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We gave basic progresses of the Dirichlet form theory, which is
complementary to the theory of stochastic differential equations in the study of stochastic
analysis. Primary results are based on a theme about the relation between the probability theory and

the spatial structures on the basis of local structures determined by Dirichlet forms. Theoretical
development was carried out by taking into consideration that it is useful for the situation in
which the concept of usual differentiation is not defined like fractal sets, as well as for smooth
spaces.
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