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ABSTRACT. We prove a large deviation principle for empirical measures
1
Zi= 3 G (N=#{C:5(Q) =0)}
¢:s(¢)=0

of zeros of random polynomials in one variable. By random polynomial, we mean a Gaussian
measure on the space Py = H?(CP!, O(N)) determined by inner products G (h, v) induced
by any smooth Hermitian metric h on O(1) — CP! and any probability measure dv on CP!
satisfying the weighted Bernstein-Markov inequality. The speed of the LDP is N2 and the
rate function is closely related to the weighted energy of probability measures on CP!, and
in particular its unique minimizer is the weighted equilibrium measure.

1. INTRODUCTION AND STATEMENT OF RESULTS

The purpose of this article is to establish a large deviations principle for the empirical

measure 1

Zo=dpc= Y 0 N=#{C:5(¢) =0} (1)
¢:s(¢)=0
of zeros of a random polynomial s of degree N. Here, o, is the Dirac point measure at
¢ € C. We define random polynomials of degree N by putting geometrically defined Gaussian
probability measures dyy on the space Py of holomorphic polynomials of degree N, or
equivalently, Fubini-Study measures dVi* on the projective space PPy of polynomials (see §2
for background). The measures dyy,dVE® are determined by a pair (h = ™%, ) consisting
of a ‘weight’ o or (globally) a Hermitian metric i on the hyperplane line bundle O(1) — CP?,
and a probability measure v on CP! satisfying the Bernstein-Markov condition (11). The
Gaussian measure on H°(CP', O(N)) and the Fubini-Study measure on PH°(CP!, O(N))

are induced from the Hermitian inner products

(B / I5(2)[2ndi(2), (s € Py). 2)

The zeros then become equidistributed with high probability in the large N limit according
to an equilibrium measure dv, x depending on h and the support K of v, which reflects the
competition between the repulsion of nearby zeros and the force of the external electric field
(curvature form) wy, of h (see [SZ, Berl, Ber2, BB]). The large deviations results show that
the empirical measures (1) are concentrated exponentially closely (with speed N?) to vy
as N — oo, with rate given by a rate function I that is minimized by v k.
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The large deviations rate function is determined from the joint probability density Dy ((, . ..

of zeros, which measures the likelihood of a given configuration of N points arising as zeros
of s € PH°(CP!, O(N)). The joint probability density is the density of a joint probability
current on the configuration space

(CPHN = Sym"NCP' ;= CP! x --- x CP' /Sy

g

N

of N points of CP!. Here, Sy is the symmetric group on N letters. The joint probability
current is by definition the pushforward

KN (Gl Cn) o= DudVY® (3)
of the Fubini-Study measure on PPy under the ‘zero set’ or divisor map
D:Py— (CPHY™, D(s) =G+ + v,

where {(1,...,(n} is the zero set of s. Following a standard notation in algebraic geometry,
we are writing an unordered set of points {(,...,(y} as a formal sum (i.e. a divisor)
(14 -+ ¢y € (CPHM), In the case of polynomials, D is obviously surjective (any N-tuple
of points is the zero set of some polynomial of degree N); one may identify PPy ~ (CP")),

The zero set can also be encoded by the probability measure (1) on CP!. This identification
defines a map

N
1
pi (CPYD = MCPY), dagy sy = diic = 1 D &,
j=1

where M(CP') is the (Polish) space of probability measures on CP!, equipped with the
weak-* topology (i.e. the topology induced by weak, or equivalently vague, convergence of
measures). In general, for any closed subset F© C CP! we denote by M(F') the probability
measures supported on F'. Thus, the zero sets can all be embedded as elements of the space
M(CP!) of probability measures on CP!. This point of view is ideal for taking large N
limits, and has been previously used in many similar situations, for instance in analyzing
the eigenvalues of random matrices [BG, BZ, HP].

