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In the paradigm of random matrices, one of the most classical object under study is the empirical spectral
distribution. This random measure is the uniform distribution supported by the eigenvalues of the random
matrix. In this paper, we give large deviation theorems for another popular object built on Hermitian random
matrices: the spectral measure. This last probability measure is a random weighted version of the empirical
spectral distribution. The weights involve the eigenvectors of the random matrix. We have previously studied
the large deviations of the spectral measure in the case of scalar weights. Here, we will focus on matrix
valued weights. Our probabilistic results lead to deterministic ones called “sum rules” in spectral theory.
A sum rule relative to a reference measure on R is a relationship between the reversed Kullback—Leibler
divergence of a positive measure on R and some non-linear functional built on spectral elements related to
this measure. By using only probabilistic tools of large deviations, we extend the sum rules to the case of
Hermitian matrix-valued measures.
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1. Introduction

A matrix measure ¥ = (X; ;); j of size p on R is a matrix of signed complex measures, such that
X (A) = (%;,j(A));,j € Hp for any Borel set A C R. Here, M, is the set of all p x p matrices
with complex entries and H, C M), is the subset of Hermitian matrices. Further, if for any A,
> (A) is a nonnegative definite matrix we say that X is nonnegative. We denote by M ,(T') the
set of p X p nonnegative matrix measures with support in 7 C R, that is, all the scalar measures
% j have support in 7. Further, M, 1(T) is the subset of M ,(T") of normalized measures X
satisfying ¥ (7T) = 1, where 1 is the p x p identity matrix.

Notice that a matrix measure X may be identified with the collection of scalar measures x* X x,
with ||x|| = 1. Hence, %, converges weakly to X if and only if x*X,x converges weakly to ¥
for all unit vectors x.

A natural example of matrix measures comes from an application of the spectral theorem.
More precisely, a Hermitian matrix X of size N x N may be written as U DU* where D =
diag(};) contains the eigenvalues of X and U is the matrix formed by an orthonormal basis of
eigenvectors. Fix 1 < p < N and assume that the system (ey, ..., ep) of the p first vectors of
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the canonical basis of CV is cyclic, that is, Span{Akei, k>0,i <p}= CN. Then, there exists a

unique spectral matrix measure X e M p(R) associated with (X; ey, ..., ep) supported by the
spectrum of X, such that forallk >0and 1 <i,j<p

(ei,Xkej)z/kadej(x). (1.1

p be the jth truncated column of U. Then

.....

N
X (dx) = Zujujsx_, (dx), 1.2)
j=1
where 8, is the Dirac measure in a. That is, {A1, ..., Ax} is the support of X and uyuy, ...,

uyu}y, are the weights. Furthermore, as U is unitary we have ) ju juj =1 so that X% ¢
Mp 1 (T).

In this paper, we deal with random spectral matrix measures. We draw a random matrix X in
Hy (with N > p) and consider the spectral measure =X associated with (X; ey, ..., ep). The
random matrix X is sampled in A from the distribution

L _unvvx

—e dX. (1.3
zy )
V is a confining potential and d X is the Lebesgue measure on H y. The eigenvalues of X behave
as a Coulomb gas with distribution

N

1 _NVOy
7 [T =P ]]e V0 an.
V 1<i<j<N i=1

Here, d denotes the Lebesgue measure on RY . Moreover, the distribution of X is invariant under
unitary conjugations, such that the matrix of eigenvectors of X follows the Haar distribution
in the set of N x N unitary matrices, independent of its eigenvalues. In particular, the system
(e1, ..., ep) is almost surely cyclic and the distribution of the spectral measure does not depend
on this choice of unit vectors. Therefore, we may omit the reference to these vectors in the
definition of ©X. The most popular models are the Gaussian Ensemble, corresponding to the
potential V(x) = x2/2, the Laguerre Ensemble, with V(x) =t~ 'x — (7! — 1)logx (x > 0,
0 < v <1) and the Jacobi Ensemble with V (x) = —«1logx —x2log(l —x) (x € (0, 1), 1, k2 >
0).

Under convenient assumptions on V, as N goes to infinity, the random spectral matrix measure
X converges to some equilibrium matrix measure depending on V. In this paper, we provide
precise results on the rate of convergence. Indeed, we show that this random object satisfies a
large deviation principle (LDP) and compute precisely the rate function. To be self contained, we
recall in Section 3.2 the definition and useful facts on LDP. The rate function of this LDP is not
obvious. It involves a matrix extension of the reversed Kullback—Leibler information with respect
to the equilibrium matrix measure (see equation (2.5) and Theorem 5.2) and a contribution of the
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outlying eigenvalues. Furthermore, the probabilistic frame of large deviations allows to obtain
important results in mathematical analysis. Namely, it allows to show sum rules. Let us give in a
nutshell what is a sum rule.

One of the most popular sum rule is the Verblunsky’s form of Szeg6’s theorem for a probability
measure p on the unit circle T. The Verblunsky coefficients (o )x>0 of i are complex number

lying in the unit disk related to the orthogonal polynomials in L?(u). The Szeg6—Verblunsky
sum rule! may be written as

o
IC(E u) =—) log(1 —|exl?). (1.4)

k=0

where [C is the relative entropy or Kullback—Leibler information, defined by

dv
log — dv if v is absolutely continuous with respect to u,
Kwlp = fnr du (1.5)

o) otherwise.

Identity (1.4) connects an entropy with a functional of the recursion coefficients, and remains one
of the most important results of the theory of orthogonal polynomials on the unit circle (OPUC)
(see [24] for extensive history and bibliography).

The corresponding result in the theory of orthogonal polynomials on the real line (OPRL) is
the Killip—Simon sum rule [20]. The reference measure is no more the uniform probability but
the semicircle distribution

2

J4—
—ﬂx 122 (x) dx. (1.6)

SC(dx) := 5

The right-hand side of the sum rule involves now the Jacobi coefficients used in the construction
of the orthogonal polynomial. Further, in the left-hand side appears an extra term corresponding
to a contribution of isolated masses of u outside [—2, 2] (bound states).

In the previous paper [12], we gave an interpretation and a new proof of this result from a
probabilistic point of view. This approach allowed us to prove new sum rules, when the reference
measure is the Marchenko—Pastur distribution

Vat—x)&—17)

2w TX

MP(7)(dx) = L o) (x) dx, (1.7)

where T € (0, 1], = 1+ ﬁ)z, and also when it is the Kesten—-McKay distribution

Cy ot \/(uJr —x)(x —u")
2 x(1—x)

KMK,,- ,+(dx) = L uty (X) dx,

ISee the preface of [24].
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where C,,- ,+ is the normalizing constant. Recently, Breuer et al. [2] published a paper exposing
the method for a non probabilistic audience and applied the probabilistic approach to tackle half
of the Lukic conjecture [3].

Besides, known extensions of Szeg6’s theorem [7] and of the Killip—Simon sum rule [4] are
available in the context of matrix-valued measures and the Matrix Orthogonal Polynomials on
the Unit Circle (MOPUC) or Matrix Orthogonal polynomials on the Real Line (MOPRL).

It seems natural to see if the probabilistic methods are robust enough to encompass this matri-
cial framework. We give here a positive answer. For the MOPUC context, see [17] and [14]. The
aim of the present article is precisely to treat the MOPRL case. This allows to give interpretation
and new proof of the Damanik—Killip—Simon sum rule and also to state a matrix version of the
sum rule relative to the Marchenko-Pastur distribution.

