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CONDITIONAL MODERATELY
LARGE DEVIATION PRINCIPLES

FOR THE TRAJECTORIES OF RANDOM WALKS
AND PROCESSES WITH INDEPENDENT

INCREMENTS

A. A. Borovkov, A. A. Mogul’skĭı

We extend the large deviation principles for random walks and processes
with independent increments to the case of conditional probabilities giv-
en that the position of the trajectory at the last time moment is localized
in a neighborhood of some point. As a corollary, we obtain a moderately
large deviation principle for empirical distributions (an analog of Sanov’s
theorem).
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