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Example 7.10 — Expected value of a sum of random variables Sarals)
If Z=g(X,Y) =X +Y, then

BxylX+Y] = ZZ(z +y)px,v[2i yj)
= Ezz px,v (T, y,]+22y,pxr{x vj]
= Ew prvl:c vj +Ey,2va[z y;]  (from (7.6))

px i) py [y]

¢ Ex[X] + Ey[Y) (definition of expected value).
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E[g1(X)g2(Y)] = E[91(X)]E[g2(Y)]
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Cov[X,a] =0
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Var[X + Y] = Var[X] + Var[Y] + 2Cov[X, Y]
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