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Classical random matrix theory has its roots in Mathematical Physics, where the eigenval-
ues of random matrices with Gaussian entries were used to model the behavior of heavy nuclei.
The behavior of random matrix eigenvalues has been observed in a myriad of subjects including
combinatorics, quantum mechanics, and statistical mechanics.

Placing a measure on the space of n x n random matrices with specific entry conditions
produces what is called a (-ensemble, which can be described by a joint eigenvalue probability
distribution function. Prior to 2002, random matrix models only existed for these ensembles when
6 = 1,2, and 4. In 2002, Dumitriu and Edelman produced tridiagonal matrix models for the (-
Hermite and S-Leguerre ensembles for the general parameter § > 0. This groundbreaking work
opened the door to studying B-ensembles for all 5 > 0.

Small deviation inequalities describe the rate at which random objects concentrate around a
distribution. Optimally, the distribution of the object in question should begin to take on the shape
of the limiting distribution. Small deviation inequalities for the Hermite, Leguerre, and Jacobi
unitary ensembles (8 = 2) were established by Ledoux in [13]. In [16], Ledoux and Rider showed
the Hermite and Leguerre inequalities hold for more general f3.

This dissertation establishes various small deviation inequalities for the largest eigenvalue of
the S-Jacobi Ensemble when 8 > 1. Upper bounds for the right and left tails are found be in line
with the shape of the Tracy-Widom Distribution. From these small deviation bounds, an upper
bound on the variance of the largest eigenvalue is derived. This bound is in accordance with known

limit theorems.
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Chapter 1

Introduction

Although Random Matrix Theory has its roots in mathematical statistics in the 1920’s, the
subject did not evolve significantly until the 1950’s. This change came because Eugene Wigner, a
mathematical physicist, proposed that the eigenvalues of certain random matrices could be used
to model the energy levels of highly excited states of heavy nuclei. Even though Wigner’s work
drew the attention of mathematical physicists, it was not until the 1990’s that Random Matrix
Theory attracted a wider range of mathematician. The major breakthrough that brought about
this change was the discovery of a new class of probability distributions, the Tracy-Widom Laws,
named after Craig Tracy and Harold Widom who made the discovery. These laws, which will be
discussed in more detail shortly, show up when studying the spectrum of random matrices with
specific conditions on the entries. Placing a measure on the space of these matrices makes up what
is called a beta ensemble.

In Random Matrix Theory, the most studied beta ensembles are the three Gaussian ensembles,
known as the Gaussian Orthogonal Ensemble (GOE), the Gaussian Unitary Ensemble (GUE), and
he Gaussian Symplectic Ensemble (GSE). All three are described by a Gaussian measure on the
space of n X n matrices with real Gaussian entries. The GOE corresponds to the case when § =1
because the matrices are required to be symmetric with Gaussian entries. The GUE corresponds
to the case when 8 = 2 due to the fact that the matrices are Hermitian with complex Gaussian
entries. Naturally, the GSE corresponds to the case when § = 4 because of the requirement that

the matrices are self-dual matrices with quaternian Gaussian entries. In all three cases, the entries



are independent save for the symmetry conditions on the matrices.
The three Gaussian ensembles have well known eigenvalue joint density functions. These are

given by

1 n
P (A Ao ha) = —e 70k T Iy — Al (1.0.1)
Zgn 1<i<k<n

where 3 = 1 for GOE, 8 = 2 for GUE, and 8 = 4 for GSE. The normalization constant, Zg, can

be explicitly computed.

1.1 The Tracy-Widom Laws

The Tracy-Widom distribution was first defined to be the limiting distribution of the properly
scaled, largest eigenvalue of the GUE. In other words, if we denote the largest eigenvalue of the

GUE as Amax,2, then
00 Amax2 — 2vn) = TW, (1.1.1)

where TWh is the distribution found by Tracy and Widom in [23]. The idea to center by 24/n comes
from the following theorem of Wigner, which gives a global picture of the behavior of the GUE

eigenvalues.

Theorem 1 (Wigner’s Semicircle Law). Let A} < A} < --- < A} denote the ordered eigenvalues of
1

n

Xn, for X5, a GOE or GUE matriz. Then, for almost every sequence {X,} 2

i;w — SC

where SC' is the probability distribution on R with density

o(x) ! Vid—122, xe[-22]

T or

This is called the semicircle distribution.

Shortly after their GUE result, Tracy and Widom were able to establish analogous results in

the GOE and the GSE cases using the same centering and scaling (see [25]). In other words,

1'% Amaxg — 2v/n) = TWp. (1.1.2)



for  =1,2, and 4.
Sticking to the § = 2 case for the moment, the Tracy-Widom distribution can be expressed

in terms of a Fredholm determinant. More specifically,
TWa(s) = det(I — As)

where A, operates on L?(s,00) with kernel

Alz,y) = Ai(:ﬁ)Ai’(ya): : ;42/(1‘)142(];)

Here, Ai is the Airy function defined to be

1 [ 1
Ai(x) = 77/0 cos <3t3 + xt) dt.

The Tracy-Widom distribution has the integral representation

TWa(s) = exp {— /:O (2 — s)qQ(:B)d:U} (1.1.3)

where ¢ is a solution to Painlevé II

¢"(z) = ¢ (z) + zq().

Interestingly enough, ¢ is asymptotically similar to the Airy function, or in other words, there are

constants c1,co > 0 such that

a1 Ai(x) < q(z) < cAi(x).

In the 8 = 1 and 8 = 4 cases, the results of [25] include integral representations similar to 1.1.3, the
one for 8 = 2. Solutions to Painlevé II can be numerically approximated, which has allowed T'Wpg
to be tabulated for 8 = 1,2, and 4.

In 1999, the Tracy-Widom distribution appeared in the work of Baik, Deift, and Johansson
while studying the length of the longest increasing subsequence of a random permutation of n

numbers. More specifically, in [3], the authors proved that as n — oo

n=V0 (I, — 2¢/n) = TWh, (1.1.4)



where [,, is the length of the longest increasing subsequence of a permutation chosen uniformly from
S,, the symmetric group over n elements. The scaling of n=1/6 tells us that I, behaves just like
nl/?’)\maX,g as n — o0o.

Classically, the § ensembles were studied for only f = 1,2, and 4. The classical results
are commonly due to the fact that the Gaussian ensembles are amenable to direct computation.
The finite dimensional correlation functions can all be expressed explicitly in terms of Hermite
polynomials. In turn, the asymptotics of these polynomials can be studied with combinatorics,
complex analysis, integrable systems and probability theory. Still, 1.0.1 has physical applications
for all 8 > 0. This ensemble can be used to model a one-dimensional Coulomb gas with inverse
temperature 3, and it is tied to Calogero-Sutherland quantum systems.

A major breakthrough in the study of these 8 ensembles was provided by Dumitriu and
Edelman in [5]. They discovered the existence of a fairly simple tridiagonal matrix model for all 3,
the eigenvalues of which have 1.0.1 as their joint probability distribution. This matrix, called the

Hermite tridiagonal matrix, is given by

g1 XB(n—1)
XB(n—1) g2 XB(n—2)

XB(n—2) g3 XB(n—3)

XB2 Y9n—-1 Xp

Xp 9n

where g1, g2, .. ., gn are independent with g; ~ N(0,2), and xg, Xg2; - - - Xg(n—2) are independent x
random variables.

This matrix model has already had major implications in the study of the distributional limits
of the eigenvalues in the S-Hermite ensemble. Heuristically, Sutton [22] and Edelman and Sutton |7]
argued that the rescaled tridiagonal matrix model could be associated with a continuum operator.

More specifically, they provided hope that limiting distributions for general § could be found by



associating the rescaled Hermite tridiagonal matrix

n'/% (Hg,, —2v/nl,)

with the stochastic Airy operator

d? ,
[HB: ﬁ+x+ﬁb

Here b’ is the formal derivative of a standard Brownian motion, white noise. In 2006, Ramirez,
Rider, and Virag rigorously proved this conjecture, and in the process, extended the definition to
the Tracy-Widom Laws to 8 > 0. The following definition is consistent with all prior definitions of

TW;.

Definition 2 (Tracy-Widom Distribution). Let z — b(x) be a standard Brownian motion. For

B > 0 define the general Tracy-Widom law to be

TW;g sup{ / f2(z)db(x / [(f'(:n))2+xf2(m)]d:c}, (1.1.5)

feL

where L is the space of functions which vanish at the origin and satisfy
fo f(x)dr =1,
2) [o° [(f(@)? + 2 f?(z)] do < oo.

Much of the work surrounding the Tracy Widom distributions takes place in the continuum,
but it is natural to ask questions regarding the eigenvalues before the limit is taken. Understanding
the rate of convergence of the largest eigenvalue to T'Wjp is important when considering the use
of TWj3 to make approximations in finite dimensional models. This rate of convergence is often

referred to as "Small Deviations", and it is the focus of this thesis.

