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Abstract

This paper studies the asymptotic behavior of several central objects in Dunkl theory
as the dimension of the underlying space grows large. Our starting point is the obser-
vation that a recent result from the random matrix theory literature implies a large
deviations principle for the hydrodynamic limit of radial Dunkl processes. Using this
fact, we prove a variational formula for the large- N asymptotics of generalized Bessel
functions, as well as a large deviations principle for the more general family of radial
Heckman—Opdam processes. As an application, we prove a theorem on the asymptotic
behavior of weight multiplicities of irreducible representations of compact or complex
simple Lie algebras in the limit of large rank. The theorems in this paper generalize
several known results describing analogous asymptotics for Dyson Brownian motion,
spherical matrix integrals, and Kostka numbers.
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1 Introduction

One of the most pressing challenges in the modern analysis of special functions is the
study of large-N asymptotics. Classical asymptotic analysis asks about the behavior
of a given function at distant or singular points of its domain, such as its limit along
a ray in space or at small or large times. In contrast, large-N analysis is concerned
with the behavior of a family of functions in an increasing number of variables, and
asks about their limits as the number of variables N—that is, the dimension of the
domain—goes to infinity.

Large- N limits of this type admit a wide range of interpretations and appear in many
different fields. They have played a major role in theoretical high-energy physics at
least since the 1970s, when ’t Hooft [71] introduced large-N Yang—Mills theory as an
approximate model of the strong nuclear force. To this day, much of the mathematical
work on Yang—Mills theories is concerned with large-N phenomena [12].

Powerful techniques for rigorous large-N analysis have come out of the random
matrix theory literature, where multivariable special functions, in particular spherical
integrals, appear in expressions for the joint spectral densities of many important
matrix ensembles [1, 35]. In this setting, the number of variables N corresponds to
the size of the matrices, and large-N analysis is necessary to understand asymptotic
properties of the spectra. Two main approaches have emerged to the problem of large-
N limits of special functions in random matrix theory. The stochastic process approach
exploits the fact that many important multivariable special functions are closely related
to transition kernels for certain probabilistic interacting particle systems, where the
number N corresponds to the number of particles. Information about the large-N
limits of the functions can then be extracted by studying the hydrodynamic behavior
of the particle systems, which is usually of independent interest; see e.g. [7, 36-38,
49]. There is also a combinatorial approach based on the insight that the functions
to be analyzed can often be interpreted as generating functions for some family of
combinatorial objects [33, 55, 56].

The main goal of this paper is to lay out a unifying framework for the stochastic
process approach, based on Dunkl theory. Dunkl theory is an extremely versatile spe-
cial functions theory whose objects vastly generalize many classical special functions
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such as hypergeometric and Bessel functions. It grew out of the theory of harmonic
analysis on Lie algebras and symmetric spaces developed by Harish-Chandra, Helga-
son and others starting in the 1950s [39, 40, 43, 44], with decisive contributions by
Dunkl [23-27], Heckman and Opdam [41, 42, 59, 60], and Cherednik [13-15].

Here we concern ourselves with two main variants of Dunkl theory: rational and
hyperbolic. The hyperbolic theory is in a sense more general, as all of the objects
studied in the rational theory can be recovered as degenerations of corresponding
objects in the hyperbolic theory. Rational Dunkl theory leads to the construction of
the generalized Bessel functions, which are closely related to the transition kernels
of a family of stochastic processes called radial Dunkl processes. The analogous
objects in the hyperbolic theory are the Heckman—Opdam hypergeometric functions
and radial Heckman—Opdam processes. We review the basic constructions of rational
and hyperbolic Dunkl theory in Sect.2 below. For a more complete introduction, we
refer the reader to the notes by Anker [6] and the references therein.

As we explain below, the spherical integrals studied in random matrix theory (such
as Harish-Chandra and Itzykson—Zuber integrals, as well as their rectangular variants)
are special cases of generalized Bessel functions, and the stochastic processes used to
study them (such as Dyson Brownian motion and the Dyson Bessel process) are special
cases of radial Dunkl processes. By carrying out the stochastic process approach at
the level of Dunkl theory, we can therefore unify many known results on large-N
limits of spherical integrals, while simultaneously extending these results to many
other functions of interest in fields beyond random matrix theory, such as characters of
arbitrary compact Lie groups and spherical functions on arbitrary Euclidean symmetric
spaces. We expect these results to have applications in several domains; as a first step,
in the second half of this paper, we develop an application to asymptotic representation
theory.

The large-dimension limits of Dunkl processes were recently studied by Voit and
Woerner, who proved a generalization of the semicircle law in the Dunkl-theoretic
setting [73]; their work focuses on a different set of questions about the asymptotic
behavior of the processes, and our results are complementary to theirs. Several other
papers have studied the asymptotics of radial Dunkl and Heckman—Opdam processes
in the limits of large time or large parameters [2-5, 68, 72]. However, in these papers
the dimension of the domain (equivalently, the number of particles) is fixed, in contrast
to the hydrodynamic limits that we consider here.

The present work deals only with the leading-order behavior of special functions
and related stochastic processes at large N, but of course one would like to know
more. Beyond clear next steps such as studying higher-order corrections, it is natural
to wonder how much of the machinery of Dunkl theory can be recovered after the
large-N limit: whether, for example, one could talk meaningfully about infinite-rank
analogues of the Dunkl or Cherednik operators, which could perhaps be related to
known constructions in non-commutative probability, or understood in terms of all-
order large- N expansions as recently developed in [55, 56]. Such questions are far out
of the scope of this paper, but they are fun topics for speculation, and we hope that
enterprising readers will be tempted to think about them in the future.
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1.1 Summary of contributions

The starting point of our investigation is the observation that the Dyson Bessel process,
which was studied by Guionnet and the first author in [36], is a reparametrization of
the radial Dunkl process of type B (or equivalently of type C). Since this process
includes all of the types of interactions that can occur in any of the radial Dunkl
processes for the other classical root systems, the large deviations principle shown
in [36] in fact implies a large deviations principle for the hydrodynamic limit of any
radial Dunkl process, provided the parameter values are such that the process does not
hit the boundary of its domain in finite time. We recall the large deviations principle
of [36] in Theorem 3.1. The first main result of this paper, Theorem 3.2, uses this large
deviations principle to obtain a formula, in terms of a solution to a variational problem,
for the leading-order contribution to the large- N limit of generalized Bessel functions.
This theorem extends results on spherical integrals that were shown in [36-38], and
can be stated informally as follows.

Theorem 1.1 (Informal version of Theorem 3.2) For each N = 2,3, ..., fix points
x=xM = (xiN), xéN), e xI(VN)),
N) (N N
y=y™ =M™ VW) e RY,

such that their scaled, symmetrized empirical measures, as defined below in (3.10),
converge weakly as N — oo to two probability measures V4 and Vg respectively.
Under some mild growth assumptions on x, y and the multiplicity parameters k =
k™) and a regularity assumption on the measures V4 and Vg, the following limit
exists:

. 1 ~ o~
ngnoo Tl log Ji x(y) = I (Va, VB),

where Ji x(y), defined below in Definition 2.3, is the generalized Bessel function
associated with the By, Cy, or Dy root system, and the functional I is given by the
solution to an explicit variational problem depending only on the measures Vs and Vg
and on the asymptotic behavior of k.

We state the theorem in terms of generalized Bessel functions of types B, C and D,
because the corresponding statement for type A takes a slightly different form and is
not difficult to infer from existing results in the literature, as we explain in Remark 3.10.
We give the result for type A in Theorem 3.11.

Next, we turn to the hyperbolic theory. In Proposition 3.12 and Corollary 3.13, we
establish a large deviations principle for radial Heckman—Opdam processes, which
we state in terms of a modified version of the Dyson Bessel process. As we explain,
the hyperbolic theory presents some difficulties that are not present in the rational
case, so that the large deviations principle does not immediately yield a formula for
the large- N limit of Heckman—Opdam hypergeometric functions. However, we have
chosen to include these results both because we hope that they will be a step towards
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such a formula and because the hydrodynamic behavior of the radial process in the
hyperbolic setting is of independent interest.

The final sections of the paper develop applications of the above ideas to asymptotic
representation theory. In Lemmas 4.1 and 4.2, respectively, we prove formulae for the
large-N limits of the monomial Weyl group—invariant polynomials (which generalize
the monomial symmetric polynomials in type A) and of the characters of compact
or complex simple Lie algebras of type B, C or D. These results enable our main
application, Theorem 6.1, which gives large deviations asymptotics for weight mul-
tiplicities of irreducible representations of compact or complex simple Lie algebras.
This theorem extends an existing result on Kostka numbers, shown in [7], to weight
multiplicities for Lie algebras of the remaining three classical families. Theorem 6.1
can be stated informally as follows; we refer the reader to Sect.4 below for a review
of definitions from representation theory.

Theorem 1.2 (Informal version of Theorem 6.1) Let (gn)S5_, be a sequence of com-
pact simple Lie algebras of root system type By, Cn or Dy. For each N, let Ay be
a deterministic highest weight of gy, and suppose that the scaled, shifted empirical
measures m[Ay], as defined in (4.23), converge weakly to a probability measure mj
as N — oo. Let u be another probability measure on [0, 00). Under a mild growth
assumption on the weights Ay and a suitability assumption on the measure [, the
weight multiplicities multy , (3 ), defined in (4.12), satisfy

1
lim limsup —log  sup  multy, (ny)
-0 Noo m[ny]€Bs (1)

1
= lim liminf — log sup multy, (qy) = —Z(w),
50 N=oo N2 g eBy

where Bs(w) is the open ball around w with radius § in Wasserstein distance in a
space of suitable measures, and the functional 1L is given by the solution to an explicit
variational problem. Moreover, T is equal to 400 unless the measure [ satisfies an
infinite-dimensional analogue of the Schur—Horn inequalities.

1.2 Organization of the paper

In Sect. 2, we review basic definitions and constructions from rational and hyperbolic
Dunkl theory. We define the Dunkl and Cherednik operators, the radial Dunkl and
Heckman—Opdam processes, the generalized Bessel functions, and the Heckman—
Opdam hypergeometric functions. We also give examples to illustrate how other
functions of interest, such as many spherical matrix integrals, can be obtained from
these as specializations.

In Sect.3 we relate radial Dunkl processes to the Dyson Bessel process and recall
the large deviations principle shown in [36], which we use to prove the variational
formula for the large-N limit of generalized Bessel functions. We then prove a large
deviations principle for the modified Dyson Bessel process (equivalently, for radial
Heckman—Opdam processes).
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946 J. Huang, C. McSwiggen

The remaining sections deal with applications to representation theory. Section4
reviews preliminaries on the representation theory of compact or complex Lie algebras,
including basic character theory and the weight space decomposition. We also prove
lemmas on the large-N limits of monomial Weyl group—invariant polynomials and
characters of irreducible representations.

Section 5 recalls some results on derivatives of spherical integrals for use in Sect. 6,
where we prove a theorem on the asymptotic behavior of weight multiplicities of
irreducible representations of complex or compact simple Lie algebras.

In Appendix A, we give the proof of a technical result stated in Sect. 6.

2 Preliminaries on Dunkl theory

In this section, we recall some basic definitions from rational and hyperbolic Dunkl
theory, largely following the conventions of Anker [6], to which we refer the reader for
further details. We also define the radial Dunkl and Heckman—Opdam processes and
give expressions for their respective transition kernels in terms of generalized Bessel
functions and Heckman—Opdam hypergeometric functions, following Rosler [63] and
Schapira [68, 69].

The rational theory is simpler than the hyperbolic theory, and in fact it can be recov-
ered from the hyperbolic theory as a limiting case. We therefore start by discussing
the rational setting, and afterwards we introduce the corresponding objects from the
hyperbolic theory in the same order.

2.1 Root systems: definitions and examples

Let V be a Euclidean space with inner product (-, -). For o € V, let s, be the reflection
through the hyperplane {x € V : («, x) = 0}, that is,

(o, x)
SgX =x —2—a, xeV.
(o, &)

A finite set of non-zero vectors @ C V is called a (crystallographic) root system if
it satisfies the following properties:

(1) so(®) = @ forall « € ®, and
2) 218 ¢ 7 forall a, B € P.

(a,a)

The dimension of the span of ® is called its rank. Here we consider only root systems
with full rank, i.e., we assume that ® spans V.

Since sqo¢ = —a, the first property above implies that —« € ® for all « € ®. The
root system & is said to be reduced if ® N Ra = {£a} for all « € P, and is said
to be irreducible if it cannot be decomposed as a non-trivial union of root systems in
orthogonal complementary subspaces of V.

The Weyl group of ® is the group W generated by the operators sy, @ € ®. A
choice of positive roots is a subset ®* C @ such that, for all @ € ®, either« € T
or —a € ®T but not both. Given a choice of positive roots, the (closed) positive Weyl
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chamber is the cone
C+={x€V:(a,x)zO Va€d>+}.

A multiplicity parameter is a function k : ® — C that is constant on Weyl orbits, i.e.,
such that ko) = ky forall € ® and w € W, where we write the argument of & in
subscript.

We will usually take ® to be one of the four classical root systems Ay—_1, By, Cy,
or Dy, which are all reduced, or the non-reduced root system BC . Since our results
concern limits where N tends to infinity, it is sufficient to consider these cases, as
they are the only irreducible root systems for which the rank may be arbitrarily large.
When considering sequences of root systems in spaces of increasing dimension, we
will often add subscripts to various notation for clarity, writing &7, CIJQ, etc.

For ease of reference, we briefly recall the standard embeddings of these five root
systems in Euclidean space. Let eq, . .., ey be the standard orthonormal basis of RN,
When & = Ay_1, we take

Vz[xeRN :Zx,-:O}.

1

In all other cases, we take V = R¥ .

e The Ay_ root system consists of the single Weyl orbit {=(e; —ex) : 1 < j <
k < N}. As positive roots we may take {e¢; —ex: 1 < j <k < N}
e The By root system consists of the two Weyl orbits

{£ej: j=1,...,N} and {£ejL£er: 1<j<k<N}

As positive roots we may take {e; : j=1,...,N}U{ejxer: 1 <j <k <N}
e The Cy root system consists of the two Weyl orbits

{(£2¢;: j=1,...,N} and {Fejfer: 1=<j<k=<N}

Aspositiveroots we may take {2e; : j=1,..., N}jU{ejxer: 1 < j <k < N}.
e The Dy root system consists of the single Weyl orbit {e;+e; : 1 < j <k < N}J.
As positive roots we may take {e; ex: 1 < j <k < N}
e The BCy root system consists of the three Weyl orbits

{£e;: j=1,...,N}, {F2e;: j=1,...,N}, and
{ejLe: 1<j<k=<N}

As positive roots we may take {e; : j=1,...,N}U{2¢;: j=1,...,N}U
{ejfe: 1=<j<k=<N}

In each of the cases above, all roots of the same length belong to the same Weyl
orbit. Accordingly, we will frequently label the value of the multiplicity parameter k
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948 J. Huang, C. McSwiggen

according to the length of the corresponding roots. For example, when ® = BCy, we
will write the values of k on the three Weyl orbits as &y, k NG and kj.

