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15.1 Using “sum of means = mean of sums”, that is, (3.6), we have
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E(Xi) = a.

15.3 Using (3.8),
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2π

∫

∞

−∞

ex e−x2/2dx = e1/2
1√
2π

∫

∞

−∞

e−
(x−1)2

2 dx = e1/2.
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∫
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2 dx = 1 because this is the integral over
(−∞,∞) of the density function for a N(1,1) random variable—see (3.16).)
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