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Abstract. Let (µα) be a net of Borel probability measures on R,
and let (tα) be a net in ]0, +∞[ converging to 0. We assume that
the log-moment generating function L(λ) exists and is finite for
all λ in some nonempty open interval. We gives a sufficient condi-
tion to get a vague large deviation principle with rate function the
Legendre-Fenchel transform L∗, which involves only the left and
right derivatives of L. This strengthens the Gärtner-Ellis theorem
by removing the usual essential smoothness hypothesis.
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