2.2 The rational theory

In this section we let @ be a reduced crystallographic root system spanning V, and we
fix a multiplicity parameter k taking non-negative real values. Write n = dim V, so
that for the root systems By, Cy and Dy we have n = N, while for Ay_1 we have
n=N—1.

2.2.1 Dunkl operators and generalized Bessel functions

The generalized Bessel functions are a multivariable generalization of the classical
Bessel functions on the line. They include as special cases many orbital integrals
studied in random matrix theory, representation theory, and harmonic analysis, such
as Harish-Chandra and Itzykson—Zuber integrals over compact groups [39, 45, 52],
rectangular spherical integrals [36], and spherical functions on all Euclidean symmetric
spaces. They are defined via a system of eigenvalue problems for differential-difference
operators.

Definition 2.1 For & € V, the Dunkl operator Dy ¢ is the differential-difference oper-
ator defined by

£)

Disf() =0 f(x)+ Y ka (Om

acdt

[ f(x) = f(saX)] 2.1

for f € C'(V), where 0¢ is the directional derivative, i.e. d¢ f = (§, V f).
A key property of the Dunkl operators is that they commute:

Dy x o D,y = Di,y 0 Dy x Vx,yeV. 2.2)

We refer the reader to [64] for further properties of the Dunkl operators and their
proofs. Write Vo = V ®g C for the complexification of V. A complete system of
joint eigenfunctions for the Dunkl operators is given by the Dunkl kernel.

Definition 2.2 For A € V¢, the Dunkl kernel is the unique function Ej ; € C*(V)
satisfying the system of differential-difference equations

DigEpy = (M&E)Ex;, VéEeV, (2.3)

and normalized such that Ej ; (0) = 1.

Definition 2.3 For A € V¢, the generalized Bessel function Ji  is the symmetrization
of Ey ; over W:

Jia(x) = |W| > Ea(w(). (2.4)
weW
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Generalized Bessel functions arise in various guises in many different fields of
mathematics and physics. Aside from random matrix theory, they have a particular
significance in quantum integrable systems, where they can be used to construct the
eigenstates of quantum rational Calogero—Moser systems [28, 58]. Many properties
of generalized Bessel functions, including specializations to other special functions of
interest, are collected in [6]. We note in particular that Ji ; extends to a holomorphic
function on V¢, and we have the symmetry properties

Jin (X)) = Jix (1), 2.5
Jia(tx) = Je(x), Yi,xe Ve, teC. (2.6)

Example 2.4 Let G be a compact semisimple Lie group with Lie algebra g, and let
t C g be a Cartan subalgebra equipped with an Ad-invariant inner product (-, -), which
we use to identify t = t*. If we take V = t, ® the root system of g with respect to t,
and k = 1 the multiplicity parameter with k, = 1 for all « € &, then the generalized
Bessel function is given by the Harish-Chandra integral:

B = [ Mg e v @7
’ G

where dg is the normalized Haar measure. There is a remarkable closed-form expres-
sion for this integral [39, 45, 50], but it involves an alternating sum with N! or more
terms, and the difficulty of controlling the resulting cancelations makes the formula
unhelpful for large-N analysis. See the notes by the second author for a detailed
exposition of Harish-Chandra integrals [52].

Example 2.5 On the other hand, if we take V = {x € RV : > ;xi = 0} and let ®
be the Ay_1 root system in V, then specific choices of k give the ltzykson—Zuber
integrals:

Jsomn €™ 40X0D 40, k5 =172.
Jia ) = | fsu, €AYV AU, ks =1, (2.8)

Juspy TASXSVAS, k=2,
where A = diag(A), X = diag(X), and the integrals are with respect to the normal-
ized Haar measures on the special orthogonal, special unitary, and unitary symplectic
groups respectively. Note that the value of the multiplicity parameter k on the unique
Weyl orbit of the Ay _1 root system is equal to half the parameter 8 usually used in
random matrix theory. Here we have assumed that the coordinates in V sum to zero—
equivalently, that X and A are traceless—in order to be consistent with our previous
stipulation that ¢ span V/, but these assumptions are not hard to remove. For k = I,
the Itzykson—Zuber integral coincides with the Harish-Chandra integral over SU(N)
and is known as the HCIZ integral. The other two integrals in (2.8) are not of the form
(2.7), so that the closed-form expression for Harish-Chandra integrals does not apply.
The integrals in (2.7) and (2.8) appear in formulae for the joint spectral densities of
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950 J. Huang, C. McSwiggen

Wishart matrices, off-center Wigner matrices, and sums of uniform random matrices
with deterministic eigenvalues, among other random matrix ensembles [1, 18-20, 35,
51, 74].

Example 2.6 1n fact, all of the integrals in the preceding examples are spherical func-
tions on Euclidean symmetric spaces, which can always be expressed as generalized
Bessel functions. We refer the reader to [6, Remark 3.9] for the details of this con-
struction and to [40, 43, 44, 53] for introductions to the theory of symmetric spaces
and spherical functions, which are beyond the scope of this paper.

Example 2.7 Another interesting class of examples are rectangular spherical integrals.
Take 8 = lor2andm >n > 1.For 8 = 1, let A and B be n x m real matrices and let
G(n) = O(n), G(m) = O(m) be the groups of n x n and m x m orthogonal matrices
respectively. For 8 = 2, let A and B be n x m complex matrices and let G(n) = U(n),
G (m) = U(m) be the groups of n x n and m x m unitary matrices. Then define

Im,n,,s(A,B)=/ / PIRETHATUBVI] g7 g (2.9
G(m) JG(n)

where the integrals are with respect to the normalized Haar measure on each group.
The integrals I, , s were studied via the stochastic process approach in [36] and,
for B = 2, via the combinatorial approach in [57]. When one argument is an n X m
elementary matrix, their asymptotics as n — oo are related to a generalization of the
R-transform in free probability [8].

Take V = R" with the standard basis {e;}?_,, and let ® be the B, root system.
Take

1
kys = klzz[ﬁ(m—nﬂ)—l]. (2.10)

Leta; > --- > ay, by > --- > by be the singular values of A and B respectively, and

fori =1,...,n,setA; = /Bna;, x; = /Bnb;. Then
Jk,k(x) = m,n,ﬂ(Av B). (2.11)

Remark 2.8 The examples above might give the impression that generalized Bessel
functions can typically be expressed as an integral over a compact group, but in fact
this is known to hold only for certain special choices of the multiplicity parameter k.
In the general case, there are no known spherical integral formulae for generalized
Bessel functions or for the Heckman—Opdam hypergeometric functions defined below
in Sect.2.3. Discovering integral expressions for new special cases is a problem of
significant interest; see [67, 70] for examples.
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2.2.2 The radial Dunkl process

The Dunkl Laplacian is the differential-difference operator

n
2
=E D, .
k.ej
j=1

Explicitly,
L f (x) = Za [0+ Z f&)
€<I>+ %
ke |a|
- Z [ () = fsa¥)] (2.12)
€<I>+ %,

for f € C*(V), where |a|* = (@, @) and 0; = 0,,. The differential part of .Z; is the
operator

Z 92 2k (2.13)

ot<I>+ <,

Definition 2.9 The radial Dunkl process X(t), t > 0 is the C*-valued continuous-
paths Markov process with generator %fkw

Remark 2.10 Elsewhere in the literature, it is common to write X" (¢) for the radial
Dunkl process, reserving X (¢) for the ordinary Dunkl process, which is the V-valued
Markov process with generator %.,2’7( Since here we study only the radial process, we
omit the superscript W.

Dunkl processes and their radial variants were introduced by Rosler and Voit [66]
and studied intensively by Gallardo et al. [29-32]. Radial Dunkl processes are natural
generalizations of the radial components of Brownian motions on Euclidean symmet-
ric spaces, which can be recovered by choosing particular values of the multiplicity
parameter. Stochastic processes that can be constructed as the radial component of
Brownian motion on a Euclidean symmetric space include Bessel processes and Dyson
Brownian motion.

Let B(t), t > 0 be a standard Brownian motion on V, and define

o(x) = Z kq log({a, x)

aedt

We have the following characterization of the radial Dunkl process as the solution to
a stochastic differential equation (SDE).
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952 J. Huang, C. McSwiggen

Theorem 2.11 ([16,22]) Whenky, > 1/2 forall o € @, the radial Dunkl process X (t)
is the unique strong solution of the SDE

dX(t) = dB(t) — V¢(X(t)) dr

—dB(t)—l—Z X(t) t. 1>0. X(0)ect 2.14)

Moreover, almost surely X (t) does not hit the boundary of C* in finite time.

Remark 2.12 According to the results of [16, 22, 68], the assumptions on k in The-
orem 2.11 above and in Theorem 2.23 below can in fact be relaxed to k, > 0 for
all @ € ® without destroying existence and uniqueness of strong solutions. However,
under these relaxed assumptions, the process may hit the boundary of C* in finite time.
For simplicity, in this paper we assume conditions on k such that the process almost
surely avoids the boundary, as this is consistent with the assumptions that are typically
made in the random matrix theory literature. It is possible though that the assumptions
on the multiplicity parameters in some of our results could be further relaxed.

The transition kernel (semigroup density) of X (¢) is

_ Ck —(xP+1y1?)/ @0 (L)
Pt(X,)’)— ty+dimV/Ze Jk,% \/;

[] ™. t>0 xyect (2.15)

acdt

where y = )", o+ ka» and ¢ is a normalization constant that can be computed using
the Macdonald—Mehta—Opdam integral [61]. Write

1
=3 Z koo, (2.16)

acdt

and fora € @, seta’ = #a. Then

-1

- ~Ix2/2 2 g
Ck L+ e l_[ (o, x) X

acdt (2.17)

o w 1—[ L(1+(p.a%)) (i)k“
- (zn)dimV/Z 1+ (p,a )—i—ka) || .
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Simplified formulae for the normalization constants for the classical root systems can
be found in equations (1.4), (3.4) and (5.3) of [72]. For Ay_1, By and Dy, they arel:

2N(N Dk 5—N/2+1

N
G = (2,T)<N /2 l_[ 1+]kf) -18)
B N! F(l +k«/§)
= , 2.19
U T ONGa+(N=DE 5—1/2) 1:[ T(1+ jks)T(5 4k + (= Dk ) @1
' N r(l+k

L (1 + jks)0(3+ G — Dkys)
Example 2.13 When @ is the By root system, the SDE (2.14) takes the explicit form

dX;(r) = dBi(1)

k1

tl——t+ks > ( : + : > dr,
X; (1) 2 Pt Xit)—Xj()  Xi()+X;(@)
(2.21)

where X;(¢) and B;(t) are the ith coordinates of X(¢) and B(t) with respect to the
standard basis. The SDE for Cy is the same, with k> in the place of k. Taking k1 = 0
in (2.21) gives the SDE for Dy.

Remark 2.14 It follows directly from Definition 2.1 that the Dunkl operators of type C,
along with the corresponding radial Dunkl process and generalized Bessel functions,
coincide with those of type B. Therefore, in the context of the rational theory, it is
unnecessary to discuss these two cases separately (though in the hyperbolic theory,
types B and C are genuinely distinct).

On the other hand, even though the SDE for the type D radial Dunkl process can be
obtained formally from the SDE (2.21) for type B by setting k1 = 0, at the level of the
stochastic processes themselves, the type D radial Dunkl process is not the same as
the type B radial Dunkl process with k; = 0, because the two processes have different
domains. For By or C we have

T={xeRY: x> >y >0}
whereas for Dy we have
F=fxeRY ixp > =yl

For this reason, when k 5 > 1/2 and ki = 0, the type B radial process hits the
boundary of its domain in finite time and no longer has a unique strong solution [22].

I Our value of Ck differs by a factor of +/27 from the formula in [72] due to the fact that for Ay_1 we
take V to be an (N — 1)-dimensional subspace rather than all of RN,
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In contrast, when k 5 > 1/2, the type D radial Dunkl process has a unique strong
solution and stays within its domain for all time.

Similarly, the type D generalized Bessel function is not invariant under the action
of the type B Weyl group and cannot be obtained from the type B generalized Bessel
function by setting k; = 0. However, the type B function (with k| = 0) can be obtained
by symmetrizing the type D function, while the type D function can be written in terms
of two type B functions with different multiplicity parameters [21]. Nevertheless, in
all of the asymptotic results shown in this paper, the limiting formulae for type D
can in fact be obtained from corresponding formulae for type B by letting k1 — 0 as
N — oo.

Example 2.15 When k, = 1 for all @« € @, the radial Dunkl process is a Brownian
motion conditioned in the sense of Doob not to leave C™, as studied by Grabiner [34]
and by Biane et al. [9].

Example 2.16 When @ is the Ay _| root system and k, = 1 for all « € @, if we let
B(t) be a standard Brownian motion on the full space RN rather than a Brownian
motion confined to the subspace V = {x € RN : > ; xi = 0}, then (2.14) recovers the
SDE for Dyson Brownian motion:

dr

dX;(t) =dB;(t) + Z m
i J

J#

(2.22)

2.3 The hyperbolic theory

In this section we allow ® to be an arbitrary crystallographic root system spanning V,
not necessarily reduced. Again, k is a multiplicity parameter taking non-negative real
values, and n = dim V.

2.3.1 Cherednik operators and Heckman—Opdam hypergeometric functions

The Heckman—Opdam hypergeometric functions are a multivariable generalization
of the classical Gauss hypergeometric function. They include as special cases the
spherical functions on symmetric spaces of non-compact type. In a sense, they are
a further generalization of the generalized Bessel functions, which can be recovered
from them via the rational limit, as explained at the end of this section.

Like the generalized Bessel functions, the Heckman—Opdam hypergeometric func-
tions are defined via a system of eigenvalue problems for differential-difference
operators.

Definition 2.17 For & € V, the Cherednik operator T ¢ is the differential-difference
operator defined by

Tie f(X) =3 f () + ) ka5 _<°"5>

o e*(asx>
ac

[ () = flsa®)] = (p, &) f(x)

(2.23)
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for f € CY(V), where p is defined in (2.16).

Like the Dunkl operators, the Cherednik operators commute:
Tiex 0 Treyy = Ty o T x Vx,yeV. (2.24)

Similarly to the rational setting, for A € V(, there is a unique function Gy, €
C°°(V) satisfying the system of differential-difference equations

Te:Gryp = (A, §)Gryp  VYEEV, (2.25)

and normalized such that G, (0) = 1.

