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DENSITY OF ZEROS OF SOME ORTHOGONAL POLYNOMIALS

Yang Chen and Nigel Lawrence

ABSTRACT. In this paper, we study the asymptotic eigenvalue density of large
n X n random Hermitian matrices. The eigenvalue density can be interpreted
in the context of orthogonal polynomials as the density of zeros. We adopt two
approaches; the first, using a recent theorem, gives the density of zeros as an
integral representation with the (appropriately scaled) recurrence coefficients as
input. The second makes use of the Coulomb fluid approach pioneered by Dyson
where the weight with respect to which the polynomials are orthogonal is the
input.

The zero density of the Stieltjes-Wigert, g~ !-Hermite, g—Laguerre polynomials
and a constructed set of orthogonal polynomials are obtained. In the last two
cases, the density can be expressed in terms of complete and incomplete elliptic
integrals of various kinds. )

‘We also compute, in some cases, the effective potentials from the densities.

1. Introduction

In the application of the theory of n x n random matrices, a quantity of central interest
is the asymptotic eigenvalue density for large n. If the matrix is complex Hermitian, it
can be shown that the eigenvalue density is the density of zeros of certain polynomials
orthogonal with respect to a positive weight supported on R or a subset of R where
n is the degree.

A more conventional technique for computing the asymptotic density is based on
potential theory, and in the physical context, the Coulomb fluid method pioneered by
Dyson in the 1960s [7]. For an excellent and up-to-date book on potential theoretic
methods, see [11]. For a physical approach to the density, see [4]. This latter technique
relies on the weight function, w(x), and more precisely, the external potential associ-
ated with it, v(z) := — Inw(z). However, if the external potential increases sufficiently
slowly near infinity, such as those of the g~ -Hermite and the g-Laguerre polynomials
where v(z) = O([In ||]2), the associated classical moment problem is indeterminate
1.
We would like to emphasize that the long tail seen in the equilibrium densities in
all but the last example studied in this paper is due to the fact that the zeros of these
polynomials are widely separated, as a consequence of which the density behaves like
O(1/z) as  — oo.

These are of particular interest in the theory of quantum transport in disordered
systems [5] because, in such examples, physical considerations suggest that v(z) =
O([lnz]?). It is important therefore to have an independent tool to compute the zero
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density as this depends only on the moments of the weight function and not on the
weight function itself. We note here that the zero density plays an important role in
determining the strong asymptotics of orthogonal polynomials and these in turn are
essential ingredients in determining fundamental physical quantities such as the gap
formation probability [4, 6].

Recently, Kuijlaars and Van Assche [10] proved that under some mild conditions
imposed on the (varying) recurrence coefficients, the zero density can be computed
by quadrature. In this situation, the input consisting of the recurrence coefficients
therefore is independent of the weight.

The purpose of this paper is to show how the asymptotic zero density of a set of
orthogonal polynomials may be obtained from the recurrence relation. This proves
to be a complementary tool for obtaining the density and provides an independent
check on the Coulomb fluid technique. We consider various examples of orthogonal
polynomials with varying recurrence coefficients, and then, utilizing a theorem given in
[10], stated below, the density is derived. In the case of Stieltjes-Wigert polynomials,
we show that the density calculated by this method is identical to that found by the
Coulomb fluid approach. Considering the g-Laguerre polynomials where the parameter
v is assumed to vary with polynomial degree, we illustrate how, in a particular case,
the density is expressed in terms of elliptic functions. This is also the motivation
behind the inclusion of the constructed example, where an algebraically simple model
has a density given in terms of elliptic functions. These are surprising as there are
few examples in which the equilibrium densities are expressed in terms of higher
transcendental functions.

This paper is organized as follows. In §2, the zero density of the Stieltjes-Wigert
polynomials is obtained via two methods: the Theorem stated below and the poten-
tial theoretic/Coulomb fluid method. §3 is concerned with the zero density of the
g~ !-Hermite polynomials. In §4, the zero density of the g-Laguerre polynomials is
given for two cases: in the first, the index v is independent of n, the polynomial
degree, and, in the second, vy varies with n. To show that the appearance of the ellip-
tic functions in §4 is quite natural, we include in §5 a constructed set of orthogonal
polynomials. Figures which graph the zero density are included.

