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Small deviations principle:

X; satisfies a SDP with rates o and 3 if there exists a constant ¢ > 0 such that

lim —e*|loge|? logP | max |X:| <e ) = c.

5—>Oc‘ gel g 0<t<1| t|

Chung's LIL

X; satisfies Chung's LIL at infinity with rate a € R if there exists a constant

C > 0 such that ,
log |
iminf (5 ) mex X = C as
t
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Small deviations and Chung’s law of iterated logarithm for a hypoelliptic Brownian motion on
the Heisenberg group, C.-Gordina, to appear in the Transactions of the AMS.

An application of the Gaussian correlation inequality to the small deviations for a Kolmogorov
diffusion, C., submitted.
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