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Small deviations principle:

Xt satisfies a SDP with rates α and β if there exists a constant c > 0 such that

lim
ε→0
−εα| log ε|β logP

(
max
06t61

|Xt | < ε

)
= c .

Chung’s LIL

Xt satisfies Chung’s LIL at infinity with rate a ∈ R+ if there exists a constant
C > 0 such that

lim inf
t→∞

(
log log t

t

)a

max
06s6t

|Xs | = C a.s.

Example

limε→0−ε2 logP (max06t6T |bt | < ε) = λ1T ,

lim inft→∞

√
log log t

t max06s6t |bs | = λ21 a.s..
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