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G0. Omit Question 1 in Problem Set 5. 

G1.	 A, B are independent random variables. A is uniformly distributed from 0 to 2π and B is 
exponentially distributed with parameter 1. Define the random variables: 

√ 
X = 2B cos A √ 
Y = 2B sin A 

Show that X and Y are independent, standard normal random variables. 
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