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The theory of large and moderate deviations is a cornerstone of both pure and applied 
probability.  In the classical setting, the normalizing constants are deterministic and the 
moment assumptions on the probability distributions are very restrictive.  However, the 
situation becomes very different when the normalizing constants are randomized. 
A self-normalized large deviation 
theorem holds without any 
moment assumptions, and a 
self-normalized Cramér type 
moderate deviation result 
remains valid under a minor 
moment condition.  In this talk 
we will discuss and survey recent 
developments on self-normalized 
large and moderate deviations 
and their applications.


