Another proof

o We have
Gx(t) =Y t'P(X =k),  Gy(t)=> tP(Y =)
k=0 1=0
@ Then

Gx(

(i t“P(X = k)) (i t'P(Y = /))

=Y tP(X = KP(Y =)).
k,I=0

o Write m = k + [, and we can resum

iit’”P(X:k)]P’(Y:m—k):it"’iP(X:kAY:m—k)

=D ") P(X+ Y =m) = Gxiv(t).
m=0 k=0






