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Summary 
Many asymptotical results in statistics s ta te  only convergence in distribution although 

convergence of cer tain moments (like expectation and variance) a r e  also of interest 

and sometimes no more difficult to derive. W e  consider notions of convergence which 

require convergence in distribution together with convergence of cer tain moments or 

even convergence of the moment-generating function of the norm. The common tools - 

like the central  limit theorem, Slutzky's rules, Cramkr-Wold's device and the delta- 

method - for establishing convergence in distribution a r e  extended to the stronger 

notions. For illustration, selected statistical applications a r e  given concerning trans- 

formations of binomial ra tes ,  the log-odds-ratio, the linear model and sample quantiles 

(e.g. the median). 
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