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GENERALIZED RANDOM FIELDS AND
LEVY’S CONTINUITY THEOREM ON
THE SPACE OF TEMPERED DISTRIBUTIONS

HERMINE BIERME, OLIVIER DURIEU, AND YIZAO WANG

ABSTRACT. In this note, we recall main properties of generalized random fields
and present a proof of the continuity theorem of Paul Lévy for generalized
random fields in the space of tempered distributions. This theorem was first
proved by Fernique [6] in a more general setting. The aim of this note is to
provide a self-contained proof that in particular avoids the abstract theory of
nuclear spaces.

1. INTRODUCTION

The notion of generalized random fields has been introduced in the 50’s by
Gel'fand [7]. Such a field is a collection of real random variables that is indexed
by a class of functions and that satisfies linearity and certain regularity conditions.
It can also be seen as a single random variable taking values in the space of gen-
eralized functions (or distributions). The name random distribution is also used
in the literature. The interest for generalized random fields was first due to their
applications in many areas. They were used in constructive quantum field theory
(see [3, 18]), in stochastic differential equations in infinite-dimensional spaces (see
[14]), and in sparse stochastic modeling (see [4]). In comparison to classical prob-
ability theory, two theorems stand out for generalized random fields. The first is a
Bochner-type theorem obtained by Minlos [17] that gives sufficient conditions on a
functional on the Schwartz space to be the characteristic functional of some gener-
alized random field. The second is a Lévy-type continuity theorem, saying that the
convergence in distribution of generalized random fields can be determined by the
pointwise convergence of the corresponding characteristic functionals, provided in
addition that the limit is continuous at zero. The Lévy’s continuity theorem was
obtained by Fernique [6] and generalized by Meyer [16] (see also [2]) in the setting of
nuclear spaces, and has found various applications in for example particle systems
[10, 11] and image processing [5]. Our own motivation came from the investigation
of limit theorems for the so-called random-ball models, which will be discussed in
a forthcoming paper. In all these applications, Lévy’s continuity theorem is used
for generalized random fields in the space of tempered distributions, which is the
dual of the Schwartz space.

Although Lévy’s continuity theorem in very general setups has been known since
Fernique [6] in the 60’s, a simple and self-contained proof in the specific case of the
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space of tempered distributions, without using the general framework of nuclear
spaces and their dual spaces, cannot be found in the literature. The space of
tempered distributions as the dual of Schwartz space, a countably Hilbert space,
enjoys several nice properties. Standard references as Gel'fand and Vilenkin [9] and
Kallianpur and Xiong [14] provide excellent introductions to generalized random
fields taking values in the space of tempered distributions. However, both treat-
ments stop at Minlos—Bochner’s theorem. It is the purpose of this paper to fill in
the gap by presenting a proof of Lévy’s continuity theorem for generalized random
fields, without using abstract theory on nuclear spaces.

Throughout the paper, the integer d > 1 is fixed; N stands for the set of non-
negative integers {0,1,2,...}; for n € N, ', denotes the net-square {0, ...,n}<; for
each integer s > 2, ((s) denotes the finite constant ) -, n™*

2. GENERALIZED RANDOM FIELDS AND MAIN RESULTS

Recall that the Schwartz space S = S(R?) consists of infinitely differentiable
functions f : RY — R that are rapidly decreasing, that is, for all m € N and

j=01,....Ja) € N,

(1) 1fllm.s = Sélﬂg(l +[a])™ [ DY f(2)] < oo,

where D7 f(z) = % f(z) denotes the partial derivative of order j. It is a
[L’l e Id

linear vector space and it is equipped with the topology generated by the family of
semi-norms | - |[;m.j, m € N and j € N9, It is well known that S is a Fréchet space
(i.e. a locally convex metrizable complete space).

The space of tempered distributions S' = S'(R?) is the topological dual of S,
the space of continuous linear functionals on S§. For F € §" and f € S, the real
number F(f) is usually denoted by (F, f). The duality bracket (-,-): S’ xS = R
is a bilinear form.

We shall work with two topologies on &', the strong topology 7 and the weak
topology T,,. The strong topology T, on S’ is generated by the family of semi-norms

ge(F) =sup|(F, f)|, B C S bounded.
feB

Recall that a subset B of a topological vector space is bounded if for all neighbor-
hood V of 0, there exists A > 0 such that B C AV. The weak topology on S’ is
simply induced by the family of semi-norms |(-,¢)|, ¢ € S. In particular F,, con-
verges to F in 8’ with respect to the weak topology, when lim,,_ o0 (Fp, ) = (F, ¢)
for all ¢ € S. We show in Section 3.3 that the Borel o-fields corresponding to both
topologies coincide. Therefore we shall talk about the Borel o-fields B(S’) of &’
without specifying the topology.

Let (Q,A,P) be a probability space. By a generalized random field defined on
(Q, A, P), we refer to a random variable X with values in (8, B(S’)), namely, a
measurable map X : (2, 4) — (§',B(S’)). In this case, X(f) is a real-valued
random variable for all f € S and f € § — X(f)(w) is linear and continuous for
all w € Q. Here, we are mostly interested in the law of the generalized random field

Py =Po X!,
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the induced probability measure on (S’,B(S’)). We shall nevertheless talk about
convergence of generalized random fields instead of convergence of laws of general-
ized random fields, for the sake of simplicity.

