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LARGE DEVIATIONS FOR RANDOM SPECTRAL
MEASURES AND SUM RULES

F. GAMBOA AND A. ROUAULT

ABSTRACT. We prove a Large Deviation Principle for the random spec-
tral measure associated to the pair (Hy,e) where Hy is sampled in the
GUE(N) and e is a fixed unit vector (and more generally in the (3 extension
of this model). The rate function consists of two parts. The contribution
of the absolutely continuous part of the measure is the reversed Kullback
information with respect to the semicircle distribution and the contribu-
tion of the singular part is connected to the rate function of the extreme
eigenvalue in the GUE. This method is also applied to the Laguerre and
Jacobi ensembles, but in thoses cases the expression of the rate function is
not so explicit.

1. INTRODUCTION

Let U be a unitary operator in a Hilbert space H, and e be a unit cyclic
vector (the span generated by the iterates (U"x) is H). The spectral measure
associated with the pair (U, e) plays an important role and will be one of the
object studied here. This measure is the unique probability measure (p.m.) p
on the unit circle T such that

(e,U"e) = /Tz"d,u(z) (n>1).

Assume further that dim H = N and that ey the first vector of the canonical
basis is cyclic for U. Let Aq,..., Ay be the eigenvalues of U (all lying on T),

and let 91, ...,1Yn be a system of unit eigenvectors. The spectral measure is
then
N
=" miin, (1)
k=1

with 7 := |(¢x,e1)|> k =1,...,N. Notice that given )\, the vector vy, is
determined up to a phase, but the number 7 is completely determined. To
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2 F. GAMBOA AND A. ROUAULT

avoid confusion, we put an index w (for weight) to distinguish this measure
from the classical empirical spectral distribution (ESD) defined by

1 N
piN) = N ; Ox, - (2)

When U is uniformly sampled from U(N) (the unitary group of order N)
with the Haar distribution, it is well known that the joint distribution of
(M,-..,An) has a density proportional to

AL, ..., AN) 2

where A is the Vandermonde determinant (see for example [Meh04]). Fur-
thermore, e; is almost surely (a.s.) cyclic and (71, ...,7y) is independent of
(A,...,AN). Moreover, (71,...,my) is uniformly distributed on the simplex
Sp=A{(m,...,7an) s, >0,(k=1,...,N), m +...7y = 1}. As N tends
to infinity, both sequences of random measures (,uE,N)) and (,uSN)) converge
weakly to the equilibrium measure, i.e. the uniform distribution on T. In

a previous work ([GROS]), we have established a strong connection between
(N)

the asymtotic properties of (uy ') and the random moment problem studied
in [GLCO4] and [CKS93]. In particular we proved that the sequence (NV(,N))

satisfies a Large Deviation Principle (denoted hereafter LDP), with speed N
and good rate function given by reversed Kullback entropy with respect to the
equilibrium measure (see the Appendix where we recall the definition of this
quantity). For the sake of completeness, we also recall in the appendix the
definition of a LDP and some useful results on large deviations. Notice that

there is a quite important difference in the large deviation behaviour of (NE,N))

and (,u,(JN)). Indeed, this last sequence of probability measures (p.ms.) satisfies
a LDP with speed N? and with a rate function connected to the Voiculescu
entropy (see for example [HPOO]). To show a LDP for (,ué,N)) one may think
of two kinds of proof. The first one, which could be called the direct way,
uses the representation ([l) [GROS|. Besides, it is possible to code a measure
won T by the system of its Verblunsky (or Schur) coefficients, via the Favard
theorem [Sim05D]; they are also the canonical moments of p (see [DS97] for
the definition). The second method uses this coding. It turns out that, under
the Haar distribution, the canonical moments (cgN), e cg\jfv)) of /L‘SN) are inde-
pendent random variables (r.vs.) with explicit distribution depending on N.
It is then possible in a first step to check the LDP on these variables and in
a second step to lift the LDP and the rate function on the space of measures
[LCO5).

The precise form of the rate function can be explained, in the first method

by the Dirichlet weighting of the random measure, and in the second method
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by the Szeg6 formula, which enters in the class of the so-called sum rules. The
same thing can be done for the Jacobi ensemble with the arcsine distribution
(on [0, 1] or on [—2,2]) playing the role of the uniform distribution on T (see
IGROR)).

In this paper we will focus on models of self-adjoint matrices and their
extensions. If H is a self-adjoint bounded operator in a Hilbert space ‘H and
e a cyclic vector, the spectral measure is the unique p.m. g on R such that

(e, H"e) = /R:L'"d,u(:n) (n>1).

If dim H = N and e; is cyclic for H, the spectral measure is

N
M = Z?ﬁﬁxk (3)
k=1

with the same notation as above, except that, now, the eigenvalues are real.

The first two models studied here leads to an eigenvalue distribution that is
not almost surely (a.s.) supported by a fixed compact set. We will first study
the §-Hermite ensemble. It is a family extending the Gaussian ensembles
(GOE, GUE, GSE). The second model considered is the -Laguerre ensem-
ble that generalizes Wishart matrices. In both cases, we could expect that
the sequence (,ug,N)) satisfies a LDP with speed N and with a rate function
given by the reversed Kullback entropy with respect to the limit distribution
(respectively semicircle and Marchenko-Pastur distributions). Actually the
difference with the unitary case comes from the problem of support. We prove
results of the same flavour that those we previously obtained in the unitary
case, but with an extra contribution in the rate function due to the singular
part of measures. The third model studied is the 8-Jacobi ensemble in which
the eigenvalues are confined in a compact set.

