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LARGE DEVIATIONS FOR ASYMPTOTICALLY SPACE
HOMOGENEOUS MARKOV CHAINS IN TWO DIMENSIONS

Korshunov Dmitry
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We discuss Markov chains in the positive lattice quadrant whose transition proba-
bilities converge at infinity. Assuming positive recurrence of the chain we study large
deviations for its invariant probabilities under Cramer type conditions on jumps.



