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(b) E[T] =1, var(T) = 1
(&) PR=0)=P(U=0) = g7+
3. Practice Problem: Here we wish to choose a g{ X') that minimises the conditional mean

seared error B[{Y — g(X))%|X = x]. As shown in section 4.6 of the course notes, this
estimator is g{X} = E[¥|X = z|.
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