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Abstract: In this presentation, a review of results on cumulants is made and a study of cumulants of 

higher-order probability distributions is presented, which correspond to sets of quantities that provide 

an alternative to the distribution moments. The well-known higher order cumulants are variance 

(second order), skewness (third order), measurement skewness and kurtosis (fourth order), measuring 

'peak' of the probability distribution. Of particular interest is the fourth cumulant. Next, multivariate 

cumulants are presented and it is shown that the relationship between moments and cumulants is 

simpler in the multivariate case. It is considered an application of cumulants in mixed linear models. 

 

 

 

 

 

 

 

 