Definition 2.18 For A € V¢, the Heckman—Opdam hypergeometric function Fy ) is
the symmetrization of Gy, over W:

1

Fiy(x) = W

> Graw(x)). (2.26)

weW

The Heckman—Opdam hypergeometric functions are closely related to the eigen-
functions of the quantum hyperbolic Calogero—-Moser Hamiltonian and were originally
introduced in order to prove complete integrability of this and other quantum Calogero—
Moser variants [41, 42, 59, 60].

In general, analogues of the properties (2.5) and (2.6) do not hold for Fy ;.

Example 2.19 Take V = R and embed the A root system as ® = {42}. The multi-
plicity parameter k takes only a single value, and we have

1
Fir(x) =2F1<k+k, k=i k+ 3: —sinh’ %) 2.27)
where 7 F is the classical Gauss hypergeometric function. Taking the rational limit as
shown below in (2.36), we can also obtain the classical Bessel functions on the line
as special cases of generalized Bessel functions.

Example 2.20 Characters of compact Lie groups can be expressed as Heckman-—
Opdam hypergeometric functions. Let G be a compact semisimple? Lie group with
Lie algebra g, and t C g a Cartan subalgebra, which we identify with its dual via an
Ad-invariant inner product. Take V = t, let ® be the root system of g with respect to
t,and let k = 1 be the multiplicity parameter with k, = 1 for all « € ®. Write V), for
the irreducible representation of G with highest weight A € t, and x, : G — C for the
character of Vj. In this case the Heckman—Opdam hypergeometric function extends
holomorphically to t¢, and we have

xx(e")
dim Vv,

Fi,y(ix) = x et (2.28)

2 The assumption of semisimplicity just ensures that ® spans V, and is trivial to remove since characters
of a non-semisimple compact Lie group are easily expressed in terms of characters of a semisimple group.
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where e* denotes the Lie exponential. As discussed below in Sect. 4, the characters
can also be expressed in terms of generalized Bessel functions.

Example 2.21 Spherical functions on symmetric spaces of non-compact type can all
be realized as special cases of Heckman—Opdam hypergeometric functions. We refer
the reader to [6, Remark 4.6] or [53, Example 4.4] for details of this construction.

2.3.2 The radial Heckman—-Opdam process

The Heckman—Opdam Laplacian is the differential-difference operator

n
__§ 2
@k = Tk,ej'
j=1

Explicitly,

Df ()= 87 @)+ ) kacoth (“’—zx)aaf(x) + 1ol f ()

j=1 acdt
jor?
- Y ka m[f(x) [ (s6)] (2.29)
aedt

for f € C%(V). The differential part of % is the operator

Zaz+ > ke coth—3 + 1ol (2.30)

acdt

Definition 2.22 The radial Heckman—Opdam process Y (t), t > 0 is the CT-valued
continuous-paths Markov process with generator %(@kw —pP.

Just as radial Dunkl processes generalize the radial components of Brownian
motions on Euclidean symmetric spaces, radial Heckman—Opdam processes general-
ize the radial components of Brownian motions on symmetric spaces of non-compact

type.
Again let B(t), t > 0 be a standard Brownian motion on V, and define

Y(x) = Z ko log(smh< > >)

acdt

Fora € ®,wesetkyp =0ifa/2 ¢ ® and kp = 0if 2a ¢ ®. We have the following
characterization of the radial Heckman—Opdam process as the solution to an SDE.
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Theorem 2.23 ([68], Proposition 4.1 and remarks preceding Proposition 4.2) When
ko + koo = 1/2 forall o € @, the radial Heckman—Opdam process Y (t) is the unique
strong solution of the SDE

dY(t) = dB(t) — VY (Y (1)) dt

=dB() + Z ]%cothwzlidt, t>0, Y(0)eCT. (2.31)

acdt

Moreover, almost surely Y (t) does not hit the boundary of C in finite time.

The expression for the transition kernel of Y (¢) in terms of Fy  is less explicit

than the expression for the transition kernel of X (z) in terms of Ji . For o € ® set
aV = ﬁa, and for A € V¢ define?

T (4, aY) + 3ke)

¢\ = ]‘[ ) (2.32)
acd+ F(()\"a\/> +ko( + %k%)
Then the transition kernel of Y (¢) is (see [68, §2]):
ai(x.y) = ¢ f WD F () Fis (—y) 8006 (-7 i,
iv
t>0, x,yeCt, (2.33)

where iV is the imaginary subspace in V¢ and ¢}, is a constant.

Example 2.24 When @ is the BCy root system, the SDE (2.31) takes the explicit form

dY;(r) =dB;(t) + 3 ki coth - + 2ky coth Y; (1)

+ kﬁ Z (coth —Yi(t) ; Y@ + coth —Yi(t) —; Yj(t))}dt.
Jii#

1 |: Yi(t)

(2.34)

Example 2.25 When @ is the A _1 root system, if we again take B(¢) to be a standard
Brownian motion on the full space R" as in Example 2.16 above, then (2.31) gives

k Yi(t) = Yi(1)
: _ . \f2 v J
dY; (1) = dB;(t) + EN jéj# coth — de. (2.35)

The system (2.35) describes a dynamical version of the sinh-model studied in [10],
in the case of a quadratic confining potential. The relation between (2.35) and the
sinh-model is similar to the relation between Dyson Brownian motion (for general j)
and B-models in random matrix theory.

3 The notation & follows [40, §3.4] and indicates the unnormalized version of the function ¢(1) = ¢(1)/¢(p).
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2.3.3 Relation to the rational theory

Generalized Bessel functions are the rational limit of Heckman—Opdam hypergeo-
metric functions for reduced root systems (see [6, §4.4]):

Jea@) = lim Fy o1, (ex). (2.36)

The radial Dunkl process can also be realized as a limit of appropriately normalized
radial Heckman—Opdam processes as described in [68, §6].

3 Large deviations of radial Dunkl processes

In this section we prove our first main result, a formula for the large-N limits of
generalized Bessel functions, which we derive from a large deviations principle for
radial Dunkl processes. We primarily consider types B, C and D, leaving type A,
which is slightly simpler and better understood in the existing literature, to the end
of Sect.3.1. In Sect.3.2, we study the large deviations of radial Heckman—Opdam
processes.

We recall the following SDE from (2.21), which describes the radial Dunkl pro-
cesses of type B, C (with k3 in the place of k1), or D (when k1 = 0):

dXi(0) = dBi(D) + | = 4k Z( : + 1 )
(1) =db X Y = AX0 = X0 T X0 +X;(0)

3.1

The law at r = 1 is given by

2 2
pi(x,y) = Cee” B2y o [T TT0? - yD™ve. (3.2)

i i<j

The solution to the following SDE is known as the Dyson Bessel process and has
been studied in [36]:

dB; 1 1 1 1 an
dsi(t) = —+ | — _—+ — + dr,
="\ Jéi si(0) —s;() 2N j%i i+ 25(0)
(3.3)
for 1 <i < N, where By, By, ..., By are independent Brownian motions.

When ay > 0, the Dyson Bessel process is related to the type B radial Dunkl
process by a simple change of normalization and relabeling of parameters. To identify
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(2.21) with (3.3), we can simply take

B BNayn
5 .

Xi(t) =/ BNsi(t), kp==, ky = 5 3.4)

When a = 0, we instead obtain an analogous identification with the type D radial
Dunkl process.

Accordingly, we can write the law of the Dyson Bessel process at time ¢ = 1 in
terms of generalized Bessel functions as follows. If oy > 0, let ® be the By root
system and set Cy = c,f as defined in (2.19). If ay = 0, instead let ® be the Dy root
system and set Cy = c,? as defined in (2.20). Then, by (2.15), the law of the Dyson
Bessel process at time ¢t = 1 is given by

pi(a,b) = Cue PNWPHIO2 g og ((/BND)

H(\/ﬁNb YN TT«BNY (0} — b)) s
i<j .

= Crye PNUPHED2 g e (JBND) TV [0} - b3
i

i<j
fora, b € C*, where Cry = Cr(BN)B/D@NN*+N(N-1)),

3.1 Large-N asymptotics of generalized Bessel functions

We denote the empirical particle density of the Dyson Bessel process (3.3) and its
symmetrization (with respect to reflection through 0) respectively by

1 il
N = 2w B = 0n 2 Bae) +8s).
i=1 i=1

We recall the large deviations principle for {TIIN Jo<t<1 from [36]. Write P(R) for the
space of probability measures on R and P (R) 4 for the space of probability measures
on R that are symmetric with respect to reflection through 0. For ity € P(R)+ and

o~

vy o [0, 1] = P(R)4, the rate function is given by

S%O({T)\t}()ﬁtfl) = sup S*({vr, filo<i<1), (3.6)
fele

where S*({V;, fi}o<s<1) is given by

1
?1(f1)—ﬁo(fo)—f /3sfv(X)dﬁv(X)dS

/ff‘(x) 55O 45 (o) By () ds
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1 /
—5/ 55O 5 oy ds
2 0 X

1
A / (fl(x) — fl(—x))* dVy(x) ds

when Vg = pg. If V9 # 1o, then S%O({’v\,}ogfl) = +o00. We equip the space
of measure-valued processes from [0, 1] to P(R) with the uniform metric for the
Wasserstein-1 metric on P(R), so that the ball of radius § > 0 around {V;}o</<; is

By ((Do<r=1) = {m : 10,11 > P@®)

sup Wi(n:,v) < 8],
t€[0,1]

where

Wi(n:, V) = sup /fd(m—i)})
feCO(R)
Lip(f)<1

and Lip(f) indicates the minimal Lipschitz constant. As shown in [36], we have the
following large deviations principle.

Theorem 3.1 Fix a symmetric probability measure [1y and a sequence of initial con-
ditions for (3.3) with symmetrized empirical measures '\76\’ converging weakly to iy,
with uniformly bounded second moments. Then, if an converges to o € [0, 00) when
N goes to infinity such that either ay > 1/BN or ay = 0, the distribution of the
empirical particle density {T)\IN }o<t<1 of the Dyson Bessel process (3.3) satisfies a large
deviations principle in the scale N* and with good rate function S%O. In particular, for
any continuous symmetric measure-valued process {V;}o<;<1, we have:

1
(}E}’I})l}\?l)mf — log IED({V[ Jo<i<1 € BS({VZ}O<I<1))

1
= lim lim SUP ey ]0g P({V; Jo<i<1 € IB2>8({Vt}0<z<1)) G.7)

=0 Nooo
= _Sﬁo({vl}0§t§l)~
As a consequence of Theorem 3.1 and the relation (3.5), we have the fol-

lowing asymptotics for the generalized Bessel functions. We denote by X the
non-commutative entropy,

) = /log [x — yldv(x)dv(y), v e P(R).

Theorem 3.2 Let ® = By, Cy or Dy. Take kﬁ > 1/2 and set
B = Zkﬁ. 3.8)
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If ® = By or Cy, take kj = kj(N) > 1/2, where j = 1if ® = By and j =2 if
O = Cy, such that

2k; (3.9)
— =ay — a. .
pv
If ® = Dy, setay = o =0.
Foreach N = 1,2, ..., fix vectors
N (N) _(N) (N)
x:)c()=<x1 , X5 ,...,XN),

N N N
y=y® = (V) e RY,

such that the following scaled, symmetrized empirical measures converge weakly as
N — oo:

1 —~
,]X = N Z(SX;N) +5’Xi(N) — Va,

P I (3.10)
~ 1 ~ '
l)]BY = ﬁ Z(Syi(]v) +8_)'1'(N) — Vp.

i BN JBN

We moreover assume that for C = A or B, we have sup g Vc N(x%) < 00, T(V¢) > —00
and, ifa # 0, [log|x|dVc > —oo. Then the following limit of the generalized Bessel
function exists:

. 1 o~ ~
Nh_f)noo vz log Ji x () = Io,g(Va, VB) = [ (Va, VB), (3.11)

where we omit the o and 8 in subscript when the values of these parameters are clear
in context. The functional I is given explicitly by

I(’\TA,’ﬁB)z—— {pl}nf {f /u 0s(x) dx ds
t10<t<1

satisfies (3.14)

7'[_ ~3 (X_ ,OS(.X)
+5 /0 /ps(x)dxds+ 4/0/ > dxds} (3.12)

+ (040 ~ alog e + D50 — e logx)

—(Z@a) +=0p))] - €. B,

where &(w, B) is a constant given by

¢(a, B) = g (3(a + 1) +alloga — (@ + 12 log(a + 1)) , (3.13)
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with the convention 0>10g0 = 0. The infimum is taken over continuous symmetric
measure-valued processes {p; (x)dx }o<r <1 satisfying the weak limits

lim p,(x)dx =y, lim p,(x)dx = Vp. (3.14)
t—0t t—>1-

Moreover, uy is the weak solution of the following conservation of mass equation:

Remark 3.3 In Theorem 3.2, we assumed that all values of k are at least 1/2 in order
to ensure that the particles in the radial Dunkl process will not collide or collapse to 0
in finite time (i.e., that the process will not hit the boundary of its domain), following
the conditions of Theorem 2.11. However, as discussed above in Remark 2.12, it may
be possible to relax this assumption to k > 0 using results of [22].

Remark 3.4 When ® = Dy the final coordinate of a point in the positive Weyl chamber
may be negative. However, the functional (3.12) depends only on the symmetrized
measures V4 and Vg, which are invariant under permutations and sign changes of
the coordinates of the arguments x and y. Thus, for characterizing the asymptotic
behavior of type D generalized Bessel functions in the regime that we consider here,
it is actually sufficient to consider only arguments in the Weyl chamber of type B.
Moreover, the limit is given by the same functional (3.12) as for type B, with o = 0.
However, as explained in Remark 2.14, the generalized Bessel function of type D is
not equal to the function of type B with k1 = 0. See also Remark 6.2 below.

Remark 3.5 The functional to be minimized in (3.12) admits an elegant interpretation
as the action of a one-dimensional fluid. That is, if we let {p; }o<;<1 be the unique
solution to the minimization problem

1
_inf {/ /u?b}(x) dx ds
{prYo<i<i 0

satisfies (3.14)

2 1 2 1 ~
+n—/ /ﬁ?(x)dxds+“—/ /ps(x) dxds!, (3.16)
3 0 ’ 4 0 )C2
then {p; }o</<1 satisfies the Euler-Lagrange equation
1 2 2y O
drur + Ea"(“’ -7 (p;) — m) =0. (3.17)

Together with the conservation of mass equation (3.15), the PDE (3.17) describes a
one-dimensional Euler fluid with repulsion from the origin. That is, the minimum
value (3.16) equals the action of this fluid along the trajectory that solves the shooting
problem with density pp(x) at time 0 and density p1(x) at time 1. If we now define
the complex-valued function

fi(xX) = us(x) + inp) (x),

@ Springer



Asymptotics of generalized Bessel functions and weight... 963

then (3.15) and (3.17) together can be rewritten as the single equation

2
hf+ fo f = f?, (3.18)

which is the complex Burgers equation with an additional forcing term. The com-
plex Burgers equation appears ubiquitously in the study of limiting phenomena for
integrable models; see e.g. [46, 54, 62]. In [36, §5.1], the equation (3.18) is solved
formally by the method of characteristics. This yields a more explicit description of the
minimizer, but caution is required: the non-rigorous solution method is complicated
by the fact that the characteristics can flow into the complex plane, whereas f;(x) in
(3.18) is a function of two real variables.