A fundamental object in the investigation of generalized random fields is the
characteristic functional, playing the role as the characteristic function for a random
variable in R. First, recall that the law of a real random variable Y defined on
(Q, A, P) is uniquely determined by its characteristic function Ly defined as

Ly (t) =E(") = / e™dP, tecR.
Q

The function Ly is positive-definite, continuous and satisfies £y (0) = 1. Here we
understand that a complex-valued function £ is positive-definite if for all m > 1,
all complex numbers cy, ..., ¢y, and all t1,... t, € R, 330" eie; L(t; — t;) > 0.
The well known Bochner’s theorem states that conversely, if a map £ : R — C is
positive-definite, continuous at 0, and £(0) = 1, then there exists a real random
variable Y such that £y = L.

Similarly, for a generalized random field X with law Py, we define its charac-
teristic functional by

Lx(f) =B D) = [ &Fapy(r), fes.

Note that Lx is again positive-definite, continuous, and Lx(0) = 1. Here and in
the sequel, we say that a functional £ : § — C is positive-definite, if for all m > 1,
Cly .. cm €Cand f1,..., fm €S,

ZZCiEjEX(fi - f;) > 0.

i=1 j=1
The Minlos-Bochner theorem says that the converse is true.

Theorem 2.1 (Minlos—Bochner). If a functional L : § — C is positive-definite,
continuous at 0, and L£(0) = 1, there exists a generalized random field X defined on
a probability space (2, A, P) such that Lx = L.

In order to be self-contained, we give a proof of this theorem in Section 4 as well
as a similar result for random variables taking values in S (Theorem 4.3), which will
be needed in the proof of Lévy’s continuity theorem. Minlos—Bochner’s theorem has
a direct application in proving existence of generalized random fields. For example,
consider the functional £ : & — C defined by L(f) = exp(—| f||3/2), where || f||2
denotes the L?-norm of f. Theorem 2.1 yields the existence of a generalized random
field X such that L£x(-) = £(-). This field X is known as the standard generalized
Gaussian field in the literature (see e.g. [12, 15]).

More generally, there are situations that a collection of real random variables
X = (X(f))fes are given, such that for all m > 1, a1,...,am €R, f1,..., fm €S,

(2) X (Z aifi) = ZaiX(fi), a.s.

Although a priori this does not necessarily imply that (X (f))recs is determined by
a generalized random field X, Minlos—Bochner’s theorem yields a simple criterion
for X to admit a version as a generalized random field. By a version of X, we mean
a generalized random field X, not necessarily defined on the same probability space
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as X, such that (X(f))fes and (X(f))ses have the same finite-dimensional dis-
tributions. Given a collection of random variables (X (f))res, with slightly abused
notation we write Lx (f) = E(e*X(/)). The linearity (2) shall imply that Lx(f) is
positive-definite. We hence have the following.

Corollary 2.2. Let X = (X(f))res be a collection of real random variables on
(Q, A,P) that are linear in the sense of (2). If Lx(f) is continuous at zero on S,
then X admits a version that is a generalized random field.

Our notion of version is weaker than the notion of regularization in [12] where
X is required to be on the same probability space, and P(X(f) = X (f)) = 1 for all
f € 8. However, our notion of version suffices for many applications on convergence
in distribution of generalized random fields.

Another important theorem concerning characteristic functional is the Lévy’s
continuity theorem that characterizes convergence in distribution. Let (X,)n>1
and X be generalized random fields with laws (Px, ),>1 and Px respectively. We
say that X, converges in distribution to X with respect to the strong topology (of
S’ if

Bl [ o), (F) = [ p(B)Px(P), forall p € Cu(S' 7).
n oo S/ ’
where C,(S’, 75) is the space of bounded continuous functions on 8’ given the strong
topology.
The main result of the paper is a self-contained proof of the following version of
Lévy’s continuity theorem for generalized random fields.

Theorem 2.3. Let (X,,)n>1 be a sequence of generalized random fields. If Lx,
converges pointwise to a functional L : S — C which is continuous at 0, then
there exists a generalized random field X such that Lx = L and X, converges in
distribution to X with respect to the strong topology.

Another natural notion of convergence in the space S’ is the convergence in
distribution with respect to the weak topology, which is defined similarly as in (3),
with test functions from Cy(S’, 7,) instead of Cp(S’, 75). It is straightforward to show
that the convergence with respect to the strong topology implies the convergence
with respect to the weak topology, and that the latter convergence implies the
convergence of the characteristic functionals. The main theorem above shows that
the three types of convergence are equivalent.

Corollary 2.4. Let (Xp)n>1, X be generalized random fields. The following con-
ditions are equivalent:

(i) X, converges in distribution to X with respect to the strong topology,
(i) X, converges in distribution to X with respect to the weak topology,
(#1) lim, oo Lx, (f) = Lx(f) for all f €S,

(iv) X, (f) converges in distribution to X(f) in R for all f € S.

