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nA nA
n ~ 1 k o o/ ~ 1 ko
@.11) P{z" € B.(r)} P{E ;y ~ 1A, all k} ~ P{An—A ;y ~ 1A, all k
0N @OV D>~k NIY) DIMION T2 DN DN ) (1(kA)) DI0NID DY DYNONI DNV iid DINWR BN yF WK
NYVP M
nA
4.12) ]P’{x"eBs(r)}%H]P’{ Zyz Nr}
k

Py

1 T/A nA
(4.13) ElogP{x"EB }NZA——log]P’{ AZyl ~r}

IWUNDY Aj(7(1)) D2ANP DY DIPNORID DINWN NIAY (R"17) NN 2ANPN TPNPND NN £(r(t), ' (1)) 2 NYI YI0)
PPN NN X, TIWN DX NIV NI @ NTPIN RN /(1) MW /(1) NP ANPN TPSPN NN DAV DN
A — 0 9"NNY A — oo NPNT IWND 12 DX D3PI .(R"DN NIAY INTHIN MPLON SV

T/A
1
1 —logP{z" € B.(r)} = —Al(r(kA l(r dt = —1
(4.14) ~log {z" € B.(r)} = Z ), T / ()

PR (ORPPLVNNNN NNKBYD) DAIPNRN 2172) X190 IN NN NP IN) M) MY MNT NPVD DINN NN
MY DRI PP MNIN TTO MIPY TPMNN ROX ,NPIDV MBON P R TN ITO DX PONNY MIVIN

-1 N0 .09XR? T"2TRMM OTR1 P2 09 %7 120070 Mo TR 1711 "2 0%Ep 7200 1130
"2R°RINATRR NINWNA 2931 TR 23 WX e; TRN 200 01300 22NN "RIRR MR 20 1R RN NR £(z, -)
210 AXR M¥RNE OV LDP -1 1720 NR TN 2™ 1X°gRi "272nN qUIR "R .\, (z) T9N79 0y

@.15) {fo ), (t))dt r absolutely continuous

otherwise.



IPOPNRN ANPN PPN NN £ -1 ANPN TPIND NN 1,057 9v TWpna

DAYNN NIMY N¥IPA ON00NN OV 1M DI5NNN SV 10 PTONNNN ANAN NN DN9PN DX MIND WD
NPN MR NINNN ONXIN DY N¥MIPN NNV 25 OV .C OV RN N¥IIPN INY DM 0N OHYIND 921 ,MIAN0N
PINYY ANIN

NONN NN TMNINON DV NPT ANP 2N Y1
(4.16) min{I(r) : r € S}

OYPPN NN OYW NMYIN DNVOPK RN 1,09 TONN MY NMNX NPIYIN DIXNS0NN N¥IP NN S IWNRD
DTPYY 9973 DX, NPPONNNA M PNI WRD NPYA :Variational problem 78NN Y2 NINIPI TNDOIN SV
JPVI2IN NN DOVNIND NN NI¥NDD IWIN MPT)

NINWN? QX2 N"X2119 1R VaWni 20 NnN0 DR 07PN 110R1E 72000 22 0w, 3.4--3.5 MRNNT?2 JUnna
NR1IW 93 9781 1IR Ag(x) -W 1IN DI NR 07EN 1R M/M/1 1IN NRT M2 |, 2.27 -1 133 120 110R1
WNNWN? 22311 AT 7172N2 730 T8N 010 1130 T71RA0 020802 07 W0R27 1200 1200 R0 0T 11010 M8k 1011, 7N
RO2IN 772NN 20 1'%pRI1E3 0T 7200 1NN R ,09°%1 1RNa R reflection map -0 130 contraction principle -1
Jwann rznnn”
IR0 ?M /M /1 TN 20 WRN2 MI™n S mr1ap 128

4.17) Se = {r :r(0) = zo,r(t) > M for some 0 <t <T}

W N3'UTN ARER?2 N2WN P A13 "YanToR 210 132 0W23 1201 M O2Tu0 IR 1730 10X 02120100 NR132 RN
T 20T 27182 nM 20 270N a0 (2M11 R22) z(¢) TNNy unxRnn

