Large Deviations
for clustering observations
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Chernoff Method
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Problems in the dependent case
Control E(e™ )
Find (approx) Amin
Compute the bound



Theorem Process: y-mixing. For all g € N
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Spectral analysis of recursive equation
Use the independent case information
Quadratic interpolation (not linear)



Condition on X,
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Control: r;’'s Rouché Theorem
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Fori > 2, one has |r;| ~ F(1)"/4
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Control:
C; resolucao de VC =1, onde
C=(Cy,...,Cp
I = (xp,...,x,—1) Vvetor de condicdes iniciais
V' matriz de Vandermonde(r;),
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Theorem [Csiszar (2002)] Process y-mixing. For € > pu(q)
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