Let us explain the main features of our method. As mentioned by several authors ([19], [26]),
the main characteristic of the above sum rules is that both sides are nonegative (possibly infinite)
functionals. We will identify them as rate function of large deviations for some random measures.
Roughly speaking, that means that this sequence of random measures converges to a determinis-
tic limit exponentially fast and the probability of deviating from the limit is measured by the rate
function. We give two different encodings of the randomization with two rate functions /4 and
I, for which the uniqueness of a rate functions yields the equality /4 = Ip, i.e., the sum rule.

For a Hermitian matrix X of size N x N, let us come back to the spectral measure defined in
(1.1) and (1.2). If we assume further that N = pn for some positive integer n then it is possible
to build a block tridiagonal matrix

By A
* .
= B (1.8)
N B Anfl
As-1 Ba

such that £% = £7»_ Here, all the blocks of J, are elements of M p- The case p =1 is the most
classical and relies on the construction of the OPRL in L?(X¥) (see, for example, [24]). The
general case is more complicated and requires technical tools from the theory of MOPRL (see

[25]). In Section 2, we will recall the construction of such tridiagonal representations.
As a result, we have two encodings of £X: (1.2) and (1.8). Looking for the right-hand side of
a possible sum rule is equivalent to look for a LDP for the encoding by means of the sequence of
blocks Ay and By. In the scalar case (p = 1), it is well known that the classical ensembles have
very nice properties [10]. For the Gaussian Ensemble the coefficients appearing in the tridiagonal
matrix are independent with simple distributions. The diagonal terms have Gaussian distribution
while the subdiagonal ones have the so-called y distributions [10]. We will give in Lemmas 6.1
and 6.2 results in the same spirit, in the general block case both for the Gaussian and Laguerre
ensembles. These properties allow to compute the rate function of the LDP in terms of the blocks
involved in the Jacobi representation. Further, the uniqueness of a rate function leads to our two
main Theorems 2.1 and 2.2 that are sum rules. Theorem 2.1 is the Damanik—Killip—Simon sum
rule which has been proved in [4] by strong analysis tools. For p = 1, it has been proved earlier
in [20]. We recover the result of [4] by using only probabilistic arguments. Up to our knowledge,
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our Theorem 2.2 is new and is the matrix extension of the one we have obtained in [12] for
p = 1. As it is the case for the Damanik—Killip—-Simon sum rule, we obtain in Corollary 2.2
consequences for perturbations of positive semidefinite Jacobi operators.

We stress that one of the main differences with purely functional analysis methods is that, for
us, the SC distribution and the free semi-infinite matrix (corresponding to Ay =1 and By =0,
with 0 the p x p matrix of zeros) do not have a central role. Additionally, the non-negativity of
both sides of the sum rule is automatic.

For the Jacobi ensemble, the method used in the scalar case, based on the Szegé mapping,
is not directly extendible. So, getting a sum rule needs a more careful study. To avoid long
developments here, we keep this point for a forthcoming paper.

Our paper is organized as follows. In Section 2, we first give definitions and tools to handle
MOPRL and spectral measures. Then, we state our main results concerning sum rules for spectral
matrix measures. In Section 3, we introduce random models and state Large Deviations princi-
ples, first for random spectral measures drawn by using a general potential and then for block
Jacobi coefficients in the Hermite and Laguerre cases. Section 4 is devoted to proofs of both sum
rules. The proofs of the LDP’s are in Sections 5 and 6. Finally, some preliminaries on matrix
measures and technical proofs are deferred to a supplementary file [13].

2. Block Jacobi matrices

As for scalar measures, we may also consider a representation of a matrix measure X by a
sequence of Jacobi- or recursion coefficients. In the matrix case, they are now the coefficients
appearing in the recursion of orthogonal matrix polynomials. For details of this construction, we
refer to the supplementary file [13].

First, suppose that ¥ has infinite support. We still have the property that the map f +— (x —
xf(x)) defined on the space of matrix polynomials is a right homomorphism and is represented
in the (right-module) basis of orthonormal matrix polynomials by the matrix

B A
J=|A] B 2.1)

with By Hermitian and Ay non-singular the coefficients of the polynomial recursion. Moreover
the measure X is again the spectral measure of the matrix J defined as in (1.1) (Theorem 2.11
of [5]). Let us remark that to each X corresponds a whole equivalence class of Jacobi coeffi-
cients, but there is exactly one representative such that all Ay are Hermitian positive definite
(Theorem 2.8 in [5]) and any other choice A}, B; can be written as

A;c ZU,:_lAk(Tk, Bl/c ZUg_lBka_l 2.2)

with unitary oy, k > 1 and o9 = 1.
For a finite dimensional matrix X € Hpy of dimension N = pn, the spectral matrix measure
of ¥ is supported by at most N points and is in particular not nontrivial. However, if there
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are actually NV distinct eigenvalues of X, the recursion coefficients Ay, ..., A,—1 and By, ..., B,
may still be defined for ©X and there is a Jacobi matrix J, as in (1.8), such that =X = /=,

When the measures are supported by [0, 0o), there is a specific form of the Jacobi coeffi-
cients following from a decomposition developed in [9]. This leads to a particularly interesting
parametrization, which will be crucial for the Laguerre ensemble. Since it it also of independent
interest, we formulate it as a lemma.

Lemma 2.1. Suppose ¥ is a matrix measure with infinite support in [0, 00). Then, there exist
non-singular Dy, Cy € M, such that the Jacobi operator J of ¥ can be decomposed as J =
ZZ*, where X is the bidiagonal matrix

D 0
Z=|C, Dy "-.|. 2.3)

Moreover, if Dy, C, is another sequence defining the same spectral measure, then there are
unitary matrices oy, t € M, such that

Dy = oy Dy, Cp = ok 41Ck Tk (2.4)
and there is a unique decomposition such that Dy, Cy are Hermitian and positive definite.

Suppose X is a quasi scalar measure, that is if ¥ = ¢ - 1 with o a scalar measure and IT is a
positive matrix measure with Lebesgue decomposition

[I(dx) = h(x)o (dx) + IT°(dx),

where A has values in the set of positive semi-definite p x p Hermitian matrices and the matrix
measure IT° is singular with respect to . We extend the definition (1.5) by

K| 1) := —/logdeth(x)o(dx). 2.5

We remark that it is possible to rewrite the above quantity in the flavour of Kullback-Leibler
information (or relative entropy) with the notation of [21] or [22], see also Corollary 8 in [17].