Under the map s — o D(s) we further push forward the joint probability current to
obtain a probability measure

Proby = 1, D, dVi? (4)

on M(CP'). Our main results show that this sequence of measures Proby satisfies a large
deviations principle with speed N? and with a rate function K reflecting the choice of
(h,v). Roughly speaking this means that for any Borel subset £ C M(CP'),

1 of ThK
mlogProbN{a eEM:0€FE} — —;reljfE[ (0).

Before stating our results, we recall some notation and background. Throughout this
article we use the language of complex geometry, and in particular we identity Py =
H°(CP',O(N)), i.e. we identify polynomials of degree N with holomorphic sections of
the Nth power of the hyperplane line bundle [GH] (Chapter 1.3). In the affine chart
U = CP'\{oo}, and in the standard holomorphic frame e : U — CP!, the Hermitian metric
h is represented by the function ||e||? = ™.

7CN)
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In weighted potential theory, the function ¢ is referred to as a weight [ST, B, B2]. Several
authors have generalized weighted potential theory to Kéhler manifolds, and we use their
geometric language [GZ, Berl, Ber2, B, B2, BS|. The key point is that our weights e~% are
local expressions for global smooth Hermitian metrics i on O(1) — CP! and therefore have
special behavior at co. We use their associated Green’s functions Gj(z,w) to define the
basic objects of potential theory: potentials, energies and capacities. The resulting Green’s
function has the standard logarithmic —oo singularity on the diagonal, but is bounded above
(unlike the logarithmic kernel log |z — w| on C). To be precise, let wy, be the curvature (1,1)
form of a smooth Hermitian metric h on CP!. The Green’s function G, relative to wy, is
defined to be the unique solution G,(z,-) € D'(CP!) of

(1)  ddGr(z,w) = 0,(w) — wp(w),
(17)  Gp(z,w) = Gp(w, 2), (5)

(149)  fop1 Gr(z, w)wp(w) = 0,

where the equality in the top line is in the sense of (1, 1) forms. Existence of G}, is guaranteed
by the 00 Lemma even when wy, is non-positive, i.e. is not a Kéahler form; uniqueness follows
from condition (iii). As shown in Lemma 8 of §4, in the frame e(z) over the affine chart C
in which A = e™% and wy, = dd®p, the Green’s function has the local expression,

Gi(z,w) = 2log |z — w| — ¢(2) — p(w) + E(h), (6)
where

B0 = ([ e+ 4m.(0)) @)

p, being a certain Robin constant (see (63) of §8.2, and also (38)). The constant E(h) plays
a role in our large deviation rate functional. The Green’s potential of a measure p (with
respect to wy) is defined by

U ) = [ Gulewldutu), (3)

and the Green’s energy by

Enly1) = / L Galz (). (9)

We now introduce our Gaussian random ensembles and the main assumption on the mea-
sures v underlying our inner products. In the local frame any holomorphic section may be
written s = fe where f € O(U) is a local holomorphic function. The inner product (2) then
takes the form,

sllewn = /C F()Pe™edu(z). (10)

The measure v is assumed to satisfy two conditions. The first is the weighted Bernstein-
Markov condition (see [B2] (3.2) or [BB], Definition 4.3 and references):

For all e > 0 there exists C. > 0 so that
sup Is()l[wv < Cee™M|sllaynny s € Ho(CP', O(N)). (11)
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Here, and throughout this article, we write
K = suppv. (12)
We further assume that
K is non — h — thin at all of its points (13)

in the sense that K is non-thin at = (with respect to Gp-potentials U}') for all z € K (see
§5.3 for the definition). For the purposes of this paper, the important property of K is
that, for any z* € 0K, the capacity Cap,(D(z*,¢) N K) > 0 for every € > 0, where Cap,,
is the Green’s capacity (see (51)). Here, D(z*, €) is a metric disc of radius €; the condition
is independent of the choice of metric. For example, any connected set with more than one
point is non-thin at any point of its closure (see [Ran], Theorem 3.8.3). We refer to §5.3 for
the relevant results on thinness and capacity.

We then define the Gaussian probability measures v,~, on Py = HY(CP', O(N)) as the
Gaussian measure determined by the inner product (2) (the definition is reviewed in §2.3).
The associated Fubini-Study measures are denoted by dV,\?, on PH°(CP', O(N)) (see §3
for the definition).