Before proving Theorem 3.2, we first derive the following continuity estimate for
the generalized Bessel function. Recall that for two empirical measures

1 1 &
“:ﬁz&w M/INZ%
[ i=1

where z;, z; € R, their Wasserstein distance is given by
| N
Wi(uw, ') = min — o) — 201,
1 1) aeSNN_Zl:| o) = %I
=
where Sy is the permutation group on N letters.

Proposition 3.6 We encode vectors y = (y1,¥2,...,¥N), ¥ = (V] Y5 ---» V) €
V = RN by their scaled empirical measures

1 & 1 &
p= Db W=y (3.19)
No o NS T

Forany$ > 0and x = (x1,x2,...,xy) € V, if Wi(u, u') < \/gma+|x,|’ then

<. (3.20)

L 1 ‘ Jk,x ()7)
N2 Jk,x ")

In order to prove Proposition 3.6, we show a lemma bounding the Lipschitz constant
of log Ji 5. We also record a similar statement for Fy . For A, x € V, we have the
following positivity results and exponential bounds (see [6, Proposition 3.10] and [11,
Proposition 4.2]):

0< Ek,A(x) < emaxwewww(x»’ (321)
0 < Grjx) < mBwewlitowl), (3.22)
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Averaging over the Weyl group yields identical bounds on Ji ; (x) and Fj » (x).
Lemma3.7 ForA,x,y €V,

Jia (e +y) < Moy D) (). (3.23)
Proof From [11, Proposition 4.2] (see also [65, Theorem 3.3]), we have
Graty() < M wewbvOIG (3. (3.24)

Averaging over the Weyl group gives an analogous inequality for Fy 4, (A), and taking
the rational limit (2.36) on either side we obtain

Tk xpy(R) < emwew ) g ),

The desired result then follows from the symmetry property (2.5). O
Lemma3.8 ForA,x,y €V,

Fip(x +y) < eWPFPONIEG (0. (3.25)
Proof From [69, Lemma 3.4], we have the estimate

IVE (0] < (ol + A Fiea (%), (3.26)
which implies (3.25) by Gronwall’s inequality. O

Proof of Proposition 3.6 Thanks to Lemma 3.7, we have

1 1
T |log Ji.x (¥) — log Jxx (¥)] < ~2 max |, w(y = y))|

1
< 7 max |x; | Z lyi — il (3.27)
1
< max x—l’ Wiw, v) <,
i |VN/B
which gives (3.20). O

We next determine the value of the constant term €(«, 8) in Theorem 3.2 from the
asymptotics of the normalization constant Cy y in (3.5).

Proposition 3.9 Under the assumptions of Theorem 3.2, the constant Ci n in (3.5)
satisfies

IR

(3(a + 1) +a?loga — (o + 1) log(a + 1)) — C(a, B),
(3.28)

. 1
ngnoo N2 log(Cy,n) =

with the convention 0> 1og 0 = 0.
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Proof of Proposition 3.9 Recall that for the By and Cy root systems we have C = c,f
from (2.19), while for D we have Cy = ckD from (2.20). With 8, oy, and « as defined
in Theorem 3.2, we can compute the asymptotics of Cy:

Bay + B )

1 [N anBN +xB\, (xB log N
_Wfl log((—N 5 )!(7)!>dx+0( Y )

(3.29)

1
7 log(Ch) = 2

where we understand z! = I"(1 4- z) when z is not an integer. Using Stirling’s formula
to simplify the integral term, we obtain

1 N anBN + xp xpB
(5 (7))
__L[N (aN,BN+X/3>IO <0lN13N+x.3>
TN, 2 & 2e

+ <%) log (g) dx + O(1/N)

2 2 2
—% <Wlog((m T - (“Ngﬁ ) Jogay (3.30)

Blax+1) (, Np 3
Mt (log7—5>>+0(1/N)

1 2 Ol2
= —MT+) log(ay + 1) + %ﬂ log an

Blay +1) Np 3
i — (logT - E) + O(1/N).

Plugging (3.30) into (3.29), we find that log(Ck)/N2 equals

1 2 Ol2

Blan + 1) 3 log N
i — <log(N,B) - E) +0 ( N ) . (3.31)

Since Cx, v = Ci (ﬂN)(ﬁ/z)(“NN2+N(N_1)), we conclude that
lim 1 log(Cx.y) = lim p (3(aN + 1) 4 a3 logay — (ay + 1)? log(ay + 1))
N—oo N2 ’ N—ooo 4
_ g (3(a + 1) +a?loga — (o + 1) log(a + 1)) .
This finishes the proof of Proposition 3.9. O
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Proof of Theorem 3.2 For x, y as in the statement of Theorem 3.2, we seta = x/+/BN,
b = y/</BN. By the W-invariance of the generalized Bessel function in both argu-
ments, it is sufficient to assume that x, y € CY. so that @ and b lie in the domain of
the radial Dunkl process. We recall that, from the density formula (3.5), the transition
probability is given by

_ 2 2
pi(a, b) = C ye PNUHED2 g g (VBN [ 6N T] 07 — 6P
i

i<j

(3.32)

The large deviations principle for the Dyson Bessel process gives

1 _ : -
lim — logP(Vy € B(Wg.48)) = inf S¢ ({Vj}o<i<1) + 0s(1),
N—oo N V] =Vp

VA

where 05 (1) goes to zero as § goes to zero. By integrating (3.32) over the ball B(Vg, §),
we have

Crye PNl g o (JBND) [ [0 T} — 62F T b
i

i<j

/ﬁg €B(p.9)
2
= Cp e’ T CZER)—Ea0)+75 (> ~2alog|x])+os (1)

/AN _ /Jk,ma(\/ﬁb)ndbi.
vh €B(VE,S)

B

Even though the logarithm is singular, [ log |x|d’ﬁg is close to ['log |x|dVp on the
ball (and similarly for the non-commutative entropy term), which can be rigorously
justified using the same techniques as in [7]. We omit the details.

Thanks to Proposition 3.6, we can replace the integral over the ball B(vg, §) by
Jx. JBNa(W/BNb) with an error ¢OGN") By rearranging, we obtain the following
asymptotics of the generalized Bessel function:

. 1
ngnoo m log Jk,ma(‘/ ﬂNb)
=— inf S§ ({vlozi=1) (3.33)

V|=Vp

L2200 — (a6 + 9562 ~ 22 logxD)] - €. B

where the constant &(«, f) is determined in Proposition 3.9. If S%A (Mito<r<1) < o0,
then V; has a density, i.e., {V; Jo<r<1 = {pr (x)dx}o<;<1 is a symmetric measure-valued
process satisfying the weak limits (3.14):

lim p; (x)dx =7V4,  lim o, (x)dx = Vp.
t—0 t—1
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Let ug be the weak solution of the conservation of mass equation (3.15):

as,ar + 0 (;ar”s) =0.

We recall the following formula for the dynamical entropy S%‘A ({V}o<r<1) from [36,
Proposition 4.1]:

ﬂ 1 7T2 1
st ozeen = 5 ([ [wnwarast T [ [Rwaras

2 o~
+ l / Ps () dx ds (3.34)
4 x2

1
t=0 )

Plugging (3.34) into (3.33), we obtain the desired result on the asymptotics of the
generalized Bessel function,

— (E@)—l—a/log |x|f)}(x)dx>

~ . 1
1(Va,Vp) = Nll_lfloo Nz log Ji /gna(v BND)

/3 1 7.[2 1
=—= _inf {/ /u?f)}(x)dxds+—f /Z)\S(x)dxds
2 {Brlo<i<i 0 3 Jo
satisfies (3.14)

o [ ps(x)
+T[ 2 dxds}

+ ém (% — alog [x]) + D (x? — alog|x]) — (D) + Z(Tp))]
— o, p).
(3.35)
This finishes the proof of Theorem 3.2. O

Remark 3.10 We have stated Theorem 3.2 for the root systems of types B, C and D,
because the statement for type A takes a slightly different form and is straightforward
to infer from the work of Guionnet and Zeitouni [37, 38], who studied the asymptotics
of spherical integrals of the form (2.8) via the large deviations of Dyson Brownian
motion.* For completeness, we give the statement for type A in Theorem 3.11 below.
The formula for the limit is similar to the formula for type D, but with some important
differences: the empirical measures of the arguments to the Bessel function are scaled
by (BN /2)~!/? rather than (8N)~'/? and are not symmetrized, and the limiting func-
tional differs by a factor of 2. We omit the proof, as it uses a similar technique to
the proof of Theorem 3.2, and the statement can be obtained directly from the results
of [37, 38] by relating the spherical integrals in those papers to generalized Bessel
functions as in Example 2.5 and letting the parameter 8 = 2k s; take values in [1, 00).

4 Although the proofs in [37, 38] refer to random matrix models that are specific to the cases § = 1 or 2,
the large deviations principles can be extended to 8 > 1 as discussed in [36].
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Theorem 3.11 Let ® = An_y, let kﬁ > 1/2, and write B = 2kﬁ. For each N =
1,2, ..., fix vectors

X = x(N) = (x{N),xéN), N ,)CI(VN)> .

N N N
y=y® = (V) e rY

satisfying Y ; x; = Y_; yi = 0, such that the scaled, unsymmetrized empirical mea-
sures converge weakly as N — 00:

1
X
1
(3.36)

1
5 Z .
Vg = — ) — Vp.
B 2 (N) B
N ; BN Vi

Assume that for C = A or B, we have supy Vév (x2) < 00, T(ve) > —o0. Then the
following limit of the generalized Bessel function exists:

. 1 1
A}l_lgo N2 log Ji x () = zlo,ﬂ(VAa VB), (3.37)

where 1y g is as defined in (3.12), but with the infimum taken over continuous measure-
valued processes { p;(x)dx }o<s <1, which are not assumed to be symmetric with respect
to reflection through x = 0, satisfying the weak limits

lim p;(x)dx = vy, lim p;(x)dx = vp.
t—0t t—1—

3.2 Large deviations of radial Heckman-Opdam processes

In this section we turn to the hyperbolic theory and study the large- N hydrodynamics
of the radial Heckman—Opdam process. More specifically, we prove a large devi-
ations principle for a modified version of the Dyson Bessel process obtained as a
reparametrization of the radial Heckman—Opdam process with & = BCy. Corre-
sponding large deviations principles for radial Heckman—Opdam processes associated
with the classical root systems are easily deduced from the large deviations of the mod-
ified Dyson Bessel process by setting one or both of the parameters y1, y» in (3.44) to O
and, in the case of type A, by considering unsymmetrized measures as in Theorem 3.11.

We make the following change of variables in the SDE (2.34) for the radial
Heckman—Opdam process of type BC, for 1 <i < N:

Yi(t) =si(BND), k5=

B
T (3.38)
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which gives

(s, ) +s,<z)>) y

. dB k3 si (1) —s5;(1) kf
0= ot (BN o (f) N

Jii#F ] J#i
ko ki si (1)
where By, By, ..., By are independent Brownian motions. Note that (3.38) is not the

same as the reparametrization used for the radial Dunkl process in (3.4), though we
will ultimately obtain the large deviations of the radial Heckman—Opdam process via
a slightly more complicated relation with the same Dyson Bessel process as in the
rational case. Concretely, we can rewrite (3.39) as

1 1 1 an

R R o R S
Jiv 2w j%_ 50 =50 TN A S0 50 250

ds; (1) =

1

+ N Z (V’(si(t) — 5 (1) + V'(si(t) +5;(1) + W}v(sl'(t)))dt,
i

(3.40)

where ay = 2(k1 +k2)/(BN), and V" and W}, are smooth functions. Explicitly, they
are given by

V/(x) = —coth( )— ! (3.41)
2 x’ '
, k ki X an
Wiy () = 25 coth(x) + o coth (5) - (3.42)

We call the process (3.40) the modified Dyson Bessel process. We prove that it can be
obtained from the Dyson Bessel process by a change of measure using an exponential
martingale constructed from the following function:

On(st, 82, ... 88) = g DOV —s) 4+ Visi+5)]+2N D Wais)

i<j i

(3.43)

As a corollary, we obtain the large deviations of (3.40).
In the following we fix kﬁ > 1/2 for all N, and we assume that k; = k1 (N),
ky = kp(N) are chosen so that the limits

k1 k
yi=lim - = lim = (3.44)
N—oo BN’ N—oo BN
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exist. Then oy converges to o = 2(y1 + ¥2), and Wy (x) converges to

1 1 1
W) =n (coth (x) — —) YA (E coth (5) - ;> : (3.45)

Proposition 3.12 Let F; be the o -algebra generated by the Brownian motions { B; (t)}.
Let Q be the law of the Dyson Bessel process (3.3), and P the law of the modified Dyson
Bessel process (3.40). Suppose that the limits y, y» in (3.44) exist. Then the two laws
P and Q are related by a change of measure

P =li-3(LLh,

where the exponent is given by

1 ~
Ly— (L L) = —N%(Fy, w({ido<i<1 + o(1)),

and the functional Fy w takes the explicit form

t=1

Fy.w(@) =§[ (2/ Vx — y) dD () d9 (v) +4/ W(x)d@(x))
/ /‘V(x—z) V(x—z)+W(x) W' (y)

t=0

/(x) (3.46)

dvy (x) dv; () dvy (2) — a/ dAz(X)}

—28 f (Vx =)V (x—2)+2V (x — )W (x)
+ W (x)?) dvy (x) dVy () dDy (2).

Corollary 3.13 Fix a symmetric probability measure [y and a sequence of initial
conditions with symmetrized empirical measures ﬁév having uniformly bounded sec-
ond moments and converging weakly to [ig. Suppose that the limits vy, y» in (3.44)
exist. Then, if ay converges to o € [0, 00) when N goes to infinity such that either
ay > 1/BN orany = 0, the distribution of the empirical particle density {'@N}ogil
of the modified Dyson Bessel process (3.40) satisfies a large deviations principle in the
scale N* and with good rate function S%‘O. In particular, for any continuous symmetric
measure-valued process {V; }o<;<1, we have:

1
gilb l}\ﬁlnf — lOg P({Ut }0<z<1 S Ba({\)f}0<t<1))

1
= lim lim sup I log ({0 }o<i<1 € Bs({Di}o<i<1)) (3.47)

§—0 N—o0

= _Sﬁo({vt}Oftfl) - FV,W({/V\Z}Oftfl)-
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Proof of Proposition 3.12 The first and second derivatives of f are given by

35,-9N(S1,S2,-~-,SN)=§ Z(V/(Si —s) 4+ V'(si +5)) +2NWy(Gsi) |,
JiJFE
352,.9N(S1, $2, ..., 8N) = g Z (V' (si —sj) + V"(si +5))) +2NWy(si) | .

