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Stochastic processes on a probability space

-

<«¥ Definition. Stochastic processes on a probability space

A stochastic V-process on a probability space (M, Ay, p) over a probability space called
state space (V, Ay) is

(X3)ier
where

e X;: M — Visarandom V-variable for all : € T

« T is some index set
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