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This is an introductory course on the methods of computing asymptotics of probabilities of rare events: the
theory of large deviations. The book combines large deviation theory with basic statistical mechanics,
namely Gibbs measures with their variational characterization and the phase transition of the Ising model, in
a text intended for a one semester or quarter course. The book begins with a straightforward approach to the
key ideas and results of large deviation theory in the context of independent identically distributed random
variables. This includes Cramer's theorem, relative entropy, Sanov's theorem, process level large deviations,
convex duality, and change of measure arguments. Dependence is introduced through the interactions
potentials of equilibrium statistical mechanics. The phase transition of the Ising model is proved in two
different ways: first in the classical way with the Peierls argument, Dobrushin's uniqueness condition, and
correlation inequalities and then a second time through the percolation approach. Beyond the large deviations
of independent variables and Gibbs measures, later parts of the book treat large deviations of Markov chains,
the Gartner-Ellis theorem, and a large deviation theorem of Baxter and Jain that is then applied to a
nonstationary process and a random walk in a dynamical random environment. The book has been used with
students from mathematics, statistics, engineering, and the sciences and has been written for a broad
audience with advanced technical training. Appendixes review basic material from analysis and probability
theory and also prove some of the technical results used in the text.
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From reader reviews:

Ruby Mejia:

Book is written, printed, or descriptive for everything. You can realize everything you want by a e-book.
Book has a different type. As we know that book is important point to bring us around the world. Alongside
that you can your reading ability was fluently. A guide A Course on Large Deviations With an Introduction
to Gibbs Measures (Graduate Studies in Mathematics) will make you to be smarter. You can feel more
confidence if you can know about almost everything. But some of you think that open or reading some sort
of book make you bored. It's not make you fun. Why they are often thought like that? Have you in search of
best book or suitable book with you?

Brain West:

Often the book A Course on Large Deviations With an Introduction to Gibbs Measures (Graduate Studies in
Mathematics) has a lot info on it. So when you check out this book you can get a lot of profit. The book was
authored by the very famous author. Mcdougal makes some research prior to write this book. This kind of
book very easy to read you may get the point easily after perusing this book.

Suanne Barnwell:

Many people spending their time frame by playing outside together with friends, fun activity having family
or just watching TV the entire day. You can have new activity to invest your whole day by studying a book.
Ugh, ya think reading a book can definitely hard because you have to take the book everywhere? It ok you
can have the e-book, delivering everywhere you want in your Smart phone. Like A Course on Large
Deviations With an Introduction to Gibbs Measures (Graduate Studies in Mathematics) which is keeping the
e-book version. So , try out this book? Let's observe.

Rayford Alexander:

Don't be worry for anyone who is afraid that this book will probably filled the space in your house, you
might have it in e-book technique, more simple and reachable. That A Course on Large Deviations With an
Introduction to Gibbs Measures (Graduate Studies in Mathematics) can give you a lot of close friends
because by you looking at this one book you have matter that they don't and make you more like an
interesting person. This particular book can be one of one step for you to get success. This book offer you
information that perhaps your friend doesn't learn, by knowing more than some other make you to be great
people. So , why hesitate? Let us have A Course on Large Deviations With an Introduction to Gibbs
Measures (Graduate Studies in Mathematics).
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