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Abstract
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 be a metric space and let 
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 be the set of Borel probability measures on 
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. We endow 
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 with the Prokhorov matric induced by 
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. In the study of limit behavior of stochastic processes one often needs to know when a sequence of random variables is convergent in distribution or, at least, has a subsequence that converges in distribution. This comes down to finding a good description of the sequences in 
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 that have a convergent subsequence or rather of the relatively compact sets of 
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.  In this talk we will describe Prokhorov’s Theorem that gives a useful description of the relatively compact sets of 
[image: image9.wmf](

)

X

R

 in case 
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 is separable and complete. 

Tea and Coffee will be served
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