Math 595, Fall 2005 Homework 2
Richard Sowers due February 14

1. Show that the two definitions of Large Deviations are equivalent.
2. Let X be a random variable as specified below. Compute
A6) € InE [exp [0X]]

for all # € R. Then compute A*, its Fenchel transform.

(a) Gaussian
(b) |10 points| Poisson
(c) |10 points| Geometric
(d) |10 points| Bernoulli
)
)

B
(e) |10 points| Binomial
(f U

10 points | Uniform



