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1. Let (Xn) be IID random variables taking values in [�1; 1] and having the common
mean � = E [Xn] = 0 and the variance �2 = E [X2

n] > 0. Let (an) be a sequence in
(�1; 1). De�ne

Yn ,
nY
k=1

(1 + akXk); n � 1:
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