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The physical phenomenon of Brownian motion is narater the Scottish
botanist Robert Brown, who observed the seeminghdom movement of
particles suspended in a fluid. The mathematicadehof Brownian motion,
also called the Wiener process, is an example aflynesvery kind of
interesting stochastic process: it is a martingale(aussian process, a
Markov process, a Lévy process, etc...

In this talk, we will briefly delve into the histprexplore some interesting
properties, and give an overview of Lévy's congtomcwhich is in the spirit
of Wiener's original construction of Brownian matim 1923.
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