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Wendelin Werner

Wendelin Werner (born 23
September 1968) is a German-
born French mathematician
working on random processes
such as self-avoiding random
walks, Brownian motion,
Schramm-Loewner evolution, and
related theories in probability
theory and mathematical physics.
In 2006, at the 25th International
Congress of Mathematicians in
Madrid, Spain he received the
Fields Medal “for his contributions
to the development of stochastic
Loewner evolution, the geometry
of two-dimensional Brownian
motion, and conformal field
theory




Terence "Terry” Chi-Shen Tao

Terence "Terry" Chi-Shen Tao FAA FRS
(simplified Chinese: [ 4T;
traditional Chinese: [ &F; pinyin:
Tdo Zhexuan) (born 17 July 1975,
Adelaide), is an Australian
mathematician who has worked in
various areas of mathematics. He
currently focuses on harmonic
analysis, partial differential
equations, algebraic combinatorics,
arithmetic combinatorics, geometric
combinatorics, compressed sensing
and analytic number theory. As of
2015, he holds the James and Carol
Collins chair in mathematics at the
University of California, Los Angeles.
Tao was a co-recipient of the 2006
Fields Medal and the 2014
Breakthrough Prize in Mathematics




Andrei Yuryevich Okounkov

Andrei Yuryevich Okounkov
(Russian; AHapeu lOpbeBMY
OkyHbKOB, Andrej Okun’kov)
(born July 26, 1969) is a
Russian mathematician who
works on representation
theory and its applications to
algebraic geometry,
mathematical physics,
probability theory and
special functions. He is
currently a professor at
Columbia University. In 2006,
he received the Fields Medal
“for his contributions to
bridging probability,
representation theory and
algebraic geometry




Kiyosi I1to

| — Kiyosi 1t6 ({R#% /& Ito Kiyoshi?,

= September 7, 1915 - 10 November 2008)
| ¥ was a Japanese mathematician. He
pioneered the theory of stochastic
integration and stochastic differential
equations, now known as the It
calculus. Its basic concept is the 1to
integral, and among the most important
results is a change of variable formula
known as Itd's lemma. Ito calculus is a
key tool in the mathematical study of
random events and is widely applied in
various fields, and is perhaps best
known for its use in mathematical
finance. Ito also made important
contribution to the study of diffusion
processes on manifolds, known as
stochastic differential geometry.

Although the standard Hepburn
romanization of his name is Ito, he used
the spelling Itd (Kunrei-shiki

romanization). The alternative spellings
Itoh and Ito are also sometimes seen in
the West

!



https://en.wikipedia.org/wiki/Help:Installing_Japanese_character_sets

Sathamangalam Ranga lyengar Srinivasa Varadha

Sathamangalam Ranga lyengar
Srinivasa Varadhan FRS (born
2 January 1940) is an Indian
American mathematician who
is known for his fundamental
contributions to probability
theory and in particular for
creating a unified theory of
large deviations. Since 2009
he has been one of the Jury
Chairs for the Infosys Prize in
the discipline of
Mathematical Sciences
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Stanislav Konstantinovich Smirnov

Stanislav Konstantinovich

Smirnov (Russian:
CtaHucnaB KOHCTaHTMHOBMY
CmupHOB; born 3 September
1970) is a Russian
mathematician currently
working at the University of
Geneva, who was awarded
the Fields Medal in 2010. His
research focuses on the
fields of complex analysis,
dynamical systems and
probability theory




Martin Hairer

| Martin Hairer FRS (born 14
November 1975 in Geneva) is
an Austrian mathematician
working in the field of
stochastic analysis, in
particular stochastic partial
differential equations. He is
Regius Professor of
Mathematics at the University
of Warwick, having previously
held a position at the Courant
Institute of New York
University. He was awarded
the Fields Medal in 2014




Alessio Figalli

Alessio Figalli (Born 2 April 1984
(age 34) Rome, Italy)

Is an Italian mathematician
working primarily on calculus
of variations and PDE.

He was awarded the Prix and Cours
Peccot (fr) in 2012, the EMS Prize
in 2012,[1] the Stampacchia Medal
in 2015,[2] the Feltrinelli Prize in
2017 and the Fields Medal in 2018.
He was an invited speaker at the
International Congress of
Mathematicians 2014.[3] In 2016
he was awarded an ERC grant, and
in 2018 he received the Fields
Medal.
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Andrei Kolmogorov (1903 - 1987)
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SNELL, J.L., A Conversation with Joe Doob,Statist. Sei., 12(4)
(1997), pp. 301-311.
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Joseph Doob (1910 - 2004)
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Doos.J. L., The Development of Probability in the 20th Century,
(1992)
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Doos, J. L., Stochastic Processes, John Wiley end Sons, New York,

(1953).
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Doos, J. L., The Development of Rigor in Mathematical Probabil-
ity (1900-1950). Development of mathematics 1900-1950 pp. 157-
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CHUNG, K.L., Probability and Doob, Amer. Math. Monthly, 105
(1998), no. 1, pp. 28-35.
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Paul Lévy (1886 - 1971)
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LEvy, P., Théorie de 'Addation des Variable Al'eatoire, Gauthier
Villards, Paris, (1937).
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(1970).
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LOEVE, M., Paul Lévy, 1886-1971, Ann. Probability, 1(1971), pp.
1-18.
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Cont, R. and TANKOV P., Financial Modeling with Jump Processes,
Chapman and Hall/CRC, (2004).
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William Feller (1906 - 1970)
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(1900).
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Louis Bachelier (1870 - 1946)
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