A=\ Ao =p-lep =1, e; = —1 T2V 1NV "2 71%GR T*20N &1 M /M /1 1N 20 "Warmn 720

ORI IIONN W SV WD XN SWIND TONNN MDD

"WHINN TONNNY AXPN NU¥PID NION 5

AYNIN NI IWHYA W TOY . -2 DMIT DPN DAAXPN SWONN PINNN M PORI PIAN MIYY 1PN
IPAWSPM TPLNND

YR NP1 TM N2 RN 7 212000 "R 2 -1 120 R 4z, y) = £(y) IR
(5.1) min{I(r) : 7(0) = a, r(T) = b}

JIRTT? RN

99252 JOP PPV OOND Y2 TPOPIMP £ - WD RN [0, 7] 2Y TPNIIP INNN KD U i N

(5.2)
’ ’ _ ’ ’ _ 17 ’ _ r(T) —r(0) _ b—a
/0 L' () dt =TEE(U)] > TLEF(U))]=T¢ (i/o ' (t) dt) =TY <#) =T < T ) )

DPNRY DPNN WIN? NP2 NPIADN TITN ,EVHINN TINNA 11I) DIPNI DMON DPN DAIAXPNIY NIPHRI MDD
AYNY 27 NON - PN MY NNDD TNY PR NP TN DV TN NN RN 27D 797 90N W 1pa NN
L TPSPNON OV TW

PPN OPNIPR DINVN SV NIPRY TN TN NIV ANP TPNPND PR NN WOV 27NN NIY 28PN TPNPN
TPNOIVAND TPV DY NYPN 12T TPOPMP NN ANPN
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"Wwonn TYnNn 5.1

DVNIT OY ,NORID XIONT YW SV WIAN RN SVINN TONNN
(5.3) 61:1, 62:—1, /\1:/\7 )\2:
FPONNN DV "TPNON"N INNINNN NN T 7223 XNP LOVIN

(5.9) %x‘x’(t) =A—p, z20)=z0)+A—p)-t

JANR OO A > 1 DN OAPN NN PYPNON MDY IPINYD 7PNPNAT NN DONNN NITO MDD

YMaN1 awns 1M Mt Ponn My

NEW)
(5.5 U(z,y) = L(y) = ylog <w> A+ — VY4
v P
(5.6) A= )2+ 4 = (A4 p)?,

LN — p) =0 -w 0198) WP
TRIM TR AT "RIN TR @ > (A — )T MW P{z"(T) > a | 2™(0) = 0} NTANTAN (20 21227) NR 2WMI
W2 1320 123 (1 -2 naRiw N112anonn Pl vawn "a? TR
(5.7 inf{I(r):r(0) =0, r(T) > a}

RN 20N 212000 (7)) 20 "WaR T 23 120 "3 TUTT 1R 010N NINWNA 821 N0 7001 21 7120 £ W 711
N2 N9 "RTM"09RN 1™Y1 132 0" 172

(5.8) inf{T¢(b/T):b>a}.

a/T =2 1M N2 A™RpNa £ -0 N a/T > A — p -0 P A — g -1 R 120 TNN0 DRI, 0RNIR & £ 121R
ORI DI9°W0 00,10 2 R0 7 1072 @ -2 VA2 11200 21200M T4 (a/T) R 0m°Imi 132

DTIRNA 20 NMAN0AN MR W2 ,200°2 2002 0723 0mKRa U ORi . > A -0 7M1 08 1 nma
“WaT AT TV °UA2 7INI AT 7°DaN MAU? "3 2NW23 1012 ¢ > 0 M1 1201 2(0) = 0 -1 21 T20nnw (T3
R22 P12 MITUM? 1M OX ,12 A¥NA IR0 123,970 AT 21°20 D131 NTNANuW---NnxRi TR "No RT12 0
T UTIRD R 0T TR - RN 1T OXRW 1273 . R AV X7 TR 10T 11220
"W AT QU 120N 20 DA CWann TNn0 MAVm MRI? IWaR 09N 17TD 1IImen 0230w 21722 11720 qUa
T3N3 "R W23 7' -1 JWm omrInmn OR R0 W2 132 90 qrTan oRin N1anonn W 0mM™Rim o'RIN
12727 MRTM0ER MU W &7 Y20 132 . -1 217°72 0000 AT 12 TN T2 TRONA 00 12 *T° 20 Jom X
T3 MR T2 T, @ITRRNG 20 R21)

(5.9) inf{T¢(a/T):T > 0}

N21R00 "D 2221 V80N TR ¢ = o/7 -1 003,720 1R
1 2+ 4N
(5.10) inf {azé(c) ie> O} = 1nf {% <(’10g <W> A+ pu—c2+ 4)\,u> }
2 4+ 4\ 1
(5.11) zalnf{<1og< ;/\+ M>+E[)\+u—\/02+4/\u]>}
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0OR?2 TNWIT ¢ 92 ¢ TTRNN R22 "9 IR NTA1 TN NR'SN?