Theorem 1.1. [10] For each natural number N, let two sequences {an N}, and
{Bn,N}2o, with Bn,n > 0, of recurrence coefficients be given, along with the orthogonal
polynomials p, n(x) which are generated by the recurrence relation

Zpn, N (Z) = Pn+1,n(Z) + 0, NP0, N(Z) + Bn,NPr-1,8(2), 720, (1.1)

and the initial conditions po n(z) =1 and p_1 n(z) = 0. Assume that n/N —t >0
asn — 0o and N — oo. Assume there exist two continuous functions « : (0,00) — R,
B:(0,00) — [0,00), such that

Jm onn=a(), lm fuv=60), (12
whenever t > 0. Defining the functions
a(t) :=a(t) —24/6(E), bt):=ca(t)+2/8(t), t>0. (1.3)
We then have, for every t > 0, the asymptotic zero density given by
1 /min(t,t+(z)) ds
o(z,t) = — 14
@)= t=(z) V(b(s) — z)(z — a(s)) a4
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where t~(z) and t*(z) are the end points of the interval, defined for each = by the set
{s>0:a(s) <z <b(s)}.

Note that p, n(z) defined above is monic and (1.3) was derived as thermodynamic
relations of Hermitian random matrix models [4]. Although (1.4) is proved by starting
from the recurrence relations [10], we give below a heuristic justification of how it can
be obtained using the Coulomb fluid approach. In the potential theoretic/Coulomb
fluid approach, with varying weights, that is v(z) — Nv(z) where 0 < N < oo, the
zero density, denoted by o(z,t), satisfies the following integral equation

b(t)
v(z) — 2t /(t) o(y,t)In|z — y|dy = A(t) = constant, =z € [a(t),b(t)],

where
b(t)
/ o(z,t)dz = 1.
a(t)
By taking a derivative with respect to x, the above integral equation becomes
b(t)
d@y=2p [ 20D e ), b))
at) TY
If f(z,t) := O[to(z,t)], then
b(t)
f(z,t)dz = 1.
a(t)
Noting that o(a(t),t) = o(b(t),t) =0, f(z,t) is seen to satisfy
b(t)
Py o o eaw),be)
at) T—Y
and the unique solution is
Oto(z,t) 1
ot T/ (b(t) — z)(z — a(t))

An integration gives (1.4). This derivation again is based on the thermodynamic
approach of [4]. The above argument does not replace the original proof of the theorem
[10]. Regarding the accuracy of the Coulomb fluid approach, we have the following
quote:

(1.5)

“These assumptions ... can be summarized in the single statement that for
large N the Coulomb gas obeys the laws of classical thermodynamics. The
assumption ... means that the free energy at any point [is] a function of
the local density and temperature alone. To a physicist these assumptions
are so hallowed by custom that they hardly require justification. Every
application of thermodynamics to systems of strongly interacting atoms or
molecules rests on assumptions of this kind.” [7, page 158].
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2. The Stieltjes-Wigert polynomials

For the monic Stieltjes-Wigert polynomials, the recurrence coefficients are
an =g g2 (1+q) — ¢" /7, (2.1)
Bn=gq""(1-q") (2.2)
where 0 < g < 1. Note that the moment problem is indeterminate. We now introduce
a scaling in the parameter ¢ described below; this corresponds to having varying
recurrence coefficients. The scaling introduces an additional parameter independent of
the polynomial degree n. This also is equivalent to a varying weight. The introduction
of the additional scaling parameter does not alter the long tail in the equilibrium
density.
Suppose g = exp[—1/N], N > 0. Thus, in the limits n — 0o and N — oo with
t =n/N, we find
an N —at) =2 —¢€', t>0, Buy—pBE)=ef(l-e), t>0, (23)

and

a(t) = 2¢* (1 _e \/T—F), b(t) = 2e2‘( 3; + m) (2.4)

2
The zero density, o(z;t), according to (1.4), is
1t ds
o(zt) = — 2.5
=5 | o VT 29)
where t~(z) satisfies ‘
at™) ==z or b(t™) ==z. (2.6)
A simple integration gives
o(z;t) = mt n1 \/Ztl"\/i)((:;b(t;’(t», a(t) < z < b(t). 2.7)

Note that a(t) tends to 1/4 with exponentially fast speed and the smallest zero is
~ 1/4. Intuitively, we may expect a(t) — 0 as ¢ — oo in the Coulomb fluid picture;
however, as the potential only increases slowly as z increases, lim; o a(t) # 0.

