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Let X,Y be rv. and c€Rbe a constunt
1. EleX]=c ELX)

2. Elx+Y]=E[x)+ ELY]

3 E[YI]= ELELYIXI)

Y4, Var )= 0

5. Var [eX])= & Var LX]

IF Xawd Y are independent:

6. ELxY)=E[X]ELY]
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