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Unit

Topic

1.1 Introduction to Stochastic Processes

time domain
1.3 Markov process
1.4 Markov chain
1.5 Countable State Markov Chain
1.6 Transition Probability Matrix
1.7 Chapman-Kolmogrov Equations

1.2 Definition — Classification of Stochastic processes according to state space and

1.8 Calculation of ‘n’ step transition probability matrix.
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