According to the integral equation of the Coulomb fluid theory [4], the (effective)
potential generated by the density is

V@ _ . [ oyt
—2—— = tP/a mdy, S [a, b], (2.8)
where the t dependence of a and b are not displayed. Thus, using (2.7),
’(z) / _1( (b-y)(y- a)) dy
P 2.9
y+ Vab y(z —y) (29)
b _ _
=_+ 1p (\/(b )y a)) dy
T Ja y+ Vab -y

To evaluate the above integral, we make use of the Plemelj-Sokhotski lemma [8].

Consider
J(z) :=/abta.n"1<“ (b—y)(y—a)) dy z>b.

y+Vab T—y’
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Integration by parts produces a logarithm and using the identity

1 Bd)

In(A+B)=mnA+ | ATAB

(2.10)

we find after some computation:

— bz —

J(m)=7rln( 2 .\/a(x b+ Vb a))’ z>b.
Vva++vb ve—b++vzr—a

Therefore, the principal value integral is obtained through the analytic continuation

of z to z € [a,b] and Plemelj-Sokhotski lemma. Thus,

RJI(z) = wln(%—%) = Whl(—\/\/%)
and
v(z) =22,

and with ¢ = exp[—1/N]. Therefore, the effective potential is

2
v(z) = (ln2a:) , 0<z <00 (2.11)
We now apply the Coulomb fluid technique. From the weight
2
w(z) = exp [_(l_n;_)_] , 0<z< o0, (2.12)

the potential reads v(z) = gll}ﬁ The solution of the integral equation is

— — b
V(b a;)2(w a)P/ Iny dy (2.13)
2% a y/Ob-y)y—a)y-2
b— v (b— -
= itan'1 [(\/- Vo)V - 2)(= a)]’ z € [a,b],
wat va(b—2) +vb(z - a)
found to be in agreement with the density obtained from the Theorem. Here a and
b are determined by the normalization condition on the density and a supplementary

condition [4] identical to (2.4). The zero density of the Stieltjes-Wigert polynomials
is graphed in Figure 1 for various values of ¢.

o(z) =

3. The ¢~ !-Hermite polynomials

The g~ !-Hermite polynomials satisfy

2ha(alg) = hayaale) + L hoa(ele), 0 g <1 (31)
If we denote hy,(z/2|q) by pn(z), then
zpn(2) = prt1(z) + L ;nqn Pr—1(x). (3.2)
Thus, 8, = (1 — ¢")/q". If g=e"/N, N >0, and n/N =t, then
B(t) = 1- et_t =et—1, b3(t)=4(e —1). (3.3)

e—
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FIGURE 1. Zero density of the Stieltjes-Wigert polynomials. Plotted
here are the densities for the cases where £ = 0.5,1,2. Note as ¢
increases, a(t) — 1/4.

The density is

1 t
ot = “t/t @ \/bz(S)_—wf (34

where
T _ z 2
¢ _1+(4) . (3.5)
Thus,
ViZ =2
o(zit) = ———2 tan~! (—b—“’) (3.6)
7t \/4 + z2 Vi + z2
We compute here the effective potential. Note that since o(z,t) is even in z,
v'(z) _ ® o(y,t)
5 = thP/O 22— dy. (8.7
Note also that
— s)dp 2
<s< . .
o(v/5,1) = / (b2_s)#2+(4+s) 0<s<B() (3.8)
After some elementary calculations,
1
d_v2 = ln[ 2 } . (3.9
dz?  Az?+ 2% (2242 — V42?2
Thus,
2 _ Jaz2 £ 28\ 12
v(z) = % [1n(2 ks 5 ot e )] + constant. (3.10)

The graph of the zero density of the g~!-Hermite polynomials is given in Figure 2 for
various values of £.
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o(z,t
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FIGURE 2. Zero density of the g~!-Hermite polynomials. Contrasted
here are the densities for t = 0.5,1,2,5