The paper is organized as follows. The next section is devoted to the in-
troduction of notation and models : topology on space of moments and real
matrix models that we will study later. In Section Bl we discuss some rela-
tionships between the random spectral measures and coefficients appearing in
the construction of the associated random orthogonal polynomials. The LDP
for real matrix models are studied in last two sections. The case of the -
Hermite ensemble is completely tackled in Section Bl Surprisingly, we manage
to compute explicitely the rate function, with the help of a convenient sum
rule [Kil07]. The (-Laguerre and (-Jacobi ensembles are studied in Section
and @l Here, the rate functions are not so explicit. All useful distributions we
work with are defined in Section [[2 Furthermore, basic facts on LDPs are
recalled in Section [Tl
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2. NOTATION AND MODELS

2.1. Topology on moments spaces. Let M! be the set of all p.ms. on IR
and let M} be the subset consisting of p.ms. on IR having all their moments
finite. For p € M), we set

7www=émWMw,kzl,

and m(u) = (mk(,u))k>1. As it is classical in moment problems, we consider
the set M, as a subset of R[[X]], (the set of formal series with real coefficients),
or equivalently as a subset of the set of linear forms on the space R[X] of
polynomials with real coefficients, or eventually as a subset of RY. We may
identify u either with

e The formal series Y 7 o my, (1) X",
e The linear form on R[X] : P(X) — [, P(x)du(x)
e The sequence m(p).

We endow M} with the distance of convergence of moments:

[e.e]

Nk mk(p) — my(v))|
W) = 2 2 G — T @

If M,ln 4 denotes the subset of ML consisting in all p.ms. determined by their
moments, then the mapping m is injective and continuous from M}n’d to RN,

2.2. f-Hermite ensemble. Let us recall some classical Gaussian matrix
models and their extensions.

e GOE(N) The diagonal entries are independent and N(0;2/N) dis-
tributed and the non diagonal entries are independent up to symmetry
and A (0; 1/N) distributed. The joint density on IRY of the eigenvalues
is proportional to

N
A()\l,...,)\N)exp—ZZ)\?.
J

The matrix of eigenvectors is orthogonal, so its first line is uniformly
distributed on the N-dimensional sphere, i.e. the vector (m,...,7n)
has the distribution Diry(1/2).

e GUE(N) The diagonal entries are independent and N(0;1/N) dis-
tributed and the non diagonal entries are independent up to symmetry
and distributed as N'(0;1/2N) + /—1N(0;1/2N) where both normal
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variables are independent. The joint density of the eigenvalues is pro-
portional to

N
A()\l,...,)\N)2exp—EZ)\§.
J

The matrix of eigenvectors is unitary, so the first line is uniformly
distributed on the N-dimensional (complex) sphere, i.e. the vector
(71, ...,7mn) has the distribution Diry(1).

If M is sampled from the GOE(N) or GUE(N), e; is a.s. cyclic, the
eigenvalues are a.s. distinct and then we will consider the (random)
spectral measure ,uE,N) given by (B)).

We do not recall the definition of the symplectic ensemble GSE(N).
Nevertheless, some of the previous objects may also be defined in this
context.

e More generally, it is now classical to consider a parameter 3 = 23" > 0,
and a density in RY proportional to

Np
AL, .., AW)]? exp—TZA§.
J

This expression extends the above formulas so that 3 = 1 for the GOE,
B = 2 for the GUE and 8 = 4 for the GSE. It is often called a Coulomb
gas model and (A1,...,Ay) are called charges.

Dumitriu and Edelman ([DE(O2] Theorem 2.12) found a matrix model
for this distribution, i.e. a random real symmetric matrix whose eigen-
values follows the above distribution. Moreover they proved that the
corresponding vector (7y,...,my) is independent of the eigenvalues
and Diry(4’) distributed. A specific description of the matrix will be
given in the next section.

When N — oo, it is known that (,ul(lN)) converges weakly to the
semicircle distribution, and satisfies a LDP with speed N? and with a
rate function connected to the Voiculescu entropy.

2.3. p-Laguerre and (-Jacobi ensembles.

e The classical Wishart real ensemble is formed by W = G !G with G a
m x N matrix with independent N'(0,2/N) entries. The joint density
of eigenvalues is proportional to

m m

(N—m+1)—1 N
AN A exp—ZZ)\j

j=1 j=1

S o=

and the distribution of weights (71, ...,my,) is Diry(1/2).
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This eigenvalues distribution is classicaly extended to the g-Laguerre
distribution of charges, with density proportional to :

BTT I WN-min-1 _ NOS~
AN T A eXp—T;/\].
]:

i=1

For this case, Dumitriu and Edelman ([DE02] Theorem 3.4) also gave
a (real symmetric) matrix model and proved that the vector of weights
(71, ...,7m) are also independent of the eigenvalues and is Diry ()
distributed.

