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Soient X et Y deux variables aléatoires telles que :

X
D
= aY + bY 2 (1.1)

Remarque 1.1.1 The characterization given by equation (1.1) is very general

and can be applied only if the moment of order 4 exists, therefore no discrimina-

tion, for distributions with in�nite 4�th moment can be made. The following table

1.1 shows the historical kurtosis of some real data sets (see, [6], pages 68-69).

Data Kodak G.Electric G.Motors Gold Zinc
Period 1966� 1976 1966� 1976 1966� 1976 1975� 1982 1970� 1981
� 6:3 5:1 7:2 11:4 15:0

Tab. 1.1 �Kurtosis coe¢ cients of some real data sets
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