4. The g-Laguerre polynomials

In this and the next sections, the density is expressed in terms of elliptic functions.
For future reference, we follow the definitions given in [9].
An elliptic function of the first kind is given by

sin Y dz

F(,k) := ,  k?<1. 4.1
(%K) SR e (4.1)
An elliptic function of the third kind is given by
O(y,n, k) == / " do k2 <1 (4.2)
U e (1 —na?) /(1 - 221 - k222) ' '

If ¢ = w/2, the elliptic function is said to be complete.
The monic g—Laguerre polynomials satisfy the following three term recurrence
relation

oL (2q) = L) (230) + an L) (230) + Bl Py (239),  v€[0,1),  (43)
where
_q(l—g") + (1 - g™t
e I

g, = L= -q")
n q4n+2’Y—1(1 - q)2 :

As in the previous section, ¢ = exp[—1/N] which tends to 1 if N — oco. To remove the
problem of having (1 — ¢) in the denominator of the recurrence coefficients, multiply
throughout the recurrence relation by (1 — ¢). Thus, with y := (1 — ¢)z and

Pn(y) i= (1 — "L (rg—q;q) ;
pn(y) satisfies the monic recurrence relation

YPn(Y) = Pnt1(¥) + anpn(y) + Brpn-1(y) 49
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where
(1-g"g+(1—g"tHY)
On = 2nty+1 )
q 24
g, = L= (1 —q")
n = q4n+2'y—1
With ¢ := exp[—1/N], N > 0, n/N =t, and + fixed independent of n, we find
oy — at) = 2¢H (et — 1), (45)
B,y = B(t) = €%(e* = 1), (4.6)
and

a(t):==a(t)—2/B1t) =0 and  b(t) := a(t) + 2/B(t) = et (e’ — 1). (4.7)
The zero density is
¢ ds

1
@)= ) et o)

An elementary integration then gives
_ 1 ~1|V m[b(t) - :1:]
o(z,t) = — tan [ 2 | z € [0, b(2)]. (4.8)

We now proceed by evaluating the effective potential, again using (2.8). We find

where b(t7) =z.

Vi) 1, 1 VAT )

2 _wP/o @y " [y+1+\/1+b] W (49)
ot 1 b1 _ Vyb—1y)
=—+—P A —m_ytan 1[—y+1+ —H_b] dy

where we have used the fact that 2¢? = 1+ +/1 + b and the normalization condition of
the density function. The principal value integral in (4.9) is evaluated by considering
the integral

I(x)=/‘b;tan'l—'y(b_y)dy z>b.
0o Z-Y y+1+v1i+d
The integral I(z) can be simplified by an integration by parts and an application of
(2.10), thus

I(z) = E’[l 4z+1)(vV1+b-1) i Wz —Vz - b)(\/(1+b)z+\/x—b)]

2 b(v1+b+1) (Vz+Vz=b)(y/1+b)z— vz —b)

Now an analytic continuation to z — z € [0, b] gives,
LM+ )VIFE-Y) o Vab-2)

WWits+n) P Tii+vigh
Applying the PlemeIJ-Sokhotskl lemma, we obtain the principal value integral

o (z) = 2% 1, A=+ D(vV1+b-1)
z :1: b(vI+b+1)

= %ln(x +1) (4.10)

It(z):= hm I(o:+ i€) =
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where we again use the fact that 2¢t =1+ /1 +b.
There is an interesting case where v varies with n:

¥(n) = on .

Recalling the recurrence relation coefficients, let ¢ = e~'/Y, N > 0, and n/N = t.
Thus,

an,v = a(t) = BT (1 - ™) + (1 — e~ (O], (4.11)
Bn,n — B(t) = 23+t (1 — =1+ (] _ t), (4.12)
Note that since 5(t) > 0, we must have p > —1. Thus, a(t) and b(t) are
a(t) = eCTat (2 — et(1 + e %) — 2\/(1 — e~(140)t)(1 — e~t)), (4.13)
b(t) = e®TIt(2 — e7t(1 4+ e7) + 2\/ (1 - e~(+at)(1 —e-t)). (4.14)