1.2 Organization

This dissertation establishes small deviation inequalities for the largest eigenvalue of the -

Jacobi ensemble 4.0.1. The main results are Theorem 13 and Theorem 14, and Corollary 15 follows



immediately. Chapter 2 discusses some of the major results that aided in connecting finite random
matrix theory to infinite random matrix theory . These include the tridiagonal matrix models of
Dimitriu and Edelman and the work of Ramirez, Rider, and Virag to extend the Tracy Widom Laws
to B > 0. Chapter 3 gives a more detailed description of the topic of small deviations including a
brief overview of previous work.

Chapter 4 is intended to provide the reader with preliminary information regarding the -
Jacobi ensemble, and it is also where the results of this dissertation are stated. In Chapter 5, the
connection between the variational picture with the finite dimensional Jacobi matrix model is made
clear by proving Lemma 16, which plays a major role in the proof of Theorems 13 and 14. Chapter
6 is devoted to the proof of Theorem 13, and Chapter 7 focuses on the proof of Theorem 14. An

immediate consequence of these theorems is Corollary 15, which is proved in Chapter 8.



Chapter 2

Background

2.1 The Laguerre Ensemble

The so called beta ensembles are point processes on R that are defined, for 5 > 0, by n-level
joint density functions. The three most common are the Hermite, Laguerre, and Jacobi ensembles.
The Hermite ensemble, defined by 1.0.1, was discussed in the introduction, and the Jacobi ensemble

will be discussed in Chapter 4. The Laguerre ensemble is defined by

1 n L Blat1)—
R et T T T Iy = Ml (2.1.1)
B k=1 1<j<k<n

This joint density is the joint eigenvalue density of the collection of n x n Wishart matrices. These
are matrices of the form W,, = A, AT where A, is an n x M (n) matrix (often M(n) = n + a) with
ii.d. entries of mean zero, variance 1/n satisfying certain moment conditions.

In the Laguerre ensemble, the result analogous to Wigner’s Semicircle Law is the Marchenko-

Pastur Distribution.

Theorem 3 (Marchenko-Pastur Distribution). Let 0 < A} < Ay < --- < A} denote the ordered

eigenvalues of a Wishart matriz, W,,. Then, with the convergence being weakly, in probability

|
1' — n —
Ju 22 O = Fa
i=1
where Fy is a distribution function with density

falz) = V(z—b-)(by — ) 1 o(a)

2rx

with b_ = (1 — y/a)? and b, = (1 + /a)?.



2.2 Tridiagonal Matrix Models

In 2002, Toana Dumitriu and Alan Edelman introduced two fairly simple matrix models whose
joint eigenvalue densities corresponded to the Hermite and Laguerre ensembles for general 5. These
matrix models opened the door to new approaches to studying the spectrum of random matrices.
In 2005, Brian Sutton produce an analagous matrix model for the Jacobi ensemble. These matrix
models will be discussed here, but first it may be useful to recall the definitions of normal, chi, and

beta random variables.

Definition 4. A random variable is said to be normally distributed with mean p and variance o2

if it has the probability density function

1 —(z—p)?
f(x) fry e 202
V2mo?

A random variable is said to be y distributed with k degrees of freedom if it has the probability

density function
f@)= ———F%— ©€0,0)
where I'(2) is the gamma function. A random variable is said to be beta distributed with parameters

s and t if it has the probability density function

I'(s+1) e VDY N
T(sT() (1—z), € [0,1].

Let g1,92,--,9n be N(0,2) random variables, and let xg, X2, - - -, Xg(n—1) be x random vari-
ables with the given degrees of freedom. For 8 > 0, define the n x n Hermite tridiagonal matrix

as
91 XB(n—1)
XB(n—-1) g2 XB(n—2)
XB(n—2) g3 XB(n—3) (2.2.1)

XB2 Y9n—-1 Xp

XB 9n



The matrix H, g is symmetric and all random variables are independent except for the depen-
dence imposed by the symmetry condition. In [5], Dimitriu and Edelman established the following

theorem.

Theorem 5 (Edelman-Dimitriu). For any > 0, the Hermite tridiagonal matriz has joint eigen-

value density given by 1.0.1.

Also in [5], Dimitriu and Edelman establish a similar result for the Laguerre ensemble. Let
XB(a+1)s XB(a+2)s - - - » XB(at+n) A X3, X2, - - - » XB(n—1) D€ X random variables with the given degrees
of freedom. For any § > 0 and a > —1, define the n x n Laguerre tridiagonal matrix as L, , 3 =

Apap- Ag,aﬁ where

XB(a+n)
%ﬁ(nfl) XB(a+n—1)

An,a,ﬁ ~ 5{,8(1171) Xﬁ(a+nf2)

i X8 XB(at+1) |

The matrix L,, 4 g is symmetric and all x random variables are independent. Unlike in the Hermite

case, the entries of L, , g are not independent.

Theorem 6 (Edelman-Dimitriu). For any 8 > 0 and a > —1, the Laguerre tridiagonal matriz has

joint eigenvalue density given by 2.1.1.

2.3 Tracy-Widom for general

Classical results regarding the limiting eigenvalue distributions relied heavily on the fact that
B8 =1,2,4 produces integrable systems. The tridiagonal matrix models provided by Edelman and
Dimitriu were a major breakthrough in the effort to generalize the Tracy-Widom laws to all § > 0.

In [7], Edelman and Sutton used these matrix models to make the following two conjectures.
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Conjecture 1 (Edelman-Sutton). As n — oo, the centered and scaled Hermite tridiagonal matriz
Hy, = n!/%(Hy 5 — 2v/n)

converges to the Stochastic Airy Operator

d2
= 76/
Ho= g o+ b

Here V!, is "white noise", the formal derivative of Brownian motion.

Conjecture 2 (Edelman-Sutton). Let oy denote the k-th smallest singular value of the bidiagonal
matric Bg,. Asn — oo, the family of rescaled singular values {\/noy} converges in law to the

singular values of the following random differential operator

1
2f\f

These conjectures are based on two similar heuristic arguments that rely heavily on the

b (z). (2.3.1)

tridiagonal matrix models provided in [5]. Due to the similarity of the arguments, only Conjecture
1 will be discussed. The basic idea behind Conjecture 1 was to center by 24/n because of Theorem
1, and then look for an appropriate scaling factor. In other words, one hopes that there is some
such that the quantity
H, :=n" (H,p —2v/nl,) (2.3.2)
converges to the stochastic Airy operator Hg. By the Central Limit Theorem, a x random variable
with ¢ degrees of freedom is asymptotically like v/ + G /v/2 where G ~ N(0,1). Using the Hermite
tridiagonal and the asymptotics just mentioned, 2.3.2 looks like the discrete analog of the Stochastic
Airy Operator. Since Hg operates on suitably nice functions ¢, so it makes sense to think of ﬁn as
operating on a discretized version of ¢. Towards this end, write k = [zn®] for some «, and denote
or = ¢(x). Taylor expanding of ¢ leads to the appropriate choices for o and 7. For more details,
see Chapter 2 of [18].
Considering the fact that Brownian motion is nowhere differentiable, proving these conjectures
is not straightforward. Nonetheless, both conjectures were proved in 2006 by Ramirez, Rider, and

Virag. The statement of their result is the following.
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Theorem 7 (Ramirez, Rider, and Virag). With probability one, for each k > 0 the set of eigenvalues
of Hp has a well defined (k 4 1)st lowest element Ay,. Moreover, let \g1 > Ago > -+ denote the

etgenvalues of the Hermite B-ensemble Hﬁ Then the vector

(n'° (2vin = As)))

converges to (Mg, A1, ..., Ag_1) in distribution, as n — oo.



Chapter 3

Small Deviations

Recall that the Tracy-Widom Theorem for the largest eigenvalue of the GUE reads
0 (A max (Han) — 2v/n) = TWs.
To motivate the topic of small deviations, it is more useful to rewrite the limit theorem as

lim P (Amax(HQ,n) < 2v/n(1+ sn*2/3)) — Priw,(s). (3.0.1)

n—o0

Given that the known shape of the TWj is
P(ITWs<t)~ P2 a5t 5 —00, and P (TWg>1t) ~ e 223 a5 ¢ 00,
one would hope that, for small €, there exits a constant C' > 0 such that

P (Amax < 2v/n(1 —¢)) < Ce P/, (3.0.2)
P (Amax > 2\/’71(1 + 5)) < 06—653/271/67 (303)

for all n > 1. The need for ¢ to be small is to encompass the sn~2/3 — 0 regime, and it is precisely
why this topic is called "small deviations".

