B E - HEB Eile TEHRERREROER] XRvwe
St ke K 1 O

M RRIREE Y | RO BN SEME Langevin &< O Langevin REHH N ISRV W0 Q
V] RELL0WR Y BRSEN HE S ML R LY BEYD VL EREREER <0 R
NEY P QERIRBEE VOVRHNVE L OLW 50° VORIIMEHRE Y RERIEIUS | REBEERKSL HEE
BRSY L0 | REKERKON MEHBRRBES ] N4 O VIO g {28V RS EMED) 0N 82
SV RHNEY S e REFERC TEHERREFE) MRS o’ #EHERRER L ERIRKS
HANBRIC HENERNTEOVY S8 52084 5° oy iinibin Samuelson 27 Q1 RYNE LRI
DUER MRBESORIEE] CBRENARRMECERNhAY 5 0QWR0° FI-BEINCHKELCSVE &V
QY @0 .v

Langevin {REF %" dX)=aX(@)dt Wiba 020t QEIEY NN & & BEVOW 50050 [
£@) N Bl IREE

dXM=la X@®)+LEDIAE = (a, B 2w
P00 Mm@ 2 MNNDNER] W) © t NEAOERVULSY S0%R IMND NERCERR 5 440
I



10

VDQERTEVLSEHR 1 P80) 207 §O) 4 W) MBEREY BROLAC VS E REH BLYR
@0 oo [ swit=[ aWO=TO-W(t) 1220 VRGO R107 00)0% Langevin Rl
N ]ORN n

AX(H)=f(t, X(E)dt+GEAW (D)
SRVIREQCER L ¢ F(6, X(O)dt SN NN SHER GO D F D200 RS04 5% NN
-2 Q QKR MQ@EQS CTUEZH O L° WAL QREN BB QBN NINDNBEWYE (<
tear Sl 007 Qmaa:vlvv@tv A (W)= W) VEEFFENEHS) VHmOVY MNEH GO ©
BuR-Y [ GoIwe v war

Mﬂsmi?ou Wt (a<ti<-«<ta=t, ti—ti=1/n)
MR LY nooo OB OW BRIV UNIKRO I 1) Q THEMIER] Wil TN SR | 17
4rm Ito Caleulugs v-28% .21 5100
MEHERIREAE ] & TEFERREE ] VKR DRy MERER] VE LBV VL ORBINQHIE (o » 0o
* 7)) SR LIRS B QERRBIKVEY QU SO0 [Picard QRIS 27 1B QKRN
ERVEVRELSTEYCHEENR OX2IEKEOH-2 | IEQIRIAIE D 40 B0 1) S W@ A1) Q)
A0° BREME JCiBENE LY T HOMEMEOHORY ] QEL-EMEBRIRBEVREZ D ULV LYY
QI Q Fim wR IR D420



W2 [T QBB N | QIEME Y WRI OBIQER Y fuv Fokker 4 Planck n 4 © i Q.0
=" 1 RNO¥L Y Kolmogorov & | HElMFR2 28" 1)Q MKolmogorov IR | 3 KREIE 1) 10110
AREHREEE L O IV LR QA ENE LUV S VBV D VR WAe° NRUEREOY [ENEMoRERN VOV
REEI ] D0 Q%% MREIRIIH | V-2 2 I ERIRIIE QS 1) R0y | B ENE VS O LR
SHEREQWHC OV L Kb S8 MBIV 5 000 1) QEEHQIE N ARESENE L 5 4 M SRIRmI
SHefln's Stratonovich (1 RI<K¥)” McKean (| R{(28)" Arnold (]2 | #)" Gihman-Skorohod (| 42
P1E)" HREN(]RYHE) L5 WEQ S WHEGSLI S W UNEKN ROV 510 Q P800

BRI SRR Q0% #HHE SR EBELUINE SV bt AEN LI NE RV ERIK D
500 s’ | QPO Springer-Verlag £ O0H¥ DY McKean Qs Diffusion Processes and
their Sample Paths () %) QRIEQEEEVIEQ L HIV QS BV NIV 51@°

BEHNCHIMIY Y CHEEMIRORRY WORHEOK 0L REKANMNT —=Kit kA b2 nHE
= N KK R SORE N — a6 2KV R KRB QU O R USRS L) 0wy Q FRE
RUNERNSIWN - NANNENRDe MR RJMR NI BEEEHE (12118 K-> g ey
KO0 THESMeE (1 RIGTE) DONMN—D N~ Rt THSESIMIEE (1 2038)) ENENE A
RV ERBEN L) VE0PROZ Y400

HR RO 4 LR SR B Q P H VO v BORVY 5@ Applied Mathematics and Optimization ©

11



11]

Bk | <V W-2HIE O 5500 4407 IEIUE X4 Q o0 SEIREK KR - WV EIR M- 11 HH R m i X o Y

5@

17 A

N

o

© 09

10.
11.
12.
13.
14.

e X mik

On stochastic processes. (Doctoral thesis). Jap. Journ. Math. 18, 261-301 (1942).

On the ergodicity of a certain stationary process. Proc. Imp. Acad. Tokyo 20, 54-55 (1944).