Jri#
(3.48)

for 1 <i < N, where we have used the fact that V' is an odd function. Since 8y is
C°, Itd’s lemma gives

926N

dOn (s1(2), s2(2), ..., sy()) =dL, + [Z 25N

i

1 1 1 1 oaN
+ Za‘“ﬂN(ﬁ DD S0 2N 2 s 150 2s,-<r>)}d’
i Ji# JijF#i
(3.49)

where the martingale term L; is

dB; (1)

dL; = 350N
i VBN

ZZ%\@ _Z#‘(V’(sf—s,-)+v’<s,»+s,->>+zNWms,-> dB;i (1).
i e

Its quadratic variation is given by

2
ﬁ ! / / /
(L, L), = W/o X,: j%i (V'(si —sj)+ V'(si +5)) +2NWy(si) | du
t
= 4,3N2/ / (Vx =y V(x—2)+2V(x -y W ()
0
+ W' (x)?) dv, (x) dD, () dy (2) du + o(N?).
(3.50)
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For the last term on the righthand side of (3.49), using (3.48), it is given explicitly
by

NITb

1 V'(si —s) + V'(si +sk) — V' (sj —sx) — V/'(si + sx)
w2 :

Si— 8
i) ki, /

V'(si — ) + V'(si +sk) + V' (sj —si) + V'(si + sx)
2.

i£] kA St
B Z (W/ N (si) — Wy (s)) N Wy (i) + W;V(Sj))
l#j Si — 8 Si + 5
(s, ,3 1 Vi(si —sj)  V'(si+s))
N -
ton Z ZZNZ Si — S * si+ 5
i#] ' :
BN? V(x—z)—V(x—z)+W’<x>—W’() S
-2-(/ — Y 45,000 % () 47 )

—I—a/ Wx(x) d?z(X)JrO(l)).
(3.51)

For the sum over second derivatives of Oy in (3.49), using (3.48) we have

ZagN_ 1
—2BN ~ 4N

(V" (si = 5j) + V"(si +5)) + 2NWp(s:) = O(N). (3.52)
i#]

By plugging (3.51) and (3.52) back into (3.49), we get

2 I R , o
doy = dr, + PN (/V(x D=V (y—2)+ W) — W)
Y (3.53)

@) dv; (x) + 0(1))

dﬁz(X)d?z(y)dﬁz(z)Jra/

From the definition of 8 in (3.43), we have

On(s1(2), 52(1), ..., sn (1))

2
= % (2/ V(x — ) dv(x) dve (y) + 4/ W (x) dv; (x) + 0(1)) . (3.54)
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Integrating both sides of (3.53) from O to 1, we get

IBNz =1
L = T( (2/ Vi(x — y) dv;(x) dv, (y) +4/ W(x) dﬁt@))
=0
B / Vix—2)—=V (xx—_z)y-i- Wi(x) — W(y) A, (x) D, () By (z)  (3.55)

_a/ W;(x) a9 (x) +o(1)>.

Novikov’s theorem [1, Theorem H.10] implies that the process

oLi=3(L.L):
is an exponential martingale. More explicitly, using (3.53) and (3.55), we can rewrite

1 —~
Ly = S (L, L)y = N*(Fy,w @) + (1),
where the functional Fy w is given in (3.46).
We recall that QQ is the law of the Dyson Bessel process (3.3), and denote the rescaled
Brownian motions My, ..., My:

t 1 1
Mi(t)=si(l)—si(0)_/0 N Z

Pyt si(u) — sj(u)

1 1 ay
+— + du
2N j%i si(uw) +sjm) 28 (w)

_/tdBi(u)_Bi(t)
~Jo VBN VBN

Then Girsanov’s theorem [1, Theorem H.11] implies that

M;(t) — (M;, L);

o B t L ; N
=si(1) —5i(0) /O(ZNZS,(M)—s,(u) Z u)+51(u)+28i(u))du

Jij#i #
! 1 ! ’ !
7/0 S 2 Vi) =50 + V(530 4 55w0) + Wiy (si () | d

Jij#
(3.56)

are independent Brownian motions under the measure
P = Li3(Llhg
9
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with quadratic variations given by

8.= .
(d(M; (1) = (M;, L)), d(Mj(t) — (M}, L)) = ﬁ.
Therefore, under the new measure P, we find that s; (¢) satisfies (3.40). O

Remark 3.14 While Corollary 3.13 describes the large deviations of the radial
Heckman—Opdam process, it does not immediately allow us to obtain the large-N
asymptotics for the Heckman—Opdam hypergeometric function in the same way that
Theorem 3.2 gives the large-N asymptotics of the generalized Bessel function. The
obstacle is the fact that, in contrast to the rational case where the transition function
(2.15) for the radial Dunkl process is expressed very directly in terms of the generalized
Bessel function, for the transition kernel (2.33) of the radial Heckman—Opdam process
we have only a less explicit expression as an integral transform of the hypergeometric
function.

The transition kernel g;(x, y) in (2.33) is known as the Heckman—Opdam heat
kernel, and its asymptotic behavior is of independent interest. Given a continuity
estimate for the heat kernel analogous to Proposition 3.6, Corollary 3.13 would yield
a formula for the leading-order contribution to the large- N limit of ¢, (x, y). However,
more work would still be required to obtain the large-N behavior of F ; from such a
result.

4 Preliminaries on weight multiplicities

Let Y denote the set of Young diagrams with N rows. For A € Yy, we write A; for
the number of boxes in the ith row of X, so that we obtain an identification of Yy with
the set of vectors (A, ..., Ay) € ZV satisfying A1 > ... > Ay > 0.

The Schur polynomial 53, A € Yy can be decomposed on the basis of monomial
symmetric polynomials m,, u € Yy. The Kostka number K, is defined as the
coefficient of m, in sy:

se=Y . Kyumy. 4.1)

MEY N

Let Vj, be the irreducible polynomial representation of U (N) with highest weight A.
Then the Schur polynomial ) expresses the character of Vj, while monomial symmet-
ric polynomials express the characters of a maximal torus 77 C U (N). Accordingly,
the Kostka numbers also give the multiplicities that arise in the weight space decom-
position,

iz @ wit, “.2)

HEY N

where W, is the one-dimensional irreducible representation of 7 with weight ft.
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In [7], Belinschi, Guionnet and the first author proved a large deviations princi-
ple for Kostka numbers Ky, ., , for suitable sequences of pairs of young diagrams
AN, By € Yy as N — oo. In Sect. 6 below, we generalize the results of [7] to show
a large deviations principle for the weight multiplicities of irreducible representations
of arbitrary compact Lie groups.

The key identity used to prove the LDP in [7] is the following formula that expresses
the Schur polynomial s, as an integral over the group U(N). Write

MAN-—1 A+N-—2 A
Dy = diag ( 2-F s LGN aevy,
N N N
Y =diag(yi,...,yn), v eRY.

Then

N—1 \ ! o e
sy, ..., e"N) = 1_[ i Hi<j(y’ )i =Aj—i+])
i=2 [lic;(e? —e¥)

/ €NTF(YUD)‘U*)dU, (43)
U(N)

where dU is the Haar probability measure on U(N). In fact, (4.3) is a special case
of a more general identity in representation theory known as the Kirillov character
formula, which we now recall for the case of compact Lie groups. For a thorough
treatment of the Kirillov character formula, we refer the reader to the book [47].

Let G be a compact Lie group with Lie algebra g. In what follows, we assume
that G is simple, and moreover that G is simply connected, so that the irreducible
representations of G and g are in correspondence. For the purpose of studying the
representation theory of G, these assumptions do not involve any meaningful loss of
generality. Let t C g be a Cartan subalgebra and T = exp(t) C G the corresponding
maximal torus. We fix an Ad-invariant inner product (-, -) on g, which we use to
identify g = g* and t = t*. Let ® be the roots of g with respect to t, which we take to
be real-valued linear functionals on t, ®* C @ a fixed system of positive roots, and
C*t C tthe (closed) positive Weyl chamber. A positive roota € @7 is a simple root if
it cannot be written as a sum of two elements of ®7; the simple roots form a basis of

t. The fundamental weights w1, . . ., w,, where r = dim t is the rank of G, are defined
by
plend) g (4.4)
(aj, o)
where a1, ..., a, are the simple roots and §; ; is the Kronecker delta. The set Pt of

dominant integral weights of g consists of all A € tthat can be written as a non-negative
integer combination of the fundamental weights.
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Via the identification t = t*, we may identify ® with a collection of vectors in t.
We then define

Ag) = [] (ex).  Ag)= [] (@92 =0 xet.

aedt aedt

Letp = % Y wep+ @ € t.For A € tadominant integral weight, let x, be the character
of the irreducible representation with highest weight L. We regard yx; as a function on
the group G. The Kirillov character formula then states:

Ag(ix) Ag(L + p) i (AdgOtp).x) g

BE=Z 0 rem Jo

g, 4.5)

for x € t with Ag(x) # 0, where dg is the Haar probability measure on G and e” is
the Lie exponential of x.

The formula (4.5) relates the character theory of G to the rational Dunkl theory
described above in Sect.2.2. As explained in Example 2.4, the integral in (4.5) is
precisely the generalized Bessel function associated to the root system @ on t, with
multiplicity parameter k = 1:

H{Adg(A+0) %) 1o — J-
g = (ix).
L 1LA4+p

We record for later use the following explicit formulae for Ag, A g and p when &
is one of the classical root systems, following the conventions of Sect.2.1.

H1§i<j5N(xi =X, b =AN-1,
. . o . . . s ® — D ,
Bgw) = {Hhsicjan i map 6. y 4.6)
[TicicjenGi = x) i +x) [Ty X, ® = By,
2N [TicicjenGi —x))(xi +x;) l_[,i\/:lxk, ® = Cy.
(2i)N(N_1)/2H1<1</<N sin (Xi?j) . O =AyN-1,
Xi+x
Kg(x) _ (21)N;N D 1_[1<z<]<N )S(lllx( ) :1_5 j) o = DN<4 7)
(21)N [Mi<icjen sin (<5~) sin (* J% )Hk ysin (%), @ =By,
@)™ Hl<z</<N sin (= 2xJ)Sin( DT sinx, @ =Cy.
SVAN —2i+ e, @ = Ay,
p = Zf\/:](N—i)Ei, ® = Dy, (4.8)
SYN—i+bDe,  @=By, '
YV (N—i+De, @ =Cy.
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In order to treat all of the classical root systems simultaneously, we define, for
I C{An_1, By, Cn, Dy},

1, del,
€1 = (4.9)
0, d¢l.

We can then write, for example, (4.6) more compactly as
N
Agy =2 ] (n—xp0n+xpser [
I<i<j<N k=1

For A € P, the monomial W-invariant (exponential) polynomial associated to A
is

[W -2
M, (y) = Wi Doy et (4.10)
weW

When & is the Ay_; root system so that W = Sy is the symmetric group, writing
xj = e’/ we find that

ISV -2 N P o)

— ) o)j

M === > [+ (4.11)
oeSn j=1

recovers the usual monomial symmetric polynomials® in the variables xp, ..., xy.

For A € P, the irreducible representation V; of G with highest weight A has a
weight space decomposition analogous to (4.2):

iz @ wemin, 4.12)
nepP+

where W, is the one-dimensional irreducible representation of 7' with weight p.
Equivalently, the character x, can be decomposed as

(€)= ) multy () Mu(iy).  yet. (4.13)
nepPt

Rather than working with the character x; : G — C, it will sometimes be convenient
to work instead with the function ch; on the complexification gc = g ®r C, which is

5 Since we have chosen to work in coordinates in which > jhi= 0, the expression (4.11) superficially
appears to be a rational function of the x; variables. Note however that we also have > Y= 0, or
equivalently [T; x; = 1, which we can use to clear negative powers of the x;’s on the right-hand side of
(4.11) without changing its value. Thus we find that, for type A root systems, (4.10) can always be written
as a polynomial in the x;’s for any choice of A. For other root systems this is not generally possible, and
(4.10) will indeed yield a rational function after the change of variables x; = eV,

@ Springer



978 J. Huang, C. McSwiggen

the holomorphic function on g¢ defined by

chy(y) = xa(e?), yeg. (4.14)

Since ch;, is holomorphic and invariant under the adjoint representation of G, its values
on t determine its values on all of gc. Moreover, for y € t we have

chy(—iy) = > multy(u) M, (y). (4.15)

nepPt

which is a manifestly real-valued exponential polynomial on trather than an oscillatory
trigonometric polynomial. This fact makes it easier to extract the asymptotics of the
multiplicities mult, (1) from ch; (—iy) rather than yx; (e”).

A well-known combinatorial formula for mult) (1), due to Kostant [48], implies
that mult, (i) = 0 unless

(@i, ) =z (wj,p)  Yi=1,....r, (4.16)

where wy, . .., o, are the fundamental weights defined in (4.4). The inequalities (4.16)
are analogous to the fact that for Young diagrams A, u with N rows, the Kostka number
K, vanishes unless

N N
Z Ai = Z Wi
i=1 i=1

and

k k
Zki > Z i
i=1 i=1

forall 1 <k < N, where A;, u; are the numbers of boxes in the ith rows of A and u
respectively. For later use, we record the explicit forms of the inequalities (4.16) for
the other classical root systems By, Cn, and Dy .

For By, with the positive roots chosen in Sect.2.1, the simple roots are ¢; — e;+1
for1 <i < N — 1, and ey. The fundamental weights are then

k
op =Y e, 1<k=<N-1,
i=1

| =

wN =

N
Zei' 4.17)
i=1
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Then (4.16) states that for A, u € PT, mult; (1) = O unless

k k

inzzm, 1<k<N. (4.18)

i=1 i=1
For Cy, with simple roots ¢; —e;+1, 1 <i < N —1,and 2ey, the fundamental weights
are

k
o=y €. 1<k=N, (4.19)
i=1

which gives the same set of inequalities (4.18). For Dy, with simple roots e¢; — e; 11,
1 <i <N -—1,and ey + eny—_1, the fundamental weights are

M~

wpg=) e, 1<k=N-=-2

i=l1
N—1
1 1
WN—-1 = 5 21: e — EeN’
1=
1 N
on =3 261‘7 (4.20)
1=

so that for A, u € P+, mult; (1) = O unless the inequalities (4.18) hold and addition-
ally

N-1

N-1
ZM-XNZ Z,U«i_,U«N~ 4.21)
i=1

i=1

To close this section, we show some lemmas on the asymptotic behavior of the
monomial W-invariant polynomials M, and the characters ch; as the rank of G goes to
infinity. We will need these results below when we study the corresponding asymptotics
of the multiplicities multy (u).

