
Věta 1 (Linearita středńı hodnoty). Necht’ X,Y jsou náhodné diskrétně rozdělené veličiny na pravděpodobnostńım

prostoru Ω. Potom plat́ı E(X + Y ) = EX + EY .

D̊ukaz. Bud’te A = {a1, a2, ...} a B = {b1, b2, ...} obory hodnot X, resp. Y . Potom veličina X + Y je
konstantńı na množinách Tij = X−1(ai) ∩ Y −1(bj) s hodnotami ai + bj a lze psát

EX + EY =
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aiP(X = ai) +
∑
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bjP(Y = bj)

=
∑

j
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aiP(X = ai, Y = bj) +
∑
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∑
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bjP(Y = bj,X = ai)

=
∑

i,j

(ai + bj)P(X = ai, Y = bj) = E(X + Y ).
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