
 Properties of expectation 
 

The expectation of a random variable is just its arithmetic mean or 
average. The expectation of X is denoted by ][XE  and defined by 
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 Properties of variance 
 

The variance of a random variable is a measure of its spread or 
dispersion. The variance of X is denoted by ]var[X  and defined as 
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Given a constant c and random variables X and Y, then  
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