1.

[image: image1.png]two independent random variables: Y is normal with




[image: image2.png]mean 0 and variance 1, and X is uniform between [0,1]. Z =X +Y.




Are each of these 5 statements true or false and explain why?
[image: image3.png]var(Z) = 2.
E[X|Z=-1=-1
cov(X, Z) = var(X)
Z=E[X|Z]+E[Y |2




[image: image4.png]The conditional density of Z given X, fzx(z|z), is normal with mean z and variance 1.