As we pointed out before, Theorem 2.3 and the discussion above are a special
case of a more general result of [6, 16], where, however, the background on nuclear
spaces are required. The aim of the paper is to present a simpler and self-contained
proof in this special case of the space S’ that cannot be found in the literature, to
the best of our knowledge.
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The paper is organized as follows. Some preliminary results on Schwartz space
and the space of tempered distributions are provided in Section 3. Section 4 estab-
lishes Milnos—Bochner’s theorems. Section 5 proves the Lévy’s continuity theorem
for generalized random fields. Section 6 provides some topological properties of S
and &’ that are needed in the proofs.

3. THE SCHWARTZ SPACE AND THE SPACE OF TEMPERED DISTRIBUTIONS

3.1. The Schwartz space S as a countably Hilbert space. A countable or-
thonormal basis (a complete orthonormal system) of L?(R) is given by the family
of Hermite functions {h, }ncn, defined as

d

hn(x) = (—1)”(2”’11!\/7?)_1/26% <d> e, neNzeR
x

On R?, we define the Hermite functions {hy, },,cne by

d
ho(z) = th(xz), n=(ni,...,nq) €N z = (x1,...,24) € R

i=1

The family of Hermite functions on R? is an orthonormal basis of L?(R¢). Any
function f € L2(R9) can be written as

f = Z <f7 hn>hn7
neNd
where (-, -) denotes the inner product in L?(R?) given by (f,g) = [p. f(z)g(z)dz.
We can then define a family of increasing norms on L?(R%) by

(4) £l = > (1+n)*(f,hn)?, pEN, f € L*(RY),
neNd

where here and in the sequel, we write

d
(5) (14+n)!= H(l +n)? for q€Z,n=(ny,...,ng) € NL
i=1
For each p € N, we denote by S, = S,(R?) the space of all L?(R?)-functions such
that ||f|l, < co. Note that each || - ||, is the norm associated to the inner product

(F,9)p = D> (L4+n)*(f, hn) (g, hn).

neNd

The spaces (Sp)pen play a crucial role in our study.

For each p € N, &, is a separable Hilbert space with a countable orthonormal
basis given by {h,(lp) = (n +1)"Ph,,n € N%}. Note that Sy is just the space
L*(R%), and for each p € N, S,41 C S, with ||+ ||, < || [lp+1- It is well known that
S = (1,50 Sp and that both families of semi-norms {|| - [|;n,; [ m € N,j € N9} and
{I -, | p € N} generate the same topology on S. See for example [14, Theorem
1.3.2]. A basis of neighborhoods of 0 in § is then given by the sets

(6) Bp(r) ={f € S|lfllp <7}, peN,r>0.
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Concerning the space of tempered distributions, we have &’ = UpZO S,, where S,
is the dual of S,. On S}, we consider the dual norm defined by

IF|l, = sup |(F,f)| forall F € S,
If]

P>

3.2. The multi-sequence representation of S and S’. The representation of
S as a countably Hilbert space is convenient to establish the main theorems in
Sections 4 and 5. As soon as we have this representation, we can think of the
spaces S and S’ as subspaces of ]RNd, the space of real-valued multi-sequences. It
gives a more concrete description of these spaces and it simplifies our arguments in
the sequel. In this section we recall this multi-sequence representation as introduced
by Reed and Simon [19].

Let R be the set of multi-sequences with real values. For a = (ay),ene and
b= (bn)pena such that Y yalanbs| < 0o, we denote

(a,b) = Z anbn.

neNd

For all integer p € Z, and all multi-sequence a = (a,)pene € RNd, we set

lall; = > (1+n)*a}.

neNd
We define
Sp={aeRY ||a, <o}, peZ, and S= (]S,
peN
Note that for each p € Z, S, is a Hilbert space with respect to the inner product
(a,b)p = Y, ena(l +n)*Payby, and |lal|2 = (a,a),. The set S is then given the
topology generated by the family of Hilbert norms || - ||,, p € Z.

For each p € Z, we let S; denote the dual space of the space S,. The dual norm

on S}, is given by [|F'||;, = supy,y, <1 (£, a)|, and we have §" = J,5, S,

Lemma 3.1. For each p € Z, the map b — (b, -) is an isometry from S_, to S;.

Proof. Let ¢ denote the map of interest b — (b, -). Note that, by Cauchy—Schwarz
inequality, for a € S, and b € S_,,

(b, )| < [lallp]|b]l -,
and [[¢(b)[l}, = supjq), <1 [(b;@)| < [|b]|—p. Thus ¢ maps S_,, into S},. Further, for
b € S_, by setting a = (an)pene With a, = Hb||:11)(n +1)7%Pb,, we have |ja||, =1
and thus
l6(®)1I}, = (b, @)l = [Ibll =, Y (n+ )70 = [[b]]
neNd
Thus, for all b€ S_,,, [|¢(b)[l}, = [Ib]|—p-

Now, to see that ¢ is surjective, suppose F € S;,, F # 0, let ¢ be an element in
Sp such that |[c[, = 1 and c is orthogonal to Ker(#'). Define b = (b;)nene with
by, = F(c)cn(1+n)?P for n € N¢. Then, it follows that [6]]_,, = F(c) < oo, hence
be S_,. Now for all a € S, write a = a1 + a2 with a1 = (F(a)/F(c))c and
az = a —ay € Ker(F). Then (b,a) = (b,a1) = F(a). O
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In the sequel, we identify the spaces S, and S_;,. We thus have §’ = UpZO S_, C
RN and then the duality bracket (+,+) corresponds to (-, -).

