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Tail Probabilities of Gaussian Suprema and Laplace Transform M.A. Lifshits Let {xt , t ∈ T } be a bounded Gaussian random field and Z = supT xt . We investigate the large deviations by means of the Laplace transform Ψp (λ) = E exp{λz p },



1 ≤ p < 2.



We derive for large r the asymptotical equivalence P {Z ≥ r} ∼ ABC with A = (2 − p)1/2 Ψp



²



r2−p − dr1−p pσ 2



³ ,



º » (2 − p)r2 d(p − 1)r d2 B = exp − − + 2 , 2pσ 2 pσ 2 2σ ² ³ r−d C =1−Φ , σ where d and σ are some important numeric parameters of the field x and Φ is the distribution function of the standard normal law. We apply this relation to the investigation of the Gaussian measure of large balls in the space `p in order to generalise some recent results due to Linde and author. The broad range of possible types of behavior of large deviations is under consideration and some of them turn out to be unusual.
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where d and Ïƒ are some important numeric parameters of the field x and Î¦ is the distribution function of the standard normal law. We apply this relation to the investigation of the Gaussian measure of large balls in the space lp in order to generalise some recent results due to Linde and author. The broad range of possible ... 
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