The small deviation upper bounds 3.0.2 and 3.0.3 are not the only small deviation inequalities.
One would hope that the upper bounds are tight, or in other words, that there is a different constant

C > 0 such that

P (Amax < 2v/n(1 —¢)) Ce P n*/C.

v

P (Amax > 2V/n(1 4¢)) > CeP*n/C
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for alln > 1 and € > 0.
In contrast, the topic of large deviations concerns itself with e larger than O(1). Consider the

right-tail limit from |[2]

lim nil log[P (/\max(HQ,n) > Qﬁ(l + 5)) = _JGUE(g) (304)

n—0o0
where, for every € > 0,

Joun(e) = 4 /0 C o 2)da

When ¢ is small, Joug(e) is of order €3/2, whereas, for larger e, Joug(e) is of order £2. Hence, one

would expect a large deviation right-tail inequality of the form
P (Amax > 2V/n(1 +¢)) < Ce /€.
for all n > 1. This inequality follows from standard net arguments on the corresponding Gaussian

matrices (see e.g. [14])

3.1 Classical small deviation results

Classical results (8 = 1,2,4) in the area of small deviations was rather fragmentary until
Ledoux and Rider establish small deviation results for general 5 in [16]. Perhaps the most extensive
work for classical ensembles was done by Michel Ledoux in [13], where a right tail upper bound was
established for the GUE, LUE, and JUE cases. In [15], Ledoux also proves a recurrence relation for
the GOE leading to a right tail small deviation inequality. The following theorem is the statement

for the GUE.

Theorem 8 (Proposition 5.2 from [13]). For every 0 <e <1 andn >1
P (Amax(Han) > 2¢/n(1 +¢)) < Ce <*?/C
where C > 0 is a numerical constant.

The proof of this result (as well as in the LUE and JUE cases) requires a recurrence formula,

also established in [13], for the moments of the mean spectral measures (E (2 Y7 5>\;z)). In the
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GUE case, these moments are given by

1 n—1
by = b = / (ax)%’ﬁ > Py, p e,
=0

2

where by = 1,b; = 0>n?, and the P, are the Hermite orthogonal polynomials. The recursion formula

then reads
2p—1 2p—3

2p—1
by = 4no? by_1 +4oip(p — 1 :

2p+2

by 2 (3.1.1)

for every p > 1. A simple induction argument on 3.1.1 gives an upper bound for b, involving the
moments of Wigner’s semicircle law. The asymptotics of these moments yields Theorem 8.

It should also noted that in [13, 14|, Ledoux discusses the fact that Theorem 8 can be shown to
follow from the results of Johannson [11] for a more general model. For a more complete discussion

on classical small deviation inequalities see [14].

3.2 Small deviation results for general

In [16], Brian Rider and Michel Ledoux made considerable strides in the effort to prove small
deviation inequalities for general S-ensembles. In the S-Hermite case, they established tight bounds

for both the left and right tails. The left tail and right tail upper bounds are as follows.
Theorem 9 (Theorem 1 from [16]). For alln>1,0<e<1 and 8 > 1:
P (Amax(Hgpn > 2v/n(1 +¢))) < Ce /€,

and

P (Amax (Hgn > 2v/n(1 —¢))) < CFe=7e/C
where C' is a numerical constant.
The following theorem established tightness by stating the optimal lower bounds for both tails.

Theorem 10 (Theorem 4 from [16]). There is a numerical constant C' so that

P (Amax(Hap) > 2v/n(1 +£)) > CFeChnet/?



15

and

P (max (H.n) = 2v/n(1 — €)) = C—FeCon*e",

The first inequality holds for allm > 1,0 < e <1 and > 1. For the second inequality, the range

must be kept sufficiently small, 0 < e < 1/C.

Also in [16], Ledoux and Rider established small deviation upper bounds for the Laguerre
ensemble as well as a lower bound for the right-tail. In the Hermite case, the left-tail lower bound

required a Gaussian argument, which was not available in the Laguerre case.

3.3 Motivation from the continuum

The Tracy-Widom law, established in [20], is identified via a random variation principle. In
particular, it holds that
TWg = sup {2 /OO f2(z)db(z) — /Oo [(f'(x))2 + fo(a;)] da:} , (3.3.1)
rece \VB Jo 0
where = — b(z) is a standard Brownian motion, and £* is defined below. The small deviation
results of Ledoux and Rider in [16] are achieved by retooling (for finite n) the techniques used to
prove the general § Tracy-Widom theorem. For that reason, we will discuss some of the details
from their proof in this section and how they shed light on the topic of small deviations.

As mentioned in the previous chapter (see 1), the Edelman-Sutton Conjecture suggested that
the appropriately scaled Hermite tridiagonal matrix can be viewed as the finite dimensional analog
of the stochastic Airy operator

d? 2

_ = /
'Hﬁ = T +x+ \/Bbx.

One would then hope that limiting eigenvalue distributions can be obtained by studying the stochas-
tic Airy operator.

At first glance, this operator immediately poses a problem. Since Brownian motion is nowhere
differentiable, white noise is only defined formally. Towards establishing a proper framework for

studying Hg let us view b/, as a generalized function. Let ¢ be a smooth function of compact support
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on (0,00). Integrating by parts yields

[ vz =by600) - [ o' @

0 0
for which the right hand side is a continuous function in y having b?;gb(y) as its derivative.
We now turn to the eigenvalue problem, starting first with the eigenvalues of Hg. An eigen-
value and eigenfunction pair of Hg is an ordered pair, (A, f) € R x L,, that satisfies Hgf = Af in

the sense of distributions. This can be rewritten as

2
f(z) = (x — X+ —=b))f.
(z) = ( NG )
After integrating by parts, the above equality reads
2

| @i = [ @ Nowdn+ [ [ [ 0@y = er@)] o @y

VB
when viewed in the distributional sense. This weak notion of an eigenvalue starts to bring the
variational characterization of the eigenvalue problem into view.

If ¢ is smooth in the sense of Schwarz distributions, then —Hg¢ can be applied to ¢ as a

linear functional to get the following quadratic form

2

——OO’Qxx .0,
75 ), Ld(@)d (3.3.2)

<6, M0 = [ (@@)Pdot [ oo
0 0
on Cg°. This quadratic form can be extended to operate on the Hilbert space
L= {f : £(0) =0, and / () + (1 + x)Zdex}
0

equipped with the norm || f||2 = [;¥ (f')? + (1 4+ x)? f2dz. This extension helps to avoid technical
difficulties, and L£* can even be weakened slightly.

The smallest eigenvalue of Hg can then be characterized by the variational principle
Ag = Jnf {< f,Haf = £(0) =0 and | f2 =1}

Notice that this is the same as 3.3.1. As one might expect, Ag = /~\0 where Ag is the smallest

eigenvalue of Hg.
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The next step is to connect the eigenvalues of H,, to the eigenvalues of Hg. A natural approach
is to see if the eigenvalues of H,, could be characterized by a "discrete" variational principle. For

v=(v1,...,vn) € R", define the quadratic form
n~ Y%, ) g, =0T Hyo.
Recalling the definition of the Hermite tridiagonal 2.2.1, we get

<’U, ’U)H — 1/3 Z V — Uk-i—l — 1/6 Z [EX,B(n k))vkvk+1

1/6\f Z gkvk + 1/6 Z Xﬁ (n—k) — EXB(n—k)) 0k Vk+1-

The idea here is to that these sums look like discretized version of the integrals in 3.3.2. To make this
connection formal, H,, needs to operator on L.. This can be done by identifying v = (vy,...,v,) €
R” with a function in L?(R") by defining the step function v(z) = v, for = € [(k — 1)n'/3, kn'/3)
and v(z) = 0 for z > n?/3.

From here, the idea is to use the discrete quadratic form to show that the largest eigenvalue
of H, converges to the Ag. Because of this, the quadratic form can be used to find sharp, shape
estimates on the largest eigenvalue for finite n, which is the goal when trying to find small deviation

inequalities.



Chapter 4

The Jacobi Ensemble

The Jacobi beta ensemble is the point process on R defined by the n-level joint density: for

5>0

1 = Blat1)—1 8 _
P(Al,Az,...,m:ZBHAz(“ CEPYSEAA A || PV LS (4.0.1)
" k=1

1<j<k<n

As in the Hermite and Laguerre cases, a tridiagonal matrix model exists and is an invaluable tool

in studying the Jacobi ensemble for general 3.

4.1 The Jacobi Tridiagonal Matrix

The Jacobi tridiagonal matrix is given by J3,.a6 = Ban,apb - Bg’n’mb, where

/

Cn  —SnCh_1

/ /
Cn—18p_1 —Sn—1Cy_ o
Bﬁn p= / T (4 1 1)

e Cn_2$n_2 . . P

—s9c}

c18)

where the ¢;’s and ¢}’s are independent random variables defined by

i~ \/Beta (g(an—i—i), g(bn—i—i)), o~ \/Beta (gz, g(an—i- bn +1 —|—7,))

and the s;’s and s}’s are defined by

si=1/1—¢c2, si=4/1—C2
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The following theorem, established in [22], encompasses the importance of the Jacobi tridiagonal

matrix

Theorem 11 (Sutton). For any f > 0 and a,b > —1, the Jacobi tridiagonal matriz has joint

ergenvalue density given by 4.0.1.

