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Analytical Probability Theory and Discovery of New
Theorems
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Abstract

With the development of society, mathematics in daily life more and more widely used, but also everywhere. As an important part of
mathematics, probability also plays a very important role. As Joseph Butler said, this is the real life guide. There have been three great
leaps in the history of mathematics. The first leap is from arithmetic to algebra, and the second leap is from constant mathematics to
variable mathematics, the third leap is from deterministic mathematics to stochastic mathematics. This paper is divided into two parts,
the first part is mainly about the analytic probability theory; the second part is about the discovery of the new theorem, involving
inequality and geometry, which provides new data for the later development of mathematics.
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