
True: N(0, 1)
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True: 0.75N(0, 1) + 0.25N(3, 1)
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True: 0.1N(−4, 0.25) + 0.65N(0, 1) + 0.25N(3, 1)
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0.25N((−1, 0)′,V1) + 0.5N((1, 1),V2) + 0.25N((4, 1),V3), with
components with unit marginal variances and correlations −0.5,
0.8 and 0.0, respectively.
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