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~ The purpose of this thesis is to review the original work on Brownian
motion problem. Brownian motion is the phenomenon of a macroscpplcaIITy small
particle immersed in a fluid and exhibited a random type of motion. The
first mathematical treatment on the motion began with the work of Einstein,
He used the probability theory and the dynamical laws. However, the solutions
obtained is valid only in time interval much larger than the relaxation time.
Langevin and Fokker-Planck equations later give the generalized solutions
which is valid for all intervals of time.

At present, physicists are not satisfied with the Langevin and
Fokker-Planck equations and want to use dynamical laws only in deriving the
behavior of the mation. In this thesis, we have shown that the Ford-Kac-Mazur
model can serve this purpose. The model can be represented by a system of
coupled harmonic oscillators which serve as a heat bath. The Langevin
equation can be derived from this model and this model is thus proved to be
the satisfactory dynamical model representing Brownian motion.
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