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ASYMPTOTIC PROPERTIES OF STUDENT�S

CONDITIONAL DISTRIBUTIONS

IN HILBERT SPACE
�

c� ���� E�M� Knutova	

The paper is devoted to the study of asymptotic properties of conditional

distributions wich are generated by �nite�dimensional projections of Student�s

measure in real Hilbert space� Almost sure convergence of conditional distributions

to normality is proved� The proof is based on Schoenberg representation of

conditional distributions in the form of Gaussian mixture� it is also based on

the Laplace method of the integrals asymptotic �nding� The strong law of large

numbers for the scheme of series of conditional distributions families is stated� Some

properties of logarithmic derivatives and logarithmic gradients of Student�s measure

and their connection with limit conditional distributions are considered�
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