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First we want to show that C

Xt c Y is Gaussian for

arbitrary c ad c Note that

C Xtc Y c Xt calx

K 3c X NCO Kita

Since X Y are zero mean we have that xy XY and Cy ya

XY TX 3 7 3 TX 3

ILY ECB 3 1 SEE 7 9

Therefore
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Let's examine a few elements of Y to look for a pattern

Y X

Yz X X

Y X X X

We can quickly see that Yu Yu itXn or solving for Xu that

Xu Ya Ya We can write this ie matrix
form as

X2
lift pO 1 I o

Xue
8 é o i i

So Y AY ad Y is Gaussian so X is as well
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