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Large Deviations and Idempotent Probability

In the view of many probabilists, author Anatolii Puhalskii's research results stand among
the most significant achievements in the modern theory of large deviations. In fact, his
work marked a turning point in the depth of our understanding of the connections
between the large deviation principle (LDP) and well-known methods for establishing
weak convergence results. Large Deviations and Idempotent Probability expounds upon
the recent methodology of building large deviation theory along the lines of weak
convergence theory. The author develops an idempotent (or maxitive) probability theory,
introduces idempotent analogues of martingales (maxingales), Wiener and Poisson
processes, and Ito differential equations, and studies their properties. The large
deviation principle for stochastic processes is formulated as a certain type of
convergence of stochastic processes to idempotent processes. The author calls this
large deviation convergence. The approach to establishing large deviation convergence
uses novel compactness arguments. Coupled with the power of stochastic calculus, this
leads to very general results on large deviation asymptotics of semimartingales. Large
and moderate deviation asymptotics are treated in a unified manner. Starting with the
foundations of idempotent measure theory and culminating in applications to large
deviation asymptotics of queueing systems, Large Deviations and Idempotent Probability
offers an outstanding opportunity to examine both the development of a remarkable
approach and recently discovered results as presented by one of the foremost leaders in
the field.

In the view of many probabilists, author Anatolii Puhalskii's research results stand among
the most significant achievements in the modern theory of large deviations. In fact, his
work marked a turning point in the depth of our understanding of the connections
between the large deviation principle (LDP) and well-known methods for establishing
weak

92,50 €
92,50 € (zzgl. MwSt.)

Lieferfrist: bis zu 10 Tage

Artikelnummer: 9780367455293
Medium: Buch
ISBN: 978-0-367-45529-3
Verlag: Chapman and Hall/CRC
Erscheinungstermin: 18.12.2020
Sprache(n): Englisch
Auflage: 1. Auflage 2020
Produktform: Kartoniert
Gewicht: 164 g
Seiten: 520
Format (B x H): 156 x 234 mm

Kundenservice Verlag Dr. Otto Schmidt KG
Neumannstraße 10, 40235 Düsseldorf | kundenservice@otto-schmidt.de | 0221-93738-997 (Inland)

12.09.2026 | 15:52 Uhr

mailto:kundenservice@otto-schmidt.de

