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Fact 3.61. Let u be real, 0 > 0, and suppose X ~ N (i / 02). Leta # 0, b real,
and Y = aX+b.Then Y ~ N (au + b, a’c?), that is, Y is normally distributed

with mean au + b and~ariance a%o2.
In particular, Z = XG a standard normal random variable.
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