For o > —1, it is not clear whether the density can be obtained in closed form.
However, there is a special case where ¢ = 1, and the asymptotic zero density can be
evaluated explicitly. Thus,

1 /min(t"‘(z),t) ds

t=(2) V(z = a(s))(b(s) — )

where b(t”) =z and a(t") ==z.
(4.15)

After using the expressions for a(t) and b(t) and the substitution A = e®, we have

1 min(e‘+ ,et) d\
o(z,t) = —/ . (4.16)
Tt Jee- A=A+ 202z + 1)A3 — (22 + 1)A2 — 2z — 72
Let us denote Py()) := A* — 2(2z + 1)A3 + (2z + 1)A? + 22X + 22, and note that
Py(e!”) = Py(e™") = 0.

Since the integrand is a product of a rational function of A and the square root
of a fourth degree polynomial in A, the density may be expressed in terms of elliptic
functions [3]. In order to determine the exact form, we must first study the nature of
P4()), following [2]. Making the substitution A = z + (2z + 1)/2,

Py(2) = 2* + p(x)2? + q(2)2 + r(z)

where

p(z) = —(1+ 2:1:2)(1 + 61) ,

q(z) == —82%(1 + z),

1 3
r(z) := TR 512 —4z°% — 374

Now, for any u,
2 2
A4plttgrtr= (z2 + %) - (z2(u -p)—qz+ (uz - r)) . (4.17)

We choose u so that the second term in (4.17), a quadratic form in z, is a perfect
square. This is found by putting the discriminant of the quadratic form in z equal to
zero, thereby obtaining a cubic equation in u,

ud —pu? — dru+ (4rp— ¢%) =0.
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Since p(z), q(z), and r(z) are all real valued functions, the polynomial in » must have
at least one real solution, which is denoted by uo(z). Hence,

4 2 _ 1,2 — Yo _ 9
o ssr [ (3 )
2 _ - o, 9
X [z zy/Up p+(2 +2 ,.__uO_p)].
Thus,
Py(A) =
9 — (2a:+ 1)2 u  (2z+1)Vuo—p q
[/\ + (Vuo —(2z+1)A — + 5 5 NS
B — (2:1:-}-1)2 2z +1)\/uo—p q
[,\ (Vo —p+ Qe+ ))A+ =2/ % 5 0 4 5 t 5=

(4.18)

The cubic equation in u can be solved by a trigonometric method [2], obtaining the
root that is both real and greater than p(z), which is

— 1 4022
() = (2z + 1)(6z + )+ééﬂ(m)\/1 + 16z + 40z (4.19)
where
_ 1 11+ 24z + 15622 + 22423 + 2162*
Q(z) = cosh [§ cosh ( (1 + 162 1 1022)72 ) . (4.20)

Considering the factorization of P4(\) above, we note that the discriminant of the first
quadratic is

A() = ——22E)
Vuo(z) — p(z)

whilst that of the second is

—uo(z) —p(z) <0, x>0,

—2q(z)
Vuo(z) — p(z)
We conclude that for z > 0, P4(\) has a complex conjugate pair of roots and two real

roots which are identified as p1(z) := €t (® and ps(z) :=et* @,
Hence, the integral (4.16) becomes

At(z) := —up(z) — p(z) > 0, z > 0.

1 pmin(p,pz(z)) d\
o(z,t) = — 4.21
RET v o R R orec) M
where p = e’ and
v(z) = v/uo(z) — p(z) — 2z + 1) > 0, z>0, (4.22)
2z + 12 uo(z) (2z+1)y/uo(z) — p(x) q(z)
(z) == + 5~ 5 ~3 uo(m)—p(x)>0’ z>0.

(4.23)
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‘We proceed to reduce this integral to a standard form by using the substitution fol-
lowing (3]:

_plx) = A
e
which yields
sapy = L [T (@) - ¢(@)(1+ y)dy o
8= /A=u1 (o(z) + ¥(x)y)/M(y)N(y) (4.24)
where

M(y) = (1 (z) + p2(2)) (1 + y)(o(z) + P(x)y)
— m(@)p2(z)(1 +1)* — (6(z) + ¥Y(2)y)?,
N(y) = (¢(z) + ¥(2)y))? + v(z)($(z) + P(z)y) (1 + y) + £(z) (1 + y)2.

