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roperties of Normally Distributed variables
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If X ~ N(O 1) then(a X + u ~ N(H»C)
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Also if Y ~ N(,u, o?) then Y=op N(O 1) —> R
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More generally, if X ~ N(u, 2) then
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ties of Normally Distributed variables

If X ~ N(ux,o%) and Y ~ N(uy,o%), independent of X.
- — N
Then,
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Independent: knowing value of one variable doesn’t help to guess

value of other.
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