2.1. Sum rules

Fora™ <a™,letS, =S,(a™, a™) be the set of all bounded nonnegative measures £ € M, (R)
which can be written as

Nt N—
) :2,+le.+5ki+ +Zr;5ki_, (2.6)
i=1 i=1
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where supp(X;) C I =[a ", a™], N, NT e NU {o0}, Fl.jE € H,, are of rank 1 and

A <A <--<a” and A=A >-.>at

If N~ (resp. N7T) is infinite, then A converges towards o~ (resp. A;T converges to o). Note
that we count atoms outside of [@~, o] multiple times if their respective weight has rank larger

than 1 and we assume some order on the rank 1 decompositions. Further, we define S, 1 =
Spia”,at):={ZeS,(a",a") | Z(R)=1].
2.1.1. The Hermite case revisited

In the scalar frame (p = 1), the Killip—Simon sum rule gives two different expressions for the
divergence between a probability measure and the semicircle distribution (see [20] and [26],
Chapter 3). In the more general case p > 2, it gives two forms for the divergence with respect to

Ysc=SC-1, 2.7

where SC is defined in (1.6) and supported by [a~, a™] = [—2, 2]. We refer to [4], formula (10.4)
and [26], formula (4.6.13) for this matrix sum rule. The block Jacobi matrix associated with Xgc
has entries

Bi¢=0,  A{C=1,

for all k > 1. The spectral side of the sum rule involves a contribution of outlying eigenvalues,
for which we define

X Vx2—4
/\/t2—4dt=%\/x2—4—210g<x++> if x> 2,
2

o0 otherwise

Fhx) =

and F; (x) = F ; (—x). Let G be the very popular function (Cramér transform of the exponential
distribution)

Gx)=x—1—logx (x >0).
We adopt the convention of the functional calculus, so that for X € H, positive, we have
trG(X)=tr X —logdetX — p. (2.8)

Here is the first sum rule. This remarkable equality has been first proven by [4]. In Section 4,
we give a probabilistic proof. Indeed, we show that this sum rule is a consequence of two large
deviation results.

Theorem 2.1. Let ¥ € M, 1(R) be a spectral measure with Jacobi matrix (2.1). If ¥ €
Sp,1(=2,2), then

Nt N~

K(Ssc 1 D)+ Y FA0) + D Fu Z

k=1 k=1

tr Bk + trG AkAk)

NI'—‘
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where both sides may be infinite simultaneously. If & ¢ S, 1(=2,2), the right hand side equals
+00.

We remark that since tr G (o0 AA*c™*) = tr G(A A*) for any unitary o, the value of the right hand
side in Theorem 2.1 is independent of the choice of ¢;,’s in (2.2). As described in the Introduction,
an important consequence of a sum rule are equivalent conditions for finiteness of both sides. It
is a gem, as defined on p.19 of [26]. The following statement is the gem implied by Theorem 2.1,
it can also be found in Simon’s book [26], combining Theorem 4.6.1 and Theorem 4.6.3 therein.

Corollary 2.1. Assume the Jacobi matrix J is nonnegative definite and let ¥ be the spectral
measure of J. Then

oo
3 t((40A)"? 1) +w B2 < 0 2.9)

n=1
if and only if
1. ¥e85,1(-2,2).

n _
2. YN o =22+ N (il —2)3? < 0.
3. If ¥ admits the decomposition

d¥(x) = f(x)dx +dX(x),

where d X is singular with respect to dx and f is an integrable function of [—2, 2] to the set of
nonnegative Hermitian p X p matrices, then

2
/ V4 — x2logdet f(x)dx > —oo0.
-2

2.1.2. Our new sum rule: The Laguerre case

In the Laguerre case, the central measure is the matrix Marchenko-Pastur law
2mpry =MP(7) - 1, (2.10)

where MP is defined in (1.7) and supported by [ ~, a™] with «* = % = (1 & \/7)%. The block
Jacobi matrix associated with Xyp(7) has entries:

AMP—t1 k=1, BMP =1, B =(1+1)-1 (k=2

which corresponds to Dy =1,Cr, =71 - 1.
For the new Laguerre sum rule, we have to replace .Flﬂf[ by
ARVACGEE S [ A
/ ( )t —17) dr
T+ 1T
00

ifx>1tT,

Ffx)=
otherwise
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and

ifx<t™,

T =Dt —1)
Fro = / - i
otherwise.

One of our main results is Theorem 2.2. The proof is again in Section 4.

Theorem 2.2. Assume that the Jacobi matrix J is nonnegative definite and let . be the spectral
measure associated with J. Then for any Tt € (0, 1], if ¥ € Sp1(z 7, ),

Nt N
K(Empe) | 2) + Z]:Zr()»;f) + Z‘FL_()‘n_

n=1

o0
Z Yr G(DeD}) + r G(z 7' € Cy),

where both sides may be infinite simultaneously and Dy, Cy are as (2.3). If £ ¢ S 1(x~, tT),
the right hand side equals +00.

It follows from (2.4), that although the values for Dy, Ci in the decomposition (2.3) are not
unique, the value of the rate function is independent of the choice of representatives for the
measure 2. So in particular, they may be chosen Hermitian positive definite. Moreover, for any
choice for Dy, Cy, we remark that the matrices Dy D} and CC} are in fact similar to a Hermitian
matrix, hence the sum on the right-hand side in Theorem 2.2 is always real valued.

Similar to the matrix gem, Theorem 2.1, we can formulate equivalent conditions on the ma-
trices Dy, Cy and the spectral measure, which characterize finiteness of the sum. The following
corollary is the matrix counterpart of Corollary 2.4 in [12]. It follows immediately from Theo-
rem 2.2, since F; (0) = oo and

4
Fi(x*+n) = mh”2 +o(h*?)  (h—0F)

and, for H similar to a Hermitian matrix,
1
rG1+H) = trH2 +o(IHI)  (IH| - 0).
Here, | - || is any matrix norm.

Corollary 2.2. Assume the Jacobi matrix J is nonnegative definite and let X be the spectral
measure of J. Then

oo
> [er(DeDf — 1) +tr(CeCf — 71)°] < 00 @.11)
k=1
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if and only if

. eS8, th).

2. YN =324 YN (- —a)¥2 <ooand if N~ > 0, then A7 > 0.

3. The spectral measure ¥ of J with Lebesgue decomposition dX(x) = f(x)dx + dZs(x)
satisfies

=G —1)

= X

log det(f(x)) dx > —o0.

3. Randomization

3.1. Matrix random models

The results of the previous section rely on two classical distributions of random Hermitian matri-
ces: the Gaussian (or Hermite) and the Laguerre (or Wishart) ensemble. We denote by A (0, ?)
the centered Gaussian distribution with variance o> > 0. A random variable X taking values in
‘H is distributed according to the Gaussian unitary ensemble GUEy, if all real diagonal entries
are distributed as AV/(0, 1) and the real and imaginary parts of off-diagonal variables are indepen-
dent and NV (0, 1/2) distributed (also called complex standard normal distribution). All entries are
assumed to be independent up to symmetry and conjugation. The random matrix X /+/N has then
the distribution given by (1.3) and the joint density of the (real) eigenvalues A = (A, ..., Ay) of
X is (see, for example, [1])

N
52
geW=cc ] Im—xP[]e " 3.1)
i=l1

I<i<j<N

In analogy to the scalar x2 distribution, the Laguerre ensemble is the distribution of the square
of Gaussian matrices as follows. If G denotes a N x y matrix with independent complex stan-
dard normal entries, then GG™* is said to be distributed according to the Laguerre ensemble
LUEy(y) with parameter y. If y > N, the eigenvalues have the density (see, for example,
3))

N
N _.
gr@=c] [T 1n=nPT]a e 1p00. (3:2)
i=l1

I<i<j<N

It is a well-known consequence of invariance under unitary conjugation, that in the classical
ensembles (1.3), the array of random eigenvalues and the random eigenvector (unitary) matrix
are independent. Further, this latter matrix is Haar distributed ([6]). This implies the following
equality in distribution for the weights given in Lemma 3.1 (see Proposition 3.1 in [17]), which
is a matrix version of the beta-gamma relation for scalar random variables. First we need a
definition.
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Definition 3.1. 1. If vy, ..., vy are independent complex standard normal distributed vectors in
CP,set V; =v; v;‘ for j < N. Wesay that (V1, ..., Vy) follows the distribution G, v on (HP)N.

