Desarrollo de In¢(t)

(o} o0
1 d¥lng ) 1 .
In ¢(t) = th = = "My, P
né(t) kZ:O K dik o ;O gk



Desarrollo de In ¢(t)

) dlno 1 d2Ing 2 1 d3ln¢ 3 4
Iné(t) =In¢ t+ = : =+ — —| t°+ 0Ot
ng(t) =ln o}“ + dt ‘0 2 de2 ‘0 31 de3 o +0(#)
D oy(t) = B(X) =~ #l, = E(€°¥) =1 = Ing|,=0
dl 1d dl
@ dr;(ﬁ:g?f = drjf =i(z) = ip=1iM
0
d2ln¢ 1d%2¢ 1 [do\? d%2In¢ . ) .
®© = 6z @(E) = TqE |, TN )=t = E
0
dBlng 1d3¢ 3 d¢ d2¢ 2 [de\® d3In¢ 3l 3 5 3 3
A o dB ¢ dt i @(E) = g |, =Pl - @ + 20 = M

1 .
Ing(t) =ipt — 50—2152— éM3t3+O(t4)




Desarrollo de In¢(t)

1 .
In ¢(t) = ipt — 3 a2t — é Mz t3 + O(th)

Para la gaussiana, la funcién caracteristica era:

Para la normal:
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Teorema Central del Limite

Sean {X;} V.A. independientes con E(X;) = p; , Var(X;) =02 = Z =X, tiene E(Z)=Xpu;, Var(Z) = So?
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