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Linear MeanLinear Mean--Square Estimation g(X) = Square Estimation g(X) = aXaX + b+ b
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TheoremTheorem: If X and Y are jointly normal, : If X and Y are jointly normal, 
nonlinear and linear meannonlinear and linear mean--square estimation square estimation 
of Y in terms of X leads to identical solution:of Y in terms of X leads to identical solution:
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