(5.12)

2 1 1 -1 -1
_— (1—|—— [\/024—4/\”} -2c) — A +p—ver+4) - -5 [\/02+4)\u] - 2c
c+ (32 —|—4Alu 2\ 2

(5.13)
1 1
= (1—|— [\/c2+4/\,u]_1-c) - A +p- VE+a) - Ve +4 ]t =0
c+ 2+ 4\ c
2021 1321 4/ + 4Ap = A+ p T T MV ¢ = g — A > 0 [INEN NR 21721 Nid
1 w—A 1
(5.14) Y (I A RO S
2p ( A+u) At p
1 2u 1
(5.15) Lt 1y
20 +p A+p
RN 231N 20 TIWNW [N ( 5.11) MNa 1aRn | 2ruaRi Digtmi T 1R
. 1 I
(5.16) infda—l(c):c>0p = alogX
c

7R, 72 OR 7730 DIRNZ N2 07300 770 IR M1 A R 07 10R02) INT0gIRn 212000 '3 mawiad 1311
12M2 "3 MR1NZ WaR URNN U18°W? 7190 0197w R0 "Wt A1 "2 12142 D3N 2720 RN 1D "Wann 7 2nnnu
AT TWN "W TN ,09R? 172 0NN, 027NN A -1 » WR3 ,"M9XD ,079nnm 0mAXR0 1T 21200 T1IR? ,0™0n

101X qRIW WITTN

"ORYXIIIDOPR NIIWI TIOKID NIVAT QY N 6

92)2 M5V1N DAR NXIN NN TR IWNRI NVN 2970 MPAPY KON PYINN TONNN WD POIN XN M/M/1 N
92)2) ©9¥T DPN NNIPN MNPV D) 1PN .OTIPN NRND NN M NRN PONONINIOPND NN SV NI 90N
reflection -N NNYA T2 DY 923N2 11 NRNAT 9PN N AD7ON VIVNN P OOV PPN NI NNV IWITN
NNN ORY NI 1 1D SWHNN PONNT NNt PINNN 2APN NNN T 5OV NI XNP LOWNIN DPNM O2N .map
VAYNIN 73D VAN 125 SYAN PONN DY W TIOT NN RN W 2APNI TION> DN JiINNY NN RN 1N

AL
d o JA—p x(t) >0
1) 7o (1) = {0 2(8) = 0
o [+ ()t 1) >0
62) =)= {0 t>a>(0)/(n—A)
(6.3) =max{z>(0) + (A — u) - t,0}

22 DYVANN ToNN2 VNN RN L0 -2 DN OPN TWN DND0N GOIN MINN 1IPY ND NNV MNP0N 1NN INWI DN
TONNN NAY 2WPNN VI 120 IWINN TONND DM NN 1221 121 KD NI WD DX21700 NN AW NNN T
031 ,MIYD PNR NTIPI W PINNNY INPA HIADN 2DONN MM TMNIANONN NN :NIRWN 2Y NNY SWINN
0 797 My>

z(t) TONN MY NN D reflection map -1 WINWNY WOy M/M/1 N My LDP ypy 23p5 »1o

64) Rlx](t) = z(t) — inf z(s).

0<s<t
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2, AN IMND (OMINDN NN DY) MPXIN NPNHNGN ANIIN NPND PXTY NXIN R DIPSPRNN

©5) [Rla](t) ~ Rly)(0)] = |#(t) — (1) ~ [ Inf_a(s) — inf y(s)]
6.6) < |z(t) —y(®)[ + sup |z(s) —y(s)| <2 sup |x(t) —y(t)]
0<s<t 0<t<T
©.7) sup [R[z](t) — R[y](t)| <2 sup |z(t) —y(t)].
0<t<T 0<t<T

PXYIPN R 1PNIN PINNA WHRWND MBONN NNX SIN) contraction mapping theorem -1 WANWND 990 19
SYINN PINTIN TV TPMPIN ANPN TPXPND NN £ -2 JIDI EPST PN NN M ANV NP D 9y SIPNINad
DIPNRN MINWNI N X, TYPNNN INVNRA 77 791 R TP8PNOY 1O0--