We will see, c.f. Lemma 25 and Proposition 26, that under Assumptions (11) and (13),
for any u € M(CP'), &,(p) < oo and |supy Ul| < co. In particular, the function

1
I () = =5 En(p) + supUp,  u € M(CP') (14)

is well-defined (with 400 as possible value). Set

- hK K _ hK
Eoh) = _inf 1K), TV = 1 - Ey(h). (15)
The infimum inf,cpcpry 1™ (1) is achieved at the Green’s equilibrium measure vy, x with
respect to (h, K), and Ey(h) = 3log Cap,(K), where (as above) Cap,(K) is the Green’s
capacity with respect to h. See Lemma 4 (the lemma is proved in §7.4). By the Green’s
equilibrium measure we mean the minimizer of —&, on M(K). We refer to §5 for definitions
and discussion of vy,  and of Cap,, (K) (see (51)).

1.1. Statement of results. Our main result is the following:

THEOREM 1. Let h be a smooth Hermitian metric on O(1) — CP! and let dv € M(CP?)
satisfy the Bernstein-Markov property (11) and the nowhere thinness assumption (13). Then
K of (15) is a strictly convex rate function and the sequence of probability measures
{Proby} on M(CP') defined by (4) satisfies a large deviations principle with speed N* and
rate function I (see (16) below). Further, there exists a unique measure vy, € M(CP')
minimizing 1", namely the Green’s equilibrium measure of K with respect to h.

(Recall, see [DZ, Pg. 4], that a function I : M(CP') — R is a rate function if it is lower
semicontinuous and non-negative.)

Theorem 1 shows that the empirical measures du¢, see (1), concentrate near vy,  at an
exponential rate. More precisely, if B(o,d) denotes the ball of radius § around o € M(CP!) in
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the Wasserstein metric, and B°(o,d) (respectively, B(o,d)) denote its interior (respectively,
its closure), then

—inf,epos 1K (1) < liminfy_ o~ log Proby(B(o,0))

< limsupy_,, 3z log Proby(B(0,0)) < —inf 5 K ().
(16)
(With Lip(CP') denoting the space of Lipschitz functions on CP! with Lipschitz constant 1,
the Wasserstein metric on M (CP!) is defined as

dw(p, ') = sup fdp—p').
reLip(cpr) JCP!
It is compatible with the topology of weak convergence in M (CP').)

Theorem 1 implies afortiori that the expected value of dy, tends to vy, i, refining the result
of [SZ] on the equilibrium distribution of zeros in the unweighted case and the more general
results in the subsequent articles [B, BS, Berl, Ber2], when restricted to the univariate setup
under discussion in this paper. Intuitively, in the unweighted case, zeros repel each other like
electrons to the outer boundary of K. A Hermitian metric or weight h = e~% with w, > 0
behaves like an uphill potential which pushes electrons back into the interior of K and gives
rise to an equilibrium potential which charges the interior of K, with extra accumulation
along 0K.

The inner product (2) depends only on the restriction of the metric h to K, see (12), and
consequently the rate function should only depend on this restriction. To see this, we rewrite
it in the standard affine chart C and frame for O(1) in the form

2 Eu(p) +supUf = ~S(s) + sup2 / log |2 — wldpu(w) — o(2)}, (17)
K zeK C
where
S(u) = / Tog 2~ wldp(:)dp(w) (18)

is the logarithmic energy or entropy function. In the large deviations analysis, it is more
convenient to use the formulation in Theorem 1 which uses the ‘compactification’ of the
metric to CPL.

1.2. Examples. As an illustration of the methods and results, we observe that Theorem 1
applies to the Kac-Hammersley ensemble as in [SZ], where dv = d51 (the invariant probability
measure on the unit circle), and where the weight e~ = 1. Hence, the inner product is simply

= OZW | f(e)|2d0. Tt is simple to verify that dv = §q1 satisfies the Bernstein-Markov property,

i.e. that for holomorphic polynomials of degree N, ||pn||s1 < Cee™ 3k ([ \pN(ew)PdH)l/Q.