The JBE(N;a,b) ensemble (with a > —1,b > —1) has been defined
to extend the MANOVA ensemble known in statistics for § = 1 and
B = 2. It is defined by a density of N charges on [—2,2]

N
Az, e P T2 - 2)2 (2 +25)°.
j=1

Killip and Nenciu ([KN04]) found a matrix (real symmetric) model and
proved that the corresponding vector of weights is again independent of

the eigenvalues and Diry (') distributed. A variant is the m (N,a,b)
ensemble where the charges are distributed on [0, 1] according to a
density proportional to

N
A(z1,...,zn)° Haz?(l —x;)*,
j=1
In the matrix model, the weights have the same properties as above.

3. TRIDIAGONAL REPRESENTATIONS

3.1. Spectral map. In this section, we will describe the Jacobi mapping
between tridiagonal matrices and spectral measures. This mapping will be one
of the key tools for our large deviations results. We consider finite size matrices
corresponding to measures supported by a finite number of points and semi-
infinite matrices corresponding to measures with bounded infinite support.
The material of this section is largely borrowed from [Sim05al, [Sim07] [Sim9§].

If i is a probability measure with a finite support consisting of N points
the orthonormal polynomials (with positive leading coefficients) obtained by

Gram-Schmidt procedure from the sequence 1,z,22,.. .,

zV 1 satisfy the re-

currence relation

xpn(x) = anpn—i-l(x) + bnpn(x) + an—lpn—l(x)
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for n < N — 1, where a,, > 0 for those n. In the basis {pg, p1,...,Pn-1}, the
linear transformation x — xf(x) in L?(dy) is represented by the matrix

bo ag 0 . 0
ag by ay . :
Ju=10o . 0 (5)
: an-3 by—2 an—2
0o ... 0 an_s by_1

So, measures supported by N points lead to Jacobi matrices, i.e. N x N
symmetric tridiagonal matrices with subdiagonal positive terms ; in fact, there
is a one-to-one correspondence between them. Let be given such a Jacobi
matrix J and let e; be a cyclic vector. If u is the spectral measure associated
to the pair (J,e1), then J is nothing more than the representation of the
multiplication by x in the basis of orthonormal polynomials associated to p
(and J = J,). More generally, if © is a p.m. on IR, with bounded infinite
support, we may apply the same Gram-Schmidt process and consider the
associated semi-infinite Jacobi matrix:

b(] a 0 0
o aq b1 aq 0 e
JM o 0 aq b2 as e (6)

Notice that again we have a > 0 for every k. The mapping p +— J, (which
we call Jacobi mapping) is a one to one correspondence between p.ms on R
having compact infinite support and this kind of tridiagonal matrices with
sup,,(|an| + |bn|) < co. This result is sometimes called Favard’s theorem (see
[Stm05al] p.432).

Furthermore, a compactly supported p.m. pu is completely determined
through the knowledge of all its moments my(u) for & > 1. So, an inversion
formula for the Jacobi mapping may be performed by using J, to compute
the moments of p (see for example [SIm98]). Actually, there is a recursive
procedure connecting successive moments with sucessive sections of the ma-
trix. For a general Jacobi semi-infinite (resp. N x N) matrix A, let AVl for
j =1 (resp. for j < N) the left top submatrix of A. It is known from [STm98)]
formula (5.37), that if A is semi-infinite, we have the identity

(61,Ak€1> = (61, (Am)kel> y k=1,...,2j - 1. (7)

It is straightforward that this formula holds true when A is a Jacobi N x N
matrix, as soon as j < N and k < 2j — 2. When A = J,,, the Jacobi matrix
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associated to a p.m. p, we get, in terms of the moments :

mk(u):<e1,(,]y}>ke1>, k=1,...,2j — L. 8)

for every j if p as an infinite support, and for j < N if u is supported by N
points. Notice that this kind of formula leads to Gauss-Jacobi quadratures. It
means that, there exists a sequence of polynomials f, of 2[N/2] + 1 variables,
such that

my (1) = fr(bo, .-+ bpr/2)5 @0, - - -5 j2)—1) 5 (9)

for any r if 1 as an infinite support, and for r < 2N — 1 if y is supported by
N points.

Notice that the inverse relations are quite intricated (see for instance Simon
[STm98] Theorem A2). Actually, a,, depends on my, ..., may+2 and b,, depends
on miy,...,Map+1-

3.2. Tridiagonal representations of (3-ensembles. We now consider the
Jacobi mapping for our random matrix models. The case of the S-ensembles
is directly obtained by the representation proposed by Dumitriu and Edelman
(IDEG).

e For the normalized GSE this representation is

T
A ) .

N

T

N N N
ag\f—)i% bg\f—)2 QEV—)z

N N
o ... 0 oW, M
where the variables a((]N), ceey ag\],v_)z, b(()N), cee bg\],V_)l are independent and
Ny @ (B N1
by’ = N(OBFN)T),
o @S- 1=, (10)

It means that H éN) has the same joint distribution of eigenvalues as for
the GBE(N). Moreover the weights are independent of the eigenvalues
and have the required distribution.
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e For the LGE (N, m(NN)) the representation is LgN) = B[gN) (B(N))T

8
a0 0 0
s ad™M I
BV = o -~ - 0
: s;ff&v)_z dfjf&v)_l 0
0 ... 0o s d™

m(N)—1 m(N)

where the variables dgN), ceey a5 )

m(N) 51 e S (y—1 ATe independent
and
d .
0L () - 9,01
d .
™ 9@ \/’y(ﬂ’(NJrl—J),(ﬂ’N)‘l)- (11)

e The representation of the JGE(N;a,b) has been obtained by Killip
and Nenciu ([KN0O4]). Actually, they consider a measure p on [—2, 2]
with finite support as the projection of a symmetric measure [ on
the unit circle T = {z : |z| = 1} by the mapping z — 2z + z~ L.
The Jacobi parameters (ag,...;bg,...) of p are in bijection with the
Verblunsky coefficients («ap, . .. ) of i by the Geronimus relations (this is
also true for measures with infinite support, see [Sim05al] section 11)).
Notice that choosing a probability distribution to sample Verblunsky
coefficients leads to a probability distribution on Jacobi matrices.

