National Institute for
Theoretical Physics

Large deviations in Statistical Physics

Information

Lecturer: Prof. Hugo Touchette

Email: htouchette@sun.ac.za

Lectures: Friday 14:00-16:00 in the NITheP seminar room

Course webpage: http://www.maths.gmul.ac.uk/ "ht/ldtcourse/

Content

e Week 1: The large deviation principle; Varadhan’s Theorem and the Gértner-Ellis Theorem

e Week 2: Sums of independent and identically distributed random variables; Sanov’s Theorem
o Week 3: Large deviations of Markov chains

e Week 4: Large deviations for stochastic differential equations; symmetrization

e Week 5: Simulations of large deviations.
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