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Equi-probability contours for an IID Gaussian 2-rv.
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Schematic of the generation of {X(n); n > 1} from X(0) = 0 and {W(n); n > 0}. The element D
is a unit delay. It can be seen from the figure that X, | depends probabilistically on the past
history X1, ..., X, only through X,. This is called a Gauss—Markov process, and the sample
value x, of X, is called the state of the process at time n. This process differs from the Markov
processes developed in Chapters 4, 6, and 7 in the sense that the state is an arbitrary real number
rather than a discrete value.
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