In what follows, we assume that ® is one of the root systems By, Cy or Dy, as
the analogous results for Ay_ take a slightly different form and have already been
shown in [7]. Since we now consider the limit N — oo, below we take greater care
to keep track of the index N, writing @y in place of ®, tiy in place of t, Ay € ty in
place of A, py = % Zaeq,; « in place of p, and so on.

Given Ay = (A1, ..., An) € ty = RN, we write X’N = Ay + py. and we define
the empirical measure

N
1
iyl == ; 8, (4.22)
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980 J. Huang, C. McSwiggen

as well as the scaled, shifted empirical measure
mAy] = pu[2N)"'Ay 1. (4.23)

Given a probability measure p on R, let 7, : (0, 1) — R be the right-continuous,
non-decreasing function such that p is the pushforward of the uniform distribution on
(0, 1) by T),. For § > 0, let Bs () be the ball of radius § centered at 1, in the space of
probability measures on R equipped with the Wasserstein distance W.

The following lemma describes the asymptotic behavior of the monomial W-
invariant polynomials as N — oo.

Lemma4.1 Forall N =2,3, ..., suppose that @y is one of the root systems By, Cy
or Dy. Choose a sequence of dominant integral weights 0y € P,j,' and a sequence of
points Yy € C; suchthat, for N sufficiently large, u[Yn] € Bs(v) andm[ny] € Bs()
for some probability measures (L, v, and the measures m[n ] have uniformly bounded
support. Then

1 1
m1og1v1,,N(Y,\,):/0 (2T, (x) — x) Ty (x) dx + 05(1) + on (1) (4.24)

as N - ooand § — 0.

Proof From the definition (4.10), we have
eIV < My (Vi) < [W et

and for the classical root systems we have N! < |W| < 2N N1. Therefore
1 1
el log My, (Yn) = m(YN, ) +on(1).
The following facts are then easily checked:

ey

1 1
W(YN’ 771\/) = /0 T//,[N_IWN](X) TM[YN]()C)dX

1
= 2\/(; TM[(zN)—lnN](.x) Tll[yN]('x) dx.

(2) If u[Yy] converges to v in Wasserstein distance, then 7}y, — T, in L.
3) If m[yy] = ;L[(2N)_117/N] converges to p in Wasserstein distance, then by the
explicit expressions (4.8) for the coordinates of py, we find 7}, N)—lnN]()C) —

T,(x)—x/2in L', and this sequence is uniformly bounded by the assumption on
the supports.

Together the above statements imply (4.24). O
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Now we study the asymptotics of the characters. To get the character of the irre-
ducible representation with highest weight A 5 from the generalized Bessel function,
we take

Yn =1, y2, ..., YN) € ty.

Then it follows from (4.5) that

Ag(YN) Ag(l;v)

ey (—i¥n) = Ag(—iYy) Ag(p)

I 2, (0N, (4.25)

where k = 1 is the constant multiplicity parameter with ky, = 1 for all @« € @, and
(3.11) implies the following asymptotics of chy ,:

Lemma4.2 Forall N = 2,3, ..., suppose that @y is one of the root systems By,
Cn or Dy. Let Ay € PR,L be a sequence of deterministic dominant integral weights,
such that the measures m[Ay] as defined in (4.23) converge weakly to my, and let
YN € ty be a sequence of points such that the empirical measures u[Yy] converge
weakly to vy. We denote the symmetrizations of these limiting measures with respect
to reflection through O by iy and [ty respectively. Assume further that the measures
m[Ay] and u[Yn]1 are supported in [—RK, K] for some K > 0, that

EBC/IOg |x]| dpe[Ya1(x)

is o(N) as N — oo, and that there exists C > 0 such that

//A (log x — y| + log |x + yl) dm[Ax1(x) dm[Ay1(y) < C
and

//A( (log|x — y| 4+ log|x + y|) du[Yn](x) du[Yn](y) < C
forall N, where A€ = {(x, y) € R® : x # y}. Then:

. 1 .
ngnoo vz logchyy (—iYn) = J(uy, my),

J(uy, my) =Ioo(iy, my) + // log [x — y|dmy (x) dmy (y)
e —

—/f log
Y —

where Iy 2 is the functional defined in (3.12), witha = 0 and p = 2.

Yoo . 3
; diiy () d7iy (v) + (5 — log 2)
(4.26)
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Proof From (4.25) and the homogeneity of A, we have

1 1
vz logchy, (—iYy) = m[log JT,A;V (Yn) + log Ag()»?\,) —log Ag(p)
+log Ag(Yn) —log Ag(—iYn)]
1 —
= llog /i, (Yn) +log Ag (2N)~'1y)

+[®T]log(2N) — log Ag(p)
+log Ag(Yy) — log Ag(—iYy)].

Using the explicit formulae (4.6) and (4.7) for Ay and A g» and rewriting the functions
of Ay and Yy as integrals with respect to the measures m[Ay] and u[Yy], we obtain

1 .
vz logchy, (—iYw)

1 2ec N -1
ZWIOgJT,A’,V(YN)+ W—GBc—ED N log?2
1
t5 // (log|x — y| +1log|x + y|) dm[An]1(x) dm[An](y)
A€
+ e%c log x| dm[An](x)
1
T3 /f (log|x — y| +1log|x + y|) du[Yn](x) du[Yn1(y)
AL‘

€BC
+% log x| dp[Yn1(x)

_ %/[ [log sinh ('X N y') +log sinh ('x er y')} dulYn](0) dulYy1(y)

1
— [ Tewsinn(be/2D + ec sinn(xp] autyyicn

[P 1
+ N2 log(2N) — N2 log Ag(py)-

The limit of the first term above is given by Theorem 3.2. With the assumed limiting
behavior of m[Ay] and w[Yy], from (3.11) and the symmetries (2.5) and (2.6) of the
generalized Bessel function we find

1 1
Jim g Jy (V) = lim 5 log J; sy o) (V2N Yi)

= lo2(y, my).
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Of the remaining terms, the ones involving integrals are easy to analyze. By assump-
tion, the term

€BC
= [ o lxldutyyi)

vanishes as N — oo. The terms

€BC
— [ 1 dm([A
N og x| dm[An](x)

and
1
N / [eB sinh(|x/2]) + ec sinh(|x]) ] du[YNn](x)

vanish as well: the first because m; must have a density bounded above by 2 since each
A is an integral weight, and the second because the measures w[Yy ] have uniformly
bounded support. Applying the convergence assumptions on m[Ay] and u[Yy], and
using the fact that

|| = N(N —1)+e€pcN,
we thus find
1 .
mlogcth(—zYN)

= lp2(jty, my)

1
+ 5 /f (loglx — y| +loglx + y|) dmy(x) dma(y)

1
+ 5 // (loglx — y| +1log|x + y|) duy (x) duy ()

_lf/[logsinh(|x_y|>+logsinh(|x+y|>:|d,uy(x)duy(y)
2 2 2
1

+log N — Tl log Ag(py) +o(1)

— Ioa(@y. ) + / / log |x — y| dify (x) diiin ()

e —e¥ R
—// log y diy (x) diey ()

X —

1
+log N — mlog Ag(py) +o(1) 4.27)
as N — oo.
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Finally, we study the term N2 log Ag(p ). From (4.6) and (4.8), we have

N 14+ ec ¢
Aglpy) = l_[ (j—i)(ZN—i—j+€B+26c)‘l_[<N—m+ > )
I<i<j<N m=1
N—1 ¢
L+ ec ¢ L
=|:1_[m!<m+ 2C> :| l_[ i+ j+ep+2c)
m=0 0<i<j<N-1

= (1 +6c)€8c Nl__[ljl <j+ 1+6C>€BC<(2j —1+e€p +2€c)!)
2 i ' 2 (j — 1+ e€p +2¢0)!

which gives

I
vz log Aglpy)
1 N—1
- [10gj!+log(2j — 1! = log(j — 1)!] +o(l)

j=1
1 N-1

= 5 2 [ilog j = D+ (2j = Dllog2j = 1) = 1) = (j = Hdog(j = 1) = D] +o(D)
j=1

as N — oo, where in the second equality we have used Stirling’s approximation.
Interpreting the sum in the last line above as a Riemann sum approximating an integral,
we then find

1
e log Ag(py)

1

N
= ﬁ/ [xlogx x4+ (2x = Dlogx — 1) — (x — D log(x — 1) —x:|dx +o(l)
1

1 1 3
= ElogN +log2N — 1) — ilog(N —1) - 5 + o(1)

3
=log N +log2 — 5—1—0(1).

Plugging the above into (4.27) yields the desired formula (4.26). O

5 Derivatives of the spherical integral

In this section we recall the spherical integral and its derivatives from [7]. This will
be crucial to analyzing the critical points of our large deviations rate functions, which
are expressed as suprema of functions depending on spherical integrals.

We recall the following results on the asymptotics of spherical integrals over the
unitary group. As explained in Example 2.5, these integrals are given by generalized
Bessel functions of type A with k = 1, so Theorem 5.1 below can in fact be deduced
from Theorem 3.11.
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Theorem 5.1 Let Ay, By be two sequences of deterministic self-adjoint matrices,
such that their spectral measures [La, and ppg, converge in Wasserstein distance
towards |14 and g respectively. We assume that there exists a constant 8 > 0 such
that pay (|x]) < & and supp(upy) C [—R, R]. Then the following limit exists:

1 . 1
lim m1og/eNTr(ANUBNU AU = 5102, 1p). (5.1)

N—o00

where dU is the Haar probability measure on the unitary group, and the functional
lo 2 is defined as in (3.12):

1 1 1 w2
sloo(ua, up) = — —inf/ / —p +ulp | dxdr
2702 2 Jo e\ 3T
1
=5 (B + Z@p) + 5 (/ x%dpa(x) +/x2dug(x)>

+

AW N =

5.2)
where the infimum is taken over all the pairs (u;, p;) such that d; p; + 0 (psu;) = 0

in the sense of distributions, p; > 0 almost everywhere with respect to Lebesgue
measure, [ p; dx = 1, and with initial and terminal data for p given by

lim p;(x)dx = s, lim p(x)dx = up.
t—0t t—1-
Proposition 5.2 We assume that the probability measures v, u satisfy v(|x|) < oo and

supp(u) C [—R, R] for some constant & > 0. Then for any small ¢ > 0, there exists
a constant Cg > 0 such that

1
[ mnas - 0@neh - € = Shoavw < [T 53

Here, one can take O(e) = R(3¢ + ) and C, depending only on s.

As a consequence, we deduce that if Lyv is the pushforward of v by the homothety
of factor L, that is, [ f(Lx)dv(x) = [ f(x)dLyv(x), then

) 1
Lll)moo ﬁlo,z(L#v, nw) = / T,T,dx. 5.4

Proposition 5.3 We assume that the probability measures v, | satisfy v(|x|) < £ and
supp() C [—R, R] for some constant R > 0. Then for any small ¢ > 0, we have

Toa(vs 1) = To.2 (v, 1) + / T,Tdx + Cgop (1), 5.5)
|Ty|>1/¢e
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where v® is the restriction of v to the interval |x| < 1/e, i.e. V¥ = vljy<1/e +
) le\>1 /e dv, and the implicit error term depends only on € and R.

Theorem 5.4 Let Ay, By be two sequences of deterministic self-adjoint matrices,
such that their spectral measures jLa, and ppgy converge in Wasserstein distance
towards s and up respectively. We assume that there exists a constant & > 0
such that pa, (1x]) < 8 and supp(up,) C [—K, R]. We denote the integrand of the
spherical integral by

1 %
paypy (U) = —eNTHENTENTDqy, (5.6)

where Z is a normalization constant that makes [La . By into a probability measure.
The non-commutative law of (Ay, UBNU™) under pay gy as in (5.6) weakly

converges to a non-commutative probability distribution t,, ., over two non-

commutative variables (a, b), that is, the following limit exists in probability:

) 1
Jim [ TR (A, UBNU™) iy by (U) = Ty ug (F(@, b)) (57)
where F(a, b) € F belongs to the complex vector space of test functions F generated

by non-commutative polynomials in the form

b : b™ ! b ... ! bk, (5.8)
z1—a 72 —a Zk—a

where k is any positive integer and {z j}1<j<k belong to C\R, whereas (n;)o<i<x are
non-negative integers. (Here we use resolvents instead of polynomials because a has
a priori only its first moment finite.)

As a consequence of Theorem 5.4, for any bounded Lipschitz function f : R — R,

. 1
lim / L T (AN UBNU) dpiay 5,y (U)
N—o00 N

5.9
= Ty (F@D) = s sy (T (f(@bl2)) (>9)
= Ty, (f(@7T(b]2)).

For any N x N diagonal matrix Ay = diag{ay, az, ..., ay}, we identify it with a

multiplicative operator T4 v 0, D) =R
N

Tay)=Y_ ailjy 1)(x).
i=1

From the definition, the empirical eigenvalue distribution pa, = (1/N)}_; 84, of
Ay 1is the pushforward measure of the uniform measure on (0, 1) by T4, . We rear-
range ap, da, ..., ay in increasing order: a;» < ap+ < --- < ay= and define the
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multiplicative operator

N
Tay () =D arliit 1) ().

i=1

Then T}y, is aright continuous nondecreasing function. Moreover, if 4, is the cumu-
lative density of the empirical eigenvalue distribution ji 4, then T4 is the functional
inverse of Fj4, . More generally, for any measurable function TA :(0,1) - R, we
define the measure e A = (TA)#unlf (0, 1) to be the pushforward of the uniform mea-
sure on (0, 1) by TA, F 4 the cumulative density of n4 and T4 the functional inverse
of F4, which is right continuous and non-decreasing.

A sequence of measures 14, converges weakly to 4 if and only if T4, converges
to T4 at all continuous points of 74. Moreover ,u Ay converges in Wasserstein distance
to w4 if and only if T4, converges to T4 in L' norm.

In the rest of this sectlon we identify the measurable function TA on (0, 1) with
the measure uy = (TA)#umf (0, 1). In particular, we can interpret the functional /p >
as defined on functions: onz(ﬁ, TB) = Ip2(1a, B).

