
Random variable 𝜉 is uniformly distributed over (−𝑎, 𝑎).  

Moment generating function equals to 
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For arbitrary 𝑎, 𝑏 random variable 𝜂 uniformly distributed on (𝑐, 𝑑) has such moment: 
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In our case 𝑘 = 2𝑛; 𝑐 = −𝑎; 𝑑 = 𝑎; 

Thus 
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