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#:1 The behavior of even cumulants

Az n=230 n =40 n =250 n =100
(12) 0.80000 0.85000 0.88000 0.94000
(16) v=15 0.04967 0.28725 0.42980 0.71490

=230 0.57144 0.67858 0.74286 0.87143
v =100 0.74707 0.81030 0.84824 0.92412
v = 1000 0.79515 0.84637 0.87709 0.93855
(22) p=15 0.39400 0.54550 0.63640 0.81820
p=30 0.58936 0.69202 0.75361 0.87681
=100 0.73477 0.80108 0.84086 0.92043
»=1000 0.79339 0.84504 0.87603 0.93802

s n=230 n=40 n=>50 n=100
(13) 1.20000 0.90000 0.72000 0.36000
(17) v=15 47.97630 35.98223 28.78578 14.39289

v =230 4.92878 3.69659 2.95727 1.47863
v =100 1.75033 1.31275 1.05020 0.52510
v =1000 1.24420 0.93315 0.74652 0.37326
(24) p=15 10.06820 7.55115 6.04092 3.02046
=30 5.19008 3.89256 3.11405 1.55703
=100 2.28577 1.71433 1.37146 (.68573
»=1000 1.30376 0.97782 0.78225 0.39113

# 2 Cornish-Fisher inverse expansion for percentiles

Xo0.025 n=230 n =40 n=2>50 n =100
(15) 1.84648 1.87486 1.89189 1.92594
(20) y=15 4.32612 3.73459 3.37967 2.66984
v =230 1.87877 1.89907 1.91126 1.93563
v =100 1.83243 1.86432 1.88346 1.92173
v =1000 1.84477 1.87357 1.89086 1.92543
(27) p=15 2.20950 2.20791 2.20118 1.16464
»=30 2.08006 2.08850 2.08990 2.07812
p»=100 1.97546 1.99049 1.99771 2.00497
p»=1000 1.89175 1.91448 1.92758 1.95163
$2E XM
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Let /b, be the standardized third moment statistic in random samples of # observa-
tions from a nonnormal population. We only assume that the population has finite
cumulants of requisite order. In this papar, the higher order cumulants of v/&: required
for deriving the Edgeworth expansion up to order 1/# are given.



