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Professor Kiyoshi Ito has given us a full understanding of the infinitesimal
development of Markovian sample paths. This may be viewed as New-
ton’s law in the stochastic realm, providing a direct translation between
the governing partial differential equation and the underlying probabilis-
tic mechanism. Its main ingredient is the differential and integral calculus
of functions of Brownian motion. The resulting theory is a cornerstone of
modern probability, both pure and applied. In addition, Prof. Ito has been
the inspirer and teacher of a whole generation of Japanese probabilists.
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