(Example 7.8)

Let X and Y be independent:
e X is normal with mean y; and variance o?
® Y is normal with mean py and variance o3

Find the probability den5|ty function fX+y( )
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Note B(X+Y)< BGQOFE (D) = Mitfe
Vou (X*1) < Vow (x) WVow (Y) = 77 o>




