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Abstract: The paper gives a general framework to estimate Dudley and L´evy’s met-
rics for Hilbert space valued random variables and Prohorov’s one for thek-dimensional
distributions of anRd-valued process, in the case of central limit theorem for stationary
and mixing random variables. The speeds of convergence obtained here are approxi-
matelyn−1/4, n−1/12 andk5/8n−1/12, wheren is the length of the observed sample
and with quite strong mixing hypotheses.
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