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continuous sample paths
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Uniquely identify thedistribution

of the sample path Xt tzo
provided Xo p is given
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infinite dimensional
its distr determined by initialize
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If we know a b can find unique
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Itrastion prob todstrof Xt

Consider to o at s stm
For simplicity Xo p where po has
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Transition prob uniquelydetermine joint distr
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Intuition Take a finer and finer

mesh to tm
ti Im isism

Since th Xt continuous


