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as n→∞. (What we proved is the uniform convergence.)
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A different approach: It is easy to check that Xn
s converges to eαs pointwise which

in turn implies |eαs − xns |2 ≤ e2αs converges to 0 pointwise, and |eαs − xns |2 ≤ e2αs, So we
can apply Dominated Convergence Theorem.
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It is worth noting that if a sequence of Gaussian variables Yn converges to Y , then Y
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