The limiting distribution of the largest eigenvalue of the JUE was first discovered by Collins

in [4], where the largest eigenvalue was shown to converge in distribution to

(a+1)(a+b+1) (b+1) 2¢v/(a+1)(a+b+1)(b+1)

(a+ b+ 2)? (a+ b+ 2)? (a+b+2)?
(Ve +1)(@+b+1)  Vb+1 ’
B ( a+b+2 +a+b—|—2> (4.12)

Remark 12. In [4], the work is actually conducted for the Jacobi Ensemble with support on [—1, 1].

: : r+1 .
In this paper, the transformation x +— 5 has been used for convenience.

4.2 Properties of the Beta Random Variable

A random variable X is said to be beta distributed with shape parameters s,t > 0, written

X ~ Beta(s,t), if it has the probability density function

1‘571(1 _ x)tfl

i) = fol 5711 — x)tde
_ M xsfl — t—1
 T(s)I(¢) (1-2)

where x € (0,1) and I'(2) is the well known gamma function defined by

I'(z) = / e a* .
0

The mean of X is then given by

(4.2.1)

and due to the symmetry 1 — X ~ Beta(t, s).



To see why the gamma function shows up write
[e.e] [ee]
L(s)I'(t) = / e x s_ldx/ e Yyt ldy

:// xySltldl’dy

Changing variables to x = zr,y = z(1 — r) yields

oo rl
L(s)I'(t) = /0 /Oezzs+t2r51(1—r)t1zdrdz

oo 1
= / e_zzs+t_ldz/ 1 — ) e
0 0

1
= T'(s+1)- / 7’8_1(1 — r)t_ldr
0

as desired.
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Due to the nature of the random variables in 4.1.1, it will be important to have bounds on

FvX and Ey/X (1 — 2). Towards this end we have

_ M ! SL’SL’S_I —l‘t_l r
VX = e Ve e

T(s+t)  T(s—1/2)
T(s+t—1/2)  I(s) By

where Y ~ Beta(s — 1/2,t). Now, recall that a x; random variable has mean

L5

Exr = V2 F(E) )
2

and thus

EXo(s44)—1 25 —1
EvX . .
[EXQS 1 2(8 + t) -1

A similar calculation yields

E 25 — 1
EVX(1-X)= 2 . =3

Ex2s—1 2(5 + t) ’

We can get upper and lower bounds by using the following bounds:

Exr <7, >0

(4.2.2)

(4.2.3)
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r+1
The first two follow applying Jensen’s inequality to Ex, = v/2 I(‘ (3) ), and the second follows from
2
xlfs < F(:IT—{- 1) < (.CU—I—S)liS
“T'(x+s) —

which was established in [19]. Using these bounds for positive s and ¢, one has

Vv2s—1 EVX V2s

= < ——, (4.2.4)
2(s + ) 205 +1) — 1
v2s -1 1 V2tV/2s 1
m. 2t—§§ E X(l—X) Sm’ t>§ (4.2.5>

and

i P N (= o VAV (4.2.6)

20s+t) V2A+1 - T V205 +1) -1

4.3 Results

The original contributions of this thesis are the following two theorems and corollary. The
first theorem is the right-tail upper bound for the §-Jacobi ensemble, and the second theorem is

the left-tail upper bound.
Theorem 13. Let a € [0,00) and b € (0,00). Then for alln >1 and 0 < e < 1:
P (Amax (Jg) = 7v/n(1 +¢)) < CgeHattine?/Ca (4.3.1)
where Cg is a numerical constant.
Chapter 6 contains the proof for the right-tail upper bound.
Theorem 14. Let a € [0,00) and b € (0,00). Then for alln >1 and 0 < e < 1:
P (Amax (J5) < 7v/n(1 —g)) < Ce Aletbl=n®/Co (4.3.2)
where Cg is a numerical constant.

The proof of the left-tail upper bound is contained in Chapter 7. In the S-Hermite case, as
proved in [16], the Gaussian random variables in the Hermite tridiagonal matrix play an important

role in the left-tail upper bound. This argument is unavailable in the 8-Jacobi case.
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The upper bounds from Theorems 13 and Theorem 14 are enough to produce the following
corollary regarding the variance, for finite n, of the largest eigenvalue. This bound is of the expected

order, and a short proof is contained in Chapter 8.

Corollary 15. For > 1 andn € N
Var Amax(Jg,n)] < Can™ '3,

where the constant Cg depends on 3.



Chapter 5

Operator Bound

This chapter begins the proof of Theorems 13 and 14. With the framework from the previous

chapter in mind, define
1

vn

where v is the appropriate centering from 4.1.2. Dividing by y/n makes for better comparison with

In(v) = vl [J8,m.a6 — VIn]v.

[16]. From this point forward, the dependence of J,(v) on n will be suppressed by simply writing

J(v). Then

n n
_ 2 2 2 /2 2 2
J) = VY s VY s Vi

k=1 k=1

n—1 n
—1—2\/52 Cr—kSn—k+1Ch— kSm—k VkVkt+1 — 7\/52 v%. (5.0.1)
k=1 k=1
Proving Theorems 13 and 14 now becomes a task of estimating

P (Sup||v||2=1 J(v) = 67\/7l> and P (SUPHng:l J(v) < *8%/@ :

The following lemma will play a fundamental role in the rest of the proof, and it will be carried out

in the next two subsections.

Lemma 16. For 5> 1, ¢ > 0 set
n noo_ n—1
JC(U) = Z Zk’U]% + Z Z]ﬂ}]% + 2 Z Yivpvk41 (5.0.2)
k=1 k=1 k=1

n c n
—evn > (g1 + ) — 7 > ko, (5.0.3)
k=1 " k=1
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where

Zp = (e _grsi i — Elk o JElsiwinl)s Zi = Vn(sh_jacir — Elsh_p 1 JE[C2 1)),

and Vi, = v/n (Co—kSn—k4160_kSn—p — Elcn—r]E[sn—r+1]E[¢,_Sh_]) - (5.0.4)

Then, there are constants ag > g > 0 such that Jo, (v) < J(v) < Jo,(v) for all v € R™.

5.1 Lower Bound

The lower bound is much easier to obtain than the upper bound. After adding and subtracting

the expectations of the random variables in 5.0.1, it suffices to show that for some o > 0

— ElenhlE[snrr1]E[¢)_ i) (0rs1 + 08)® + (Elep it JElsroppr] + Bl p]E[sh_pi1]) 07

+  Elen—k|Elsn—kr1]E[¢) 8 _i] (Viy1 + Vi) — YR

is bounded below by

ak ,
—a(vpy1 + )% — ?Uk (5.1.1)

for 1 < k < n. By adding to the denominators and subtracting from the numerators, one easily

gets the lower bound

(a+1)n—k+1 (a+b+1)n—k+2
a+b+2)n—2k—|—2 (a+b+2)n—2k+3
a+1l)n—k (a+b+1)n—k
a+b+2)n (a+b+2)n

- J(ralJ)r(ZI;))+ : <1 B (a—l—kl)n> (1 C (a+ bk+ 1)n> '

Because a and b are nonnegative one easily has

Elc; 1 ]E[s) jii]

(
(
(
(

n

_ (a+1)(a+bd+1) 2k (k)2

N (a+b+2)2 (1_n+<n)>
(a+1)(a+b+1) 2(a+1)(a+db+1)k
(a+b+2)? (a+b+2)2 n

/ a+1)(a+b+1 k i
Elep 1 ]Elsr ] > ( J(raJ)r(berQ)J2r )(1_>

(5.1.2)
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where the positivity of (k/n)? allows it to be thrown away. A nearly identical argument can be used

to produce the lower bound

(b+1) 2b+1) k
(a+b+22 (a+b+2)2n

Elc; p1)Elsy 1] > (5.1.3)

Arguing in the same fashion will also produce a lower bound for E[c,_g]E[sy,—k+1]E[c], .S, _.], but
before this is done the Chapter 4 bounds need to be used. By 4.2.4 and then using the fact that

8 > 1, one has

Bla+1)n—k —1 (a+1)n—k—1
Elcn—x] > \/5[a+b+2n—2k‘} \/(a+b+2)n—2k"

Blb+1)n —k+1] — > b+1)n—k+1
ﬁ[a+b+2n72k‘+2] (a+b+2)n—2k+2’

AV

E[sp—k+1]

and by 4.2.5, one also has

VB = H = 1\/Bla+b+1n—k+1] - §

Bl(a+b+2)n — 2k + 1]
\/ n—k—1 (a+b+1)n—k

(a+b+2n—2k+1 (a+b+2n—2k+1"
Combining these three bounds yields

Elcrn—1) Elsn—t+1]E[c),_iSh_]

(a+1)n—k—-1 b+1)n—k n—k—1 (a+b+1)n—k
(a+b+2)n—2k (a+b+2)n—2k+2 (a+b+2n—2k+1 (a+b+2)n—2k+1"

Then, just as above, one has

Elcn—k]Elsn—r1]E[c, g z] =

Ve+1)o+1)(a+b+1) (1_ 2(k+1)>2

(a+ b+ 2)? n
Vie+1)b+1)(a+b+1) (1_411@)2
- (a+ b+ 2)? n

Vie+Db+1)a+b+1) 2y20@+ )b+ D(a+b+ 1)k
- (a4 b+ 2)? (a+ b+ 2)? n’