2. If U is Haar distributed in the set of N x N unitary matrices, set u; = (U; j)1<i<p € C?
and W; = ujuj for j < N. We say that (Wy, ..., Wy) follows the D, y distribution on (”Hp)N.

In the scalar case, the array of weights w; = u? is uniformly distributed on the simplex
{wi,...,wy €[0,1]: )", w; =1}.

Lemma 3.1. If (Vy,...,Vy) follows the distribution G, y and if H = Z,](V:l Vi, then
(H_1/2V1 HYV2 H_I/ZVNH_I/Z)follows the distribution D), .

Our main large deviation principle will hold for a general class of p x p matrix measures. We

draw the random eigenvalues A, ..., Ay from the absolute continuous distribution ]P’X,
1 N
APy (M) = — ]_[ [Ai —,\j|2]_[e*N"<kf>dx. (3.3)
Zy 1<i<j<N i=1

We suppose that the potential V is continuous and real valued on the interval (b~, b™) (—oo <
b~ < bt < +00), infinite outside of [b~, b1] and lim,_, ,= V (x) = V(b*) with possible limit
V (b*) = +00. Under the assumption

(A1) Confinement:

. (x)
liminf >
x—b* log|x|

)

the empirical distribution uflm of eigenvalues Ap, ..., Ay has alimit py in probability, which is
the unique minimizer of

= E(w) :=/V(X)du(X)—f/loglx—yldM(X)du(y) (3.4)

and which has a compact support (see [18] or [1]). This convergence can be viewed as a conse-
quence of the LDP for the sequence (Mle)) ~ - We need two additional assumptions on py:

(A2) One-cut regime: the support of v is a single interval [, @] C[b™,b7] (o™ <a™).
(A3) Control (of large deviations): the effective potential

Jv(x) :=V(x) —2/10g|x —&lduy(§) (3.5)

achieves its global minimum value on (b~, b™) \ (¢ ™, «™) only on the boundary of this
set.

In the Hermite case, we have V (x) = %xz and the equilibrium measure py is the semicircle law
SC as in (2.7). In the Laguerre case, we may set V (x) = tTIx—@ =D log(x) for 7 € (0, 1]
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and V (x) = +oo for negative x. In this case, @y is the Marchenko-Pastur law MP(7) as in (2.10).
In both the Hermite and the Laguerre cases, the assumptions (A1), (A2) and (A3) are satisfied.
We need one more definition related to outlying eigenvalues:

Jv(x) — inf Jy(§) ifa™ <x<b",
EeR

F(x)= (3.6)

o0 otherwise,

Jy(x) — inf Jy (&) ifb” <x<a”,
EeR

Fy(x) = (3.7)

oo otherwise.

One may check that in the Hermite case, F$ = ]-'?; and in the Laguerre case, ]-]f = ]-'zt, where
}'ij[ and }'ij have been defined in the previous section (see, for example, Proposition 3.2 in [12]).

3.2. Large deviations: A general theorem

In order to be self-contained, let us recall the definition of large deviations and we refer to [8] for
more details.

Definition 3.2. Let E be a topological Hausdorff space and let Z : E — [0, co] be a lower semi-
continuous function. We say that a sequence (P, ), of probability measures on (E, B(E)) satisfies
a large deviation principle (LDP) with rate function Z and speed a,, (a, /' 00), if:

(i) For all closed sets F' C E:
1
limsup — log P, (F) < — inf Z(x).
n—oo dp xeF

(ii) For all open sets O C E:
1
liminf —log P,(O) > — inf Z(x).
n—>o0 ay xe0

The rate function Z is good if its level sets {x € E | Z(x) < a} are compact for all a > 0. We say
that a sequence of E-valued random variables satisfies a LDP if their distributions satisfy a LDP.

To prove our main large deviation principle, we will use a special extension of Baldi’s theorem,
which extends also Bryc’s lemma. A proof of this new theorem is in [11]. It is one of the key tool
for the statements of Section 4 in [12] and it is also useful in [14].

To give the theorem in a general setting, assume that X’ and ) are Hausdorff topological
vector spaces. Let X'* be the continuous dual space of X'. We denote by Cp())) the set of all
bounded continuous functions ¢ : JJ — R. Recall that a point x € X is called an exposed point
of a function F on &, if there exists x* € A* (called an exposing hyperplane for x) such that

F(x) = (x*,x) < F(2) — {x*, 2) (3.8)
for all z # x.
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Theorem 3.1. Assume that X,, € X and Y,, € Y are defined on the same probability space and
that the two sequences (X,) and (Y,) are exponentially tight. Assume further that

1. There is a set D C X* containing 0 and functions A : D — R, J : Cp()) — R such that
forall x* € D and ¢ € Cp(Y)

. 1
lim —logEexp(n(x*, X,)+ne(Y,)) = A(x*) + J(p). (3.9
n

n—oo

2. If F denotes the set of exposed points x of

A*(x) = sup {{x*,x)— A(x*)}

x*eD

with an exposing hyperplane x* satisfying x* € D and yx* € D for some y > 1, then for every
x € {A* < 00} there exists a sequence (xi)i with x; € F such that limy_, » X = x and

lim A*(xp) = A*(x).
k— 00
Then, the sequence (X, Y,) satisfies the LDP with speed n and good rate function
Z(x,y) = A" (x) + Iy (),

where

Iy(y)= sup {o(y)—J(@)}.
peCp(Y)

To apply this theorem in our setting, we remark that X may be taken as the vector space
M;,(T) of bounded signed matrix measures which can be written as ¥ = X — ¥ with X1, X5 €
M, (T) and equipped with the weak topology. The continuous dual X* contains the space C,,(T')
of bounded continuous functions f : T'— H, with the pairing

(f,E):tr/de.

Then Theorem 3.1 will give the LDP in M;,(T), and since M ,(T) is a closed subset, the LDP
in M, (T) follows from Lemma 4.1.5 of [8].

3.3. Large deviations: Results

3.3.1. Random measures

Our first LDP holds for p x p matrix measures

N
E(N) — Z Wkskk’
k=1
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whose support (A1, ...,Ay) is ]P’X, distributed and where the distribution of weights (Wy, ...,
Wy) is D, y as in the case of classical ensembles. As explained in Section 3.1, this is precisely
the distribution of the spectral measure of (Xy;eq,...,ep), with Xy an N x N matrix drawn
from the distribution (1.3). Recall that under assumption (A1), the empirical measure of the
eigenvalues converges to an equilibrium measure gy, supported by [, a]. The rate function
of our large deviation principle involves the reference matrix measure

Yy=py-L

We recall that }"‘f has been defined in (3.6) and (3.7). The following theorem is the matrix
counterpart of Theorem 3.1 in [12]. Note that in the scalar case, we had an additional parameter
B > 0, corresponding to the inverse temperature of the log-gas. In the matrix case, we choose to
fix B = 2 (for complex matrices) due to the nature of the matrix spaces.

Theorem 3.2. Assume that the potential V satisfies the assumptions (A1), (A2) and (A3). Then
the sequence of spectral measures ¥™) under IP’X, ® D, n satisfies the LDP in M, | (R) in the
weak topology with speed N and good rate function

Nt N~
Iy(2) =KEv | D)+ Y FEH) + Y Fy ()
k=1 k=1

ifT €Sy (e, at) and Iy () = oo otherwise.

