Tome 13 Fascicule 2

~ Revue
d'Histoire des
Mathématiques

On the exchanges between
W. Doeblin and B. Hostinsky

Laurent Mazliak

SOCIETE MATHEMATIQUE DE FRANCE

Publiée avec le concours du Ministére de la culture et de la communication (DGLFLF) et du Centre national de la recherche scientifique




REVUE D’HISTOIRE DES MATHEMATIQUES

REDACTION

Rédactrice en chef :
Jeanne Peiffer

Rédacteur en chef adjoint :
Philippe Nabonnand

Membres du Comité de
rédaction :

Michel Armatte
Liliane Beaulieu
Bruno Belhoste
Alain Bernard

Jean Celeyrette
Olivier Darrigol
Anne-Marie Décaillot
Marie-José Durand-Richard
Etienne Ghys
Christian Gilain

Jens Hoyrup

Agathe Keller

Karen Parshall
Dominique Tournes

Secrétariat :

Nathalie Christiaén

Société Mathématique de France
Institut Henri Poincaré

11, rue Pierre et Marie Curie
75231 Paris Cedex 05

TéL: (33) 01 44 27 67 99

Fax : (33) 01 40 46 90 96

Mél : revues@smf.ens.fr

Url : http//smf .emath.fr/

Directeur de la publication :
Stéphane Jaffard

COMITE DE LECTURE

P.Abgrall . ... ........... France
T. Archibald ... .......... Canada
J. Barrow-Greene . . . . Grande-Bretagne
U. Bottazzini . . ... .......... Italie
J.-P. Bourguignon . . . ... .. .. France
A. Brigaglia . . . ............. Italie
B.Bru ................. France
P.Cartier . ........... ... France
J-L.Chabert . ... ......... France
F. Charette ... ........... France
K.Chemla............... France
P.Crépel ............... France
F.DeGandt.............. France
S.Demidov . . . ............ Russie
M.Epple ............. Allemagne
N.Ermolaéva. . ............ Russie
H.Gispert. .. ............ France
C. Goldstein . ............ France
J-Gray ........... Grande-Bretagne
E.Knobloch . .......... Allemagne
T.Lévy . . ... ... o .. France
J.Liatzen. .. ........... Danemark
A.Malet . ............. Catalogne
I Pantin................ France
I.Passeron .............. France
D.Rowe .............. Allemagne
C.Sasaki................. Japon
K. Saito ................. Japon
SR.Sarma ................ Inde
N. Schappacher . . ....... Allemagne
E.Scholz ............. Allemagne
S.Stigler. . ............ Etats-Unis
B.Vitrac . . ........... ... France

Périodicité : La Revue publie deux fascicules par an, de 150 pages chacun environ.

Tarifs 2007 : prix public Europe : 65 ; prix public hors Europe : 74 ;

prix au numéro : 36 .

Des conditions spéciales sont accordées aux membres de la SMF.

Diffusion :

SMF, Maison de la SMF, B.P. 67, 13274 Marseille Cedex 9

AMS, P.O. Box 6248, Providence, Rhode Island 02940 USA

© SMF N° ISSN : 1262-022X

Maquette couverture : Armelle Stosskopf


http//smf.emath.fr/

Revue d’histoire des mathématiques
13 (2007), p. 155-180

ON THE EXCHANGES BETWEEN
WOLFGANG DOEBLIN AND
BOHUSLAV HOSTINSKY

LAURENT MAZLIAK

ABSTRACT. — We present the letters sent by Wolfgang Doeblin to Bohuslav
Hostinsky between 1936 and 1938. They concern some aspects of the general
theory of Markov chains and the solutions of the Chapman-Kolmogorov equa-
tion that Doeblin was then establishing for his PhD thesis.

RiEsumE (La correspondance entre Wolfgang Doeblin et Bohuslav Hostinsky)
Nous présentons les lettres envoyées par Wolfgang Doeblin a Bohuslav Hos-
tinsky entre 1936 et 1938. Elles présentent des aspects de la théorie générale
des chaines de Markov que Doeblin mettait en forme pour sa thése ainsi que
des considérations sur la résolution de I’équation de Chapman-Kolmogorov.

Action must always be the daughter of rigor
before being the sister of dream

G. Canguilhem

(“Avant d’étre la sceur du réve,
I’action doit étre fille de la rigueur”
[Canguilhem 1996, p. 32])
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INTRODUCTION

On June 17th, 1936, Maurice Fréchet (1878-1973), one of the most
prominent representatives of the French mathematical school as well
as a creator of the modern school of probability calculus, wrote to his
colleague and friend Bohuslav Hostinsky (1884-1951), Professor of The-
oretical Physics at Brno University in Czechoslovakia:

“I'have a new pupil named D6blin who is studying probabilities in chains and
will soon publish in the Comptes-Rendus ' some results that I feel are interest-
ing. He has much extended the results for the pf}’;) obtained by M. Hadamard
at the Bologna conference and those of Romanovsky in his last memoir in the
Acta.”?