Theorem 3.1 (Killip-Nenciu, Theorem 2). Given 3 > 0, let oz,(CN),O <

k < 2N — 2 be independent and distributed as follows:

o) @58((N_p_1)5’+a+1,(N—p—1)6’+b+1> )

aby, @B (N —p= DB +atb+2 (N -p)F), (12)

forp=20,...,N —1. Let a;]]\(,)_l = oz(_]\p = —1 and define*
N N N N N
b = (- o) Doy — (14 ay? ag,

o™ = /1= a1 - @)1 + o) (13)

Lthese are the Geronimus relations
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Then the eigenvalues of the tridiagonal matriz AN built with these
coefficients a,(CN) and b,iN) have a joint density proportional to

N
A(z1,...,zn)]° H(2 —x,)%(2+ x;)°
j=1

and the vector of weights is Dir(3") distributed.

We call JGE(N, a,b) ensemble the above distribution on tridiagonal
N x N matrices.

Since it is often convenient to work on [0, 1] instead of [—2, 2], let us
introduce the affine mappings :

ze(0,1] - 4z —2 (14)

s y—|—2
’_)—

Y€ [_2’2] (15)

We call J/ﬁE'(N, a,b) the image of JBGE(N,a,b) by s. The preceding
result may be rephrased in the following way:

Corollary 3.2. If AN) s sampled in the J/ﬁE(N, a,b) ensemble, its
etgenvalues have a joint density proportional to

N
|A(x1, ... ,a;N)]ﬁ Haz?(l — )%,
j=1

and the vector of weights is Dir(8") distributed.

4. LARGE DEVIATIONS IN THE J-HERMITE ENSEMBLE

4.1. Introduction. Recall that the sequence of ESD

1 N
NSN) = N Z 6>\k
k=1

satisfies the LDP with speed 8’N? and good rate function

.1'2
I*(p) Z—E(M)Jr/R;du(fc)JrKH,

where Kp is a constant (see [BAGY7]) and

S(p) = //R2 log [z — y| dp(x)dp(y).
The equilibrium measure, unique minimizer of I, is the semicircle distri-
bution (denoted hereafter SC, see Section [[2). In particular, the sequence

(MI(IN)) converges weakly in probability to SC.
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(N)

To manage the large deviations of (uy '), we will first tackle the large
deviations of (a,(QN),b,(CN), k > 0). It is important to notice already that, in

view of (Il), as N — oo, we have for fixed k£ > 0, algN) — 1 and b,(CN) — 0 (in
probability). The corresponding infinite Jacobi matrix which satisfies

bk:O, ak:1, kzo,
(often called the free Jacobi matrix, see Simon ([Sim05b] p.13) is J, with
uw==SC.
In the large deviations properties of (,ug,N)), the extremes eigenvalues will

play an important role. As a matter of fact, the following function will appear
in our rate function. Let, for x > 2

J-‘G(x):/2 Vi —4dt = 4/12\/t2—1dt
2 _
N R (L v;4>

Further, for x < —2 set Fg(z) = Fg(—z). The following theorem gives the
large deviations properties for the largest eigenvalues in the GSE(N) model
frame.

Theorem 4.1. For the GBE(N) model the sequence ()\%)x) satisfies for x > 2
.1 N
h]{fn TN log POAN) > 2) = —Fal(x). (16)

The statement and proof for the GOE are due to [BADGO1] Theorem 6.1,
the case GUE is in [Mai(7] Prop. 3.1 and the general case, although not treated
completely is quoted in Féral [Fér08]. Actually, the proof depends only of the
explicit form of the joint distribution of charges and is easily extended.

To prepare the statement of our main result, we need another definition.

Definition 4.2 (Simon). We say that a p.m. p on R satisfies the Blumenthal-
Weyl condition (B.W.c) if
i) Supp(p) = [-2,2|U{E} }?;U{E;r}é\g1 where NT (resp. N~ ) is either
0, finite or infinite,

Ef <Ey <---<-2 and Ef >Ef > >2

are isolated points of the support.
ii) If Nt = oo (resp. N~ = o0) then E;r converges towards 2 (resp. E
converges towards —2).



12 F. GAMBOA AND A. ROUAULT

4.2. Main result. Here is our main result. Notice that, of course, SC is the
unique minimizer of the rate function, in accordance with the remark at the
beginning of this section.

