Question 4 (11.21 from the textbook)

Suppose that Y7, Y5, ..., Y,, are independent normal random variables with E(Y;) = 5y +
Byx; and V(Y;) = o2, fori = 1,2, ...,n. Find Cov(ﬁo,,Bl).
Then, prove thatif " | x; = 0 then ,30, Bl are independent.
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