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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.
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From reader reviews:

Deborah Tate:

Spent a free time for you to be fun activity to do! A lot of people spent their sparetime with their family, or
their own friends. Usually they carrying out activity like watching television, likely to beach, or picnic inside
park. They actually doing same thing every week. Do you feel it? Would you like to something different to
fill your own free time/ holiday? Might be reading a book is usually option to fill your free time/ holiday.
The first thing you will ask may be what kinds of reserve that you should read. If you want to attempt look
for book, may be the book untitled Large Deviations and Idempotent Probability (Monographs and Surveys
in Pure and Applied Mathematics) can be great book to read. May be it may be best activity to you.

Theresa Gordon:

A lot of people always spent all their free time to vacation or go to the outside with them household or their
friend. Are you aware? Many a lot of people spent many people free time just watching TV, or maybe
playing video games all day long. If you would like try to find a new activity this is look different you can
read some sort of book. It is really fun for you. If you enjoy the book which you read you can spent 24 hours
a day to reading a book. The book Large Deviations and Idempotent Probability (Monographs and Surveys
in Pure and Applied Mathematics) it is quite good to read. There are a lot of those who recommended this
book. They were enjoying reading this book. In the event you did not have enough space to develop this
book you can buy often the e-book. You can m0ore very easily to read this book through your smart phone.
The price is not to fund but this book features high quality.

Selma McDaniel:

Large Deviations and Idempotent Probability (Monographs and Surveys in Pure and Applied Mathematics)
can be one of your basic books that are good idea. All of us recommend that straight away because this
reserve has good vocabulary that will increase your knowledge in words, easy to understand, bit entertaining
but delivering the information. The writer giving his/her effort that will put every word into pleasure
arrangement in writing Large Deviations and Idempotent Probability (Monographs and Surveys in Pure and
Applied Mathematics) although doesn't forget the main stage, giving the reader the hottest and also based
confirm resource facts that maybe you can be among it. This great information can easily drawn you into
fresh stage of crucial thinking.

Jason Savage:

That reserve can make you to feel relax. This kind of book Large Deviations and Idempotent Probability
(Monographs and Surveys in Pure and Applied Mathematics) was colourful and of course has pictures on
there. As we know that book Large Deviations and Idempotent Probability (Monographs and Surveys in Pure
and Applied Mathematics) has many kinds or genre. Start from kids until youngsters. For example Naruto or
Detective Conan you can read and believe that you are the character on there. So , not at all of book are



generally make you bored, any it offers up you feel happy, fun and chill out. Try to choose the best book to
suit your needs and try to like reading which.
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