Theorem 4.3. The sequence (MV(,N)) satisfies the LDP in M} 4 with speed
BN and good rate function

I*(v) = {]C(SC’ v)+ ZnN;Ll Fa(E;) + an;1 Fa(E;) if v satisfies B.W.c,

+00 otherwise .
(17)
Hence, the rate function I(v) is finite if and only if
Nt N-
v(dx) = fo(x)SC(dx) + vs(dz) + Zlin g+ (dx) + Znn (dx)
n=1 n=1

where vy is singular (with respect to the Lebesgue measure) and is supported
by a subset of [—2, +2] and

N+ N-
—/2 log fo(2)SC(dz) < oo, ng(E;[) + ng(En) < oo
-2 n=1 n=1

In this case

2 —x — x? -
I(u):/ log (;/ff(;> \/42 da:+Z}"G +;fG(E;). (18)

-2

Proof : For k > 0, the subset M (k) of M}n of all p.ms supported by [—k, +k]
is compact for our topology. Indeed, for p.ms in M (k) the moment maps are
continuous function (M (k) is tight for the convergence in law). From Theorem
BTl we know that

lim lim NlogIP’()\(N) > k)=

k—oo N—oo mazx
By symmetry, we have also
: . (N)
Jim i 106 PO, < k) =
This implies
lim lim Nlog]P’( ) ¢ M(k)) = —c0,

k—o00 N—00

hence the sequence (uv(, )) N s exponentially tight.

From the inverse contraction principle (see [DZ98] Theorem 4.2.4 and Re-
mark a)) it is a consequence of the two following theorems: the first one is
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a LDP for the sequence of moments and the second one is a magic formula
which allows a powerful identification of the rate function. [ |

We now give one of the main ingredients of our LDP proof for GGE(N) en-
sembles. First define the functions g(z) := x—1—logz if x > 0 and g(z) = c©

00 otherwise .

Theorem 4.4. The sequence (m(,u&,N))) satisfies in RN the LDP with speed
BN and good rate function I defined as follows. This function is finite if and

only if there exist (bo, ...;aq,...) € RN x (0,00)N satisfying

d b <oo, > (a;—1)* <00 (19)
j=0 j=0

such that m, = (e1, A"ey) for every r > 1 with A infinite tridiagonal matriz
built with (bo,...;ao,...). In that case

1 [o¢] o0
I(ml,...)ZEZb§+ZG(aj)<oo.
=0 =0

Theorem 4.5 (Killip-Simon [KS03], [Sim05d Theorem 13.8.6). Let J be a
Jacobi matriz built with (ag,...;bg,...) € (0,00)N x RN satisfying supla, +
sup |by|] < oo. Let p be the associated measure obtained by Favard’s theorem.
Then

> bk + (ar — 1)) < o0 (20)
k
if, and only if, the p.m. u satisfies B.W.c. and the two following conditions:
Ny N_
SEF -2+ (—2-E;)*? < 0 (21)
j=1 j=1
2
/2log(fa(x))\/4—x2 dx > —00. (22)
In that case
P = 3 |3 + Gl (28)

where both sides may be (simultaneously) infinite.

The proof of Theorem B4l will use the following result.
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Lemma 4.6. For fived k, (b(()N), e ,b,(fN); a((]N), cee ,a,(fi)l

a LDP with speed 3'N and good rate function

)Nzk satisfies in R2F~1

k k—1
1
[k(bo,...,bk;ao,...,ak_l) = 52[)?4-2(;(@]) (24)
7=0 7=0

Proof It is an immediate consequence of independence and the LDP for
Gaussian and Gamma r.vs. recalled in the following lemma. ]

Lemma 4.7.

(1) The sequence of distributions N (0;n~') satisfies the LDP with speed
n and good rate function x +— x%/2.

(2) For a > 0 and c fized, the sequence of distributions v((n —c), (an)~t)
satisfies the LDP with speed n and good rate function x — g(ax).

(3) Foru,v >0 andd,d fized, the sequence of distributions Bs(un—+0, vn+

&) satisfies the LDP with speed n and good rate function:

qglu—v) —ulog(l+q) —vlog(l—¢q) ; g (-1,1

h@:{( )~ wlog(1+q) —vlog(1—q) ; g€ (~1,1) (25)

oo 5 otherwise.
Proof The points 1 and 2 are well known. For point 3, we use the represen-

tation
(@ Y(un +0) —y(vn + ')

s 0, §) =
Bs(un + 6, vn + 9") Y(un +0) F A (on £ )
hence by contraction the rate function is
. T—y
hlg) = inf +og(y/v) L =g},
() = inf{ug(z/u) +vg(y/v); —— y q}
which yields easily (Z3). [ |

Proof of Theorem 4 : Fix £ > 1. By Lemma and the contraction

principle, the sequence (ml(,u&,N)), e m%_l(,ué,N))) satisfies the LDP in R2¢-1

with speed N and rate function fgg_l defined as follows. Notice that there is
at most only one tridiagonal matrix A, built from (by,...,by_1;a9,...,ar_2)
as in (@) such that

m, = (e1, Ajer), r=1,...,20 — 1. (26)

Hence, if (my, ..., mos_1) satisfies (28l), then
jfgg_l(ml, cooymop_1) = Ip_1(bo,...,bp_1;0a0,...,as—2) (27)
Otherwise, jfgg_l(ml, ...,Mmge—1) is infinite. We do not consider the even case

since there is no injectivity in that case.
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We now apply the Dawson-Gértner theorem. Let us endow R[[X]] with the
topology of pointwise convergence of coeflicients. It can be viewed as the
projective limit

RIX] = lim Ry Y]

where Ry [X] is the set of polynomials of degree equal or less than k.
The rate function is

I(my,...) = sup{lops1(m1,...,mops1) : k> 0}. (28)

It is clear that

k k—1
~ 1
sup{logt+1(mi,...,mogs1) : k >0} = sgp{i Z;] b? + Z;) G(aj)}
j= j=

= %Zb?—I—ZG(aj)Soo.
=0 j=0

4.3. Failure of the direct method. Mimicking the unitary case (J[GROS]),
it is tempting to define the random measure

N
N‘SN) = Z Vi,
k=1

with the Y} independent and ~(3') distributed so that

~(N)
) = F]‘Vwi
M (1)

The problem is that the method of Najim [Naj02] cannot be applied as the
important assumption on the range of the eigenvalues is violated. Indeed,
not all the eigenvalues ly in the support of the semicircle law. So that, the
conclusion given by this approach is wrong. The rate function candidate only
contains the Kullback part of the LDP but loose the outer part.

