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Abstract: In this paper, we study the stopping time that is related to di- agnostics
and outliers. This stopping time is also related to order statistics and the sample
range. In the literature the first couple moments of this stopping time were derived
and studied. However, here, we set a general formula to derive equations for all
moments of this stopping time with em- phasis on the first four moments, since they
have statistical meanings. We prove that all these moments exist and that they are
finite. Then we derive upper bounds for these four moments in terms of the
cumulative distribution function of the underlying distribution and a positive number
for which the later is strictly positive.



