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Relationships among Modes of Convergence
Counter examples:

(iv) Let o~U(0,1), and Xn(a)):nl{(oyl)}(a)). Vwe[0,1] and £>0, there
AN, st n>=N; with f<w and |X (®)-0<e It implies that

Xn—'>'0. However, E[|X, —0|?] =n + 0. Thus, X, does not converge to

0 in mean-squared sense.