Remark 3.1. A natural extension of Theorem 3.2 holds for potentials V = Vy depending on N,
provided that V converges to a deterministic potential V' in an appropriate sense. For example,
it holds if we suppose that Vy : R — (—o0, 400] is a sequence converging to V uniformly
on the level sets {V < M}, where V satisfies assumptions (Al), (A2) and (A3) and such that
Vn(x) = V(x).

3.3.2. Jacobi coefficients

In the cases of Hermite and Laguerre ensembles, the particular form of the distribution of the
parameters (By, Ay, ...) and (D1, Cy, ...) respectively, allows us to prove further LDP’s for the
spectral measure, independently of Theorem 3.2. Since we need a specific block structure, we
assume N =np. Let M, | . be the set of all compactly supported normalized matrix measures.

Theorem 3.3. Let = be the spectral measure of «/Ln—pX n. Assume that X, is distributed ac-

cording to the Hermite ensemble GUEy with N = np. Then the sequence (£™), satisfies the
LDP in M 1,c(R) in the weak topology with speed pn and good rate function

o
1
Iu(2) =Y | =tr B} +trG(AA}) |,
1 (%) Z[Zr i+ G (A k)}
k=1
where By, Ay are the Jacobi coefficients of X as in (2.1) if T is non-trivial and Ty (X) = oo if
X is trivial.
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Theorem 3.4. Let Y, be distributed according to the Laguerre ensemble LUEy (pyy), with N =
np and y, > n an integer sequence such that ;’—n — 1 € (0, 1] and let =™ be the spectral measure

of p_;nY”' Then the sequence (xMm), satisfies the LDP in M, | ([0, 00)) in the weak topology
with speed pn and good rate function

Ip.(2) =Y _[t7'G(DkD}) + G(r 7' k)],

k=1

with Dy, Ck as in Lemma 2.1. If ¥ is a trivial measure, we have Iy (¥) = oo.

In order to prove LDP’s for the spectral measures in terms of the recursion coefficients, we
need the following results for matrices of fixed size. The first and third are straightforward ex-
tensions of the scalar case, the second one can be found in [15], with small changes to allow a
general sequence of parameters.

Lemma 3.2. (i) If X ~ GUE,, with p fixed, then the sequence (ﬁX )n satisfies the LDP in H

with speed n and good rate function

1
T1(X) = Eter.

(ii) Let Y, ~ LUE,(y,) with a positive sequence (y,)n such that 3:,—” — y > 0, then the se-
quence (% Y,)n satisfies the LDP in H , with speed n and good rate function

LY)=ytuG(y~'Y)

if Y is Hermitian and nonnegative and I(Y) = oo otherwise.

(iii) Let Z ~LUE,(1) with p fixed, that is, Z = vv* when v is a vector of independent com-
plex standard normal random variables. Then the sequence (%Z),, satisfies the LDP in H , with
speed n and good rate function

i(Z)=trZ

if Z is Hermitian of rank 1 and nonnegative and I3(Z) = 0o otherwise.
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4. Proofs of Theorems 2.1 and 2.2: From large deviations to sum
rules

Proof of Theorem 2.1. Consider the matrix measure £ with N = np support points with
density proportional to

N
[T —nP[]e ™

1<i<j<N i=1

and weight distribution D, ; independent of the support points. By Theorem 3.2, the sequence
(™), satisfies the LDP with speed np and rate function Zy, where py is the semicircle law and
furthermore }"f = }%. That is, the rate function is precisely the left hand side of the equation in
Theorem 2.1. On the other hand, = is also the spectral measure of the random matrix \/%Xn,

where X, ~ GUE,,. By Theorem 3.3, the sequence (™), satisfies also the LDP in the space
of compactly supported matrix measures with speed np and rate function Zg, the right-hand side
of the equation in Theorem 2.1. Since a large deviation rate function is unique, we must have
Zy (%) =1y (%) for any compactly supported ¥ € M, 1 .. If ¥ is not compactly supported,
it suffices to remark that the recursion coefficients cannot satisfy sup, (|[A,|| + || Bx|) < oo,
as otherwise J would be a bounded operator. But tr B> + tr G(A) diverges as ||A || — oo or
|| B|| = oo and so the right-hand side in Theorem 2.1 equals +oo. (I

Proof of Theorem 2.2. Fix t € (0,1] and let V(x) =t 'x — (7! — 1)logx for x > 0 and
V(x) =400 if x < 0. From Theorem 3.2, we get that under the distribution IE”X, ® DD, y the se-
quence (E("))n satisfies the LDP with speed N = np and rate function Zy. In this case, the
equilibrium measure is the Marchenko-Pastur law MP(7) multiplied by 1. Further, we have
.F‘jf = .7-'Li. So that, Zy is nothing more than the left-hand side of the sum rule in Theorem 2.2.
We would like to combine this result with the LDP in Theorem 3.4, but since this requires inte-
ger parameters, we need to modify the potential slightly. Define y, = [nt~'] and consider the
eigenvalue distribution with density proportional to

N
[T =P A" e 27 010,00 (M) (4.1)

I<i<j<N i=1

This is the eigenvalue distribution of the matrix LHY,,, when Y, ~ LUE,,(py,). By Theo-
rem 3.4, the spectral measure of this matrix satisfies the LDP with speed pn and rate function Zj,
which is the right-hand side of the sum rule in Theorem 2.2. We may as well write the previous
density as

N
1 _ .
Z—N 1_[ |)\.,’ —)\.j|21—[€ NV"()L’), (42)
Vi

1<i<j<N i=1
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where

-1 -1
V,(x) = Wn [ (M - 1) log x 4.3)

n

for nonnegative x. Then V, (x) > V(x) for all x and on the sets {x | V(x) < M}, the potentials
V, converge uniformly to V. Note that the point O is included in the level sets of V only if r = 1.
Therefore, by Remark 3.1, the spectral measure with support point density (4.2) satisfies the
same LDP as under the density IE”X,, and then with rate function Zy . This yields Zy (X) = Zg (%)
for any compactly supported measure X. The extension to measures with non-compact support
follows as in the proof of Theorem 2.1. (|

5. Proof of Theorem 3.2: Spectral LDP for a general potential

This section is devoted to the proof of Theorem 3.2. We will follow the track of the proof de-
veloped for the scalar case in [12] and will often refer to this paper for more details. The main
idea is to apply the projective method and study a family of matrix measures restricted to the
support I = [a™, a™] of the equilibrium measure and a fixed number of extremal eigenvalues.
For ¥ € §,, with

Nt N—
T=%+ ZF,*% + Zr;sklf (5.1)
i=1 i=l1

as in (2.6), we define the jth projection ; by

NtAj N™Aj
T (2) =%+ Y T8+ > I8,
i—1 R l
that is, all but the jth largest and smallest eigenvalues outside of I = [a~, a™] are omitted

(allowing ties). Note that 7r; is not continuous in the weak topology. For this reason, we need to
change our topology on S, by identifying X as in (5.1) with the vector

(Zr ()i 0 )iz ()20 (T7) ) (52)

with A =aT and T;" =0 ifi > NT and A; =« and T, =0 if i > N~. Then (5.2) is an
element of the space M, (I) x RN x RN x ’H§ X H1§ , equipped with the product topology.
Analogously to Lemma 4.5 in [12], one can show that on the smaller set S, 1 of normalized

measures, this topology is (strictly) stronger than the weak topology.
Let for j fixedand N > 2j

D=0 A =(30.0h).