Indeed, we let TIy(z,w) = >0 2™@" denote the Szegd reproducing kernel for Py with this
measure. Then by the Schwarz inequality,
sup Ipn(2)] < sup VN (2 2)llpnll2e) < VNIpallew)-
z€ zE
On S! we are taking the weight to be ‘flat’, i.e. the Hermitian metric to be = 1. We are
free to choose a smooth extension of this Hermitian metric to O(1) — CP!. For instance,
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we may take h = e ¥ to be S! invariant, equal 1 in a neighborhood of CP! and to equal
the Fubini-Study metric in a neighborhood of co. There is of course no unique choice of the
smooth extension. With any of these extensions, dg1 is easily seen to satisfy the condition
(13).

At the opposite extreme, the methods and results apply to the case where dv = wpg,
the Fubini-Study Kéahler form, and where h = hpg = e~ °60+2*) The Bernstein-Markov
property follows from the same calculation as in the Kac-Hammersley example, except that
the Szegd reproducing kernel is different (but still equals N + 1 on the diagonal; see [SZ,
S72, SZ3] for further background). The regularity condition is obviously satisfied.

1.3. An application - hole probabilities. The large deviation results give an accurate
upper bound for ‘hole probabilities’ for our ensembles of Gaussian random polynomials of one
complex variable. A hole probability for an open set U is the probability that the random
polynomial has no zeros in U. Large deviations estimates for hole probabilities for balls
U = Bg of increasing radius were proved in [SoTs| for certain random analytic functions.
More in line with the present paper are asymptotic hole probabilities as the degree N — oo
of random holomorphic sections of powers LY — M of positive line bundles in [SZZr].
The results there hold in all dimensions, but the stronger assumption is made that h is a
Hermitian metric with positive curvature (1,1) form.

We now state a hole probability for our general Gaussian ensembles on CP!, where the
hole is an open set U C CP!. We consider the

Ay ={p e M(C): u(U) = 0}.
The following hole probability has the same speed of exponential decay as in [SZZr].

COROLLARY 1. For any of the Gaussian ensembles Gn(h,v) and for any open set U,

: 1 e FREK
lljrvrljolip Nz log Proby(Ay) < — ulerth I ().

Proof. If u,, — p weakly in M(C) then liminf, . 1, (U¢) < p(U€). Thus, Ay is a closed
set, both in M(C) and (with a slight abuse of notation) in M(CP'). The upper bound is

then immediate from Theorem 1.
O

Unfortunately, the large deviation principle is not quite strong enough to provide comple-
mentary lower bounds. Indeed, the set

o ={neM(C):pul) =1}
has empty interior for any set U # CP!, and the large deviations lower bound is —oco. The
best one can obtain from the LDP is that, with U closed and the set

A ={p e M(C): u(U) > p},

one has by a similar analysis

1 i
. . . p,0 > 3 h,K
g i inf 75 log Probyy(477) = — inf, 177 ().

The constrained infimum inf ¢4, I"K (1) is achieved by a measure Vu.hx, Which may be
regarded as a relative weighted equilibrium measure with respect to the two independent sets
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U, K. In general it is impossible to evaluate numerically. In a special case, we can however
evaluate it. With r < 1, let U¢ = B, C C be the closed ball of radius r centered at the

origin. Set )
A ={pe M(C): u(B,) =1}.
COROLLARY 2. For the Kac—Hammersley ensemble, and for r < 1, we have

lim sup F log Proby(A,) <logr.

N—oo

Proof. By Corollary 1,
1
11]IVrljoLlp FlogProbN(A ) < —Nleng JIEIMP (19)

We specialize the last expression in the case of the Kac-Hammersley ensemble: written in
the affine chart around 0, we have from (14), (15) and (17)

P () = ~2(n) + 2sup [ log |2~ ulduw),
zeStJC
where we used that for any R > 1,
inf 1K (1) = —S(v) +2/ log |1 — wldv(w) = 0,
C

HEAR

with v = J¢1 the uniform distribution on S*.
Fix r < 1. For given u € A,, let i denote the radial symmetrization of yu, that is, for any

measurable A C C,
1 2
= g/o /1zei9€Ad,LL(Z)d¢9.