1270 Q%R MXp1a 0D LDP - 1720 IR TR0 A < TM'23,2°%" M/M/1 11N

T / ,
6.8) I(r) = {fo L(r(t),r"(t))dt r absolutely continuous
00

otherwise

le(y) tfx>00ry>0
(6.9) (z,y) =<0 ife=0andy=0
00 ife<0orz=0andy<0.

contraction -N VAYN 297 PN NPNNY PRI PINNN JY¥ R NN NOYIN 17> DY 52123 MNN NIRY NPIN NN
YT DY NN ANPN TPXPNS LDP-N PPy O»P1N 19X mapping theorem

(6.10) I(r) = inf{If(u) : Rlu] =r}

PPN ANP TPNPNY BY ,IPINVVIND NNNN NN N7 W IWNR PVIND PIONNN W ANPN TPNPNS NN 15 IWND
MY INOINN TWN NPNA .u PIND PN Ru] = r INNWNAD RRINWID ¢ MY (1) < 0 DN D 27 DOWI NYD 4y
RN 7 (t) > 0 POPNI N 7(¢) > 019 Rlu] = r OPPHN OX 90N R NNON NN 1IN TPMPHNN ANPN TN
ANAN RN () = 0 OR XNP LAYN 295 G0N ¢ MD 222D MNWN IR DIIPRN PV /() = «/(¢) B) NN
NN MDD u(t) = 0 OX .0 XKW TPPNN PN TPXPNY T 199 - DY IRUND XN DTN NIAY NP2 20N
N2W PONTNN OX - 2MOVLIN DY YNINND N9 KD R YN O 7/ (¢) = o/ (¢) NI RN ,RXINNND NN ™
7 Y, TI OX NINNNY PNNN TR 7277 NNN 1N PRD MNP 05¥NNT WANR 197 .0 -5 MY IRY KD XD RN

019N
T
6.11) inf{Iy(u): Rlu] =r} =inf{ [ £;(u'(t))1{p@)>01 dt : Rlu] =r}
0
T
6.12) = inf{ éf(T'/(t))l{r(t)>0} dt : Rlu] =r}
0
T
(6.13) =inf{ [ 4(r(t),r'(t))dt}

JPMOPN NN ANPN TPYPNY ONNNA 0 NN MIIANONN DIPOW DI DO72PNN r NIAY NN

TPANT NPYA PN YIIND YTI-TIT XN¥PO MOOY NN NPYUYNR MORYD DNVWPN T2AWLNY NIAYI M A9V
D»OM 0 YR z NP NN PINNN 1NAY NP PADN V0NN M ,ANPN TPXPND TIW NN NN NIRUD
DIPPNT NANN 212010N NN 19 TIVN NN NINNS 1POY MNTHN NPLON NAYS NINY DXIN) ON 177 )R y NMPN

INAN PV

(6.14) inf{I(r):r(0=2a, r(T)=y}.

2> 0,7 > 0 M/ DPONIPIV NMIYLN YIVND >T

13



qunal I(#) < I(r) 728 MI12N 07NN 7 21200 1R "R r(0) = =, r(T) = y TR0 W23 21200 r i
WR r M2 r(ty) > 002R r(t1) =r(t2) =0 -0 TI ¢ < p < to TIMT ONR OR NTA 232 TR DVR 2D 7#(¢) =0
TAMEIR 1R R TR 1T 13130 075N

7 IR 71"T21 . 07910 Tit"dW OR M2 M W ¢ = sup{t < T : r(¢t) = 0} -1¢; = inf{¢t > 0: r(¢) = 0} MOI AN
TR T 21170TRA 0 -2 NN [tq, t2] 2M70I°R2 PIM # -2 010 N17712

(6.15) I(r) = / ety (1) dit
0
(6.16) _ / Y@ @Oy de s e @)+ [ ). () di
0 t1 to
6.17) z/tl é(r(t),r’(t))dt—F/Té(r(t),r/(t))dt
OT to
(6.18) - / 0 (1), 7 (1) dt
0

JATT 7 121 AT ¢ 12 (E, ] 2IM0ITRA DOR TR "R r(fp) > 0 IR .@ = b = 0 WXR3 1axR? i 4(a,b) > 0 ™3
(6.17)—(6.16) -2 NN MW "R 22N £(r, ") > 0 TR TR