Lemma 3.2. Let b= (by,),ene € RN, Thenbe S if and only if there exist p € N
and ¢ > 0 such that for alln € N, |b,| < ¢(1+ n)P.

Proof. If b € §', there exists p € N such that b € S_,. Then, for all n € N,
(14+n)~P|b,| < ||b||—p and the first implication, with ¢ = ||b||_,, is proved.

Conversely, if there exist p € N and ¢ > 0 such that for all n € N9, |b,,| < ¢(1+n)P,
then

B2, = Y (n+ 177200 < Y (n+1)72 = *((2) < o0
neNd neNd

Thus b € S},,; C§". O

Now, we show that S is topologically isomorphic to §. Recall that two topo-
logical vector spaces are said to be topologically isomorphic if there exists a linear
isomorphism from one to the other which is also a homeomorphism (a bi-continuous
map). Such a map is called a topological isomorphism.

Proposition 3.3. The map ®:S =S, f+— ({f, hn))nena S a topological isomor-
phism.

Proof. For any f € S and p € N|
12(Hl7 = D (1+n)*(fha) = |IfIl; < oo.

neNd
Thus the linear map ® is well-defined and continuous. Further, each || - ||, being
a norm on S, the map @ is injective. Let us show that it is also surjective. Let
a = (ap)pene € S and define f,, = Znerm anhy, for all m € N. For all p € N and
ke N,
| frnsr — mef, < Z (n+1)*a2 - 0 as m — co.
n¢ly,

Thus (fm)men is a Cauchy sequence in S and then it converges to f € S. By
continuity of ®, we see that ®(f) = a. The equalities || 2(f)|l, = |Ifllp, » € N,
prove that ® is a homeomorphism. O

We can also introduce a topology on S’ to make it topologically isomorphic to
(8’ 75), thanks to the following result.

Proposition 3.4. The map ¥ : &' = S, F = ((F,hpn))nene @8 a linear isomor-
phism.

Proof. For all F € 8" and n € N%, there exists p € N, such that F € S, and then,
for all n € N¢,
[(F, ha)| < N F[[plAnlly = [[F ]l (n+ 1)7.

Thus, by Lemma 3.2, the linear map ¥ is well-defined. Further, ¥ is injective, since
U(F) = 0 implies that (F,h,) = 0 for all n € N, and then by linearity of F, it
implies F(f) = 0 for all f € S§. Tt remains to show that ¥ is surjective. Let b =
(bn)nenae € S’ and hence, b € S_,, for some p € N. We define the map F': S — R,
f = (b, ®(f)), where ® is the topological isomorphism in Proposition 3.3. Then,
F is a continuous linear map from S to R. Indeed, the linearity is clear and the
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continuity comes from |(b, (/)| < bl p|9(F)llp = bll_plfl,- Thus F € S It
is clear that U(F) = b. O

As a consequence, (S',7,) and (S',¥(7,)) are topologically isomorphic. The
topology ms = ¥(7s) on §' is called the strong topology on S'. It is generated by
the semi-norms

gg(-) = sup|(-,a)|, B bounded in S.
a€EB

In the same way, (S’, 7,) and (S', ¥(7,,)) are topologically isomorphic. The topology
mw = W(7yw) on §' is called the weak topology on §'. It is generated by the semi-
norms [(-,a)|, a € S. In the sequel, if we do not precise, S’ is assumed given the
strong topology.

The following facts will be useful in the next section.

Proposition 3.5. S, S/, and hence S and S’ are separable spaces.

Proof. The set of elements of RN with rational coordinates and only finitely many
non-zero ones is dense in S, for all p € Z. It is then dense in both S and §'. O

Lemma 3.6. For each p € N, the injection map iy, : S;, — §' is continuous with
respect to the strong topology on S’ (and hence also with respect to the weak topol-
0gy)-

Proof. Let S’ be given the strong topology. Let V ={b € S | qp(b) < €} for some

bounded set B C S and some & > 0. For each by € i, ' (V), we have gp(bo) < € and
for all b € S,

qp(b) < sup [(b—bo,a)| + sup |(bo, b)|
a€eB a€EB
< |16 = boll;, sup llall, + g5 (bo)-
a€B
Thus, if [|b— bol}, < o= _ then b e i; 1 (V). O

sup,ep llallp,+17

3.3. Cylinder o-fields and Borel o-fields. On the space RNd, the product o-
field generated by the sets {a € RN’ | (a;)ier C B} for all finite subsets T' of N¥
and all Borel sets B € B(R#!) is the same as the Borel o-field associated to the

product topology on RN (see [13, Lemma 1.2]). It is denoted by B(RN").
On S, the cylinder o-field, denoted by C(S), is generated by the cylinder sets
{CL €S | (<b17a>a'~-7<bm7a’>) € B}7
for all m > 1, by,...,by € S, B € B(R™). We easily see that C(S) is the o-field
induced by B(RN") on S.
On §', the cylinder o-field, denoted by C(S'), is generated by the cylinder sets
{b € s’ ‘ (<baa1>a'-'a<b7am>) € B}7
for all m > 1, ay,...,am €S, B € B(R™). Again, C(S') is the o-field induced by
B(RY") on §'. Further, by definition, we see that C(S') is also the Borel o-field
corresponding to the weak topology m,, on §'.
Recall that, in our setting, S is given the topology generated by the family of

norms || - ||, p € N, and §' is given the strong topology ms. The corresponding
Borel o-fields are denoted by B(S) and B(S’), respectively. Of course, we have

O~ Y(B(S)) = B(S) and ¥ H(B(S)) = B(S)
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for the topological isomorphisms ® and ¥ from Propositions 3.3 and 3.4, and where
B(S) and B(S') are respectively the Borel o-fields of S and S’ given the strong
topology 7.