4.4. Optimization of the rate function. In this subsection we discuss the
problem of minimizing the rate function I'¥ under moment constraints. Sur-
prisingly, using basic tools of large deviations, we show that this optimum
value may be expressed in terms of the coeficients (ay) and (by). This result
has the same spirit as the relation between the optimum of Burg entropy under
trigonometric moment restrictions and the Verblunsky coeficients (see [GS84]
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and [Bur75]). To begin with, for [ > 1, we define the moment sets

Mo_q1 := </ :Ej,u(dx)> cpe MY
j=1,....21-1

]1\/[[2;_212] = {</ :Ej,u(dx)> cpe M, Suppp C [—2,2]} .
j=1,....21-1

For ¢ € My (resp. ¢ € ]1\/1[2;_2’12]), let So;—1(c) (resp. 82[1__2’12} (c)) denotes the

set of all p.ms on IR (resp. on [—2,2]) having ¢ as 2] — 1 first moments.
Corollary 4.8.
1) Let ¢ € Int My;_1, then

inf  IY(p) = % Z b7 + Z G(aj).

pES2—1(c)

Where as before, the real (a;);=1,..1—2 and (b;j)j=1.. -1 are the coefi-
cients of the tridiagonal matriz (3).
2) Letc e Int (]1\/1[2;_212]) then

-1 -2
1
inf  IY(p) = inf  K(SClp) == b2+ G(a;
il 0 = nl, RSOl 22230 2230 (a))
20-1 2 20—1

= sup <v0 + Z vjcj + /2 log (1 — v — Z vj;pj>SC(d:E)),
j=1

(vo,v)€eR? — - j=1
(here log(u) = —oo whenever u < 0).

Proof The proof of the first part directly follows from the contraction prin-
ciple (see [DZ98]). The first equality of the second part is obvious as Fq is
non negative. The last equality is a direct application of general optimization
procedures developed in [GG97] or [BLI3]. [

5. LARGE DEVIATIONS IN THE (3-LAGUERRE ENSEMBLE

In the Laguerre case, in the usual asymptotics N — oo, m(N)/N — 7 < 1,
we observe similar phenomena. Recall that the sequence of ESD

) 1 m(N)
Py =y Ox
m(N) ; k



LARGE DEVIATIONS FOR RANDOM SPECTRAL MEASURES AND SUM RULES 17

satisfies the LDP with speed 8'N? and good rate function

o
P ==+ [ (5 - (1= r)log) du(o) + K.
where K7, is a constant ([HP9]]). The equilibrium measure, unique minimizer
of I'" is the Marchenko-Pastur distribution of parameter 7 (denoted hereafter
by MP, see Appendix). In particular, the sequence (,ul(JN)) converges weakly in
probability to MP.

To manage the large deviations of (,u&,N)), we will first tackle the large

deviations of (Sjkv’m, d]kv’m, k > 0). Recall that the elements of the tridiagonal

matrix L(BN) are

N N N N N
b = @™ Y = P @) sk N -1
o™ = sNdD (0<k<N-2). (29)

We can see already that, in view of (), we have for fixed £ > 1 and N —
oo, lim d]gN) = 1 and lim s]gN) = /7 (in probability). From (£d), this yields
limb((]N) = 1 and for fixed k£ > 1, limb,(QN) =1+7, lima,(g)l = /7 (in
probability). The corresponding infinite Jacobi matrix which satisfies
bo=1,bg=1+7,(k>1); ap=V7; (k>0).

is J, with p = M P.
Let F1, defined by

TVt —am)(E-b(r)

— T t
Fr(z) = /b(a&) V(a(r) = t)(b(r) — ) dt

t

t x>b(1),

0<z<a(r).

This is actually the rate function of the LDP for the extreme eigenvalue, as
quoted in Féral [Fér08].