We now choose ¢(z) and ¥(z) so that the coefficient of y in both M(y) and N(y)
vanishes. This implies

(k1 + p2)(d + ) — 212 — 269 =0
and
20 +v(o+ 1) +26=0.
The solution of these equations gives
2(p1p2 =€)

fop= DEAE2 TS 4.25

o+ g1+ pe+v ( )
E(p1 + po) +vpipg

=— <0. 4.26

foll) g (4.26)

It is easily seen that ¢ and 1 are real. With ¢ and 1 satisfying these equations we
have

M(y) = m1 +may® := (¢ — 1) (2 — 4) + (¥ — m1) (w2 — ¥)9°, (4.27)

N(y) :=n1+ngy® := (8" + v+ &) + (¥* + vy + )y, (4.28)

Observe that n;, ng > 0 for z > 0 since y2 + vy + £ = 0 has no real roots. Further,
since the product of ¢ and v is negative and both ¢ and v satisfy the same quadratic
equation, we are at liberty to choose which root is positive and which is negative.
We suppose that 1 < 0. This means that my < 0, consequently m; > 0 (so that

¢ € (p1(x), pa(z))) or else the argument of the square root in the denominator of the
integrand is negative. Let us define

ni my
ni=,/—, mi=,[—.
ng V Ima|
45—#1)_ (¢—H2)_
M|—— )| =M| — ) =
(ﬂl—’lﬁ M2 — 0

¢ —p12 2__ 2
(M1,2—¢‘) -m

Note that

SO
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Since ¢ € (u1, u2) and ¥ < 0, z > 0, we see that

p—p1 & — p2 - _
Nl—d«'_m’ and #——2—¢' m
Thus,
ol )= =S % = v (4.29)
mt max(—m,mg) ('é + Z/) \/(n2 + y2)(m2 )

where mp = ﬁ The integrand is now decomposed into the sum of an odd function
and an even function by noticing that

14y —14 ¢(1_£) y(%_l)
Sty G- Sy

For z € [0, a(t)], the interval of integration is (—m,m), thus,

22— 1) s1-2) dy
oot = o [T (14 ry v e D
From [9], this is
25— n?+ & T m
o(z,t) = S [ I AN +n2F(5’ T +n2) (4.31)

n?(1-2) H(z mi(&+n?)  m )]
ﬁ(n2+91;)\/m2_+n§ 2’;},‘325(m2+nf-’)’\/m2—-|-nf-7 '

For z € [a(t), b(t)], there are two distinct cases. Firstly, when —m < mg < 0 corre-
sponding to ¢(z) < u < pa(z), then

o(z,t) = %T[ I +/—m° / V(02 +y2§/(m2 - y?) <1 * "’;: _;))}
(4.32)

where

m y(% dy

mo 1%,2 y2 V2t 2 — ) (4.33)

Il(a: t)
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Note that I; can be expressed in terms of elementary functions, to be shown later.
Again, using [9], we find

¢ _1q n? + 92
_ P T m
7= 2 el [ e ) .

n?(1-2) H(w m (& +1%) m )

(& 4 r)VmZtn2 \2' E(m2+n2) Vm?+n2
P\ P2 ¥
n +-‘2 . 1 [—mo [m?+n? m
(%+n2)vm2+n (sm (m m3+n2)’\/m2+n2)
n*(1- %)
b
%(%25 +n2)vVm? + n?

2
. _1[—mo [m2+n? m2(%¢ +n?) m
x II{ sin 75 |3z ,
m \l mg+n %(m2+n2) Vm? + n2
The second case is when 0 < mg < m corresponds to u1(z) < p < ¢(x), then,
g-1 me o 2(1-9) d
Y
a@n=_l___h+/ O+¢ ) ] (4.35)
mty/na|ma| ﬁ, y2 / /(n? +y2)(m? — y?)
where I; is as above. By [9], we may write:
b1 [
Tt/ na|ma|

o(z,t) = cos™1 0 —m—) (4.36)