Proposition 3.7. C(S) = B(S).

Proof. Recall that a countable basis of neighborhoods of 0 € S is given by the sets
B,(1/k), p € N, k > 1 (see (6)). Note that, by Lemma 3.1, B,(1/k) is an open set
that can be written as

Bp(l/k):{aeS| sup |<b,a)|<1/k}

ol -p<1

=J () {eeS|b.a) <1/k—1/n},

n>1beD_,

where D_, is a countable dense subset in the unit ball of S_,. So, each B,(1/k)
belongs to C(S). Now, since S is separable, there exists a countable dense subset
D C S, and for any open set U in S, we have

U= U (a+ Bp(1/k))
aceD,peN,k>1
st. at+By(1/k)CU

which is a countable union of elements of C(S), and thus B(S) C C(S).

The converse inclusion comes from the fact that the maps f, : a € S — (b,a),
b e S/, are continuous on S and thus B(S)-measurable. O

Proposition 3.8. C(S') = B(Y').

Proof. Since for all a € S, the map g, : b € S’ — (b,a) is continuous on §', the
inclusion C(S') C B(S') is clear.

For the converse, let V' be an open set in S’ with respect to m,. By Lemma 3.6,
for each p € N, V, = VNS, is open in §,, and we can write V' = UpeN Vp. To
conclude we prove that open sets in S;, (with respect to the topology generated by

||H;) belong to C(S). Indeed, for each p € N and r > 0, consider

B_y(r)={beS [bt|_p<r}=|J () {beS | [(b,a) <r—1/n}

n>la€D,

where D), a countable dense subset of the unit ball of S, and we see that B_,(r) €
C(S'). A countable basis of the topology of S}, is given by the sets b+ B_,(1/k), for
all k > 1 and b in a given countable dense subset of S},. We infer that V,, € C(S). O

Further, since the cylinder o-field on S’ corresponds to the Borel o-field of the
weak topology, we have the following corollary.

Corollary 3.9. On S’ (and S§'), the Borel o-field of the strong topology and the
Borel o-field of the weak topology coincide.
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4. MINLOS—BOCHNER’S THEOREMS

In this section, we study the existence of generalized random fields. Thanks
to Proposition 3.4, in order to define a random variable with value in (S’, B(S’)),
we can define a random variable X with values in (S, B(S)) and then consider
U(X). Conversely, for any generalized random field Y with values in (S8’, B(S")),
the variable X = ¥~1(Y) is a random variable with values in (S',B(S’)). By
extension, we also call X a generalized random field and we have

e forallwe Q, X(w) eS;

e forallacs§, (X,a):w— (X(w),a) is a real random variable.
We see that a generalized random field X provides a collection ((X,a))qes of real
random variables. The finite-dimensional distributions of the generalized random
field X on (2, A,P) are given by the law of the real vectors ({(X,a1),...,(X,am))
forall m > 1, ay,...,a, € S. By linearity, the finite-dimensional distributions are
determined by the characteristic functional of X defined by

Lx(a) =E(eX) = / X gp g eSs.
o

More generally, for a probability measure p on (RNd, B(RNd)), we call the charac-
teristic functional of p the functional

Lo = [ eBdu)
RN

defined for multi-sequences a such that (b, a) is finite for p-almost all b € RN Tt is

always defined for multi-sequences a € RN with finitely many non-zero coordinates.
In particular, for a generalized random field X with law ;¢ = P o X!, we have
Lx =L,.

Theorem 4.1. If a functional L : S — C is positive-definite, continuous at 0, and

L(0) = 1, then it is the characteristic functional of a generalized random field on
S
Theorem 2.1 and Corollary 2.2 are direct consequences. To prove the present

theorem, we need the following key lemma.

Lemma 4.2. Let p be a Borel probability measure on RNd, pEZ,c>0,ande >0
such that for all a € RN with finitely many non-zero coordinates,

1-ReLl,(a) <e+ c||a||129.
Then for all ¢ > p, and o > 0,

0.2
/W 1—exp (—2||b||2q) du(b) < &+ co®¢(2(g — )"

In particular,
p(S—q) 21 —e.
Proof. Recall the expression of (14+n)? in (5). For all 0 > 0 and m € N, we consider
the Gaussian probability measure vy, , on Rl defined by, for a = (an)ner,, € RI™,
2
_ 2 —2q\—1/2 an
dl/m’o—(a) = n@ (271'0' (n + 1) q) / exp (_W) dan.