26

and so
Elcn—k)Elsn—k1]E[c) 1) (0711 + v}) (5.14)
Ve+1D)O+1)(a+b+1) B 2\/2(a+1)(b+1)(a+b+1)§ (02,1 +12)
= (a+b+2)2 (a+b+2)2 LT TR
2v/(a+ 1) +D(a+b+1) 5 2¢/2@+1)b+1)(a+b+1) [k k—1\ ,
- (a+b+2)? T (a+b+2)2 <n+ n >”k
2y/(a+ 1)+ D(a+b+1) 5 42@+1)b+1D)(a+b+1)k , 515
- (a+b+2)2 e (a+b+2)2 n Ok (5.1.5)

Combining 5.1.2, 5.1.3, and 5.1.4 shows that
Elch e 1]Elsr—pa] vk + Bl 1 JE s i) vi + Elent]Elsnrr1]E[c,_gsh_] (0741 + vF)

is bounded below by

k
v2? — %vz, (5.1.6)

where v is defined in 4.1.2 and

_2(a+1)(a+b+1) 2(b+1) 4/2(a+1)(b+1)(a+b+1)

(a+b+2)? (a+b+2)2 (a+b+2)?2 - (5.1.7)

To finish the proof of the lower bound simply notice that because Beta(s,t) random variables are

bounded above by 1, one has the trivial bound
—Elen—t)Elsn—rs1]E[¢, Sh gl (Vks1 + v)? > —(vpg1 + k)%,

so redefining alpha to be the maximum of 1 and the constant in 5.1.7 completes the proof of the

lower bound.

5.2 Upper Bound

The upper bound is the more difficult of the two. As in the previous subsection, it is enough

to show to find some a > 0 such that

—  Elen—i)Elsn—t+1]E[c),_psh_g) (Vks1 + vk)* + ([E[ng—k+1][E[Sg—k+1] + [E[Cg—k][E[Si—k—i-l]) s

+ (Elen-ilElsuopstJElc, x5 4]) (o4 +03) — 07 (5.2.1)
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is bounded above by
—a(vpy1 + o) — %vk (5.2.2)
forl1 <k<n.
Claim 17. Fora>0,b>0, and 1 <k <n
Elc, gt JE[ST 1] vk + E[C4]Els7_ 1] vk + Elcn—r]Elsn—r1]E[C_p5h_g] (V74 + v3)

1s bounded above by
Z 9
(Vay+ VA =21 =y)) ok,

where

(a+1)n—k+1 (a+b+1)n—k+1
= and y = .
(a+b+2)n—2k+2 (a+b+2)n—2k+2

Remark 18. The proof of this claim is fairly elementary, but it is also quite tedious. For that reason,

it will be done at the end of the section.

One also needs the following lemma, which will also be proved at the end of the section.

Lemma 19. Let x,y € (0,1) with y = x(k) + 6(k), and 6(k) > 0. If § is increasing in k and

|z’ (k)| < &'(k), then the function

fla k) = oy + /(1 —2)(1-y)
1s decreasing as k increases.

Essentially, Lemma 19 says that f is increasing as the distance between x and y is decreases.

Notice, that

(a+b+1)n—k+2 S (a+b+1)n—k+1 S (a+1n—k+1
(a+b+2n—2k+3~ (a+b+2n—2k+2 ~ (a+b+2)n—2k+2’

and so by Lemma 19, f(z,y) increases by letting

_(a+b+1)n—k+1
(a+b+2)n—2k+2
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It is not hard to show that y is increasing and concave when 1 < k < n —1, so by Lemma 19, y can
be replaced with its tangent line

at+b+1 a+b k—1

T a+b+2  (a+b+2?2 n

to bound f(z,y) above by

2
[ a+1 a+b+1 a+b k—l+ [ b+1 1 __a+b k-1
arbr2\lavbr2 " (a+b+2)?2 n a+b+2\a+b+2 (a+b+2)? n '

Using the fact that vV1+2 <1+ g, f(z,y) is in turn bounded by

1
(r-ett)
n
1 a+b a+1
C——= N _hri).
2(a+b+2)2< a1bt2 +>
J T < B
a+b+2 - ’
2
(=)
n

2
= 7 —Q’YCL 02<k 1) :

n

where

Notice that

and thus ¢ > 0. Then

f(z,y)

IN

and is not hard to show that 2y > C'. Therefore,

Ek%7k+ﬂE1 2 k+ﬂ7%:+'E[n k“Ebi4k+l]v%4"(Ek%*kMEbn4k+l“Ek%7kS%7kD (v%+1%-v%)

is bounded by

kE—1 k
fla,y) <97 =207 — <42 =22
n n
for some o > 0.
Case 1 (1 <k < — —1): Assume that 1 < k <n/2— 1. From the previous section,

2

Elcn—#]E[sn—k+1]E[c), x5 ]

(a+1)n—k—1 (b+1)n—k n—k—1 (a+b+1)n—k
(a+b+2n—2k (a+b+2)n—2k+2 (a+b+2)n—2k+1 (a+b+2)n—2k+1’
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and because 1 < k < 5 —-1< 5 one easily has
(a+ n (b+iHn 2 (a+b+iHn
Elch—i]E[Sn—rr1]E[c, ;5! 2 : 2 . 2 . 2
[en—#lElsn—p+1]Elen—tsn] \/(a Fb+2n (a+b+2n (@+b+2)n (a+b+2)mn
V(2a+1)(2b+1)(2a +2b+ 1)
- 4(a+b+2)?
Vie+1)(b+1)(a+b+1)
- 4(a+b+2)?
With a = - this shows that
T 4(a+b+2)% e
l3]1-1 311
- Z Elcn—k)E[sn—k-+1]E[ch Sk (Vk+1 + Uk:)2 < -« (Vg+1 + Uk)2
k=1 k=1

for some « > 0.

Case 2: Assume that — < k <n. This is the easier of the two cases because

is negative, and so it can be completely thrown away. By Lemma 19, letting &k take its smallest

value, k = ng produces

IN

2
(o =T y))z <\/(a—|— b 1/2) | b+ 1/2)(1/2)>

a+b+1 a+b+1

N

<\/(a+1)(a+b+1) L VT )2

a+b+2 a+b+2

Thus, the k& term of 5.2.1 is bounded above by —av,% where

- <\/(a+1/2)(a+b+ 1/2)  (b+ 1/2)(1/2))2
—a = +
a+b+1 a+b+1

Vie+Da+b+1)  Vb+1 ’
B a+b+2 tatbr2
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Notice that

R S S SR R
k=541 k=541 k=541
« & « "
S —Z Z (’U%_i_l"_'l)i)—% Z k’l}]%.
k=[%] k=[5 +1
n n

IA
|
|2
s
s
+
=
e
|
|
™
=

k=13 k=13 41

where the last inequality came from the fact that
(s+1)?*< 2(52—1—252).

n
Theorefore, there is some constant a > 0 such that the desired bound holds on the range 5 <k<n.

At this point, all that remains is to establish Claim 17 and Lemma 19.

Proof of Claim 17. The first step is to rewrite the given terms E[c2_, .|]E[s/, ] and E[¢/2_,]E[s2_, ]
as

xy + error and (1 —2)(1 —y)+ error,
where

(a+1)n—k+1 b+1)n—k+1

v (a+b+2)n—2k+2 ey (a+b+2)n—2k+2

The total error will then be negative, and hence

Elc; palElsy g 1] + El) 4JE[sh jiq] <ay+ (1 —z)(1—y). (5.2.3)
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Towards this end, write

B[, JE[s2 ] = (ea+1)n—k+1 (a+b+1)n—k+2
" " (a+b+2)n—2k+2(a+b+2)n—2k+3
(a+1)n—k+1 (a+b+1)n—Fk+1
(a+b+2)n—2k+2(a+b+2)n—2k+2

1 1
'<1_ (a+b+2)n—2k+3> (1+ (a+b+1)n—k—|—1)
(a+1)n—k+1 (a+b+1)n—Fk+1
(a+b+2)n—2k+2(a+b+2)n—2k+2
.<1+ n—k+1 )
[(a+b+2)n—2k+3|[(a+b+1)n—k+1]
(a+1)n—k+1 (a+b+1)n—Fk+1
(a+b+2)n—2k+2(a+b+2)n—2k+2
[(a+1)n—k+1][n—k+1]
[(a+b+2)n—2k+2%[(a+b+2)n—2k+3]

(5.2.4)

Similarly,

, b+1)n—Fk+1 n—k
ElenJElsirs] = (ai—b+)2)n—2k+2(a+b+2)n—2k+l
b+Dn—-k+1 n—k+1
(a+b+2)n—2k+2(a+b+2)n—2k+2
(b+1)n—k+1)[(a+b+1)n—k+1]

[la+b+2)n—2k+22[(a + b+ 2)n — 2k +1]° (5.2.5)

Adding the error terms from 5.2.4 and 5.2.5 is bounded above by zero because

(a+1)n—k+1 < (a+b+1)n—k+1,

n—k+1 < (b+1)n—k+1, and

1 1
<
(a+b+2n—2k+3 ~— (a+b+2n—2k+1’

and so 5.2.3 holds true.

