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Abstract

Paul Lévy (1886—1971) had left a rich and deep performance in probability theory.
Paul Lévy's probability theory included a novelty that was not in the previous stochastic
theory, and inspired the two mathematicians of Japan, Kiyoshi It6 (1915-2008) and
Takeyuki Hida (1927—2017). I would like to glimpse some of Paul Lévy's charms
and his mathematical charms from the materials such as the words that the two Japanese
mathematicians spoke about Lévy, what Lévy himself wrote, and the letters exchanged
by Lévy and Hida. 1 feel the insight of Paul Lévy's mathematical approach to the
Brownian movement, and I would like to close to the source.
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HEWZD.

E BT, BT A —H OBEITIE, LévylX1953FEDH U 7 4L =7 KN
— 27 L T ORIV T, fEREEXOIZDNT
SX)=® (X(s),s=t, Y.,tdt)

ZHE L TW5. Innovation (Z DFHEZLévy B HITEH L TWew) (2N
HHDTHD.

& H S 13 Reduction & VY 9 B 2 IZF - TR & LévyDInnovation & [7] U H#RIZ
WS ENTELEBRRTND, Lévyxk 7+ —F 5705, [EUHRERIZT
HETHH-oT, BHADOEZT, LM TLZ L ThRiFFebwn. Zh
DLévy i L MU TH D & bk X TN 5.

R, Lévy 1B LB ABE L L5 & & Hig, ZDOLévyD IR
IO CTHEBH TH-> T, EXLLIAEA S LT L LM TIX oz Lk T
W5 . Z D% DKolmogorovPDooblZ L - CTHEFRIEFE R 2 ZL < DIZHE D LWl
JERREEN B 2 HNT=D T, TOMITIH > TLévyDEARZFHI 5 Z L IThk
L TWA[11].

V7 - JHEORERDPI R ST B ALl Bl E7219994E1C A 2 U 7 T
PEECFE T2 B2 FEME L7z [30004E A2~ Ty LT 580371, D.
Mumfordix THERFEFHMCOKEIHIT ] ORBETHE L. TOHRTHEOE 2 &k
THMBE7fp & L COIMERRBIZB TV U 4 - B U F UV OEERIZ OV TR
S NGAY-

iax—bx%—c [ (eixy—l—ll_fgjz)du(y)

p(x) =e
EJ
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x~a + bxnormal + +C Z(Xi — AR R CH)

ZEY EFTCWB™. (ZhbiZeEblcl Yy - FUEREZELTND. )
Lévyld “FAXZ OO —oDMEEF N, Zhaftho A7=H Tl TIEL
VWLl R TS,

WeRm a2 BET 2WETIZZOIHAENBEAED X 5 IZAHIC RS EITHEE D
LTCWERNhoaTHAIN, 1272, TOMEBETARBRAIAREBLEZRZ D FIEE L
TORET), = L Ol pOmeRG (TR0 FE 0% T 2SR EGH I FE S 5
HERUTZ[13]) L&Y T U X LREIE ERZ D Z & O TE B AlREMICEY
HNTDTEA S . Malliavinid HMFREDO HERIT T & L7 FUZI81T D Newton
OHEXNTHD] ELIFLITRRTWD., F7, MEKIZEx BRI G R
STEZDZ L] OEEMNEZHLS. TANRT DL LY 4 OF—1L T 1 O
im—TDHDTITRZ VN EIE T TV D,

MZUT7 =Y ZBWO EFRERICHZD. LU 41 E3 Xt Xnt * + XD TR TO I, £
DY Iy MEBZ T, MILHES (independent increment) &9 Z &, % L Tsample pathX(t, 0 )& & X
TW5%,

2 THESERR OB ) Z 3 A C AR A KIED. Mumford K 3 FEEFRICB W T HIEHE T 2 LB 7.

FfFRC -

1) RUA KA XN ORIGGE T HRHERFEKIT20174E12 H 29 H 1IZ905% (2
TZOAEXHAULONE L. #ATIERmEZBITO W LET.

2) AimCicad#E STV A1 DPaul Lévy (A KHRE) GBI TE A AR K
LREVZITZbOTT. ZOFHEERBEKOGmHL, BFREOHHIL, RH
KN TREEDE X TEREZHBETEY, ZLTIORNIZEKETH L RHESR T
KIZTWREWZFEE L. Db o#ELZHRLET.

AR LR e B R AT 221 TH00283 D Bh A% & 52 1 TV 9.

e BN
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