Then the following joint LDP (Theorem 4.1 in [12]) holds for the largest and/or smallest eigen-
values, where we write R/ (resp. R¥/) for the subset of R/ of all vectors with non-decreasing
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(resp. non-increasing) entries and, with a slight abuse of notation, we write a* for the vector
(ai,...,ai)eRJ.

Theorem 5.1. Let j be a fixed integer and the potential V such that (A1), (A2) and the control
condition (A3) are satisfied.

1. If b~ <a~ and a™ < b™, then the law of (A (j), A~ (j)) under IP’X, satisfies the LDP in
R%/ with speed N and good rate function

T+ (x+,x_)
J J
— Z}";'(x,j') +Z}"‘7(xk_) lf(x]"'xj') e RY and (x]_xJ_) ER”,
k=1 k=1
o) otherwise.

2. Ifb~ =a~, buta™ < b™, the law of A1 (j) satisfies the LDP with speed N and good rate
function

J
S i x) eRY
I)~+(X+)=Ixi(x+,a—)= ;fv(xk) lf(xl,...,xj)eR ,
o0 otherwise.

3. Ifb~ <a~,buta™ =b", the law of A~ (j) satisfies the LDP with speed N and good rate
function

J
., o ~ N
L-(x7)=Lx(at,x7) = ;‘FV(XIC) ’f(xlw--,xj)eR/,

o0 otherwise.
5.1. LDP for the restricted measure and extremal eigenvalues
Suppose now that the distribution of =) is as in Theorem 3.2 and the assumptions (A1), (A2)

and (A3) are satisfied. By Lemma 3.1, we may decouple the weights and consider the (non-
normalized) measure

N
~ 1
N) — *
50 = > vy, (5.3)
k=1
where the entries of vy, ..., vy € C? are independent complex standard normal distributed ran-

dom vectors. The original distribution can then be recovered as the pushforward under

DI S T S 1) e
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Let I(j):=1\ {)ﬁ, Alsenns k;r, k;} denote the interval / without the j largest and smallest
eigenvalues. Analogously, let 11 (j) := I\{A+, cee, )»;!’} and I7(j):=1I\{r,..., A;}. Then we
write f];j(vj)) for the restriction of £ to I(j). We use the analogous notation for the restrictions

to I7(j), I~ (j) and I. The main result in this section is a joint LDP for the restricted measure
and the collection of extremal eigenvalues.

Theorem 5.2. Suppose that the law of eigenvalues and weights is given by Px ® Gp N and
consider ¥™) as a random element in S » with topology induced by (5.2).

1. Ifb~ <a~ <a™ < b™, then for any fixed j € N, the sequence (f);l(vj)), AT (), A7 () sat-
isfies the joint LDP with speed N and good rate function

IZ(Z,xtxT)=KEy [ D) +uZ) — p+Lx(xt,x7).

2. Ifb-=a ", buta™ <bT (or bt =at, but a= > b™), then, with the same notation as in

Theorem 5.1, (flﬂ()j), AT (or (fl;jyzj), A7 (J)), respectively) satisfies the LDP with speed N

and good rate function
I+(E,x+) =I(E,x+, oz_) (()rI_(Z,x—) =I(E,a+,x_), respectively).

Proof. We show here only the first part of the theorem, for the other cases just omit the largest or

smallest eigenvalues. To further simplify the notations, set ki( j) = (k+, e kj, Asenns XJT).
First, to show that the sequence (f);/(vl.)), A% (j)) is exponentially tight, define the set

Kym={(Z,0) e Mp(D) xRY | S(I) <y -1, re[-M, MI¥},

which is compact by the remark in Section 1 (here A < B is in the Loewner order). For every
y>2

N
) 1 ~ (N . 1 1
hmsupﬁlog P(Eﬁ(j))(l) > y) < lgns;lopﬁlogP<N kav;‘ >y/2- 1)
- k=1

N—o0
<-uG(y/2-1)=—pG(y/2),

by Lemma 3.2(ii), where we used the fact that Z,}(V:] vkv,’{6 follows the LUE, (N) distribution.
Furthermore, by Theorem 5.1 and Assumption (Al), the sequence of A% (j) is exponentially
tight, such that

) . 1 S(N) S+
lim 1 —1log P((ZY) 2 K = —00.
A e i 1oe PS40 # ) = o0

We prove the joint LDP by applying Theorem 3.1. For this, let D be the set of continuous
file™,at] — H, such that for all x € [@™,a™], f(x) <1, ie., the eigenvalues of f(x) are
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smaller than 1. For f € D and ¢ a bounded continuous function from R%/ to R, we consider the
joint moment generating function

Gn(f. @) = E[exp{N(tr/ fdf?;l(vj)) +(p(ki(j))> ”

Since the weights viv; of fl}l(vj)) are independent, we may first integrate with respect to the v’s,
so that

gN<f,w>=E[exp(Ngo(xi<j>)) [1 E[exp{tr(m,-)vkv,t)}m,...,xn]] (5.4)

inel(j)

:El:exp(N<p(Ai(j))) l_[ E[exp{v,ff(ki)vk}|)\1,...,kn]j|. (5.5)

el (j)

Now, it is clear that for v a standard normal complex vector in C” and A € H,, such that A < 1,
we have

logE[eXp(v*Av)] = —logdet(1 — A) =: L(A) (5.6)

so that (5.4) becomes,

Gn (f.9) =E[exp{N () ;) (L o ) + (=)},

(N)
u1(j)
to calculate the expectation with respect to IP’]‘C.

By Theorem 5.1, the extremal eigenvalues A*(jj) of the spectral measure satisfy the LDP
with speed N rate function Z,+. Since ¢ is bounded, we can conclude from Varadhan’s Integral
Lemma ([8], p. 137)

where 1 is the restriction of the (scalar) empirical eigenvalue distribution to 7 (j). It remains

1
Jim = logE[exp{Ne (b= ())}] = (@) := sup {9(2) = L=} (5.7

yeR2j

Since ,ule) satisfies a LDP with speed N2, but we consider only the slower scale at speed N,

we may replace it by the limit measure py at a negligible cost. For the exact estimates, we may
follow along the lines of [12] to conclude

1 1
Jim - logdn (f,¢) = lim —logE[exp{N (1v (Lo f)+0(:=()))}]
=AM+ (9),

where

A(f)=/L0fduv
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and L is given in (5.6). Let us notice that in [12], A(n) has to be replaced by
A ={liw ) (L) = mv (LH)] <n}.
Theorem 3.1 yields the LDP for (i;”), AF) with good rate
IE,N=A" ) +L=()

once we show the second assumption therein is satisfied. Theorem 5 of [23] identifies A* as

dxs
A*(E):/L*(h)duv—i-/r(W) de, (5.8)

where:

e L™ is the convex dual of L,
e r its recession function,
e the Lebesgue-decomposition of ¥ with respect to Ly is

dE(x) =h(x)dpy (x) +dE5(x),

e 0 is any scalar measure such that £ is absolutely continuous with respect to 6.

