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I. Moment generating function (raw moments): 
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II. Normal distribution: 
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µ�0 = 1 
µ�1 = µ 
µ�2 = 2nd raw moment = (coefficient of t2) 2! = µ2 + σ2 · 
µ�3 = 3rd raw moment = (coefficient of t3) 3! = µ3 + 3µσ2 · 
µ�4 = 4th raw moment = (coefficient of t4) 4! = µ4 + 6µ2σ2 + 3σ4 · 

III. Kurtosis is defined as 
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Using the definition 
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Then, for the normal distribution, 
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