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ULTRAPRODUCTS AND CONTIGUITY

DANIAR H. MUSHTARI

The notions of the contiguity and the entire separateness of sequences
of probability measures are important for the foundations of the math-
ematical statistics. The ultraproducts method provides the possibilty
to transform a sequence of probability measures into a single one. Re-
lations between the contiguity or entire separateness properties of two
sequences, {µn} and {νn}, and the equivalence or singularity proper-
ties of their ultraproducts are established in [1]. In case when µn are
Borel probabilities on separable Banach spaces the ultraproduct loses
many good properites of the factors. In spite of this, in this case the
ultraproducts of sequences of Gaussian and p-stable probabilities will
be considered. Some theorems, counterexamples, and open problems
will be formulated.
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