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<2 DISTRIBUTION OF SUMS OF RANDOM VARIABLES

X AND Y ARE TWO pv6 DEFINED OVER THE SAvME (PRD®. (5PAcE (-2, F ).

X . £ — R AND Y: £ — R

WE ARE INTERESTED (N UNDERSTANDING THE (DISTRIBUTION, OF THEWR SUM, 5 := X+Y.

72 DISTRIBUTION OF SuMs OF DISLRETE- TYPE 2ANDOM  VARIA BLES
CONSIDER 5= X+¥Y WHERE X AND Y ARE DIGCRETE- TYPE .
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EQUATION' (2) DEFINES THE (CONVOLUTION (OPERATION (&%) , I B

s = px,a PY IF 5= X+Y AND X,¥ ARE (INDEP.
EXAMPLE ° X ~ @®INOVIAL (™, B)  AND Y ~ (BINOMIAL (W, p))

X AND Y ARE INDEPENDENT
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5= XtY WHERE X AND Y  ARE (ONT. - TYPE

u+v=c

Figure 4.14: Shaded region for computation of Eg(c), where S = X + Y.
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