Next we recall a result characterizing the derivatives of the spherical integral in
terms of the non-commutative distribution 7,,, ,, from [7, Proposition 2.14]

Proposition 5.5 Given two probability measures |14, i, such that ua(|x]) < oo and
up is compactly supported, for any compactly supported and Lipschitz real-valued
function f, we have

3:lo2(Ta + & f(Ta), Tp)|,_o = / J () Tugup (bla) (x) dpa (x), (5.10)

where a, b are constructed in Theorem 5.4.~If the measure |4 has an atom at a € R,
then for any bounded measurable function Tc supported on {x : To(x) = a}, we have

0e102(Ta + eTe, Ts)|,_y = Tuaus blO) (@) / Teyde. (.11

6 Large-N asymptotics of weight multiplicities

In this section, we use the asymptotics of the generalized Bessel function to derive large
deviations estimates for weight multiplicities of irreducible representations of compact
(or, equivalently, complex) simple Lie algebras.® Recall that these multiplicities are
coefficients multy , () that can be defined as in (4.15):

chyy (=iYy) = Y multy, (ny) My, (Y). (6.1)

nyeEPT

6 The results in this section imply analogous aymptotics for weight multiplicities of arbitrary compact Lie
groups, since all irreducible representations of a compact Lie group are also irreducible representations of
its Lie algebra, and every compact Lie algebra is a direct sum of simple algebras and possibly an abelian
algebra.
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where now we consider sequences Ay, §y € P;,r and Yy € C,J\; as N — oo. Since
the multiplicities for type A (i.e., Kostka numbers) have already been studied in [7],
below we restrict our attention to the three cases ® = By, Cy, Dy, as this simplifies
the notation. We treat these three families of root systems simultaneously, using the
notation (4.9) to distinguish between different quantities that arise in each case. In all
cases we identify t = R" . For an explicit description of how this identification can be
made for each of the Lie algebras studied below, see [52, §4].

We write P(R) for the set of probability measures on R, P(R>¢) for the set of
probability measures on [0, 00), and P°([a, b]) C P(R) for the set of probability
measures supported on [a, b] with density bounded by 2. We recall that for g €
P(R>p), we define the right-continuous non-decreasing function 74 : (0,1) — R
such that g = (T4)#(unif (0, 1)), and the symmetrized version fA, such that 14 =
(T1)#(unif (0, 1)). Explicitly, we have

TaQx — 1), xe[l/2,1)

Talx) = {—TA(I —2x), x € (0, 1/2). 62)

We will also use the following integral relation:

/TA(x)TB(x)dx = / Ty (x)Tp(x) dx, /xTA(x)dx = 2/x?A(x)dx. 6.3)
We recall the limiting value from Lemma 4.2:

1 .
im N—logcth( iYN) = J(ny,my), (6.4)

where

J(py,my) =2 (y, my) + // log [x — y|dm (x) dny (y)

[

and the functional Iy > is given explicitly by (3.12):

lo2(Va, V) = — o 1}nf {/ /u ps(x)dxds—i——/ /,os (x)dxds}
p10<t<1

satisfies (

3
dMY(x)dMY(y) + (5 — log 2> ; (6.5)

+04(x?) +ﬁB(x2) — Y4 — XOp) + %
(6.6)

Note that this is the same functional appearing in (5.2).

Theorem 6.1 Let Ay € P;,' be a sequence of deterministic highest weights, such that
the measures m[Ay], as defined in (4.23), converge weakly to my. Assume there exists
a constant K > 0, such that supp(m[Ay]) C [0, K] forall N € N.
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(1) Let ;n € P°([0, R]), v € PR>0) and set

H,(v) = /(ZT,L —x)T,dx — J(v,my), 6.7)

where the functional J (-, ) has been defined in (6.4) and T, T, are as defined
immediately after (4.22). The functional

Z(u) = sup Hy(v) (6.8)

veM

is lower semicontinuous on P°([0, R]) and achieves its minimum

- // log |x — y| difiy,(x) difix (y) dx dy — (% — log 2> (6.9)

only at the uniform measure unif (0, 1). Moreover, Z(iw) = +00 unless | satisfies
the limiting Schur—Horn inequalities:

1
/ (Tﬂ(x) - Tml(x)) dx <0 Vye(,1). (6.10)
y
(2) The weight multiplicities multy ,, () in (4.13) satisfy, for any u € PP([0, &),

1
lim limsup —log ~ sup  multy, (yy)

8=0 Nooo N7 " imnyleBs(w)
e 1
= ggr%) I}VIglglof vz log sup multy, (ny) = —Z(w), (6.11)

mlny]1€Bs (i)

where Bs(u) is the ball {v € P[0, R]) : Wi(v, w) < 8}, and Wi(-,-) is the
Wasserstein distance.

Remark 6.2 For the By and Cy root systems, we have
Ch=xeRY x> . >xy >0},
whereas for Dy, we have
Ch=fxeRV x> >yl
Accordingly, in the case of Dy, the vectors Yy and Ay in (6.4) may not have strictly
non-negative coordinates. However, since at most one coordinate can be negative, the
limiting measures py and mj must be supported on [0, c0). Thus the assumptions on

the supports of the measures in Theorem 6.1 involve no loss of generality for type D
relative to types B and C.
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6.1 Large deviations upper bound

From the defining relation (4.15), we have

chy, (—iYy)

, 6.12
MT[N(YN) ( )

mlﬂtl[\/ ("N) =<

where Yy € C; with u[Yx] converging in Wasserstein distance towards py. (For
example, we can take y; > y» > --- > yy > 0 to be the 1/N-quantiles of uy.)

For the monomial symmetric function, we encode the highest weight 5 by its
shifted and scaled empirical measure m[#5y]. Then if m[yy] € Bs(w) for some prob-
ability measure p such that 7, (x) > x/2, we also have u[Yy] € Bs(uy) for N
sufficiently large, and thus Lemma 4.1 implies

1
7 108 My, (V) = /(ZTM — )T,y dx 4 05(1) + oy (1), (6.13)

since here we are considering only types BC D. We can rewrite the first term in terms
of T, and T, as

/(zTu — )T}, dx = /(2@ —2x)T},, dx. (6.14)

The large deviations upper bound follows from combining the asymptotics of the
characters (6.4), the estimate on the weight multiplicities (6.12), and the limiting
expression for the monomial symmetric polynomials (6.13):

1
lim sup lim sup v log sup multy, (py) < —H,(1y),
§—~>0 N—oo m[nyleBs(in)

(6.15)
Hy(py) = 2/@ — )Ty dx — J(uy, my),

where the functional J (-, -) is defined in (6.4). Taking the infimum over uy € M on
the right-hand side of (6.15) finishes the proof of the large deviations upper bound.

Recall that the multiplicity multy , () vanishes unless the inequalities (4.16) are
satisfied:

(@N An) = (@, gy) Vi=1,...,N, (6.16)
where the explicit expressions of the fundamental weights a)lN and the inequalities
(4.16) for root systems of type BC D are given in (4.17)—(4.21). We recall from The-

orem 6.1 that Z(p) = sup, e oq Hy (v). It turns out that the rate function Z(u) equals
+oo outside the admissible region .A,,, described by the limit of (6.16):

1
/ (Tu(x) = Ty (x))dx <0 Vy € (0, 1). (6.17)
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The inequalities (6.17) are an infinite-dimensional analogue of the Schur—Horn
inequalities that define the weak majorization order on Young diagrams.

The following proposition records some properties of the functionals H,(-) and
Z(-) for use below. Its proof is given in Appendix A.

Proposition 6.3 Under the assumptions and notation of Theorem 6.1, the functional
H,,(-) and rate function L(-) satisfy:

(1) For w satisfying (6.10), H,(-) is upper semicontinuous in the weak topology on
{n € P(R>0) : v(Ix]) = R} for any R > 0.
(2) If there exists some 0 < y < 1 such that

1
T (x) = Ty (x)) dx > 0, (6.18)
/y (T, )

then T(n) = +o00.
(3) If there exists some small constant ¢ > O such that the following strong limiting
inequality holds:

1
_ —cy, forl —c <y <1,
/; (TM(‘X) me(x)) dx = {—C, foro <y< 1— c, (619)

then Z(n) = H, (v*) < oo for some probability measure v* such that v*(|x|) <
Q.

(4) The rate function Z(-) is lower semicontinuous on P°([0, R]) and achieves its
minimal value

- /f log |x — y| ity (x) ditix(y) dx dy — (% —log 2> (6.20)

only at the uniform probability measure unif (0, 1/2).

(5) For any measure p in the admissible set A, as defined in (6.17), there exists a
sequence of measures (u° inside the region defined by (6.19), converging to i in
the weak topology and satisfying limg_.o0 Z(u®) = Z(w).

6.2 Large deviations lower bound

In this section we prove the large deviations lower bound in Theorem 6.1. It follows
from combining the following Propositions 6.4 and 6.5, and noticing that the number
of dominant integral weights in P;,r whose empirical measures belong to Bs(w) is at
most exp[O(N log N)].

Proposition 6.4 Under the assumptions of Theorem 6.1, for any probability measure
ny € P(Rxo), there exists a unique | € P[0, R]) such that

wy € argsup H,(v), H,(v) = /(ZTH —x)T,dx — J (v, my). (6.21)
UE'P(RZQ)
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Moreover T,, is uniquely determined by Ty via

~ 1 9o 1 eI 4 oTY ()
T,(x) = =t(M[y) o Ty (x —i—x—/ =~ =~ - -
W) = 5rm e Iy () T —Tr(3) 26 — ety | &
1
5

Here, T(My[y) is the conditional expectation of My knowing y under the non-
commutative distribution T uniquely associated to (my, [Ly) as in Proposition 5.5.

Proposition 6.5 Under the assumptions of Theorem 6.1, for any probability measure
ny € P(Rx0), let u be the unique measure in P[0, R]) such that

py € argsup H,(v), Hy(v) = /(ZTM —x)T,dx — J(v, my).
veP(Rx>o)

Then we have

1
— log sup multy, (ny) = — (Hu(uy) +0s(1) +on(D).  (6.22)
N ny:mlyy]1eBs(w)

Proof of Theorem 6.1 Item 1 of Theorem 6.1 follows from Proposition 6.3. For Item 2,
the large deviations upper bound follows from (6.15). If i« does not satisfy the limiting
Schur—Horn inequalities (6.10), then both sides of (6.11) are —oo, and there is nothing
to prove. In the following we first prove (6.11) when p satisfies the strong limiting
Schur—Horn inequalities (6.19) with some ¢ > 0. In this case, thanks to Item 3 in
Proposition 6.3, there exists a probability measure py suchthatZ () = H, (y) < oo
and y € P(Rxp). Then Propositions 6.4 and 6.5 imply that u is uniquely determined
by ny and the large deviations lower bound holds. This gives the full large deviations
principle when the strong limiting Schur—Horn inequalities (6.19) hold. Next we extend
it to the boundary case by a continuity argument. Thanks to Item 5 in Proposition 6.3,
for any measure p inside the admissible set (6.17) but not satisfying (6.19), there
exists a sequence of measures ° inside the region defined by (6.19), converging to
w in the weak topology and with lim,_,o Z(u®) = Z(p). Then for any § > 0, there
exists ¢ > 0 sufficiently small that

1
liminf — log sup multy,, (9y)
N—oo N2 %0 By

1
> lim inf 3 log sup multy, (ny) = Z(®) + 05(1). (6.23)
N—o00 m[ny1eBs/2 ()

The large deviations lower bound follows by first sending € and then § to zero in (6.23).
This finishes the proof of Theorem 6.1. O

The proofs of both Propositions 6.4 and 6.5 rely on the following probability esti-
mate.
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Proposition 6.6 Under the assumptions of Theorem 6.1, let Yn = (y1,...,YN) €
CIJQ be a sequence of points such that the empirical measures [Yn] converge in
Wasserstein distance towards py. For any i with support in [0, £], if

sup {/(ZTM —x)T,dx — J(v, mx)} > /(ZTM —x)Ty,dx — J(y, my),
VG'P(RZ())

(6.24)

then there exist a small 5§ > 0 and a positive constant c(§) > 0 such that

— 2 .
Z multy, (ny) My, (Yn) < e “ONchy  (=iYy). (6.25)
ny:mny1eBs (i)

Proof of Proposition 6.6 Under Assumption (6.24), for sufficiently small ¢ > 0, there
exists a measure v € P(Rx) such that

/(ZTM —x)T,dx — J(v, my) > /(ZT,L —x)Ty,dx — J(y, my) +¢.  (6.26)

We divide by chy, (—iYy) on both sides of (6.25) and use the estimates (6.13) and
(6.4) to obtain

1
——— ) muly, (qy) My, (Yn)
chay (=1¥) ny:mlnyleBs(n)

= exp {—N2 (J(My, my) — /(ZTM —x)T,,dx +os(1) + oN(1)>}
Z multy ()

1y :mlny1€Bs ()
< exp {—N2 (J(pby, my) — /(2TM — )Ty dx — J (v, my)
+ /(ZTM —x)T, dx + os(1) + oN(l)>}
< exp {~N2(e +0s() +on (1)}
where in the first inequality we used the large deviations upper bound (6.15), and in

the last inequality we used (6.26). The claim follows provided we take § sufficiently
small and N large. O

Proof of Proposition 6.4 We first prove the existence of such a p by contradiction. If
there is no such p, that is, if for every measure u supported on [0, K] we have

Wy ¢ argsup {/(2Tu —x)T,dx — J(v, mx)},
veP(Rx0)
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then it follows from Proposition 6.6 that there exists a small § > 0 and a positive
constant ¢(8) > 0 such that

ST multa, (ny) Myy (Vi) < e <OV ey, (—iYy).
0y :mlny]1eBs (1)

Since the space of probability measures supported on [0, £] is compact, it has a finite

open cover _J IB%(;], (u ) with each §; < 6. We then obtain a contradiction, since for N
large enough,

chay(=i¥n) =Y > multy, (qy) My, (Yn)
Jonyminyl€Bs; ()

<Y e OV ety (—i¥y) < chy, (—iYy).
j

In the following we prove the uniqueness of the measure p satisfying (6.21). We
note that if i € PP([0, K]), then 2T, (x) — x is monotonically increasing. Since py
is a maximizer in (6.21), for any ¢ > 0,

/Ty(ZTM —x)dx — J(Ty, Tin,)
> /(Ty + eTe)#[unif (0, 1)] 2T, — x) dx — J(Ty + &Tc, Ty)

> f(Ty +eTe) 2T, — x) dx — J(Ty + eTc, Ty).
Rearranging the above expression and sending ¢ — 0, we have
3 (Ty + eTc, T,y = / Tc (2T, — x) dx. (6.27)

We recall that J as in (6.5) is given in terms of [y » and some explicit integrals. We
compute the derivative of J,

3:J(Ty + &Tc. Ty |,y
= Do (Ty +eTc. fml)L:O

1 T 4 Ty _
+ = — - = = Tc(x) — T dxd
/ B0 T | 2@ — ety ) T ~TebD dxdy

= Do o(Ty + eTc, Ty,

1 efY(X) + efy(Y) R
+2/ — = — = = Tc(x)dxdy
Ty(x) =Ty (y)  2(eTY® — eTr()
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where we used that f TC (x)dx = 0. We will choogg TC in S:jther the case (5.10) or
(5.11). We notice that in both cases if we replace T¢ by —T¢, both sides of (6.27)
change sign. Therefore, we conclude that

3 (Ty + eTc, Ty)|,_y = / Tc (2T, — x) dx. (6.28)

Now if we choose TC in (5.11), i.e. 7~"c supported on {x : Ty(x) = a}, then (6.28)
gives

delo2(Ty + €T, Tm;‘)