Due to the convexity of A, and of I™%(-), the minimizer u* in the right side of (19) is radially
symmetric, i.e. g* = p*, and belongs to A,. Using the identity, valid for any s <1,

21
/ log |1 — s¢|df = 0. (20)
0
we thus obtain
. 7h,K _ . . _ . .
Jnf M) =[ _inf  —3(u)] +X(0s1) = inf —(p).

For pn € A, with u = i, write u = p(dr) x df, with p € M([0,7]). Then,

S = gms [ [ 0slse - e ptas)otas)
= o /0 / /O log |s — s'e” | p(ds)p(ds')

- // (log )21y + Liv]p(ds)p(ds’)
0
where we used (20) in the last equality. The last expression is maximized (over p € M([0,7]))

at p, = 0,.
O
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1.4. Discussion of the proof. Functions somewhat similar to (14) or (17) arise as rate
functions in large deviations problems for empirical measures of eigenvalues of random ma-
trices (see e.g. [BG, BZ]). In particular, much of the analysis of the energy term &, (u)
can be carried over from the eigenvalue setting and from known results in classical weighted
potential theory on C (see [ST]). We recall that the weighted equilibrium measure of K with
respect to the weight e~¢ is the unique maximizer in M(K) of the weighted energy function,

Soxcln) =:/Q_/;1og<«z——umeQ“ﬂeQ@O)du<u»du<z> (21)

We observe that Q = ¥ in the global setting, i.e. the weight is essentially a Hermitian metric.

However, the (non-differentiable) sup function J™* (1) := sup, U} is quite different from,
and somewhat more difficult than, the linear functions such as [ z*dp which occur in the
eigenvalue setting. Under Assumption (13), we show that it is convex and continuous on
M(CP') with respect to weak convergence (which, due to the compactness of CP!, is equiv-
alent to vague convergence) of probability measures (Lemma 26). The continuity also uses
the fact that the Green’s function G}, is bounded above on CP'.

It is not obvious that the minimizer of I"* should be the same as the maximizer of (21).
This is proved in Proposition 29. The main differences are that (i) &, is not constrained
to measures supported on K; (ii) the second supj term is additional to the energy. In
Proposition 29, we show that v},  minimizes both —&;, and J™"¥.

Besides potential theory, an important ingredient in the proof of Theorem 1 is a formula
for the joint probability current of zeros when Py is endowed with the Gaussian measure
derived from the inner product (2). A novelty of our presentation is that we derive the joint
probability current in a natural way from the associated Fubini-Study probability measure on
PPy. In the following, we work in the standard chart, i.e. (C)™). Let A(¢) = [Tic; (G —G)
denote the Vandermonde determinant, s¢(-) € Py the polynomial with zero set {¢i,...,(n},
and d?¢ = d(¢ A d¢ on C.

In the following, and hereafter, we often use the following identity:

[ G wadiog sl = ¥ [ Golewducto) = N, (22)

which follows from the definitions (1) (5), (8) and from the Poincaré-Lelong formula (2.1).

PROPOSITION 3. The joint probability current (3) (see also (34)) is given in the affine chart
(C)N c (CPHYY by
3 1 A(CL - PG -+ d2C
Kév((‘l, o0y = 7ol | ](vl N 1 N — (23)
(o TIZ 12 = G e Vet (2))

1 €Xp <Zz‘<j G (G, Cj)) vazl @*QNSO(Cj)d2cj o
- ZN(h) (f(cpl eV Jert Gh(Z,w)dugdy(Z»NH :

where Gy, is the Green’s function (5). Also, Zy(h) and Zy(h) are normalizing constants,
defined so that the measure on the left side has mass one.
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The second expression (24) is invariantly defined. We will see that

Zn(h) = | det An(h)|=2 = Vol(B2(LY, h'V)), see (32)
) (25)
Zn(h) = | det Ay (h)|2e~(CaNW-DENINFIDER)  goe (7).

