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(1) #ERBFED Innovation DIIFHN D,
BB ST A — 5 DG

B%F X (n) BRFZ n THLLBEET 2B (EHTBEL M) 2R T
MEREE Y (n) 2 ZOKFRFID innovation & LT, £ &R 2 HENH
L biviz, 20 HARTEICRWIZER SN2, F LWERITERMIC L TEE
LTV, /RT A —F MBI 72 Z & @ disadvantage THH A 5 H?

HEERT A—F X(t) DBE

P. Lévy ORRER, it 1951 Univ. Calif. DiEZEHK T stochastic infinites-
imal equation & L T/Rn&E 7,

SX(t) = ®(X(s),s < t,Y(t),t,dt)

Y (t) #° innovation TH 2, £ X(¢) MR [t, ¢t + dt) I8V T
BELEgERERT 5, £< 3B (B8) mEER LD, ThiER
L0, —RIIRELRETH D, LirL, TV RBROHEIZIIFIN
MIZ— kRS 5, fth B|EERLR Y, W OMDIFRIZENENDFIEIZL
LETOFERB., b T3,

{Y(t)} HERATHYITHY, /A XOERMEEZTEINA I,
(2) Reduction DIIIFH 5,
Descartes, Discourses de la méthode, 1637 &g,

BRBZOMFICIE. ZORELPMY AREEEAOEK: LTEL, £
DRATEAT 5 DIZE LUy, = Reduction (Rfl, EFRET) 0T
BB, BB IS synthesis (HEBTHRET3) B,

Lévy @ stochastic infinitesimal equation * Reduction ®—-2>® BAKH
FETH D, Z0HET AR (causality) AT LW I KERFIERH D,

(3) Idealized elemental random variables,

D Q) ~oT7 Fu—F L LT, MMNEFEROBEEE L TRDOEINIHR
DfEN =R T DI ENEZOND L, ZOEBE L E-BREWVEFED
METHD, THITERRIEBITTH D, RLEANRLE AL, MIEK
REEDEIIZERTHNTHH-> T, £D%IL idealized elemental random
variables (i.er.v.’s) 16725 bDTRIFTNITR B2V, Fhid, ML R
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WEFEES % /NT A —FEMIGERS, TUNERRLES L ERMTREE L
Tid, FELRREVICRAR D, BERAIZR L ZIIMLFESM (Lid) OFl% R
RFLVOTHETH Y, ETOBEKOMTHEEILITZ S,

Quotation from Lévy’s book 1948.

” Observation importante. — Dans 1’étude des problémes relatifs aux prob-
abilités dénombles, pour simplifier le langage, dans les cas ol cela peut se
faire sans ambiguité, il nous arrivera d’énoncer une propriété presque sure
comme si elle était sure. ...... «

BT A—F D& X IRETHELIES,
[5% 1] Noise had a glorious birth, (IEEE  Signal Processing Magazine

2005). We can now discover it quite naturally.

[8% 2] An old riddle says

What comes with a carriage and goes with a carriage, is of no use to the
carriage and yet the carriage cannot move without it ? H. Davis

The answer is a noise.
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D. Mumford, Pattern theory,

AMS Notice Nov.2010. Uncertainty and Mathematical modeling. Under-
lying process, embedding.
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P(t), |
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TITE, REMIC (EER) RUA A X B(t) 2L 0 ST,

B(t),t € R IIEHE MV AT, BHEREO, LhbRSERAONY
MThD (f HAORA), ThE2EHRICLTEHEEZ M. HEK
B(t) T&X B0 ZHh] BBREERD, B0 ZAFERE : BO)": 25<,
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ELTHRARBETERESINTHT, HRIFERL 25, TOHRERARIIL

BIERFRTH D,

EELEVWRELT
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NhHbH, 2777 (Lévy) AL 1%
Ap =/a§(dt)2

L EBINh S,
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S:p(B)— U, E€E.
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Et
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[ftE] Bernoulli ® stochastice, ¥ 7= Mumford 1>V 5 stochasticity @
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