T THE

(46)7' <8, <A <8, T < n>1.

n

Mok, 1< e < 2.

EARBUES] T TR 6y RS AT 20 AR A — L XA E BT 4 R
Pel 57 58 4 AT, BUAE, FAT a7 R RN el 55575 T2 I v B A 8 7 2
FRHEAL EHXIE E = (—=M,N), M,N <oco. X T@HEN _WHnET L, A

BESTE: o= g 920,
RNITERIL, & Xt ‘D Fl N7,
D: Dirichlet (Weli) 15+ g(—M) = 0, N: Neumann (i) #4157 ¢'(—M) = 0.

L8R, IR M = oo, W g(—M) := ]V}igloog(—M). i FHIX AN b, nlE Il 5 ek, T
S BATTHA VU SRAEFAE (R ) 2.
o \NN. 7F M F1 N 43K Neumann 4 5.
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e \PD: 1 M 1 N 4b3¥55°4 Dirichlet i1 5t
e \PN. 7£ _ M Dirichlet Mi#E N 4 Neumann.
o \ND. £ _ M Neumann [fij7ZE N 4t Dirichlet.

NIRRT TR SEA e B, 30 75 78 SO EE. s sE IR 55102

d? d
@—Fb(l‘)@, a > 0.

i Cx) = [y b/a, e 6 € (-M,N) AZH &, WE de BEAT. THHRADTER b
I3 E LN

L =a(x)

du e dv = ¢
dr o’ dz
EIE 7 (W[7) xﬂ—i AR R AR SR, RAVER G et (4k7) L
M (5#)7L, E o (e, B) = JL s,

NNy—1 -1
() = inf {u(=M,2)"" + ply, N) 7'} D(a,y) ™
(s°2) " = inf {P(=M,2)"" + P, N)*l} ula,y) ™,
PN = sup (=M, ) p(z,N),
z€(—M,N)
KNP = sup  p(—M,z)D(x,N).
z€(—M,N)

BRI, A >0 % HNY k¥ < .

WA —IRBREE R, X4 e B A 2. Bk, IAMET 4 2 8iEn), 588
Tk B A R PSS p F1 0 R ks BTN HOS T BB e AL ARFE; U
A B BRI T B R AR 0 4n (R IpR PR s D AN ke, A R ) ki K ]
R PR AN BE o A D X6 3 G Sk PR A B 208 26 5 NI 2 4 B8 0 [ AT AR S
PR RS, X AW S AU SR AN B, S5 AN E . WJﬁnﬁL A M
Hardy 1920 46, X BB R &ML 2 519 1972 A LB N, MEMSBIFTH %, 2
A NEERF T 40 5. NIEBAE — I 5, TAVEH TOHARMEF R =AEZETH: #6757
5 SRR I, £ 5 BWIEA RN, ZIEE ], X AR T B R,

BT ES —, ST ERP =X ARSI, 4R A AT, i IR A
XA B FEIRENAL, AT B — s G E. B L2 IRBfaE M. W« A3 m = m)
MRS, L2 (7)) N P 7 AT AR SE R B A, FEVE ORI AR B || - || A ().
e L B30 (f, Lg) = (Lf,g). H¥HEALEK P, = . FAFR L? 3w
P

1B =D < =m(Dle, m(f)i= [ far,

A, emax = ANN i= Ay HIREE AR X TFHEXEERIREM.

Ent (P,f) < Ent (f)e™ 2, t>0,
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Ak 1
But ()= Hul|m) = [ floggan, % P =1
E v
HfaiEad, UGS o Rl — X7 ALK omax-

BATEH R K2 ¢* Euclidean quantum field on the lattice. # &K T 727 L
MERARS: HASNHN {z; cR:i e 7). fifg—fMEicz! b, A—HajE HHAN
u(z;) =z} — Ba?, LEAERHNELN: H(x) = —2J > zzj, J,8 >0, (i) o 78 LK)

(i5)

BARIL. Xk, XA IO T RN AR B 5 TR K

1€Z%
WAL A € 24 R AN Z AR T, FHZRANEZLSR.
EE 8 (W) ATB>L BINALTATARETFT AFRAFRLFH w —BHdET#
M

inf inf )\'f’J(A,w) ~ inf inf 0?7 (A,w)~ exp[—B%/4 — clog 8] — 4d.J,

A€Z? ,er2? A€Z? ,cr2?
Hebcell,2) hEH XEWEWN —B2/4 REHN.
p
4 N, 0P exp [—B%/4 —clog 8] —2r
c=c(p) €[1,2]
3

r=2dJ

DA 28 TAR s 1 JATAER FETE 75 4R 2 v 3800 I It (0 — HE BT 20 55 4E 50 (1
BT H: ERACE T, XL Sobolev AFE, MG ITEMIHMBTARSE. RN R 18R
WHSEIHE, WS Z R, SR, RS 2 S X BE. AT
NGB IR SR e, AR T2, AMIBIRR. NS REA TR, Ui 7 2408 R)
O3¢5 RS RIATR IR LL 2R 70 S2AF T A B TOlk. BTS2 B — IR 4L
FHVBARTE, SR AR BB .

Bust  ACSURIE LT 8 b BE s B s bRt K2 “B0 R FL R 208 30 ks ig
= 2010 4E4 (2010 £E 12 ). FHAOKEE (2016 4E 6 H). JERUITTE K225 R 75 kg
HHBWEAE (2016 £ 7 H). U)K (2016 4F 11 H). Il &R K2 (BF) (2016 4F 12
H)s GEESIBUA KRS (2017 4F 3 H) Gl ENLHIERY (2017 4 4 ) FIVLIRHTE K5
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(2017 4F 4 H). fEFZOBBCE, KPF3C EEE s A R, FER. BT
SRR 2508, BRRERT. BRI AR <5 s 00 A AR ks AN A AT B A2 f B2 B

2 £ X W
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Abstract: This is the fourth article on the same topic. The earlier ones are [1], [2], [5]. Here, a brief
introduction to a number of landmark events in a decade, which indicates that the probability theory has
been moving to mature, becomes a normal branch of mathematics. We introduce this relatively young
mathematics disciplines of the growth bit. And then combined with personal experience, focusing on the
cross-penetration and typical results of probability theory with statistical physics and other disciplines
branch of mathematics in the past decade. This article is not subject review, but only hope that through
one or two sides, showing the development and progress of probability theory.
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