We begin by calculating L* and r. By definition,

L*(X) = sup {tr(XY) — L(V)}.
YeH,

The function L is convex (as in the scalar case, apply Holder’s inequality in the definition (5.6))
and analytic. The supremum is then reached at a critical value. We denote by D[F (Y)] the
Fréchet derivative of a function F : H;, — R at ¥ and look for Y such that

D[ (XY) — L(V)](Z)=0 (5.9)

for every Z. It is well known that, as functions of Y for X fixed, D[tr(XY)](Z) = tr(XZ) and
DllogdetY](Z2) = tr(Y =1 Z) so that (5.9) becomes, by the chain rule,

tr(XZ) —tr(1-¥)"'Z) =0
forevery Zie. X —(1—Y) ' =0hence Y =1— X! and
L*(X)=tr(X — 1) +logdet(X ) =tr X — p +logdet(X ') = tr G(X). (5.10)
The recession function is

r(X) =sup{tr(XW): W < 1}.
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If X has a negative eigenvalue, then r(X) = oco. For X nonnegative definite, the supremum is
attained for W =1, so that

r(X)=trX. 5.11)
Gathering (5.10) and (5.11) and plugging into (5.8) we get

A*(E):tr/hd,uv —/logdethduv —p~|—tr/ ax’
=KEy | 2)4+uX{)—p.

To show that A* satisfies the second assumption of Theorem 3.1, we refer to Section A.2 in [13].

Then (f);j(\;)), 2E( J)) satisfies the LDP with speed n and rate function

I(Z,x5) =K(Zy | £) +r 2(I) — p + L= (xF)

J
=Ky | 2)+uTU) —p+ Y Fr(x")+F(x])

i=1

which ends the proof of Theorem 5.2. ]

5.2. LDP for the projective family

Theorem 5.3. For any fixed j, the sequence of projected spectral measures j(i(N )) as ele-
ments of S, with topology induced by (5.2) satisfies the LDP with speed N and rate function

NtAj N™Aj
LX) =Ky D) +uS(D)—p+ Y (FFN) +ulf)+ Y (Fy (3) +ury).

i=1 i=1

Proof. The proof is similar to the proof of Theorem 4.3 in [12] and we omit the details for the

sake of brevity. It is a combination of the LDP in Theorem 5.2 and the LDP of the weights % I'y=
%vk v; corresponding to the extreme eigenvalues. Indeed I'; ~ LUE (1), so by Lemma 3.2(iii),

each individual weight %Fk satisfies the LDP with speed N and rate function Z3(X) = tr X for
nonnegative definite X of rank 1 and Z3(X) = oo otherwise. The independence of the weights
and an application of the contraction principle complete then the proof. (]

In order to come back to a normalized matrix measure in S;, |, we note that the LDP for
T (£M)y also implies the joint LDP for

(r;(EN), 7, (EMH®)),
with the rate function

Ij(,2)=1;(%)
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if 5 (R)=Z and 7 j(f], Z) = oo otherwise. Keeping the weights along the way, we may apply
the projective method (the Dawson—Girtner Theorem, p. 162 in the book of [8]) to the family
of projections (77; (X)), 7;(Z™))(R)); and get a LDP for the pair (™, Z™)(R)) with rate
function

(2, Z) =supZ;(Z, Z).
j

This rate function equals +00o unless ¥ (R) = Z and in this case is given by

Nt N
I(E.2) =K@y | )+ Z—p+ Y FGH)+ D F@Gp). (5.12)
i=1 i=1
We remark that normalizing the matrix measure is not possible unless we keep track of the total
mass for any j, as the mapping £ — E(R)~/2Z % (R)~!/2 is not continuous in the topology
(5.2). However, we may now apply the continuous mapping (£, Z) > Z~1/252~1/2 and obtain
a LDP for the sequence of measures £ ) in S, . The rate function is

() = inf 1(2) = inf Z(Z2'*xZ'72).
§221/2221/2’2>0 Z>0

By (5.12), we need to minimize over positive definite Z € H, the function
NIVALEY ALY dz
— [ logdet| ——— = )duy +trZ — p=— | logdet| —— )duy +2>(2).
dpy duy

The term 7, (Z) comes from Lemma 3.2(ii) with y = 1 and attains its minimal value O for Z = 1.

We have obtained the LDP claimed in Theorem 3.2 on the subset S, | in the topology induced
by (5.2). As in Section 4.5 of [12], on S this is stronger than the weak topology and the rate
function can be extended to M, | by setting Z(X) = oo for X ¢ S, 1. This yields Theorem 3.2.

5.3. Proof of Remark 3.1

Let A be a measurable subset of M, | and set

Ay = !(A,W)GRN x MY

N
D Wisy, €A ]

k=1

The LDP for ¥ ™) with eigenvalue distribution IP’X,N will follow from the LDP for eigenvalue
distribution IP’X, once we show

1 1
lim sup I log(]P’X,N ® ]D)I,,N)(AN) < lim sup I log(]P’]‘(, ® DP,N)(AN) (5.13)

N—o00 N—o00
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and
| v o] v
ljlvnl)lélofﬁ log(Py¥ @Dy n)(An) = lllvnl)l;lofﬁ log(Py, @D, n)(AN). (5.14)
In fact, this does not require A to be closed or open, respectively. For this, let
N
TN (AN) = ff [T ni—=2P]e "V drap, v(w)
AN |<i<j<N i=1
and define FKN (An) analogously, with V replaced by V. Since Vi > V, we have
Ty (AN) < TN(AN). (5.15)

To get a reverse inequality, let Ky ps be the set of (A, W) e RY x Hg , where V(A;) < M for
all i. Then

N
FZN (An) = FxN (ANNKn M) = ( Vi(n)f Mev(x)_VN(x)> Ty (AN N Ky m)-
x:V(x)<

Since by assumption eV ®)~Y¥ (&) converges to 1 uniformly on {x | V (x) < M}, this implies

Vn \%4
(A 1 TY(ANNK
lim —1og7N( Mo lim Ty@Ay N Ky m)

o 5.16
N—oo N IY(Ay) ~ N—oo N g Ty (AN) (>-16)

If we take now A = M, 1, then T'},(Ay) = ZJ, and the right-hand side of (5.16) becomes
.1 V
ngnoo ﬁlogIP’N(Vl V() < M).

By the LDP for the extreme eigenvalues, Theorem 5.1, and taking into account Assumption (A1),
this limit tends to 0 as M — oo. Together with (5.15), we have shown that for A = M, ;

1% 1%
V(A AC

lim — gM: im —log A"/ =0

N—>oo N FN(AN) N—oo N ZN

Since (IP’X,N @D, N)(AN) = (Z,‘\/,)_IF,‘G(AN), the inequality (5.15) leads to the inequality (5.13)
and the arguments for (5.16) yield

. . 1 V; . . 1 174
lkrglo%fﬁ log(]P’NN ® ]DP,N)(AN) > lllvnl)lélofﬁ log(IP’N ® ]D)p’N)(AN NKy.m)

for any M > 0. Letting M — oo, this implies inequality (5.14), as by the LDP for the extreme
eigenvalues we have

im limsup % log(IP’X; ® ID>11,N)(KJC\/,M) =—o0.

1
M=o N0
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6. Proof of Theorems 3.3 and 3.4

6.1. Hermite block case

The starting point for the proof of Theorem 3.3 is the following block-tridiagonal representation
of the Gaussian ensemble. It is a matrix extension of a famous result of Dumitriu and Edelman
[10]. The proof is deferred to the supplementary file [13].

Lemma 6.1. Let Dy ~ GUE, and Cy be Hermitian non-negative definite such that C,% ~
LUE,(p(n — k)) for k =1,...,n and let all these matrices be independent. Then the p X p
spectral measure of the block-tridiagonal matrix

Dy C
Cy D
Go=|"" ™7 6.1)
. . Cn_l
Cn—l Dn

has the same distribution as the spectral measure of the Hermite ensemble GUE,.