1
F ,
«m( m’ m? § 2

+ (- 39) 1'I<cos'1 mo __m? = )]
(%;—m2)\/—m—2—1_-_n—2 m’m —g;’\/m
In order to compute I3, it is necessary to first indicate the range of the various
parameters appearing in (4.33). Recalling the substitution

9=
y(A) o >\ _ w’
we deduce that in the domain of our problem, ¢ > 0 and = > 0,
4
¥
This provides sufficient information to specify I; precisely, which by means of elemen-
tary integration is found to be
/Yy —1
L(z)=
2y/[n? + (6/4)2[(¢/%)% — m?]
x [ T -t 202+ (2 — n?)[(9/9)? + mi] — 2(¢/¢)*m} ]
2 2v/[(¢/4) — m?|[(¢/4)? + n?](n? +mg)(m? — m%)( )
4.37

The zero density for both cases, v = constant and v = n, are given in Figures 3 and
4, respectively.

>m>|m0|.
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T

2.5 5 7.5 10 12.5 15 17.5

FIGURE 3. Zero density of the g~!-Laguerre polynomials where the
parameter - is assumed to be constant. Plotted here is the density
fort=1.

o(z,1)
1

0.

0.

0.

0.5 1 1.5 2 2.5 3 Z

FIGURE 4. Asymptotic zero density for the g~!—Laguerre polynomi-
als where v = n and t = 1. That the plot terminates at * ~ 3 does not
indicate that the density terminates here since b(¢) > 3. The scale
selected enables us to see the discontinuity in the slope of the density.
However, near b(t), the density vanishes like a square root. Near 0,
the density diverges like 1/4/z. This is because the left-end point,
namely 0, is fixed. These features are general. Note the similarity of
Figure 3 and this figure.

5. A constructed set of orthogonal polynomials

This example clearly illustrates how elliptic functions may occur in the asymptotic
zero density. Consider the case:

a(t) := ut, p>0, (6.1)
b(t) :=t(o —t), 0>0. (5.2)
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To ensure that b(t) > a(t) in t > 0, we require ¢ > p and t € [0, 0 — p]. The density

reads
1 min(t,t) ds
oot = [ N COERICErI0) 3

where b(t™) = a(tt) =z if z < p(o— ) and b(t™) = b(tt) =z if z > p(o — p).
The roots of the quadratic form in the denominator are

0, /2
s12(z) = 5 + 7% (5.4)

where s; < s3. Note that in all possible cases, 0 < z < 943, so that all roots of the
cubic equation,

(s— 2)(s2 —ps+1) =0,
U
are always real and positive.
Case A: 0 < 1< 9/2; 0 <t < . When 0 < z < aft), so that sl<§<t<32,then

z
m ds

1
o(z,t) = —— (5.5)
TR s [(s = 51)(s2— )(% — 5)
= __.._2___._F(z, l% 4 >.
mt/p(s2 —s1) \2'\ s2—s1
When a(t) < z < b(t), see Figure 5, so that 51 <t < £ < s2, then
o(z,t) = ds (5.6)

1 /t
T/l s, \/(s —51)(s2 — 5)(2 —9)

2 t— L~ 81
=_—_F<sm-1( L ) “ )
wty/p(s2 — 1) L s Sg — 81
Case B: 0 < 1 < 9/2; u <t < p/2. WhenOSa:Sa(t),sothatsl<ﬁ<t<32,
then

1 K ds
o t) == [ (5.7)
Tl S (s —s1)(so — 8)(% — s)
= .—E_—F(E %' —4 )'
mty/ju(sz —s1) \2 \ s2—s1
When a(t) < z < p(o — 1), see Figure 5, so that s; <t < ﬁ < 82, then
ds (5.8)

1 T
o(z,t) = Tt /R /sl \/(s —51)(s2 — 5)(Z — 9)

2 - S—s
=———F<sin—1( i 1 ), b 7 )
mty/p(s2 — s1) u S S2 — 51




382 CHEN AND LAWRENCE

TN afs)

b(s)

ta [4:) tc 8

FIGURE 5. Shown here is the typical behavior of a(s) and b(s) in
cases A, B, and C of the constructed example. Also indicated are
possible ¢ values corresponding to each of these cases, respectively.

