Large deviations, between theory and applications

Paolo Baldi
Universita di Roma Tor Vergata

The theory of large deviations is one of the more remarkable develop-
ments of the last thirty years in probability theory. Besides the theoreti-
cal motivations that have been at its origin, this theory has proved to be
useful in many applied domains: risk theory, telecommunications, simula-
tion,. .. Actually in all domains that have at the heart the computation of
the probability of rare events.

This talk gives an introduction to these aspects of the theory of large
deviations and to some recent developments. And to its limitations as well.