The next step is to show that, for the same values of z and y,

Elen—k]Elsn—r1)Ele, i) (Vi1 +05) < Va(l —2)y(1 - y) vi. (5.2.6)
By Jensen’s inequality, the square root can be taken outside the expectation to get

EVX < VEX,
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and so

Elcn—t)E[sn—t+1]E[chgsp_i] < \/[E[qumfk][E[Sglfk+1][E[Cgfksgfk]7

which is in turn equal to

(a+1n—k b+1)n—-k+1 n—k g[(a+b+1)nfk+1}
(a+b+2)n72k(a+b+2)n72k+2(a+b+2)n72k+1g[(a+b+2)n_2]€+1]+1'

Because 8 > 0, E[c,,—i]E[sp—k+1]E[c),_,s!,_,] is bounded above by

(a+1)n—k b+1ln—k+1 n—k (a+b+1)n—Fk+1
(a+b+2)n—2k(a+b+2n—2k+2(a+b+2)n—2k+1(a+b+2)n—2k+1’

and hence E[c,—i|E[sp—g+1]E[c),_;.sh,_1](vi,, + v}) is bounded above by

(a+1)n—k+1 b+1)n—Fk+2 n—Fk+1 (ot—&-b—i—l)n—k:—i—Qv2
(a+b+2n—2k+2(a+b+2)n—2k+4(a+b+2n—2k+3(a+b+2n—2k+3 *

(a+1n—k b+1)n—k+1 n—k (a—l—b—|—1)n—k—|—lv2
(a+b+2n—2k(a+b+2n—2k+2(a+b+2n—2k+1(a+b+2n—2k+1 *

Continuing will require two trivial facts. These are, for 1 < u < v < o0,

e (u — 1)1(u+ 0’ (527)
and
u(v+1) < (u+ 1. (5.2.8)
By 5.2.7
n—k (a+b+1n—k+1 n—k (a+b+1n—k+1
(a+b+2n—2k+1(a+b+2)n—2k+1 " (a+b+2n—2k(a+b+2)n—2k+2’
and by 5.2.8

[(a+Dn—kl[(a+b+Dn—k+1] <[(a+n—k+1][(a+b+ 1)n— k.

Together this means that

(a+1)n—k b+n—-—k+1 n—k (a+b+1)n—k+1
(a+b+2n—2k(a+b+2)n—2k+2(a+b+2n—2k+1(a+b+2)n—2k+1

(a+1)n—Fk+1 b+1)n—Fk+1 n—k (a+b+1)n—k
(a+b+2n—2k+2(a+b+2)n—2k+2(a+b+2)n—2k(a+b+2)n—2k
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Similar reasoning produces

(a+1n—k+1 b+1)n—Fk+2 n—k+1 (a+b+1)n—k+2
(a+b+2n—2k+2(a+b+2)n—2k+4(a+b+2)n—2k+3(a+b+2)n—2k+3

(a+1n—-k+1 b+n—-k+1 n—k+2 (a+b+1)n—k+2
(a+b+2n—2k+2(a+b+2)n—2k+2(a+b+2)n—2k+4(a+b+2)n—2k+4’

and so one needs to show that

n—k (a+b+1n—k n—k+2 (a+b+1)n—k+2
(a+b+2)n—2k(a+b+2)n -2k (a+b+2n—2k+4(a+b+2)n—2k+4
< 9 n—k+1 (a+b+n—k+1
- (a4+b+2n—2k+2(a+b+2)n—2k+2

Recall that, if f is concave, then for ¢t € [0, 1]

(I=t)f(x) +tf(y) < f((1—t)z + ty).

With f(x) = +/z and t = 1/2, one has

n—k (a+b+1n—k n—k+2 (a+b+1)n—k+2
(a+b+2)n—2k(a+b+2)n—2k (a+b+2)n—2k+4(a+b+2)n—2k+4
< 1 n—k (a+b+Ln—k 1 n—k+2 (a+b+1)n—k+2
- 2(a+b+2)n—2k(a+b+2)n—2k 2(a+b+2)n—2k+4(a+b+2)n—2k+4

Apply the same logic with f(z) = 2(1 —x) and t = 1/2 to get

5 1 n—k (a+b+Un—k 1 n—k+2 (a+b+1)n—k+2
2(@+b+2n—2k(a+b+2)n—2k  2(a+b+2)n—2k+4(a+b+2)n—2k+4

n—k N n—k+2 (a+b+1)n—k+(a+b+1)n—k+2
(a+b+2n—2k (a+b+2n—2k+4) \(a+b+2)n—2k (a+b+2)n—2k+4)

Fact 20. Let z(k) € [0,1]. Then xz(k)(1—xz(k)) increases as the distance between x(k) and 1 — x(k)

decreases.

Apply Fact 20 to see that

1 n—k N n—k+2 1/ (a+b+)n—k (a+b+1)n—k+2
2\(a+b+2n—2k (a+b+2n—2k+4) 2\(a+bdb+2n—2k (a+b+2)n—2k+4
n—k+1 (a+b+1)n—k+1

<

(a+b+2)n—2k+2(a+b+2)n—2k+2’

and hence 5.2.6 holds. Combining 5.2.3 and 5.2.6 gives the upper bound

Elcn k1 ElSi k] vk + Bl gJElsn 1] v + Elen—t]Elsn—rs 1]l 7] (vig1 + i)
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is bounded above by
Z
(vay+ VA =2)1—y)) ok,

where
. (a+1)n—k+1 and y = (a+b+1)n—k+1

(a+b+2)n—2k+2 (a4+b+2)n—2k+2

Proof of Lemma 19. Again, differentiation in k yields

o= Ve @) +0) + VT — (k)T — o(k) = o(k))]

6(k) §(k) , /
[\/1 w(k)+o(k) \/1 T+ 5(@)] - (@'(k) +0°(F))
1
2

o(k) §(k) /
\/1+M—\/1—1_x(k)]~m(k) (5.2.9)

Because 0 < z,y < 1, one easily has

k) d(k)
\/1 2(8) + o (k) \/1+ 1= k) o0k~

5(k) 5(k)

If 2/(k) < 0, then the proof is completed by noticing that a'(k) + §'(k) > 0. If 2/(k) > 0, then

and

rewrite 5.2.9 as

(k) [ (k) k) 6(k) o
\/1+x(k:) \/1 lx(k:)+\/1 (k) + 6(k) \/1+1(x(k:)+5(k))] (k)

5(k) 5 ,
\/1 T2+ ok \/1 T ) +<5(k))] (k).

Because x(k) < z(k) 4+ §(k)

é(k) [, (k) . dk) (k)
\/1+x() \/1 1= 2(k) \/1 x(k)+6(k:)+\/1+1—(9c(k:)+6(k))’

and so the first term is negative. The second term is clearly negative as well, so the proof is

1
2

complete. O



Chapter 6

Right-Tail Upper Bound

This chapter contains the proof of Theorem 13, the right-tail upper bound. The most impor-
tant modification to the proof of the S-Hermite case, found in [16], is Lemma 24. The need for this
modification is closely tied to the term containing ¢, , s, _,. More specifically, the fact that the

function /X (1 — X)) is not 1—Lipshitz.

Proposition 21. Consider the model quadratic form,

n

Jo(v,2) = szvk - ozfz Vg1 + vk — \f Z kvk, (6.0.1)

k=1

for fized a > 0 and independent mean-zero random variables {zy} =1, n satisfying [E[eAZk] < 2.

eN/B@td) for some ¢ > 0 and all X € R. There is a C = C(a, ) so that

[[v]|2=1

-1
P < sup Jo(v,z) > efy\/ﬁ) < (1 _ eﬁ(a+b)/0) o—Bla+b)e¥/>n/C
for alle € (0,1] and n > 1.

The proof of this proposition will require the use of the following Lemma. Refer to [16] for a

proof.

k
Lemma 22. Let s1, 89, ..., Sk, ... be real numbers, and let S = Z s1,580 = 0. Let furtherty,... ty
=1
be real numbers, tg = tp+1 = 0. Then, for every integer m > 1,

k+m—1
Z Sty = — Z[Skz—i—m 1— Sk-1]te + Z < > lsi— Sk]) (tkt1 — tk)-

kl k=0 l=k
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Proof of Proposition 21. Apply Lemma 22 with s = z; and t = v,% to get
n 1 n n 1 k+m—1
2 2 2 2
doavi < ; | Sksm—1 — Sk-lvf + kZO (m > 18— Sk|> CAR:

k=1 l=k

1 n n
< kz_l Ap(k — 1)vf + kZ_OAm(/‘?)lka + vk [vrg1 — vil

where

Ap (k) = e |S¢ — Sk|, for k=0,...,n. (6.0.2)

By applying the Cauchy-Schwarz inequality

n 1 n n
; 2vf < o ; Ap(k — 1)vg + Akz_o(vk-i-l + o)+ — kz—:o A (k)2 (V1 — vi)?

for every A > 0. With A = a4/n, one has

1 1 k
o < —Apk=1) 4+ —— [An(k =12+ AL E)?] —a— ). 0.
||5|E31J<z,v>_g,ggn(m (= 1)+ 5o [l = U2+ An(0] 0] (603)
Now, if (j —1)m+1 <k <jm, 1< j <[n/m]+ 1, then the following inequality holds

A (k) V Ay (k — 1) < 2895 ((j — 1)m).