Then v, , satisfies:
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(i) Vo (RT™) =1,
(ii) / AV o (@) = 0*(n+ 1) 21,y and
RTm

2
i(b,a) o g —2¢1.2
(iii) /]er e AV, o (a) = exp < 5 E (n+1) ‘Ibn>.

nel',,
By Fubini’s theorem, we have

02
/RNd 1 —exp (—2 > (n+ 1)—2%,%) dp(b)

nel',,

/RNd /Rm v, (a)du(b)
- [ [t o)

—/]er — Ly (a)dvy, «(a),

which is then a real quantity, and by assumption,

/ 1 — £,u(a)dvmg(a) < & +c / lal2duy o (a)
REm RIm
=e+c E (n+1)% / aZdvy, - (a)

nel'y, RFm
=¢c+co? Z (n+1)~2@=P),
nel,

Since » 0, cr (n+ 1)=2@=P) 4 ((2(q — p))* as m — oo, by dominated convergence,
we get

/RNdl—eXp —%2 > (417 | dp(b) < &+ co’¢(2(q — p))*.

neRN¢

Now, since exp(—o? Hb||27q /2) =0 for all b ¢ S_,, it follows that

o2
uS-0) = [ exo (<102, ) duth) 2 1~ ¢ - co’(2la ~ )"
The last desired statement follows by taking o | 0. (]

Proof of Theorem 4.1. Let L : S — C be positive-definite, continuous at 0, and
L£(0) = 1. For any finite subset I' of N we can consider the restriction of £ to
R C S (by completing the multi-sequences of R!" by zeros). Thus, by Bochner’s
theorem, there exists a unique probability measure ur on the product o-field of RT,
such that, for all a € RT,

E(a):/ e dpr(b).
RT

Further, if I' C T" are finite subsets of RN and mre.r is the canonical projection
from R" to R', we have pr o7, ' = pur. By Kolomogorov’s extension theorem [13,
Theorem 5.16] there exists a unique probability measure p on the product o-field
of RN such that for all finite T, pomp ! = up, where 7p is the canonical projection
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from RN’ to RT. Since any element a € S can be approximated by multi-sequences
with only finitely many non-zero coefficients, by dominated convergence and the
fact that £ is continuous, we get that for all a € S, L(a) = L, (a).

It remains to show that u(S’) = 1. Fix € > 0. The continuity of £ implies that
there exists p € N and § > 0,

1—-ReL(a) <e, forall a €S such that |jal|, < 0.

Thus,
1—-ReLy(a) <e+26%al’, forallacs.

By Lemma 4.2 for ¢ = p + 1, we have p(S_;) > 1 —e. We infer u(S') > 1 — ¢ for
all e > 0, that is u(S") = 1. O

In order to prove Lévy’s continuity theorem in the next section, we need another
Minlos-Bochner’s theorem. Now, we consider random variables with values in
(S, B(S)). For such a random variable X, one can similarly define its characteristic
functional by

Lx(b)=Ly(a) = /ez“b"l)d,u(a)7 bes,
S
where p = Po X~ is the law of X on (S, B(S)).

Theorem 4.3. If a functional L : S" — C is positive-definite, continuous at 0 (with
respect to the topology ms), and L(0) = 1, then it is the characteristic functional of
a random variable on (S, B(S)).

Proof. Let £ : S’ — C be as in the statement. As we did in the proof of Theorem 4.1,
using Bochner’s theorem and Kolmogorov’s extension theorem, we can show that
there exists a probability measures x on B(RNd) such that for all b € S, £,,(b) =
L(b).

Again, it remains to show that x(S) = 1. Fix € > 0. Since £ is continuous on S/,
by Lemma 3.6, its restriction to S_,, is also continuous for each p € N. Thus, for
all p € N, there exists 6, > 0,

1—-ReL(b) <e, forallbeS_, such that ||b||_, < J,.

Thus,
1—ReL,(b) <e+20,°|b]>,, forallbeS_,.

By Lemma 4.2 for ¢ = —p+ 1, 4(Sp—1) > 1 — €. Since this is true for all p > 1, and
since the sets (S,)pen form a non-increasing sequence, we get

w(S)=p ﬂSp >1—e.

p>0

Finally, £ > 0 being arbitrary, u(S) = 1. O
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5. LEVY’S CONTINUITY THEOREM
For Borel probability measures (pn,)n>1 and p on (S, B(S')), we say that u,
converges weakly to p with respect to the strong topology (of S'), if
lim [ o(b)du,(b) = / o(b)du(b), for all p € Cp(S', 7s).
SI

n—oo Jq

Accordingly, for generalized random fields (X,,),>1 and X in §/, we say X,, con-
verges in distribution to X with respect to the strong topology (of §'), if the cor-
responding probability law converges weakly. Thanks to Proposition 3.4, to prove
Theorem 2.3 it is equivalent to prove the following.

Theorem 5.1. If (p,)n>1 5 a sequence of Borel probability measures on S’ such
that L,,, converges pointwise to a functional L : S — C which is continuous at 0,
then there exists a Borel probability measure p on S’ such that L, = L and p,
converges weakly to p with respect to the strong topology.

Proof. Let (ptn)n>1 be as in the statement. By pointwise convergence, £ is also
positive-definite and £(0) = 1. By Theorem 4.1, there exists a Borel probability
measure g on S’ such that £, = L.

