Exercise 2.1.2
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Exercise 2.1.2. Check that if X, X, are independent and standard Gaussian random variables, then (X, X)"

is a Gaussian vector. Show that the random variable a) X, + a»X» is a Gaussian random variable with mean
] ), g, . ‘ . 0

0 and variance a; + as. Generalize your result for N independent and standard Gaussian random variables.
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