This implies that

sup Ja(z,v) (6.0.4)
[lvlla=1
2 . 4 . 2 (j—1m+1
< Z Ao —1 L Aon((j—1)m)? =@ T
= 1< <m 2 ((J = L)m) + ay/n (= m)” —a vn

In order to continue, one must have a tail bound on Ay, (J) for any integer J > 0. Using Doob’s

maximal inequality and the assumptions on zg, for every A > 0 and ¢ > 0, one has

[P( max Sy > t) < e ME [e’\szm}
1<4<2m

2emA2
e MT Bt

<

Optimizing in A, and then applying the same reasoning to the sequence —Sy produces

UD( max |Sp| > t) < 9 ¢—Blatb)t?/8em
1<6<2m



Hence,

[P<A2m(t]) > t) < 26_6(a+b)t2/80m’

for all integers m > 1 and J > 0, and every ¢t > 0. One now has

2 .
’ (1§j£[17?7}7(71]+1 <m Aoy (1 —1)m) — «

2

2

(j—l)m—|—1> 257\/5

)

[n/m]+1 .
) m —1)m+1 evyn
< % p(Bun(G-ym Y USRI )
j=1
[n/m]+1 . 2
S 2'exp{_ﬂ(a3; bym [a (j —21)m—|—1 +z—:7;/ﬁ} }
i=1 ¢ vn
[n/m]+1 . 2 . 2.9
Bla+bym [ 5[(7—1)m+1] aey[(j —1)m+1]  e*v*n
- 9. _
2 eXp{ 32c  |° in * 2 Ty
[n/m]+1
< e—ﬁ(a+b)m5272n/128c Z 9. e—,@(a—f—b)masv[(j—l)m-‘rl}/64c
j=1
< 6—6(a+b)m5272n/12802 9. (B—B(a—i-b)m?as'y/ﬁélc)j
j=0
—B(a+b)me3y3n /128 2
< e o ‘ (1 _ e—ﬂ(a+b)m2aa'y/64c> ’
Similarly,
—1)m+1 evv/n
P —— Ao ((j —1 2 G >
<1<J2?/’§1 <af om((f = 1)m)" —a NG > = >
<Y (Aam (G = 0mp? = 2" [ UE R o] )
st 4 2\/n
[n/m]+1 . 1/2
. ayn [ (G—1m+1
< PlA —1 >
< 3 ( o (1= ) = (2 [« U0 o
[n/m]+1 .
aN/n —1)m+1 evyn
< Z Q'GXP{_ﬁ(a+b)32\c/r; [O‘(] 2\)/5 * V;f]}
< —B(a+b)asfyn/64cmz 9. ( B(a+b)a 2/64c>j
7=0
<

e_ﬁ(a+b)as’7n/64cm 2
1 — e—Bla+b)a?/64c

37

(6.0.5)

)
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Therefore,

P ( sup Jo(z,v) > 67\/ﬁ>

[[oll2=1
< e—ﬁ(a+b)m€2'y2n/1280 2 + e—/)’(a—i—b)aa’yn/&lcm 2
- 1 — e—Blatb)ym2aey/64c 1 — e—Blatb)a?/64c |

Letting m = [¢~1/?] yields
P ( sup Jo(z,v) > 5’}@/5)
[lo]l2=1
< 675(a+b)53/272n/1280 2 + 676(a+b)a53/2ﬁm/640 2
— 1 — e—Blatb)ay/64c 1 — e—Bla+b)a?/64c

fﬁ(a+b)s3/2n/0 1
s € (1_eﬁ(a+b)/(] g

which completes the proof of Proposition 21. O

Remark 23. When € > 1, letting m = 1 means that the second term is larger, and so Theorem 13

becomes
P (Amax (J5) > 7v/n(1 + ¢)) < CgePlathine/Cs,
This will be used to prove Corollary 15.

Now, with Proposition 21 proved, the proof of Theorem 13 will begin to take shape. Notice

that

P ()‘max (Jg) = yvn(1 +5)) < P ( sup Ja(v) 2 'y\/ﬁg> .

[[o]l2=1

Write 5.0.3 as
Ja(0) = Jas3(Zisv) + Juy3(Zi,v) + Joy3(Yi, ) (6.0.6)
where
Jo(Yi, v) := 2 Zkakka — a\FZ Vg1 + 0p)% — f Z k2. (6.0.7)

The third term on the right is not quite ready for us to apply Proposition 21, but applying Lemma

22 to ja/g(Yk, v) with sy = Y} and tx = vgvgs1, changes 6.0.4 to

o2y Tot:?)
< max (4 Ao ((j — 1)m) + of/ﬁ Ao ((5 — 1)m)2 —a U‘”\/?“)

1<G<[ 2]
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The additional factor of two will be absorbed into the constant at the end.
In order to use Proposition 21 one J,/3(Zk, v), Ja/g(zk, v), and ja/3(Yk,v), all that remains
is to establish the desired moment generating function bounds for Zj, Zk, and Yy . The following

lemma produces these bounds.

Lemma 24. Let X be a Beta(s,t) random variable with s,t > 1. Let F(X) be a mean zero function

such that x(1 — x)(F'(z))? < 1 for x € [0,1]. Then
E[M D] < X/ (54D (6.0.8)
for every A € R.

Remark 25. Ultimately, this proof will follow a modified Herbst argument. The Herbst argument
requires a logarithmic-Sobolev inequality for the measure in question. For the Beta distributions in
this problem, this comes from the fact that the Beta density is log-concave. If F(X) is 1-Lipschitz,
then the Herbst argument would complete the proof. However, F(z) = /X (1 — X) is not 1-
Lipschitz, and so the log-Sobolev must be modified and F' must satisfy the hypothesis stated in the

Lemma.

Proof of Lemma 24. For x € [0, 1], consider the Jacobi operator, J, and the measure, u, defined by

1 2 1 d
J = §x(1 - x)@ + 5 [s(1 —z) — tz] o (6.0.9)
1
pst(dx) = Z 2571 — z) . (6.0.10)
s,t

1
The carré du champ, 'y (f, f) = 3 {j(fQ) — 2fj(f)}, of the Jacobi operator is easily calculated

to be
1
Ti(f, f) = o= 2)(f (@) (6.0.11)
The next step is to use the Bakry-Emery I'y criterion. The Bakry-Emery condition is satisfied with

constant ¢ > 0 if
Da(f. ) = S LT 1) = 203(£.T D} 2 T11(f. 1), (6012)

For more discussion on Logarithmic Sobolev Inequalities and the Bakry-Emery condition see [9].
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The calculation is straightforward, but it is also a bit tedious. One has

TULS) = —5e = 2)(F@) + 5221 = 0P ((@)
$ 450~ ) — 12 (1~ 22) (@) + (1 2m)a(1 — ) f (@) " (a)
5 (1= ) ()" (@) + 551~ 2) — tale(l — 2)f (2) /" (a)
and
(LT S) = ~Ta el =) (@) + 50 - 2001 - 2)f () (2)
(L= (@) @) + s~ 2) — tala(1 — ) () (2).
Combining the above two equations produces
o f) = e - a) (@) + a0 - ()
4151~ 0) — ta](1 = 20)(f'(@))* — gL~ 2)(f'(@))” — (01— 20 (@)’
0= 2P (F @)+ 5 (1 - 2001~ 2)f @) (@) + 21— ) (7 ()
= - n (@) + 0 (@)

#0009 - (- Dl - 20) - a1 - )| (1)

2

1[0 - 20)f (@) + 2(1 — )" (a)]

. Sgt <1_x><f’<x>>2+ix2<1—:c>2<f”<w>>2
[3—1 (1—z)*+ tzlifz— sl_tm(l— )} (f'(2))?
0 20 21— 0

> - ) (@)

The very last step used the hypothesis that s,¢ > 1. Thus, the Bakry-Emery condition is satisfied
with constant ¢ = 4/(s + t).
Now, in order to use the Bakry-Emery condition one must first check that p is the invariant

measure of the Jacobi operator, which amounts to showing that / J(f)dp = 0. This is easily
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shown by integrating the first term in the following term by parts.

1 ! s t gl s—1 t—1 p/
[anan = o= [ a-ay @) + 10 - 0) ~ ol (1= ) @) de = 0

and thus, p is the invariant measure of the Jacobi operator.