W9'W TOXR 0 -2 x -N VOR :0°DUR NWI2WN 127NN 21200 R 0" 12 R X1 y -2 z -N 200001 2120100
J0— A W80 y -2 0 -1 DuR1 0 MW 212000 12 VOR LA —

11" 2174 » MAV Mng? 0T 03200 00 TN Waimn 72000 0120 128 0i 0 -2 0TI 01'RW 0212010 :7R2%
W R T 2000 128N 07212010 23 17aNn "3 211,70 12 TN R0 20M08IR0 11Ng0 "wairn 72000 Mavw

1221 ,0 MW 1'R 2120M1 1DTR? WRT VYR 121201 0002 w1200 0112 O "I 11°R7 0 717 012100 07212010 112U
TR VORN "232 920 10T 11070 W 12 D12 IW0XRN DURN 20 ,120008IR T 2120100 “T3-0010 11070 1NR

1T"0RN2 1" TR NG 2120 1N D19°WN OR .. — A D18WA R 17202 2107000 212000 W91 72nnn 121w *J 1311
D19°WN NR NM2 177271 0T 2120 "NR0N D19°WN O0R JM?20 D901 R227 NRT L0 N1 2120010 12 VORI NIIR0 T 20 MR
T -1 112" 0R ,WTI 2120M TR 10" R2 OXR 11200 DR 102" 07 "1°0 "TR ,0aRMM 72000 12 DR NIvEzn 1" 20
DORIN IR NXIT AT 12 12 AT 000 07200 021N 072072 "20"03R0 V180N M2 4 — A 0 wige 77 T AR
21201 R1XN?2 1N 1321 0 2 DN 1R 1M TXNT,"71RNAN 0T 101 M20 1D TR TN R0 IR0 07T 212000, 711
J20M00IRN D18WA D12 27T 11I0RN 22100 0180 013702 NWN TR0 - 0T 710 12101 M20 1

TR-INT 2T I9°WNW 11733 ,2700°R2 (NN 010 "R 1321 £ = 0 "TR ("2°20 1180 R10W) A — g R D19WA OR "I 131]
SN 72720 118NN OR ,ITMIT AR LA — g 2 1M AT £ PRR1E0 "D 270K DR 1"0RA2 1N D19°Wn NIvRn 7" 20
2120010 720 2MUIR TR T 20 NIRT - 270I"Ri1 IR 1"VR2 2311 ,N0aRnM JXpi N'Xena 1"20W 019°w? 390 *T° 20
TWNm 12100 VORI N7RM2 TU 2008180 1902 T 212000 "R to -2 1" i'802 01 D19°Wn M0 ok 0 n1w
W™ 212010 O'TU1 "20M09IR N2 2107 1R 1T 212010, WaTTn 72000 "212°0n TR 121 4T X1 00 M20°2

T D 20 DWW DWLP DYV 12 20N N W P :DPIDVMN NPNY DITHYIND DXNAYDN MY ¥ PO
DNYRIN DIYOPN MY PNN 1V - PPODN NTH T MY 7' -2 701N PR DYLPN IYIZY 12 120NN NIAY INOIRD
TR PR NAY IOV PN M 9VON IR - OO SYNARN YOPN OP T NAY .y -2 93 191 MPOUN PN 0 XN
NIYIND 7Y DI 1NAY T OV D»P2 DINN PRI .7 IPOY DY 5T PN PN PNN 19V POV M 21001 P9

2IWID TPNDIPLIND TN PN IRV NI oY PN ,NIPN 921 OPIVIN

NI PIPOLANN TVONN DINP DXIR MY JoNTI NN T O PPN MIPVNND 21200M MINANODNN NNNIND
x>y DN PN OX 0 7P DMPYRN .010W KD 12130 XINY) DY Ty, T OV PPN 0TI NOYM W )P
YT 9Y NOYNON NIMDN NN TR, TPNOMN 7P9Y NPNTID 1910 NI A — 4 MDY NTID 1P 1Y PR ¥ IN PV

DYOP NYMY DY 10NN DY MY

D9YON 229 NIRYD W NOIY WK y = 0 -2 D19 Y -9 = -1 MIYY PO NP PR NP NIRYN TN
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210 TI9UY BAIR 7