Proposition 5.1. For the LBE(N,TN) model,
(1) the sequence (A%)x) satisfies for x > b(T)

1
lim TN log PN > o) = —Fp(z). (30)

max

(2) the sequence (/\(N)) satisfies for 0 < x < a(T)

man

min

o1 (N)
11]1\([11 TN logP(\, ;) < x)=—Fr(x). (31)
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For a general double sequence of positive numbers (dj)r>1 and (sg)g>1 we
set dos=(dy,...;$1,...). We deduce the elements

bo=di, by =st+di,, (k>1)

ap = Sg+1dr+1 (k> 0). (32)
Conversely, if (ag,...;bo,...) is given in (0,00)"*N such that the tridiagonal
matrix is positive, there exists a unique d o s satisfying ([B2)). Here is a direct
consequence of Lemma ET
Theorem 5.2. Under the LGE(N,7N) model, the sequence (,ug,N)) satisfies
n M,ln’d((O,oo)) a LDP with speed N and good rate function IV defined
as follows. This function is finite at v if and only if there exists do s €
[0,00)N x [0,00)N (necessarily unique) satisfying

> Gldi) + 7Y Gls/VT) < o0,
k k

such that m,(v) = (e1, A"ey) for every r > 1 with A infinite tridiagonal matriz
built with (bo,...;aq,...) satisfying {Z4). In that case

F(v) =) Gd) + 7Y Glsk/VT). (33)
k k

Remark 5.3.

o [t is clear from ({Z3) that the unique minimizer of I' corresponds to
dr, =1 and s = /T which corresponds to MP.
o When 7 =1, we can write:

Fw)y = Y [d—1-logd? +s2 —1—logs?]
k>1
= -1+ [di +s7-2] -2 log(dys)
E>1 E>1
= bo— 1+ (b—2)—2) loga.
k>1 k>0

This expression of I in terms of the Jacobi coefficients makes plausible
the existence of a convenient sum rule and we propose the following
conjecture :

Conjecture 5.4. The rate function is

I'(v) = K(MP |v) + Y Fi(EF).
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Proof of Theorem For k fixed, (d]gN)) (resp. (S,(CN))) satisfies a LDP
with good rate function G(dy) (resp. 7G(sk/+/7)) hence, by independence,
the rate function is the sum (B3]). ]

6. LARGE DEVIATIONS IN THE (3-JACOBI ENSEMBLE

Let us consider the j@(N ,a(N),b(N)) ensemble. The usual asymptotics
is N — oo, b(N)/N — ('k1, a(N)/N — ('k2. The sequence of ESD

1 N
N = N Zd)‘k
k=1

satisfies the LDP with speed 3’ N and good rate function :

1
IWM%=—EQO—:£(mh%$+wabﬁ1—wﬁdu@)+537 (34)

where K is a constant (see [HP05]). The equilibrium measure (the unique
minimizer of ") is the Kesten-MacKay distribution (denoted hereafter KMK)
of parameter (u_,u+), where

w e —u L+r 14K+ h
o T 24+ K1+ K2 24 K1+ kKo

(N

(see Section [LZ). In particular, the sequence (p )) converges weakly in prob-
ability to KMK.

To manage the large deviations of (,u&,N)), we will first tackle the large
deviations of (a,iN), k > 0). It is important to notice already that, in view of
([I2), we have for fixed p > 0,

lim oY) = Ll limal), = __ftis .
N %P 2—|—H,1+/€27 N 2+l 24 K1+ Ko
The symmetric measure admitting these limiting Verblunsky coefficients is
well understood by its Cauchy-Stieltjes transform since the work of Geronimus
(IGerdd], see also the books of Simon). We do not give details here to shorten
the paper. After projection, we obtain the KMK distribution.
Let Fj defined by

ey

t upr<z<l,

xTr) = U+t t(l_t)
Fi(x) u— \/(u_—t)(u+_t) dt 0<zx<u
i t(1—1t) T

This is actually the rate function of the LDP for the extreme eigenvalue.
Indeed as in Féral [Eér(8], we can prove
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Lemma 6.1. For the TBTE(N, a(N),b(N)) model with the above notations, if
K1,k > O;

(1) the sequence ()\%)m) satisfies for x € (uy,1)

. 1
lim TN log POAN) > o) = —Fy(x). (35)

max

(2) the sequence ()\(N)) satisfies for x € (0,u_)

min

min

.1 (N)
h]{fn TN logP(\, ) <z)=—Fs(z). (36)

Proof We follow the scheme of proof of [Eér(8], Section 5.2. The potential
is

V(z) = —k1logz — ko log(l — ) .
It is convex and C* on the compact support of the equilibrium measure. It
fulfills assumption (iv) of Theorem 4.2 therein. Besides from the formula (EG)
giving the Cauchy-Stieltjes transform, we see that we are exctly in the same

situation as in Féral. ]
Theorem 6.2.
(1) (Gamboa-Rouault [GROK]) Under the JBE(N,a,b) model, the sequence
(N)

(') satisfies in M*([0,1]) endowed with the weak topology the LDP
with speed N and good rate function

I(v) = K(ARCSINE |v).
(N)

(2) Under the J/ﬁE(N, k1N, ko N) model, the sequence (uy ) satisfies in
ML([0,1]) endowed with the weak topology the LDP with speed N and
with a good rate function IV defined as follows. This function is finite
at v if and only if there exists & € (=1, )N (necessarily unique) such

that
(@) = (k1 —ka) Y ook + (K1 +K2) Y kg
0 0
- (1+k1) Zlog(l + agg) — (1 4 K2) Zlog(l — Qo)
0 0

— (T4 kK1 +K2) Zlog(l + k1) — Zlog(l — 0% 41)
0 0

1s finite. In that case
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Proof We apply Lemma BT (3), with n = #'N, and for an even index we
have u =14 k1,v =1 + k9 and with odd index u =1+ k1 + K9, v =1

In, () = x(k1 —kK2)— (1 +rK1)log(l+z)— (1+ ka)log(l —x)
Ty, () = x(k1 + K2) — (14 k1 + K2)log(l + ) — log(1 — )

Then it is enough to add up.
In the particular case of a and b fixed, we have k1 = k3 = 0 and

I(a) = —Zlog(l —ad).
0

But the Szego formula ([Sim05b]) says that it is exactly the reversed Kullback
with respect to the ARCSINE distribution. [ |

In the general case, there is up to our knowledge, no known sum rule.
Besides it is very intricate to express the above sums in terms of the tridiagonal
coefficients. Nevertheless it is tempting to propose the conjecture.