Theorem 16 of [9] implies that if f is a positive, bounded, and continuous function with

/ fdu =1, then
/ flog fdu < 20/ L (FY2, %) dp. (6.0.13)

This means that if f is bounded and continuous, then the inequality above will hold for the function

2/ fll2- Recalling 6.0.11, one has

1 2y 4 < foof ) .
||f||2/f TP 26/“ 112 )

/ 21— 2) (/") 2dp,

&
S -
1£1l2

and hence p satisfies the following log-Sobolev inequality
Buty() = [ flog Pdu— [ Fplog [ fau

2
= [ s
< c/x(l—x)(f’)Qd,u. (6.0.14)

The following is a modification to the Herbst argument, which is presented in [12]. First,

apply 6.0.14 to the function f? = e)‘F_CAQ/Q, and then use the hypothesis on F' to get

2
/ z(1—a)(f)du = AZ 2(1 — z)(F'(2))2 M@=,
2
< /:L/eAF(ac)—c)?ﬂd'u'

From here on out we may follow [12] exactly to conclude that
/ eAFdM < ec)\Q/Q

for all A € R. O
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Lemma 26. Let X1, X9 be independent random variables such that 0 < X1, X9 < 1. Assume that
E [e*(xi—”i)} < Mo (6.0.15)

for some ¢ > 0. Then

[E |:6A(X1X2—[EX1[EX2):| < 26)\2/0

for all A € R.

Proof. By adding and subtracting X;E[X3] one has

E eA(Xlef[EXl[EXﬂ} - F [6/\)(1(X2*[E[X2])GA[E[Xz](lefE[Xl])]
[E [em<X2—[E[x2]>em[xﬂ(xl—mxln 1 {xg_mp@po}}
+E [eUﬁ(X2*E[X2])eA[E[Xﬂ(Xl*[E[XI]) . ]1{X2—[E[X2}<0}} ]
If A > 0 the fact that 0 < X7 <1 implies that

A X1(X2—E[X2]) (X2—E[X2])

“Lix,—E[xa]>0) S et ;

and
AX1(X2—E[X2]) 1x,—£[xs)<0p < 1.
Using the independence of X; and X5, distribute the expectation to get

£ eA(Xlxzf[EXltEXz)} < [E[BA(XQ—E[XZDGME[XZ}(Xl—tE[Xl})}+[E[€AE[X2}(X1—E[X1D}

- F [eA(XQ—[E[XQ})} E |:€)\[E[X2](X1—[E[X1])] IE |:6A[E[X2}(X1—[E[X1}):| '

By 6.0.15 and the fact that 0 < X; < 1, one has
E |:6/\(X1X2—[E[X1X2])i| < 6/\2/0 . 6)\2/8 + 6)\2/0
< 62)\2/c+ek2/c

< 2 . 62)\2/0'

The proof is essentially the same for A < 0. If A = 0, the proof is trivial.
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To finish the proof, let X is a Beta(s, t) random variable. Then both X —EX and /X (1 — X)—

E\/X(1— X) satisfy the Lemma 24 hypothesis on F(X). Hence, by Lemma 24 one has

AN (VIO -EYXUX)) - ax2/(s+t)

Fe X —EX) < 64)\2/(s+t) and

Notice that the Beta(s,t) random variables that make up Z, Zk, and Yy all satisfy

Bla+b)n

t>
s+1t> 5 R

and so Lemma 26 yields
Ec Mk < 983 /Blatbn g F v < 983 /Blatb)n,
Also, Lemma 26 can easily be extended to show that
EeMr < 3¢33/Blatb)n (6.0.16)

which completes the proof of Theorem 13.



Chapter 7

Left-Tail Upper Bound

By Lemma 16 there exists a constant « > 0 such that

P ()\max (Jﬁ) < ’Y\/ﬁ(l - 5)) =P ( sup J(’U) < _75\/ﬁ>

[[v]l2=1

< u>< sup Ja<v>s—~ye\/ﬁ).

llvll2=1
One nice thing about the supremum here is that finding an upper bound can be done by choosing
any test vector, v € R™, such that |Jv||2 = 1. If one normalizes by ||v||3, then the problem amounts

to finding a bound for

P (Ja(v) < —Cyev/n [[v]3)

where v can be any test vector in R™.
Fortunately, the choice of v can be the same as the choice for the S-Hermite ensemble in [16].

Namely, for v = (v, v2,...,v,) € R set

%/\(1—%) for1 <k<en

v = (7.0.1)
0 otherwise.

Borrowing the notation from [16], set

loll3 = Sk=y vk [V0ll3 = 325y (vksr +vk)?, and [[Vkol3 = 325, kof.

For this choice of v, one easily has the following bounds

loll3 ~ lolld ~ en, [[Voll3 ~ 2, and  [[VEv[3 ~ e?n?, (7.02)
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where x ~ y indicates that there exists constants co > ¢; > 0 such that c1y < z < coy.

If £3/2n > 1, then
P (Ja(v,2) < =Cyev/nlol3) = P ( (—z)vi = Cryev/n ||ol3 — av/nl|voll3 —

|

(—zp)vi > 062n3/2> .

o

=1

The requirement on £3/2

jﬁumH%)

(7.0.3)

n is needed to make sure that the | Vo||3 term does not dominate the right

hand side of this probability. Though it will not matter after the next step, it is possible for C to

be negative at this point.

Now, for z; satisfying the hypotheses in Proposition 21 one has

n n
P (Z (—z)v2 > t) < e M Ee i
k=1

k=1

IN

n
e M H ec,\%g /B(a+b)

k=1
cllvlifr?
B(a+b)

—At+
€

for all A € R. As in the proof of Proposition 21, optimize in A to get

n
Bla+b)t?
IP (Z (—Zk)’[}]% Z t) S e_ 4cen

k=1

where we used 7.0.2. Thus, for t = Ce2n3/2 there exists a constant C' > 0 such that

P <Z (_Zk)viz > C€2n3/2> < e—Cﬁ(a—i—b)e%z.
k=1

Recall the definitions of Zj, Zk, and Y given in 5.0.4. One has
Ja(v) = Ja/3(va Z) + Ja/B(Uv 2) + joz/S(U>Y)'
Since Zy, Zk, and Y}, satisfy the hypotheses of Proposition 21, one has

[P (Ja/s('l}’ Z) S —C’}/é‘\/ﬁHvH%/g) S 6—016(a+b)g3n27

P (Juja(v, 2) < ~Crev/m o]} 3) < eCotarnstn,

(7.0.4)
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~ n—1
The J term requires slightly more work, but the Caucy-Schwarz inequality, when applied to Z Yivpvk41,

k=1
yields the bound

P (Jujole,Y) < ~Creyi [o]/3) < 2e-Cotarstn,

This completes the proof of Theorem 14.



Chapter 8

Variance Bound

Now that Theorems 13 and 14 have been established, a finite n bound on the variance of the

largest eigenvalue follows quickly. Recall that in order to prove Corollary 15, one needs to show

that
Var Amax(Jgn)] < Cgn= 13
for all n > 1.

The first step is to show that

2
Var P\max(t]ﬂ,n)] < [E[()\max(JB,n) - 'Y\/’E) ]
< 72n/ P (|)\maX(J/37n) —yv/n| > yx/ﬁs) de?
0
The first inequality is because E[(X — C)?] is minimized when C' = EX, and the second follows from
applying Fubini’s Theorem.

On the regime when Amax(Jp.,) < 7v/1, use the fact that the Jacobi tridiagonal is a positive

definite matrix (see 4.1.1). This means that all the eigenvalues are positive, and so when ¢ > 1 one

has
P (Amax (Jg) <yv/n(l1—¢)) =0. (8.0.1)

If € € (0, 1], use Theorem 14 to say

1 1
/ P ()\max (J,B) < 7\/’71(1 - 8)) d€2 < / Oﬂefﬁ(a+b)s3n2/cﬁd€2
0 0
< C’gn4/3/ u Y3 Uy
0
< Cyn3, (8.0.2)



48

where (g is a numerical constant. Combining 8.0.1 and 8.0.2 yields

/ P ()\maX(Jg,n) —vv/n < —7\/715) de? < C’gn74/3
0

for some Cjg.

On the other regime, Amax(J5.) > v4/n, Theorem 13 can be used for € € (0, 1] to say

1 1
/ P ()\max (JB) > 7\/71(1 + 5)) < / Cﬂe—ﬂ(a+b)n53/2/0ﬁ
0 0
< Cﬁn_4/3/ utBe tdu
0

< Cgn™3, (8.0.3)

where Cp is a numerical constant. Now, if € > 1 the proof of Theorem 13 can be tweaked slightly

(see Remark 23) to produce
P (Amax (J5) > 7v/n(1+¢)) < CgePlet0ne/Cs,
Thus,

/ P ()\max (Jﬂ) > ’Y\/ﬁ(l +5)) d52 < / Cﬁefﬂ(a+b)n€/cﬁd€2
1 1

o0
C’gn*2 / ue “du
0

Cyn=4/3. (8.0.4)

IN

IN

Combining 8.0.3 and 8.0.4 produces

| P () = 1] > ie) de? < Con 1,
0

which completes the proof of Corollary 15.
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