
[nex126] Cumulants expressed in terms of moments

The characteristic function ΦX(k) of a probability distribution PX(x), obtained via Fourier trans-
form as described in [nln47], can be used to generate the moments 〈Xn〉 and the cumulants 〈〈Xn〉〉
via the expansions
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Use these relations to express the first four cumulants in terms of the first four moments. The
results are stated in [nln47]. Describe your work in some detail.

Solution:


