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∈
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√
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>
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⇐
⇒
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∞
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→
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0,
α
∗

=
α

α
−

1
an

d
D
α
(Z

n
||Z

)
<
∞
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w
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→
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.
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>
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≥
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r.
v.
X
′
=
X

+
σ
U

,
U
∼
U

(−
1,

1)
,

ha
s

de
ns

it
y

q(
x
−
σ

)
=

1 2σ
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⊂
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c
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∈
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( √ 1

−
λ
2
λ
k
t)

is
sq

ua
re

in
te

gr
ab

le
,

th
at

is
,

I
(λ

)
=

∫ ∞ −
∞
f λ

(t
)2
d
t
<
∞
.

P
ro

p
os

it
io

n.
F

or
al

m
os

t
al

l
λ
∈

(2
−
1/
4
,1

),
th

e
de

ns
it

y
p λ

is
co

nt
in

uo
us

an
d

ad
m

it
s

th
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<

1 4
I

(λ
4
)
e−

x
2
/4
,

x
∈
R
.

N
ot

e:
B

y
th

e
B

er
ry

-E
ss

ee
n

th
eo

re
m

,

su
p
x
|F

λ
(x

)
−

Φ
(x

)|
≤
c√ 1

−
λ
2

fo
r

al
l
λ
∈

(0
,1

).

20