Conjecture 6.3. Under the J/BE'(N, k1N, ko N) model, the rate function is
given by
I(v) = K(KMK |v)+ Y Fs(ET)
J

7. APPENDIX

7.1. Large deviations. We present here large deviations principles (LDPs)
for sequences of random measures defined in the previous Section. For the sake
of completeness we briefly recall the LDP definition. Let (uy,) be a decreasing
positive sequence of real numbers with lim,, . u, = 0.

Definition 7.1. We say that a sequence (Ry) of p.ms. on a measurable
Hausdorff space (G, B(Q)) satisfies a LDP with speed u]_Vl and rate function I
if:
i) I is lower semicontinuous (Isc), with values in R™ U {+o00}.
ii) For any measurable set A of G:
—I(int A) < l}\rfn infuy log Ry (A) < limsupuy log Ry(A) < —I(clo A),
—0 N—oo
where I(A) = infeca I(§) and int A (resp. clo A) is the interior (resp.
the closure) of A.
We say that the rate function I is good if its level set {x € G : I(x) < a} is

compact for any a > 0. More generally, a sequence of G-valued r.vs. is said
to satisfy a LDP if the sequence of their distributions satisfies a LDP.
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The rate functions obtained in this paper are built with be the so-called
Kullback information or cross entropy. Let P and ) be p.ms. on G, the
Kullback information between P and @ is defined by

B P P,
K(P|Q) = /Glog@dP it P< @ and log@ € L (P), (37)

= +o0o otherwise.
7.2. The distributions.

7.2.1. Gamma distribution. For a,b > 0, the ~(a,b) distribution is supported
by [0, 00) with density
e—x/b:Ea—l
beT'(a)

Its mean is ab.

7.2.2. Beta distribution. For a,b > 0, the beta symmetric distribution of pa-
rameter (a,b), denoted by (s(a,b), is supported by (—1,1] and has density

21—a—b F(a + b)

—r a—1 x b—1
F(a)r(b)(l ) (1t )

:. b—a
Its mean is Ta

7.2.3. Dirichlet distribution. For k > 1, we set

Sk ::{(x1,~~~,xk):xi>0,(i:1,--- ,k), $1+"'+$k:1}
Sgi={(x1, k) 12 >0, =1, k), z1 4+ +x < 1}.

Obviously, the mapping (z1,- -+ ,Zk+1) — (21, -+ ,xx) is a bijection from the
simplex Si11 onto Si.

For a; >0, j=1,...,k+1, the Dirichlet distribution Dir(a,--- ,ax41) on
Si+1 has the density

F(a1+...—|—ak+1) al_l'”xak+1_1
I(ay) - T(apsr) 1 k+1

(38)

with respect to the Lebesgue measure on Sg11. When a1 = --- = ag11 =a >
0, we will denote the Dirichlet distribution by Dirg(a). If @ = 1 we recover the
uniform distribution on S;.
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7.2.4. Semicircle distribution. The semicircle distribution denoted by SC is
supported by [—2,2] with density

4 — 2

2r

Its Cauchy-Stieltjes transform? is

m(z) = / iﬂfxz _—z+ \2/2—2 4 (30)

When 0 < 7 < 1, the Marchenko-Pastur distribution, denoted by M P is
supported by (a(7),b(7)) where a(7) = (1 —/7)% , b(r) = (1 + /7)? with
density

V(z —a(r)((r) — =)

2rTx

(40)
Its Cauchy-Stieltjes transform is
m(z) = —z+(1—7)—|—\/(z—1—7')2—47"
212
7.2.5. Kesten-McKay distribution. The Kesten-McKay distribution is supported
by (u—_,us) with 0 <u_ < ug <1 and its density is

V@ — ) (s )
2rx(1l — x)

(41)

Cu_uy (42)

where

Oty =5 [1 - v — V)0 -]

To express its Cauchy-Stieltjes transform, let us give some notation. For
(b,c) € (0,1) x (0,1) we put

oi(b,c) = ; 14 Veex VT D0 . (43)
and for (z,y) € (0,1) x (0,1)
ur(z,y) = (1—x—y+22y) +£2v/2(1 —2)y(l —y)
- (Vo -w+vm) . (44)

The mappings o4 and u+ are inverse in the following sense :

X

{(b,c):0<b<c<1}%{(9@@:O<x<y<1anda:+y>1} (45)

(u—,uq)

2Thr0ughout, all branches of the square roots are taken in accordance to the definition
of Cauchy transform
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The Cauchy-Stieltjes is then (see for instance [Dem06] p.129, or [CC0O4] p.425)
(I1—0oy—0-) n (04 —0-) n Viz—a_)(z —ay)

2(1 —o04)z 21 —04)(1—2) 22(1 — 2) '
ARCSINE corresponds to u_— =0 and uy = 1.

m(z) = (46)

Acknowledgment Many thanks are due to Professor Holger Dette for helpful
discussions.
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