A Kinetic theory of turbulence. Proc. Imp. Acad. Tokyo 20, 120-122 (1944).

On the normal stationary process with no hysteresis. Proc. Imp. Acad. Tokyo 20, 199-202
(1944).

A screw line in Hilbert space and its application to the probability theory. Proc. Imp. Acad.
Tokyo 20. 203-209 (1944).

Stochastic integral. Proc. Imp. Acad. Tokyo 20, 519-524 (1944).

On Student’s test. Proec. Imp. Acad. Tokyo 20, 694-700 (1944).

On stochastic integral equation. Proc. Jap. Acad. 22, 32-34 (1946).

Stochastic differential equations in a differentiable manifold. Nagoya Math. Journ. 1, 35-47
(19590).

Brownian motion in a Lie group. Proc. Jap. Acad. 26, 4-10 (1950).

On stochastic differential equations. Mem. Amer. Math. Soc. 4, 1-51 (1951).

On a formula concerning stochastic differentials. Nagoya Math. Journ. 3, 55-65 (1951).
Multiple Wiener integral. Journ. Math. Soc. Japan 3, 157-159 (1951).

Stochastic differential equation in a differentiable manifold (2). Mem. Coll. Science, Univ. Kyoto,



15.

16.
17.

18.

19.

20.

21.
22.

23.
24.

Ser. A. Math. 28, 81-85 (1953).

Stationary random distributions. Mem. Coll. Science, Univ. Kyoto, Ser. A. Math. 28, 209-223
(1953). ) : :

Complex multiple Wiener integral. Jap. Journ. Math. 22, 63-86 (1953).

Isotopic random current. Proc. Third Berkeley Symp. on Math. Statist. and Prob. 2, 125-132
(1955). :

Special type of the shift transformation of differential processes with stationary increments.
Trans. Amer, Math. Soc. 81, 253-263 (1956).

Potentials and the random walk (with H.P. McKean, Jr.). Illinois Journ. Math. 4, 119-132
(1960).

Wiener integral and Feynman integral. Proc. Fourth Berkeley Symp. on Math. Statistics and
Prob. 2, 227-238 (1960).

Construction of diffusions. Ann. Fac. Sci. Univ. Clermont 2, 23-32 (1962).

The Brownian motion and tensor fields on Riemannian manifold. Proc. Intern. Congress of
Mathematicians (Stockholm). 1962.

Brownian motion on a half line (with H.P. McKean, Jr.). Illinois Journ. Math. 7, 181-231 (1963).
The expected number of zeros of continuous stationary Gaussian processes. Journ. Math.
Kyoto Univ. 3, 207-216 (1964).

On stationary solutions of a stochastic differential equation (with M. Nisio). Journ. Math.
Kyoto Univ. 4, 1-75 (1964).

Transformation of Markov processes by multiplicative functionals (with S. Watanabe). Ann.
PInst. Fourier. Univ. Grenoble 25-1, 13-30 (1965).

111



27.
28.

29.

30.

3L

32.

15

The canonical modification of stochastic processes. Journ. Math. Soc. Japan. 20, 130-150 (1968).
On the convergence of sum of independent Banach space valued random variables (with M.
Nisio). Osaka Journ. Math, 5, 35-48 (1968).

Generalized uniform complex measures in the Hilbertian metric space with their application to
the Feynman integral. Proc. Fifth Berkeley Symp. on Math. Statist. and Prob. 2-2, 145-161
(1965).

On the oscillation functions of Gaussian processes (with M. Nisio). Math. Seand. 22, 209-223
(1968).

Canonical measurable random functions. Proe. Int. Conf. on Funct. Analysis and Rel. Topics,
369-377 (1969).

The topological support of Gauss measure on Hilbert space. Nagoya Math. J. 38, 181-183
(1970).

Poisgon point processes attached to Markov processes. Proc Sixth Berkeley Symp. on Math.
Stat, and Prob. 3, 225-237 (1970),

Stochastic differentials of continuous local martingales. Springer Lecture Note in Mathematics
294 (Stability of stochastic dynamical systems), 1-7 (1972).

Stochastic integration. Vector and operator valued measures and appl. Acad. Press (1973), 141-
148,

Stochastic differentials, Appl. Math. and Opt., 1-4 (1975) 874-381.

Stochastic parallel displacement. Springer Lecture Note in Mathematics (Probabilistic methods
in stochastic differential equations) 451 (1974), 1-7.

Stochastic caleulus. Springer Lecture Note in physics 39 (Mathematical problems in physics)



39.

40.
41.
42.

218-223 (1975).

Extension of stochastic integrals.

1976 Kyoto.

Proc. Internat. Symp. on Stochastic Differential Equations

Lectures on Stochastic processes, Tata Institute of Fundamental Research (1961).

Diffusion Processes and Their Sample Paths (with H.P. McKean, Jr.). Springer-Verlag (1965).

Stochastic Processes.

Aarhus Lecture Note (1968).



	0007-2
	0008-1
	0008-2
	0009-1
	0009-2
	0010-1
	0010-2

