CONVERGENCE OF P,z

The aim of this project is to give a complete proof of Theorem 7.1.2 of the Lecture Notes. As
usual, X is a separable Banach space endowed with a centred Gaussian measure v. We recall
that, fixed an orthonormal basis {iLJ : j € N} of X contained in j(X*), the projections P,
are defined by

PnlL':ZiLj((L')hj, TLEN, r e X.
j=1

We shall prove that
lim Pox =2, v—ae xeX.

n—oo
The proof uses only concepts introduced in the lecture notes, no extra notion is needed.
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