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Malliavin b HIg8 A == ((DXi(t, X) , DX, (t, X)) udim-sue XZHFUATBE, £ B
HEERRER VS FREGHE. BR, WMBEX G, x) Pt May v 8a B LR
K BIEh 7 EEE AR deti@ X)), BBA,1 /A AT BB, R P (t, X, ) =WoX (t, x)
LR, XBE, WEEARMO T BRERMD (1, x, o PR —RhIERE @y
2 %) —— B WA A9 2 %1

A, XTF_BIMERNMYETL,

1R A = ok 6 B = T A D
L. Hormander (1967) 3t FEim

=% ;‘:_‘ Xi+Xo+c
WAL X, ¢ €ECTRMHMET, IEHT. RELie(X,, o y Xo) AFEGCR" Lk,
B4 LTE GERAEMEN . fb3tbr LiEW TR WE . Hormander fif5it-Rme 2 ¥
B, UETAMESIEY. £X, CHLBITH, B4, HHRIE LAY KRMKEE, WBEEEE
MRLEN. AW, ERERHM ERC33) ) FHEXAREN TR L E.

Malliavin BN 2R EM M AR EHEHHR. HHik, S Kusuoka & D. W.
Stroock TR IEL( 26) X F Hormander EF, B TES Mk 5 — gt T
B H FE5 k. X F— RS BRIES, MA83 T RERM
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{# /] Malliavin calculus , J. M. Bismut{ 1 ) #AH T Atiyah— Singer $5b5 g 3
Ml Lefschetz R 3 S AR ERIEH. FE, 7 2 ) FHB T Witten flAtiyah % F
Dirac BT L E R4 £ BT RIER. £ THRE 3R % K0 Rk,
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EE-HA R, ROEBGE BB GRAESEC -1, + 117®(0,1,2,2
RER L MRBFEARY BRIMARSHE A IF REIEIB—EFE T #
1%, Holley #l Stroock & Malliavin Bl 24 %, TR T ELEMN Ising R
ST B B A E M. R Malliavin BENUES 230 FHH HBMBE A, X—TRBUEN
BTFRFHL. %F Malliavin bl 35 23t FA4H . JLEHBEIERSH RSN 5 A,
HBEMAANN HAME(30) . WFX 85, RATH 513 /8 (3038 AR5 BT
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SOME NEW CTEVELOVMENTS IN PROBABILITY THEORY
Mu-Fa Chen

(Beijing Normal Universty)

This paper is based on the lecture presented at the 50th
anniversiry conference of Chinese Mathematical Society. our purpose is to
introduce the current features of probability theory to the audiences
come form various branches of mathematics. We emphasize on the
permeations between probability theory and physics, analysis and
geometry. In the first part. we start at 5 classical subject, jump
processes, by showing some new contributions to it, then go to infinite
imeracting particle,nsystams and large deviatons. In the second part,
we begin with It6’s stoehastical integnnl, then go to Malliavin
calculus and aits applications to partial differential equations and
geometry .



