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BT WS G, TR S — R N AT RS i B EMAH T L, i
B p MER o >0 1 Lp< —ap, W —HFEE > o (BR. T RF:1994). dHIEA WL p Al
MEHET L AT p BMmAG . FATEH T8 TRIUEBEE B AfiE. XeEH

2, PR R W S B R Wasserstein 21 85 #4240 MR, B AR B A T 25 2 1

SERE U7, BEHLEC R A A Oy S (RS2 e AT IR KO K. I
AN S AR TR P Malliavin (1977) ) Malliavin 237, S. Smale (1981) 25
MEF TS 22 A LA D. Voiculescu (1985) [ HHAER I 4. X 26 ) & ¥ AEME R 18 H £
3T, AR RN A SR E ULANTE 28 (1 b 7 A 5 AT AL S 2%, B TH BT A 2R i LA
D71, 7R T BEALEC AT I B e PR SRS 4, o R BE AL AR FE R . MR
FEARNT T HA A AT T 5 1) TAE A KK I R K IR B, 7 R T ok gtk
J7REH N. V. Krylov fil M. V. Safonov (1979) fliit, X T HIAGE MY F. Black 1 M. Scholes
(1973) A3, S 5F. BENLECY: 5 AL =R Z W) 2 A8 XBiE, & — PR RIS, A2
B RO NFEE EVF, F2A = KR (g —, AR AR, RS 0%m) 2 —. Y
IPRER (X IR I 1 IR) 2 —ABE S BENLTE; AL Eh g, QiR 2 N AR AT I fid
U, B &y SRR Y B & — A — A,
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Some Interaction of Probability Theory
and Other Subjects

CHEN Mu-fa

(Department of Mathematics, Beijing Normal University, Beijing, 100875, P. R. China)

Abstract: Remarkable progress in probability theory has been made in the past couple
decades. Especially, the interaction of probability theory and other subjects has led to several
new branches in mathematics. This point of view was set out by the International Congress
of Mathematicians in 2002 (ICM2002). As an additional illustration, three results obtained
by our group are surveyed in this paper. Finally, the mathematical tool, used in proving the
above results, are introduced and related to other branch of mathematics, such as mathematical
programming, partial differential equations, and so on.

Key word: Probability theory; ICM2002; random algorithm, free probability; percolation
theory; eigenvalue; ergodic theory; optimal transportation.