Since the beginning of the 1990s, there has been a resurgence of inter-
estin Wolfgang Doeblin (1915-1940), an amazing and engaging character,
and above all in his magnificent mathematical achievements. With 13 pa-
pers and 13 notes to the Comptes rendus, he succeeded in giving new ideas to
deal with the theory of Markov chains and stochastic processes, ideas which
were to bear fruit for years and are still today fundamental in probability
theory. The solemn opening of a fourteenth publication, sent as a sealed
letter ® to the Academy in 1940 while Doeblin was in the Army, allowed the
addition of more wonderful pages to this fertile work.

The following paper is a general presentation of ten letters from Doe-
blin to Hostinsky that we have found in Brno. As a collaboration between
the Revue d’histoire des mathématiques and the Electronic Journal for History of
Probability and Statistics (EJHPS), * the paper is completed with the integral

1 Comptes-Rendus stands here for Comptes rendus hebdomadaires de I’Académie des sci-
ences de Paris.

2 J’ai un nouvel éléve Déblin s’occupant des probabilités en chaine et qui publiera
bient6t aux Comptes-Rendus des résultats que je crois intéresants. Il a beaucoup
étendu les résultats pour les transitions obtenues par M. Hadamard a la conférence de
Bologne et ceux de Romanovsky dans son dernier mémoire des Acta.” The correspon-
dence between M. Fréchet and B. Hostinsky may be found in the archive department
of Masaryk University, Brno for Fréchet’s letters and the archive department of Paris
Academy of Science for Hostinsky’s letters (fonds Fréchet, box F8).

3 In French pli cacheté. This is the name for a paper, sent by the author to the
Academy for registration, when for any reason he does not want to or cannot propose
it for publication. The letter is not opened until the author, or his heirs claim it to be,
or after a period of a hundred years. During German occupation of France for exam-
ple, this procedure was used by scientists condemned to silence for racial or political
reasons.

4 http://www.jehps.net
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publication of the ten letters in the Traces and Documents section of the vol-
ume 3, n° 1, June 2007 of the EJHPS. The numbering of the letters men-
tioned hereafter is that of this publication in the EJHPS.

Letters from Doeblin to Hostinsky are interesting above all as they are
a firsthand document on the very beginning of the international career
of the young mathematician. They are kept at the Archive department of
Masaryk University, Brno, in the boxes correspondence with foreign scientists of
the Hostinsky fund.

1. WOLFGANG DOEBLIN

Before briefly tracing the life of the young mathematician, it is necessary
to comment on the transcription of his patronymic. We indeed had the
unusual choice between three possible names. When he became a French
citizen in 1938, Wolfgang chose the official name of Vincent Doblin: it
is under this name that he would receive his military distinctions, and it
is the name which was carried afterwards by his younger brother Claude,
who died in Nice in December 2005 and who made the decision to allow
the publication of his brother’s last memoir [Doeblin 2000]. Whereas his
name at birth was D6blin, Wolfgang had chosen to spell it as Doeblin to sim-
plify pronunciation in French. It is under this spelling that all his mathe-
matical papers were signed and that he signed all his professional letters
as well. This is the reason that we also adopt this spelling in the sequel.

On Wolfgang Doeblin’s life, his engagement, his tragic end and his
mathematical works, one may consult [Bru 1993] and [Doeblin 2000], as
well as Paul Lévy’s paper [L.évy 1955]. Doeblin has more or less been the
only young mathematician for whom Lévy expressed admiration.

Wolfgang Doeblin was born on March 17th, 1915 in Berlin, in a family
of the Jewish intellectual class. His father, Alfred Doblin (1878-1957), was
a neurologist but had met spectacular success as a writer after the publi-
cation of his novel Berlin Alexanderplatzin 1929. Alfred’s anti-nazi engage-
ment obliged the entire family to seek exile as early as March 1933, im-
mediately after Hitler assumed power in Germany. The family established
in Paris, and the young Wolfgang was registered at the Sorbonne to fol-
low lectures of the Licence de mathématiques from October 1933. There, he
followed Darmois’ teaching (who was, the same year, replacing Fréchet for
the lessons on Markov chains). In June 1934, Wolfgang had already passed
the majority of the exams composing the three-years course of the Licence,
and moreover seemed to have chosen to specialize in probability theory. In
the middle of the 1930s, the Institut Henri Poincaré (IHP) had become an



