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classicalism MMS] section 1.1
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Heuristics :

"
• cnmulants quantify violation of the naive guess
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Exercise : Section 1.2

• find amulets of the normal distribution NIO
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Central limit theorem via amulets

(Assumption ]
let X

,,Xz, . . . be a sequence of independent random
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③ care ↳ 3
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Conclusion :
-

Cumulants of Yn converse for n→ -
to the amulet, of Man) normal distribution

.
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moment, of Yn converse for a→ N
to the moment, of Nhon ) normal situation
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Lattice of partitions → theory of POETS

= Partially Ordered SETS

is a business of its€
• partitions of an ordered set

• blocks

• partial order ITEM if
* each block of it is contained in some block of fi

[equivalent to : at b ⇒ at b ]

• lattice = Supremum of an,
two elements exists

.

infimum

• meet n and join V
f t

Hint : Tv 8 = ?In 8 = maximum of elements which one
take all partitions biggersmaller than both I a -1 8 . than IT AND 8

,Hint : take intersections of all blocks of then calculate their MEET n
.
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.

• maximal (minimal element

N and ①



[flashback ]
moment - amulet formula
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MULTIPLICATIVE EXTENSION OF MOMENTS

fix random variables an
, . . . say
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Hint : an upper - triangular system of equations

has a unique solution .
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Leonov- Shiryaev



Missin, invettion formula.
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LEONOV- SHIRYAEV

"

how to calculate umlauts of
products

" ?
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,
- . .

,
an EA ,

T is an interval
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Poof . use ( Bg) Philosophy :
"

guess and prove .
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passage from T to F : → Proof

next page
replace each block of T by it, cuties.
"PARTITION OF COUNTRIES

↳ PARTITION OF CITIES
"

Example✓ n 2
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https://www.stat.berkeley.edu/~sandrine/Docs/TerrySelectedWorksSpringer/Version1/McCullagh/McCullagh.pdf

Resources which might be useful fo. the lecture-

only = IGNORE THIS PAGE

• Sandrine Dutoit

interesting personal insight into the combinatorics

behind classical amulets

• Terrence Paul Speed
"
Cumulants and partition lattice,

"

Australian J .

Statist 25 (1983 ) , no. 2
¥ 378- 388
¥

a
legendary paper

which shoe, the link between

E ounulants and the lattices
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Mishin
, functions, etc.
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