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Cl"l’\ot we Know ‘HvO-L' for a Sfmdard normal -V, Mz(t)= e /2
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You aan easily checK fhat
E(Z‘B) =0
E(z%) -3

put them ([ +he (¥), we hawve : Var (Y)= bac?
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C3) Since X and ¥ are independont —> £(XY)~EU)E(Y)
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