Here, Ay (h) is the change of basis matrix from the monomials 27 to an orthonormal basis for
the inner product Gy (h,v) on H(CP', O(N)), B*(LN,hN) = {s € H*(C, L") : [|s|l}x < 1}
is the unit ball in H°(C, L") and Vol is with respect to the Lebesgue measure. In Lemma
18, we further rewrite the expression for KN (Cy,...,(y) as a functional Ty (ue) = T (1c)
on the measures ji¢. The rate function I is then extracted from Iy as N — oo.
To complete the calculation, we determine the logarithmic asymptotics of Zy(h).
LEMMA 4. We have,
_ 1 A 1
]\}1_{1;0 Nz log Zn(h) = 5 log Cap,,(K) .

This limit formula gives an alternative approach to the asymptotics of | det Ay (h)|* from

that in [BB], in this one dimensional setting.

1.5. Sketch of proof for the Kac-Hammersley ensemble. We now sketch the proof
of Theorem 1 in the case of the Kac-Hammersley ensemble. In this case, we do not need the
geometric language used in the rest of the paper.

Consider the polynomial Py(z) = Y28 a;2" = ay[zV + SN, ' b;2'], where the a; are
independent Gaussian circular (i.e., zero mean and i.i.d. real and imaginary part) standard
complex random variables and b; = a;/ay. We have Py(2) = ay Hf;l(z — z;). Further,
conditioned on ay, the variables {b;}Y ' are independent, Gaussian circular, of zero mean
and variance |ay| 2.

Let A = [[,_;[2i — zj|. Then, the Jacobian of the transformation (b IV = {z}Y, s
|A]%. On the other hand, with due € M(C) denoting the empirical measure of the zeros of
PN7

N-1
janl? + ) lawbi® = aif?
i=0
= (2#)_1/ Py (2)Py(z)dz

S

lan|? 2 lan|? 2N [log|z—a|due (z) 2_NJn (ue)

= H|Z—ZZ| dZ:Q— e 8 He dZI:‘CLN‘e N ;
S1 s S1

2T

where the integrals are path integral along the unit circle, and we used the fact that the
integrand is real to express it as an exponential of a real function. We then have, for any
measurable set A C M(C),

1 00
Proby(dus € A) = 7o dzy .. 'dZNl{LNeA}/ yN€N2z(LN),y6NJN(LN)dy
N Jz;:A#£0 0

ZN zi:AF#£0
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Here, Ly = N-' 3V 4., ¥ is as in (18) (with the convention log(0) = 0), and Zy;, Zy are
normalization constants.

Now, for each fixed p for which log |z — +| is uniformly integrable for z € S, we have that
1
Tn(w) = N og (g | exp(enutog - -|>>dz) e 27011
S1
where

J(p) = m%}lc/log |z — z|du(z) .
zZE
One thus expects, as in [BG, BZ], that for “nice” sets A,
N~?[log Proby(dus € A) + log Zy] — inf (2J(pn) — S(w)) -

HEA
Thus, it is natural to expect to obtain the large deviation principle, with speed N? and rate
function
2J(1) = () = _inf_[20(v) = S(v)].
(Compare with (17), noting that K = S* and ¢ =1 on S! for the Kac-Hammersley ensem-
ble.) The technical details of the derivation, however, are best handled in a more general
geometric framework, where relevant properties of the rate function are more transparent.

1.6. Generalizations. We close the introduction with some comments on the generalization
of the results of this article to other Kéhler manifolds. In the sequel [Z] we use the method
of this article to give an explicit formula for the joint probability current in the more difficult
higher genus cases'. In higher genus, the relation between configuration spaces and sections
of line bundles of degree N is the subject of Abel-Jacobi theory, and the formula for the joint
probability current involves such objects as the prime form. Some of the geometric discussion
of this paper is intended to set the stage for the higher genus sequel. The results can also
be generalized from Gaussian ensembles to non-linear ensembles of Ginzburg-Landau type.
For the sake of brevity, we do not carry out the generalization here.

