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ABSTRACT

Jyoti Prasad Medhi contributed, among other things, extensively to queue-
ing models and Poisson processes. He did discuss, but briefly, stationary
processes and Brownian Motion. This lecture outlines a historical account
of Brownian motion. We undertake journey, starting with ‘pollen particle
motion’ of Robert Brown to ‘stock price fluctuation’ of Louis Bachelier to
‘molecular bombardment’ interpretation of Albert Einstein to ‘mathemati-
cal formulation’ of Norbert Wiener to ‘Markov process’ view of Andrei Kol-
mogorov to ‘random walk’ view of Monroe Donsker to ‘heat equation with
small potential’ view of Richard Feynman to ‘stochastic calculus’ of Kiyosi
Ito. If time permits, we enter and explore flowers in this last mentioned
garden.

1


