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𝑋𝑡 is strong Markov 

𝑋𝑖 ≔ 𝑋𝜏𝑖  is Markov 

𝑑𝑖 and 𝑑𝑖+1 are independent if we know 𝑋𝑖 

and 







http://en.wikipedia.org/wiki/Kernel_density_estimation 

http://en.wikipedia.org/wiki/Kernel_density_estimation
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