Let P(S’) denote the set of all Borel probability measures on S'. The main step
of the proof is to show that, under the assumptions, the sequence (fin)n>1 is tight
in P(S), i.e. for all € > 0, there exists a strongly compact set K in S’ such that
pn(K) > 1—¢ foralln > 1.

Assume we have proved it and let us conclude the proof. From tightness, we infer
that the sequence (p,)n>1 is relatively sequentially compact with respect to the
topology of the weak convergence in P(S'), see [14, Theorem 2.2.1]. Thus, from any
subsequence of (fin)n>1, We can extract a sub-subsequence that converges weakly
to a probability measure v € P(S’). But, by weak convergence, the characteristic
functional of v is necessarily the pointwise limit of (£, )n>1, which is £. Hence
v = p and we conclude that u,, converges weakly to pu.

It remains to prove that (f,)n>1 is tight in P(S’). This follows from the following
two lemmas. g

Lemma 5.2. Let (in)n>1 be a sequence of Borel probability measures on S'. If
(Re L, )n>1 is equicontinuous on S, then (n)n>1 is tight in P(S').

Proof. Let € > 0. The equicontinuity of (Re £, ),>1 implies that there exist p € N
and ¢ > 0 such that for all n > 1,

llal|, < ¢ implies 1 —Re L, (a) < e.
By Lemma 4.2 for g =p+1, for all n > 1 and all ¢ > 0,
/S’ 1—exp (—U;bﬂz_p_l) din (b) < € + 26 20%¢(2)%
Then, fix 0 > 0 such that 267202((2)¢ = ¢ and choose x > 0 such that
exp (—o?k?/2) < e. We need the fact that the set
K={bes [[bl-p-1 < r}

is strongly compact in §’. This follows from the fact that in §’, the strongly closed
and bounded subsets are strongly compact. We provide a proof of this fact in
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Proposition 6.1 in the appendix. The set {b € S’ | ||b]|-, < C} is strongly (or
weakly) closed as the intersection of the closed sets {b € S’ | [(b,a)] < C}, a € S
with |la|l, < 1. It is strongly bounded since for all bounded set B € S, with
M = sup,c lall, < o0, we have s (b) < M|Jb]p-

We have, for all n > 1,

(82 [ e (—nb_p i@~ [ e (—nb_p ) dial®)

>1—2—c¢.
Thus (ptn)n>1 is tight. O
Lemma 5.3. (ReL,,)n>1 is equicontinuous.

Proof. Assume that (Re L, )n>1 is not equicontinuous. Then, there exist € > 0
and a sequence of elements ar = (ak,n)nene € S, k € N, such that a, — 0in S as
k — oo, and an increasing sequence of integers (ny)r>1 such that

(7) 1-Rely, (ax) >¢e, forallk>1.

Since ar — 0 in S, considering a subsequence if necessary, we can assume that
2%a), — 0 in S. That is, for all p € N, limg_,o0 |2%ax ||, = 0. For a positive integer
ko to be fixed later, we define the functional @ : S’ — Ry by

Q)= > (bar)’, beS.

k>ko
Note that, if b € §', there exists p > ko such that b € S_, and thus
p
Q) < D (bar)® + bll-p D laxll} < oo
k=kg k>p+1
because [|a||2 = 0(272%). This proves that Q is well-defined. Further, @ is contin-

wous at 0. Indeed, since 2¥a;, — 0, the set B = {2%a; | k € N} is bounded in S,
and for all > 0, the neighborhood V,, = {b € §' | gg(b) < n} of 0 in S’ satisfies
that for all b € V;,, (b, ax)| < n27F, and thus

Q) = Q) =Q) < Y 27" <n’.

k>ko

Next, @ is negative-definite, i.e. for all m € N, all ¢1,...,¢, € C such that
Sriei=0,and all bt,... 0" €S,

iicich(bi - b]) < 0.

i=1 j=1

Indeed, it is sufficient to notice that

ZZ cic; Qb )= -2 Zci (bi,ak>

The functional U : S’ — [0, 1], defined by
U(b) =exp(—Q(b)), beS,
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is then positive-definite (see [1, Chap. 3, Theorem 2.2]), continuous at 0 and U (0) =
1. Hence, by Theorem 4.3 there exists a Borel probability measure v on S such that

L,=U.

Note that, since it can be written as the limit of the measurable maps (b,a) —
Y nery Anbn as N — oo, the bilinear map (-,-) is B(S") x B(S)-measurable. Using
Fubini’s theorem, for all n € N, we can write

/ UO)dpn(b) = / / /S "0 dy(a)dp, (b) = /S L, (a)dv(a).

But, by dominated convergence,

lim [ £,, (a)dv(a) = /Sﬁﬂ(a)dy(a).

n— oo S

Again, by Fubini’s theorem, [ £, (a)dv(a) = [, U(b)du(b), and thus,

fim [ U(6)dpn(b) = /S U(B)du(h).

n—oo s/

Now, recalling the definition of U, we can fix kg such that
/, 1-U(b)du(b) <e/2,
and find N € N such that for all n > N,
// 1 —=U(b)duy,(b) < e.
As a consequence, for all n > N, and k > ko,
// 1~ oxp (— (b, ai)?) dun(b) < /S 1 — U(b)dpn(b) < .
We infer that for all n > N, and k > ko,

1-Rel,, (ar) = / 1 — cos(—(b, ar))dun(b) < Me,

’

where M = sup,~ 1_1%(55?2) < o0o. This contradicts (7). From Lemma 5.2, we
infer that (p,,)n>1 is tight in P(S). O

6. APPENDIX
The goal of the appendix is to prove the following proposition.

Proposition 6.1. In S', the strongly closed and strongly bounded subsets are
strongly compact.

