p<87x;t71) :P(Xt €l | X :ZL’)
P(X,el, X, eJ)

P(X, €1, X,€.J) :/]P’(Xt el|X,=z)P(X, € dx)
J

PX;el,X,e)=P(X;el,X, eR, X, €J)

P(X,€l,X,€J)= / P(X, € 1| X, =zX,=x)P(X, €dz, X, € dz)
RxJ

P(XteI,XSeJ):/ P(X,el| X, =2)PX, €dz, X, € dx)

RxJ

P(Xte],Xsej):/ PX:el| X, =2PX, edz| X, =2)P(X; € dr)

RxJ

P(X, eI, X, € J):/

[/P(XteﬂXr:z)]P’(XT €dz | X, = )| P(X, € du)
J R N————

ps (de)

IP’(XtEI|XS:x):/]P’(Xtel]szz)IP(Xredz|XS:x) s i
R

p(s,x;t, 1) =/p(7“72;t,f)p(87x;r, dz) x a.s i
R