Finally see Figure 5, for (0 — p) < = < b(t), where s1 <t < sy < £, then

1 /t ds
VB Ja \/(3 —s1)(s2 = 8)(% —s)

_ 2 F sin_l t—31 S9 — 81
T T — sy V=51 )’ Z 51 )

Case C: 0 < u < 9/2; 0/2 <t < g—p. For z € [0, b(t)], see Figure 5, the expressions
for the density are identical to Case B. For b(t) < x < 0?/4 where 51 < 53 <t < f,
then

o(z,t) (5.9)

52 ds

1
VB Ja (s = 51)(s2 = 5)(% — 5)

o(z,t) = (5.10)

_ 2 F(E S$2 — 81 )
wi/T — ps1 2 -ﬁ -8
Case D: /2 <pu<p;0<t ’5 0 — u. Note we always have s; < z/p < s2. When
0 < z < a(t), then

z
b ds

1
/B oy [(s = s1)(s2 = 5)(2 ~5)

=;F<E, i;si).
mty/u(s2 —s1) \2 V 52— 51

o(z,t) = (5.11)
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a(s) b(s)

t 8

FIGURE 6. Shown here is the typical behavior of a(s) and b(s) in
case D of the constructed example. Also indicated is a possible ¢
value corresponding to this case.

When a(t) < z < b(t), see Figure 6, we find
1 /t ds
B Jou \[(s = s1)(s2 = 5)(& —5)

2 t—s !
=——————F(sin'1( ! 1), z )
wty/p(se — s1) i S2 — 81

o(z,t)

o(z,t) = (5.12)

0.05 0.1 0.15 0.2 0.25

FIGURE 7. Zero density plots for various ¢ values corresponding to
cases A, B, and C where 1 < g/2. Shown here are the densities when
e=1,u=1/4,and t=0.2,0.4,0.6,0.75.

Observe that in Figures 7 and 8, which graph o for the above cases, the densities
exhibit possible discontinuities in the derivative. We now discuss some of the features
observed in the densities generated in the construction above.
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o(z,¢)

14 t=0.1

12

10

In al] Cases, if we allow 2

= K+ 0 where § — 0, an asymptotic analysig shows that
o(z,t) ~ 2

T/ (s (ut) — s1(ut))

x F(;—T k’(,ut)) -

Where

1
2Vt =1 Gy e ﬁ] o0

k2 (uz))

diverges Jike _ z £)~% a9 T > ut+9
€peating g Similar analysis with 0— — We see that the slope doeg not diverge a5
T — uf —
Ift < /2, we note that o(t(g-t), )=0.In
of z = t(o

cases A and D,m

ocally the density is such that

aking the Substitution
o(z, 1) o —— VA +0(s#)
s Ve +He—p = & '

In case B, this substitution enables ys ¢, write the loca]

o(z,t) ~
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Thus, we see that the gradient diverges as z — t(0 — t) — 0, to —oo, for each case
where t < 9/2.
However, if t > /2, as it is in case C, by applying the above substitution, we find

2
mt/t(0 — t) — psi(t(e — t))
1
 2sa(tlo— 1)) — s1(t(e — £)))v/I — K2 (t(e — 1))

o(z,t) ~

[F (g k(t(o— t))) (5.15)

\/S] +0(6).

From this expression, it can be seen that as z — t(¢ — t) — 0, the gradient again
diverges, but to +o00. Again by letting 6 — —d, the asymptotic analysis shows that
for t > o/2, the slope does not diverge for z — t(o — t) +0.

We now mention a special case where p < 9/2 and t = g — p. The density is seen
to diverge at z = p(o — p). In order to understand the nature of the divergence, we
use the expansion [9]:

2
F(E,k)rvln—4-+(l) <ln—4-—-1)(1—k2)+ HOT., k— 1.

2 V1— k2 2 V1 —k?
(5.16)
If = pu(o — p) £ 6 where § — 0, the density has the form:
1 1
o(z,t) v ——=1In<+0(1). (5.17)

miy/u(e—2p) 6

As such, we can see that the gradient at this point behaves like (u(o — p) —z) ™. The
zero density for cases A, B, and C are shown in Figure 7 and case D in Figure 8.
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