PROBABILITY
AND
MATHEMATICAL STATISTICS

Vol. 25, Fasc. 1 (2005), pp. 55-74

WEAK LIMITS AND INTEGRALS OF GAUSSIAN COVARIANCES IN
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Abstract: Let £/ be a separable real Banach space not containing an isororphi
copy ofcg. Let S be a subset of (E*, E') with the property that eac) € S is the
covariance of the centred Gaussian meaggren E. We show that the weak operator
closure ofS consists of Gaussian covariances again, provided that

sup [ alPdoe) < oc.
QeSJE

If in addition E has type 2, the same conclusion holds for the weak operaisure

of the convex hull ofS. As an application, sufficient conditions are obtained fa th
integral of Gaussian covariance operators to be a Gaussiamiance. Analogues of
these results are given for the classyafadonifying operators from a separable real
Hilbert spaceH into E.
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