Another type of generalization to consider is to ensembles of random holomorphic func-
tions, for instance random holomorphic functions in the unit disc with various weighted
norms or random entire functions on C. The random analytic functions have an infinite
number of zeros and one apparently needs to make a finite dimensional approximation to
obtain a useful configuration space and a map to empirical measures.

An interesting question is whether one can generalize the large deviations results to higher
dimensions. One could consider the hypersurface zero set of a single random section, or the
joint zero set of a full system of m sections in dimension m. The rate function ¥ has a
generalization to all dimensions, and so the large deviations result might admit a generaliza-
tion. But the approach of this article, to extract the large deviations rate function from the
joint probability current of zeros, does not seem to generalize well to higher dimensions. In
dimension one, there exists a simple configuration space of possible zero sets of sections, but
in higher dimensions there is no manageable analogue. It is possible that one can avoid this
impasse by working on the space of potentials 5 log ||s||,~ rather than on the configuration

n fact, an earlier posted version of the current article had the title Large deviations of empirical zero
point measures on Riemann surfaces, I: g =0
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space of zeros. But it appears that one would have to extract the rate function directly from
the potentials without using zeros coordinates. This circle of problems fits in very naturally
with the Kéhler potential theory of [GZ, BB, Berl, Ber2], and it would be interesting to
explore it further.

Finally, the authors would like to thank R. Berman, T. Bloom, A. Dembo, A. Guionnet
and B. Shiffman for helpful conversations. We also thank the referee for his careful reading
of the manuscript and for making many useful suggestions. Our collaboration began at the
2006 AIM conference on Random Analytic Functions, and we thank AIM for providing the
occasion.

2. BACKGROUND

Polynomials of degree N on C may be viewed as meromorphic functions on CP! with a pole
of order N at oo, or equivalently as holomorphic sections of the N power O(N) — CP! of
the hyperplane line bundle O(1) — CP!, or again as homogeneous holomorphic polynomials
of degree N on C2. It is useful to employ the geometric language of line bundles, Hermitian
metrics and curvature, and in [Z] this language is indispensible. We briefly recall the relevant
definitions, referring the reader to [GH] for further details.

We use the following standard notation: £ = (& — z'a%), 2 =124 z'a%). Also, Of =

%dz and similarly for f. The Euclidean Laplacian is given by A = 4 %{; and 00 =

%;dz ANdz. 1t is often convenient to use the real operators d = 0 + 0, d°® := ﬁ(é —0) and
dd® = i@@. Thus, dd°f = éAfdz ANdz = ﬁAfdx A dy. We will often need the classical

formula,
1
A (2— log ]z\) =0y < dd°(2log|z|) = dpdx A dy. (26)
7r

Henceforth, we regard &y as a (1, 1) current so that dy and dpdx A dy have the same meaning.
A smooth Hermitian metric A on a holomorphic line bundle L is a smooth family A, of
Hermitian inner products on the one-dimensional complex vector spaces L,. Its Chern form

is defined by

er(h) = =~ 09 log e (27)
where e, denotes a local holomorphic frame (= nonvanishing section) of L over an open set
U C M, and |lep|ln = h(er,er)? denotes the h-norm of e;. We say that h is positive if
the (real) 2-form wy, is a positive (1,1) form, i.e. defines a K&hler metric. For any smooth
Hermitian metric i and local frame e, for L, we write ||e.||? = ™% (or, h = e~ %), and

wp = E@égp = dd‘p.
2w

We refer to ¢ = —log ||e||7 as the potential of wy, in U, or as the Kahler potential when wy,
is a Kahler form. We are interested in general smooth metrics, not only those where wy, is
positive; for instance, our methods and results apply in the case where ¢ = 0 (i.e. the metric
is flat) on the support of dv. The metric h induces Hermitian metrics A" on LY = L®---® L
given by ||s®V||,~ = ||s]|¥. The N-dependent factor e~ is then the local expression of h"
in the local frame e”. We will only be considering the line bundles O(N) — CP! in this