This proposition tells that S’ is a Montel space. See Remark 6.6 at the end. We
provide a self-contained proof here, which consists of several steps.

Proposition 6.2. In S (and hence in S), the bounded subsets are relatively com-
pact.

Proof. As S is metrizable, compactness and sequential compactness are equivalent.
Let (fn)nen be a bounded sequence in S. Let (Ky),>1 be an increasing sequence of
compact subsets of RY whose union is R?. Recall that (|| - [m,j)men jene in (1) and
(Il - llp)pen in (4) generate the same topology in S. For each m € N and j € N%,
the sequence of functions z — (1 + |z|)™D?f,(z), n € N, is uniformly bounded
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and equicontinuous on K; and hence, by Arzela—Ascoli’s theorem, there exists a
subsequence that converges uniformly on K;. By diagonal extraction, we can find
a subsequence (f,(n))nen for which (14 |- [)™D7 f,(,)(-) converges uniformly on
K, for all m € N and j € N%. We can successively repeat the same procedure on
each Ky, £ > 1, and finally, another diagonal extraction leads to a subsequence that

converges with respect to all the semi-norms ||-[|,,, ;, and hence in S. O

Lemma 6.3. If H C S is weakly closed and weakly bounded, then it is weakly
compact.

Proof. Let H C S’ be weakly closed and weakly bounded. Then, for all n € N¢,
the set H, = {b, | (bx)rene € H} is closed and bounded in R. By Tychonoff’s
theorem, the set [ [, .y« Hy is compact in RN'. Therefore H , being a closed subset
of [],,ena Hn, is compact. O

We say that a set H C S’ is equicontinuous if for all ¢ > 0, there exists a
neighborhood V of 0 in S such that, for all b € H and a € V, |(b,a)| < ¢.

Lemma 6.4. If H C S’ is equicontinuous, the weak topology and the strong topology
are identical on H.

Proof. 1t suffices to prove that the induced strong topology on H is weaker than the
induced weak topology. For this purpose, we show that for all € > 0, B a bounded
set in S and by € H, the strongly open set O := {b € H | qp(b— by) < £} contains
a weak neighborhood of by. By equicontinuity, there exists a neighborhood V' of
0 in S such that |[(b,a)| < /3 for all b € H and a € V. Since B is bounded, by
Proposition 6.2, it is relatively compact in S. Thus, we can find aq,...,a, € B,
such that

B C U(al + V)
i=1
The set O' :={be€ H | |{b—1bo,a;)| <e/3foralli=1,...,n} is a weak neighbor-
hood of by and we have O’ C O. Indeed, for all b € O’ we can find, for all a € B,
i €{1,...,n}, such that a — a; € V. Then,

(b= bo, a)| < [(b,a — ai)| + [(b—bo, ai)| + [{bo,a — a;)| <&/3+¢e/3+¢/3.
Thus, gp(b — byg) < € and hence b € O. O
Lemma 6.5. If H C S’ is strongly bounded, then it is equicontinuous.

Proof. Let H C S’ be strongly bounded. In the sequel, we denote B,(c) = {a € S |
[all, < e} for p € N and € > 0. We first show that the set {gp, 1)(b) | b € H}
is bounded for some py € N. Assume it is not the case. Then, for each p € N,
there exist a, € By,(1/p) and b, € H such that |(by, ap)| > p. Since each a, belongs
to Bp(1/p), the sequence (ap)pen converges to 0 in S and thus it is bounded. But
then, for the bounded set B = {a, | p € N}, we have gg(b,) > p for all p € N which
is a contradiction with the fact that H is strongly bounded.

Now for such a po, letting M = supy¢cy quo(l)(b) < 00, we have that for all € > 0
and for all a € By, (¢/M),

(b, a)| < [|bll3,, lallp, < Me/M =¢, forallbe H.
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Proof of Proposition 6.1. Let H be a strongly closed and strongly bounded subset
of §'. In particular, H is weakly bounded and, by Lemma 6.3, its weak closure H
is weakly compact. Now, by Lemma 6.5, H is equicontinuous and then H is also
equicontinuous. Hence, strong and weak topology are identical on H by Lemma 6.4.
As H is strongly closed, it is also weakly closed and we infer that H = H. Hence
H is weakly compact and then strongly compact. O

Remark 6.6. Proposition 6.2 tells that S and S are actually Montel spaces (i.e.
a locally convexr Hausdorff barreled space in which every closed bounded set is com-
pact). See also [20, Example 10.IV and Proposition 34.4] and [8, Section 1.6.5].
Proposition 6.1 tells that S’ and S’ are also Montel spaces. Furthermore, as a con-
sequence of Banach—Steinhauss theorem, any weakly convergent sequence of S’ (or
S') is also strongly convergent (see [20, Corollary 1 of Proposition 34.6] and [8,
Section 1.6.4]).
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