Proof of Theorem 3.3. By Lemma 6.1, the spectral measure X" is also the spectral measure
of the rescaled matrix ang,,. If we consider each block entry of this matrix separately, we are

up to a linear change of the speed in the setting of Lemma 3.2. Thus, for any fixed k, the block
D,E") := Dy /. /np of the matrix in (6.1) satisfies the LDP in H, with speed pn and rate function

7:. Similarly, if we let C ]E”) = Cy/./np, then the block (C Iin))z satisfies the LDP with speed pn

and rate function Z; or equivalently, C ,E") satisfies the LDP with speed np and good rate

I(Y) =T (Y?)

if ¥ is nonnegative definite and Z}(Y) = oo otherwise. Since the block entries are independent,

we get a joint LDP for any fixed collection (Di"), C {n), ces D,E”)) with rate given by the corre-
sponding sum of rate functions Z; and 7.

Now, we follow the strategy developed in [16] for the scalar case. The random matrix measure
™ belongs to ./\/l}7 ~(R) and may be identified with its sequence of moments. Since the product
topology 7, of the convergence of moments on M, 1 .(R) is stronger than the trace 7y, of the
weak topology, it is enough to prove the LDP with respect to 7,.

For each k > 0, the subset X; of matrix probability measures with support in [—k, k] is com-
pact for 7T,,. Since the extremal eigenvalues satisfy the LDP with speed N and a rate function
tending to infinity, we deduce that £ is exponentially tight in 7,.

The mapping

m:Mp iR —>HP,  m(D):= <mk(2) ::/xde(x)>
k>1
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being a continuous injection, the LDP of £ in M ».1,c(R) is then a consequence of the fol-
lowing LDP on the sequence of moments and of the inverse contraction principle (see [8], The-
orem 4.2.4 and the subsequent Remark (a)). O

Proposition 6.1. The sequence (m(=™),) satisfies the LDP in 7—[§0 with speed np and good
rate function Ly, defined as follows. This function is finite in (m1,ma,...) if and only if there
exists a sequence (By, Ay,...) € H§O with Ay > 0, such that

o 1
Z EtrB,% +1trG(A7) < o0
k=1

and such that
(mp)i,j =eiJ"ej), i,j=1,...,p,r>1, (6.2)
where J is the infinite block Jacobi matrix with blocks (B1, A1, ...) as in (2.1). In that case

oo
1
Im(ml,...)=Z§tr3,§+trG(A,§). (6.3)
k=1

Proof. First, as we said in the beginning of this proof, for fixed k, (D", C Y’), o D,E")) satisfies
the LDP in Hf,k_l with speed np and good rate function

k k—1
1
k 2 2
I®(Dy. Cy,....DY =) SuDi+ > wG(cR).
j=1 j=1
If J is the kp x kp Jacobi matrix built from the blocks Di, Cq,..., Di, then the moments
(m1(Z™), ..., my_1 (™)) of the spectral measure of J are given by (6.2) and depend con-
tinuously on D;, C;. By the contraction principle, the sequence (m1 (M), mop_ 1 (Z™Y)
satisfies the LDP with speed np and good rate function I,Ef ) defined as follows. It is infinite in
(my, ..., my—1) unless there exist block coefficients (B1, A1, ..., By) of the kp x kp matrix J
with A > 0 such that (6.2) holds. In this case the coefficients are necessarily unique and

IOy, ... mu—) =T® (B, Ay, ..., By).

As in the scalar case, we do not consider the even case, since there is no injectivity there.
The Dawson—Girtner theorem (see [8]) yields the LDP for the whole moment sequence

m(=™Y in 7—[150 with good rate

In(my,...) =supZy(my, ... my_1).
k>1

This supremum is finite if and only if there exists a (unique) sequence (B, Ay, ...) of coeffi-
cients satisfying Ay > 0 and (6.2). Note that this implies in particular that (m1, ...) is the moment
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sequence of a nontrivial measure X. In this case,

o0

1
Im(mi,...)=supZ® (B, A1, ..., By) = Z(EtrB,f +trG(A,’§)>.
k=1 k=1

6.2. Laguerre block case

To prove Theorem 3.3, we need the following block-bidiagonal representation, again a matrix
extension of a result of Dumitriu and Edelman [10].

Lemma 6.2. Let m > n and for k =1, ...,n let Dy and Cy for k =1, ..., n be independent
random non-negative definite matrices in Hp, such that

C{~LUE,(p(n—k)), D} ~LUE,(p(m—k+1))

and define the block matrix

Then the p x p spectral matrix measure of L, = Z,Z has the same distribution as the spectral
matrix measure of a pn x pn matrix, distributed according to the LUE,,(pm) (m > n).

Proof of Theorem 3.4. As in the proof of Theorem 3.3, we start by looking at the individual
entries of the tridiagonal representation of Lemma 6.2, now multiplied by ﬁ. For any k, the

rescaled block p—;nC,f satisfies by Lemma 3.2 the LDP with speed py, and rate 7, with y = t.

With the speed pn we would like to consider, ﬁC,% satisfies then the LDP with rate tr G(z!+)

and, taking the square root, C,E") := ——(C satisfies the LDP with speed pn and rate function

NGz
Ic(C) =t G(r~'C?)

for C positive definite and Z¢ (C) = oo otherwise. Similarly, if we let D,E") = ﬁDk, then

(D,E"))2 satisfies the LDP with speed py;, and rate function Z, of Lemma 3.2 with y = 1. If we

consider the speed pn and the square root D,En), this changes the rate to
Ip(D) =t G(D?)

for D positive definite and Zp (D) = oo otherwise.
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Then we follow the same way as for the Hermite model. The independence of the matrices Cy,
Dy, yields the LDP for any finite vector (DE"), Cf”), Dg'), o, D,E'l), C ,E")) in the sequence space
of Hermitian non-negative definite matrices with speed pn and good rate

k
Ip.c(D1,C..... Dr, Co) =Y 17 ' rG(D7) + e G(x 7' CF). (6.4)
j=1

Since Dy, Cj determine the moments of the spectral measure of L, as in Lemma 6.2, we may
conclude as in the Hermite case a LDP for a finite collection of moments of £ and then for
the complete sequence of moments m (X)) by application of the Dawson—Girtner theorem.
The resulting good rate function Zy, is finite in (my,...) € HI§° only if (m1,...) is the moment
sequence of a nontrivial measure with support in [0, co). By Lemma 2.1, this is equivalent to the
existence of a sequence of positive definite matrices D1, C1, D2, ... such that (mq,...) is the
moment sequence of the spectral measure of J = X X™* with X as in (2.3). In this case

o0
In(my,...) =Y t'wG(D})+uG(z™'C3).
j=1

Given another sequence D), C; generating the same moment sequence (m, ...) as the positive
definite Dy, C¢, we may use Lemma 2.1 to see

wG(D}) = G(D}(D})")
wG(r ') =tr(z 7 Cr(Cr)).
That is, the value of the rate function is independent of the choice of Jacobi coefficients. The
inverse contraction principle implies then the LDP for the spectral measure X, (]
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Supplementary Material

Preliminaries on matrix measures (DOI: 10.3150/17-BEJ1003SUPP; .pdf). We refer to the
supplementary file [13] for more details on matrix measures. It also explains how some of the
results from the scalar case extend to the matrix case.
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