
3.8.2

From (3.96) we know

E[Xn+1] = µ E[Xn]

= µn+1

Therefore we can calculate

Z =
x∑

n=0

Xn

=
∞∑

n=0

Xn assume Xn = 0 ∀n > x

→ E[Z] =
∞∑

n=0

E[Xn]

=
∞∑

n=0

µn

=
1

1− µ

1