NPY PN {S,, = z1 + ... + 2y, } 2P 0NJ0N MY NVIVI RN DIPY TWANR TN NN NDPY TN0 MM
D DOYTY NN PN YSWININ NAY MRININ {z, } NP9 MY D'M OV DY TONN MDD

(7.1) P{S, > na} ~ e~ né(a)

ANPN PPN NN £ WND a > Eay M2y
P {Sj 2 ja f07’ allj S n} ~ e—'nf(a)

P 71+ .+ Ty > na ODIOPPNN 090D {r;} P INY NIYO PP NN
7.2) i =arginf{r; +...+r; —ia:1<i<n}.
AN ky =k mod n yION
(7.3) T 41)y oo T T 1), = J0

P20 (DX72VNIN DIWN IR PN NN 1 < j < n 232

<%

74) S; = Jf(i*+1)n + ...+ x(i*+j)n
ON.1<j5<nY>d S;* > ja -¥W TIONIWPN * OVP S, > na -W YNRDN SYY 7290 NITON DY NN NI 2>¥9)
k)
(7.5) P{S; > ja for all j <n}
(7.6 <P{S, > na}
@.7) =P {S;?* > ja for all j < n}
7.8 => " P{SI > jaforall j <nandi* =k}
k=1
(7.9) zzp{Sj]? > ja for all j < n}
k=1
(7.10) =nP{S; > ja for all j <n}.

nPER PAwn 8

calculus of MYANT NIYN NXIPI THPLINDIN MNNNN FPSVDIVNND TYI IN TPVIDIN NN NN T¥D
NINND 123 KD 992 772,999 2NN MR OYI TR INTAN PNIRN NN PNVON NY W variations
"NOWAN YN TPIPVNINN PN nMno (7)3|7)3 NN 129 NN 19N 51D APERN PAYN YN NN

JNOVIPNN NN DYDY NN NN OINNA the simplest problem

8.1) /OT £(r(t),r'(t)) dt

oY NN TPMPPNN YN ,(MISN YW MNONN DY NI1T IND) DINWN Y DY NOIYID iNPNS NN £ IWND
NN IVPATNN NNWYRIN NORYN O a,b ) r(0) = a, r(T) = b MOPPNN r @PNPNN) ONO0NN 9
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S IPTIPNIAN PYLIPNT MP¥IA D> DNY DXNYDNA PO MIFDNN T2 PON .+ OINMNN D9HYONN ONN
,OONNA BN (1 MIINDNI) BN MNIN 99 NOW DOTMN N1AY D MXINT DI NN PV NPIAP NI NWIT
NONIY OXP) NN N TN

200N AP IOV r W NI NNIN NV NPIVNND P29DN MNIN NNAY TWAR PDUIRIVI1N 19N
(r 4+ 02)(0) = r(0) + dz(0) = a > NOYN NN NN OPPN r + dz 2DONN § 932 RN 2(0) = z(T) = 0 OPPNN
TPV PPN YT T MY NNIYT NINL)

T
82) F() = / 0(r(t) + Sa(t),” (t) + 62 (1)) dt
0

JPVNN TPSPND RY NI o+ S NTIPIA NIV DINPNON T NN F PNPNON OYIAP ON 2 -1 r -Y 17 DY
AYNI NDARNND NDMIN DY NNMIY 20,5 = 0 -2 DIPPNT NYIN NN NP

(8.3) 0= d% /OT L(r(t) + dz(t),r'(t) + o2/ (t)) dt
6=0
T
(84) = /0 [x(t)c%é(r(t),r’(t)) + w’(t)%[(r(t),r’(t) dt}
T
(8.5) :/0 x(t) [d%é(r(t),r’(t)) - %%é(r(t),r'(t) dt}

NN NN M ORIMY P 2(0) = 2(7) = 0 -¥ DTV DP5NA TPNNOVIRL VYNNIVN NINKRD PV TWNRD
Euler necessary condition 922 NN NX 172521 ,DONTIND 29N TINOVPNRNIY TON 2°0) z 935

d d d

aé(r(t), r'(t)) — ——L(r(t), 7' (t) = 0.

(8.6)
dt dr’

NN IO PIND R IRNYAY ORY 210D 7 MILVIND 2100100 NAY (IMIND) TPINONINDT IRNWD PDON
I9PVND PONN NN

DMNIPn DY

A. Shwartz, A. Weiss, Large deviations for performance evaluation, CRC 1995, second edition.

F. den Hollander, Large deviations, Fields Institute Monographs, AMS, 2000
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