MATH 262 — 27 April 2026

DENSITY OF A Sum

let X and Y be 'mo(epe,nden+ random Variables and W=X+7Y.

CoNVOLVUTION
For continuous Variables: {—(uy 5 £ () £, (wx) dx T NTeGRAL
(Fal(9 = jmjw

For oll vartables: Mw(lc\ = N\xeﬂ N\\{ (J‘S




