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Chapter 7: Sums of Random Variables and Long-Term
Averages

7.1 Sums of Random Variables

@E[X +Y +Z]=EX]|+EY]+E[Z] =0
a) From Eqn. 5.3 we have

VAR(X +Y +Z) = VAR(X)+ VAR(Y)+ VAR(Z)
+2C0V(X,Y) + 2C0V(X, Z) + 2COV (Y, Z)

= 1+1+1+2(i)+2(0)+2(—%):3

b) From Eqn. 5.3 we have
VARX+Y +Z)=VARX)+VAR(Y)+ VAR(Z)=3
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