2.5 Special distributions W. Kellermann, Signals and Systems II, WS 2005/6

By(jw) = e @ ox/2Hemx (210)
The moment theorem yields for orders n = 1, ..., 4 (see Eqs.135 to 138)
m{ = mx, (211)
mQ = ok +mi, (212)
mg?) = Bdimx + mi(, (213)
mg?) = BJSL( + 60'§(m§( + mﬁ(. (214)

The cumulants were obtained from the cumulant generating function (see Eq.126)

Ux(s) =Indx(s) = s°05/2 + smx (215)
as (cf. Egs.142 to 145):
Ag?) = 520_3(/2 + smx 0= 0, (216)
Ag) = soi + mx =M, (217)
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2 2 2
AP = o2 =% (218)
AP = 0. (219)

Definition 2.37. Two jointly normally distributed RVs. Two RVs X, Y are jointly normal
or jointly Gaussian, denoted by N'(mx, my, ox, 0y, cxy), if their joint pdf reads

1 1
fxv(z,y) = 'eXp{_2 1 2 )
2moxoy./1 — cg(y ( - CXY)
B 2 o o o 2
[—(w MY geyy - EZ M)y mmy) | (v — my) ] }(220)
ox OxXOy Oy

where cxy with |cxy| < 1 denotes the correlation coefficient (see Eq.162).
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