Inequalities and large deviation principles
for trajectories of processes with
independent increments

A.A Mogulskii

Let S(t); t > 0, be a homogeneous in time process with independent increments.
Put
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We need Cramér’s condition
[Co]. For some § >0

o) <oo  forall |N <6.

As the space of trajectories of random processes we take the space D of functions
f=f(t); 0<t<1, without discontinuities of the second kind.

As the metric we take p = pp introduced in [1] for the space F which includes D.

Denote sp = sp(t) := 75(Tt), 0 < ¢ < 1.

The main result of the talk is as follows:

Under condition [Cy| the family {sr}r>1 satisfies large deviation principles (local
and extended (see [2])) in the metric space (D, p) with parameters (T, J), where

J = JM(f) is the deviation integral introduced in [3].
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