Let X, Y be random variables, and o, 3 € R. Then

ElaX + 8Y] = aE[X] + BE[Y].

We have
E[aX + 8Y] = Z(ax + BY)(w)p(w)
weN
= (aX(w) + BY (w))p(w)
weN
=a ) X(w)pw)+ 8D Y(w)pw)
w€eN we

= aE[X] + BE[Y].






