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Not precisely m-step transition probability. Better: P(X0 = i, Xk > i, k = 1, ..., m-1, Xm = i+k-1)In words: probability of reaching i+k-1 in m-steps without visiting state i in between. 
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r^(0)=1
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Here use thatr(2)(n) <= r(1)(n) r(1)(n)
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R A2 = A0 e alpha