1 oIy () + I\
+2 / ~ = — = = Tc(x)dxdy
£=0 Ty(x) =Ty (y) 2(eTr® —eTr()

_ /‘ Tc(x) dx (M [Y)(a) — T(Mr[Y)(—a)

2

1 eIr® 4 )\
—I—Z/ - = — = = Tc(x)dxdy
Ty (x) =Ty (y)  2(eTr@® — eTr()

= / Tc@T, —x)dx = /?C(zﬁt —2x)dx,
(6.29)

where we used (6.3) in the last equality. By our construction fc (x) is supported on
{x : Ty(x) = a}, and we can write

/Tc(x) ax LM D@ _zf(m‘m(_“) - / Te () 1@ [9) o Ty (x) da. (6.30)
By comparing (6.29) and (6.30), we conclude that on the intervals where fy is a
constant, we have

N 1 ~ 1 T 4 Tr) 1
Tut0) = E‘L’(mxm oTy() +x— / fy(x) — Ty(y) - 2(8?)'()() _ e?y(y)) dy = 2’
(6.31)

where we subtract 1/2 to make fﬂ(l/Z) = (. Next we take TC = f(Ty) asin (5.10),
where f is an odd function, and we find:

0 J (Ty + & f(Ty), Tu)|,_o

=/ﬂmu@mumm

1 efy(x) _|_efy(y) .
12 / f L e )y rFr )
Tr(0) — Ty(y)  2(elr — oTvm)y

= / f(Ty) T(@y[y) o Ty (x) dx
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1 eIy (@) + Y _
+2// (fy(x) —Ty(y)  2(eTro — efY(Y))) dy f(Ty(x))dx
B /f(TY)(zTﬂ —X)dx = / f(Ty)2T), — 2x)dx

= f f(Ty)Q2T, —2x + 1) dx. (6.32)
On the intervals where Ty is increasing, (6.32) implies that
=~ 1 ~
T,(x) = zt(mﬂ@ oTy(x)+x
1 Ty (x) Ty (y) 1
—f ~ e dy — - (6.33)
Ty(x) — Ty(y) Z(gTY(x) — eTY(y)) 2

Therefore, we conclude from (6.31) and (6.33) that (6.33) holds almost surely on
(0, 1), which uniquely determines . This finishes the proof of Proposition 6.4. O

Proof of Proposition 6.5 Thanks to the uniqueness of w, we have that for any u' #
in P*([0, R),

Wy ¢ argsup {/(ZTM/ —x)Tydx — J (v, ml)} .
VGP(IRE())

As a consequence the assumption in Proposition 6.6 holds,

sup {/(ZTW —x)T,dx — J (v, mx)} > /(ZTM —x)Ty,dx — J(y, my),
veP(R)

and there exist a small § > 0 and a constant ¢(6) > O such that

S muln, (ny) My (Yy) < e O ey (—ivy).
ny:mlny1€Bs (1)

The space of probability measures P([0, £]) minus the open ball B () is compact,
so we get a finite open cover

Bs; () = PP(10. &) \ Bs ().
J
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and

> mulu, (y) My, (Y =Y Y multy, (ny) My, (Y)

Ny :mny1€Bs () i nymlnyleBs; (i)
> Cth (_lYN)

> (1 _ Ze_C(Bi)N2> Cth (—iYy)

i

= (1 - Ze"“l‘Wz) exp{N>(J (uy. a) + oy (1)}

(6.34)

The large deviations lower bound at i follows from the estimate (6.34) and (6.13):

> multyy (ny)

Ny :mny]1€Bs (1)
= exp {—NZ (/(ZTM —x)Tyydx 4+ 05(1) + oN(1)>}

> multyy (ny) My, (Yy)
Ny :mny]1€Bs (1)

> exp {—N2 (/(ZTM —x) Ty, dx + 05(1) + ON(I))}
exp{N?(J 1y, ua) + on (1))}

= exp {_Nz (/(2Tu —x)Ty,dx — J(y, my) + os(1) +0N(1)>} .

Since the number of dominant integral weights in P;,r whose empirical measures
belong to Bs () is at most exp[O(N log N)], we have

1 1
Jlog sup o multy(ny) > slog YL multy () +on (D),
miny1€Bs () ny iy 1€Bs (1)

so we have obtained the large deviations lower bound. O

Remark 6.7 In [7], Belinschi, Guionnet and the first author used the asymptotics of
spherical integrals to prove a large deviations upper bound for Littlewood—Richardson
coefficients, which are the tensor product multiplicities for irreducible representations
of U(N). Using the same methods and the results in this paper on the aysymptotics of
generalized Bessel functions, one could generalize the bound in [7] to an analogous
large deviations upper bound for the tensor product multiplicities of arbitrary compact
Lie groups or complex semisimple Lie algebras. However, the analysis is somewhat
arduous and the corresponding lower bound has not been proven even for the case of
Littlewood—Richardson coefficients, so we have not pursued this here.
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Appendix A Proof of Proposition 6.3

Claim A.1 If w is a probability measure supported on [—R, K] that satisfies (6.17),
then for any probability measure v with v(|x|) < R, the following inequality holds:

H,(v) < H, (V") + Cgos(1),

where the implicit error og(1) is independent of the measure v.

Proof We recall the definition of H,, (v) from (6.7):

H,(v) = /(ZTu(x) — )Ty (x)dx — J (v, my)
= f T,(x)2T,(x) — x)dx
- </ Ty(x) (2T (x) — x) dx + J(V°, my) + CR06(1)>
\Ty|>1/3
= f Ty (x) 2T, (x) — x) dx — J(v°, my)
ITy1<1/8
+ / T, (x) 2T (x) — 2T, (x)) dx + Cgos(1)
\Ty|>1/5
< / T, (x) (2T, (x) — x) dx — J(v°, my) + Cros(1)
\Ty1<1/8
= / T, () (2T, (x) — x)dx — J(V®, my) + Cros(1) = H,(v®) 4+ Cros(1),

where we used Proposition 5.3 and the formula for J (v, my ) from (4.26) in the second
line. In the fourth line, we used (6.17) and the fact that x +— T,(X)1i7, (x)|>1/s 1S
increasing to show that the last term in the third line is non-positive. Finally, we used
that |7,,(x)| < R in the last line. O

Proof of Proposition 6.3 For Item 1, unfortunately, H,, (-) is not continuous in the weak
topology; it is only continuous in the topology of the Wasserstein metric. In the
following we show that H,(-) is upper semicontinuous in the weak topology on
{v e PR>o) : v(lx]) < R} for any R > 0. Given a probability measure v, we
define the truncated measure v® = vl <51+ o f|x\>8—1 dv.

Let {v,},>1 be a sequence of probability measures supported on [0, 00), satisfying
v (Jx]) < PR and converging weakly to v. It is easy to see that v® converges to v in
Wasserstein distance as § — 0. As a consequence, we get

Hy,(v) = H, (V%) +05,(1), (A1)

where for any fixed measure v with v(|x|) < R, the error o5, (1) goes to zero as §
goes to zero. Moreover, we have that vﬁ converges to v® in Wasserstein distance. Thus
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we have

limsup H, (v2) = H,, (v°). (A.2)

n—o0

It follows from combining (A.1), Claim A.1 and (A.2) that

lim sup H, (v;) < lim sup Hﬂ(vﬁ) + Cgvsros(1)
n—oo n—oo
= H,(v*) + Cqumos(1) = H,(v) + Caymos (1) + 05, (1).

By sending § to 0 in the above estimate, we get that

limsup Hy, (v,) < H,(v),

n—00

and the upper semicontinuity of H,, follows.
For Item 2, using (5.3) in the expression (6.5) for J (uy, my), we obtain

J(ury,my) = lop(itry, my) — 2L / x djty (x) dity (y) + O(log L),

Xy
= lo2(iLy, my) — 2L /A T, (x)dxdy +O(log L),
Ty ()=Tyy (v)

=2L f Ty Ty dx — 2L / x Tpuy (x) dx + O(eL) + Ce

(A.3)
for sufficiently small ¢ > 0 as L — oo. For the first term in (6.7), we have
L /(ZTH — )T, dx = 2L /(f# — )T}, dx. (A.4)
Taking the difference of (A.3) and (A.4), we find that as L — oo,
Huewr) = [ @T, = 30T, 05 = Juiy.m)
=2L f (T = T )T,y dx + O(eL) + Ce (A.5)

=2L /(Tu — Tiny)Tyydx +O(eL) 4 C,
where we used (6.3) in the last line. If (6.18) holds for some 0 < y < 1, we can take

pmy = ydo + (1 — y)81/(1-y)-
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Then T, = 1,,1;/(1 — y), and

I(u) = llm Hy(ury) =

l—y)/ (T, — Tyny) dx = +00.

For Item 3, we will first show that (6.19) implies that there exists a small § > 0
and a large L* > 0 such that for any uy € P(Rx¢) with [ |x|d@Zy = 1, and for
any L > L*, we have H,(ury) < —38L. Moreover, note that the set of measures (y
such that 7}, is differentiable is dense in P(R>). Hence, by continuity of H,,, we
may assume that py is such that 7, is differentiable. Given such a py, integration
by parts yields

1 1
A (Ty — Ty T, dx = /(; (Ty — Tiny) Ty dx
1 1
= /0 7, / (T = Ty drdy.  (A6)
y

Using the relation (6.2), we have that T X) =Ty (x) =T, 2x — 1) = Ty, 2x — 1)
forx € [1/2, 1], and T (x) — mx(x) ka(l —2x) — T, (1 —2x) for x € [0, 1/2].
We deduce from (6. 19) that

I R —cy/2, forl —¢/2 <y <1,
/ (Tu(x) — Tml(x)) dx < { —¢/2, forc/2 <y <1-—¢/2, (A7)
y —c(l —y)/2, forO0 <y <¢/2.

Since Tuy is non- decreasmg, , 1s non-negative, and together with (A.6) we have

1 1
/ (T) — T )Ty dx = / (T, — Ty )Ty dx
0

- f / a0 = T )T, 0y

A

—5/ (110,13 + e, 1 (»)
0

+ (1= ey T}, () dy,

where we performed an integration by parts in the first line, and used (A.7) for the
inequality in the second line. Because Tu y 1s symmetric around x = 1/2, we know that
MY(]/Z) = OandTW(y) <0for0 < y= <1/2, Tw(y) > 0 for 1/2 <y < 1.Recall

that [ |x|dty = 1, then we have fO My(y)dy = —1/2 and f1/2 Tuy(y)dy =1/2.
By an integration by parts, we conclude

1 N 1 . 1
T, dy = 1—-yT, (ydy = ~. A9
/1/2 y (¥) dy /1/2( T, (ydy 5 (A9)
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For ¢ < 1/2, we have for y € (0, 1),

Y1o,e1(¥) + 11— () + (T = W —c,11(y) = A = ) j12,11(0). (A.10)

Plugging (A.9) and (A.10) into (A.8), we get the following upper bound:

1
'/0 (Tﬂ(x) - Tml (-x)) Tp,y(x) dx
¢ (! - c
S_Efo =M T, M dy < =7, (A11)

where we used (A.9).

We use (A.5) and (A.11) to estimate H, (j41y). As a consequence, if we take £ much
smaller than ¢/4, (A.5) implies that there exists a small § > 0 and a large L* > 0
(depending only on ¢) such that for any L > L*, we have H, (ury) < —6L. We
conclude that

sup H,(v) = sup H,(uy) < oo,
veP(Rx>) pny €PR=0): |x|dpy <L*

and the supremum is achieved at some v* € P(Rx¢) with [ |x|dv* < L*, since
{uy € PRxo) : [ |x|duy < L*} is compact and H,, is upper semicontinuous.

For Item 4, since (i, v) > H,(v) is continuous in w, Z(u) = sup, ¢ g Hy (V) is
lower semicontinuous. Moreover

—~ ~ 3
T) = Huo0) = = [ [ togx = y1ds (6) (3 drdy - (5 - log2> s
(A.12)

If Z(;) = €y, then for all probability measures v € P(Rxp),
f(zfu — 20T, dx < J(v,my) + €. (A.13)

We denote by V; = &4V the pushforward of V' by the homothety of factor e, so that
T,, = eT,. We write v, for the unsymmetrized version of V,. Then [17, Theorem 0.1]
implies that for ¢ > 0 small enough,

J Ve, my) = Io2(Ve, y) — € 4 O(?)

= 2s/xdfm/xdv— Cy 4+ 0(?2) = -5 + 0(&?).
Hence, replacing v by v, and sending ¢ to zero, we deduce from (A.13) that

s/(z’fu(x) —2:)T,(x)dx < O(&?), (A.14)
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or equivalently for any probability measure v € P(Rxp),
/ (2T, (x) — x) Ty(x) dx < 0.

Since 1 € P°([0, R]), we have T, (x) > x/2, thus (A.14) implies that 7, (x) = x/2,
so that i must be the uniform measure on (0, 1/2).

Finally, for Item 5, we pick u € A,,, and construct u° satisfying (6.17) converging
to u when ¢ goes to zero. If u is not a delta mass, we have for small enough ¢ > 0,
T‘M(l —&) > T”M(s) + 2¢. We take

T,(y)+e forye(0,¢],
R Tu(e)+e  forye€l[e el
Tue(y) =y Tu(y) fory € (e1, €2),

T(l—¢)—¢ forye[e,]l—c¢],
T,(y)—¢ fory e[l —eg, 1),

where

g1 =sup{x > ¢: Tu(s) +e> Tu(x)},
e =inf{x <1—¢: ?,L(x) > ?#(1 —¢g)—¢}l.

We claim that u® satisfies (6.17). For all y € (0, 1), we define
] _~ —~ ] —~ —~
e(y) = / (TM(x) — Tye (x)) dx < / (TmA (x) — Tye (x)) dx. (A.15)
y y

By construction we have ¢ (0) = ¢(1) = 0, and ¢(y) first decreases then increases on
(0, 1). Moreover, for y € [e, 1 — ¢],

1
p(y) = / (T (x) = Tpe (x)) dx > &2
y

Therefore, ¢ satisfies (6.19) with ¢ = ¢ > 0. We finally prove that Z(1?) goes to
Z(w) as € goes to zero. By lower semicontinuity of Z, we already know that

Z(n) < lim i(r)lf (). (A.16)
£—>

For the converse bound, note that for all v € P(Rx¢), integration by parts and (A.15)
imply that

1
/ Ty(Ty — Tye)(x) dx = / Tv’(y)/ (T (x) = Tye(x))dx dy > 0,
y
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which results in
H,(v) = /.(ZTH(x) —x)T,(x)dx — J (v, my)
> /(ZT/f(x) —x)Ty(x)dx — J(v,my) = Hye (v).

As a consequence, we have

T(w) > I(n°),

and therefore

Z(w) > limsup Z(u®) . (A.17)
e—>0
The claim follows from combining (A.16) and (A.17). |
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