£

Plx=m; t=0) = Z( J(£) Plx=n:te=T)
Glz:t) = V%ZMP(XM; t) off = AR
Gl@it=0)= ﬁi”im[%)“P(kmtﬂ)

w=9

=53 ) 3 Peen )

n=0 m=0

S F2 pecn.T)

=0

=6(HE.T)

"

Second moment :

9'Glt)
\g;— 2 = D) - ety
Raw moment -
) <[261 | 36t
ity ( YO LTy
2 86(2 0) (20)
(0N = ( 5 5%
l+2
"(T \J) 5
= 3°6(2iT 0K e G T
(%F z2* +3 2 32 L=|
= 2000 = MY + L <)
= 3TN+ (D

&AT)Y = 440 - 24X10))

First moment: Mean

Q0lzt) L:l = (Xt

22

_ [3G2.t)
a2

= (QG(J%ZST})
)

22

26(2T)

s

5 2( 02 ’a=|
L
&x(T))y = 2<x0)

(]

Central moment: Variance:
96kt . 36kt (36! w‘)
V’lt) ( T v ( Z ) |a=|

2. [2'G2.0) . 36(2.0) )
O}lo)—( 7 a7 *(M))L='

22
G(iT) 1 96T | (BT}
( 2 T a2 *i( 922 )‘z:n
aG(zT) n 6T | [ (G, | IGE:T)
( 2 $2F( = ) z 22 |lza

F 020T) + F damy
0x(T) =403 (0) - 2&x (0>



