Let X,,..., X, be mutually independent random
variables with mgfs M, (t), i=1...,n, and let
a,..,a, and b,..,b be constants. Then the
mgfof Z=>"" (aX,+h) is

M, () =ep(tSh) [[M, @)

This result may be used to prove that if X,,..., X,
are independent and X, ~n(u,o°) , then

z=30, @X+h)~n(Yan +h  Sak?)
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