paper.
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We now specialize to the hyperplane line bundle O(1) — CP! and its powers. We recall
that CP! is the set of lines through 0 in C?. The line through (zo, 2;) is denoted [z, 21],
which are the the homogeneous coordinates of the line. In the case of CP! there exists a
single holomorphic line bundle LY of each degree. One writes L = O(1) and LY = O(N).
The bundle O(1) is dual to the tautological line bundle O(—1) — CP! whose fiber at
a point [2g,z;] € CP! is the line [z, 2] in C2 The line bundle O(1) is defined by two
charts U; = CP'\{oo} (29 # 0) and Uy = CP'\{0} (21 # 0). A frame (nowhere vanishing
holomorphic section) of O(—1) over Uy is given by ej([20, 1]) = (1,2), and over Uy by
e5([z0, 21]) = (i—‘l), 1). The dual frames are the homogeneous polynomials on C? defined by
e1(z0,21) = 20, resp. es(2o,21) = 21.

The potential ¢ is only defined relative to a frame, and we will need to know how it
changes under a change of frame. Suppose that ¢; is the potential of w;, in the frame ey,
ie. |lei([z0,21])||7 = e ¥*. We assume that h, hence ¢; is smooth in U; and we may (with
a slight abuse of notation) regard it as a function on U; or on C in the standard coordinate
[20, 21] — 2 = w. In the frame ey we have the local potential |[ea([20, 21])|[7 = e™#2 for some
9 € C°°(CP'\{0}), which we identify with a function on C. On the overlap CP*\{0, oo} the

frames ey, ey are related by es([20, 21]) = ZLe1([20, 21]), 50 [lea([20, 21])[17 = |2*[]e1 ([0, 21]) ]

It follows that ¢s([20,21]) = ¢1([20, 21]) — 2log [2]. If we use w = £ as a local coordinate,
then ¢o(w) = ¢1(=) + log |w|?. As an illustration, the Kahler potential of the Fubini-Study
metric on O(1) is given by log(1 + |w|?) = log(1 + rz) + log [w|* in the two charts.

An important observation in understanding the global nature of (24) is the following:

LeEMMA 5. The (1,1) form e 2#1*)dz A dz in the chart U, extends to a global smooth (1,1)
form k on CP'. In the chart Uy it equals e >*2*)dz A dz.

Proof. We need to check its invariance under the change of variables o(z) = % We have,

)dz/\dZ

o*e gy A dz = e 206 EE
z

Since 1 () = pa(z) — log |2|?, this is

62 log |Z|2 dz Ndz

—2p2(2)
‘ EE

= e 222 gy A dz.
O

2.1. Poincaré-Lelong formula for the empirical measure of zeros. The empirical
measure of zeros Z; (1) is given by (one-dimensional) Poincaré-Lelong formula,

Zy = WLNﬁélogm = N%raélog |s]lan + wh

= 2dd°log||s||p~ + wh -
It is completely elementary in dimension one.
2.2. dd° Lemma. We will need the dd® Lemma on not-necessarily-positive (1,1) currents.

The dd® Lemma on forms (cf. [Dem], Lemma 8.6 of Chapter VI) asserts that on a compact
Kéhler manifold, a d-closed (p,q) form u may be expressed as u = ddv where v is a (p —



LARGE DEVIATIONS OF EMPIRICAL MEASURES OF ZEROS OF RANDOM POLYNOMIALS 13

1,q—1) form. The same Lemma is true for currents, with the change that v is only asserted
to be a current.

When w,w’ are two cohomologous positive closed (1,1) currents (which on CP! simply
means fwl w = fcpl w'), then one has a regularity theorem: w — ' = dd“) where ¢ €
LY(CPY, R). We refer to [GZ], Proposition 1.4.

2.3.  Hermitian inner products and Gaussian measures on H°(CP' O(N)). We
denote by H°(CP!, O(N)) the space of holomorphic sections of O(N). It is well-known that
they correspond to polynomials of degree N, which are their local expressions in the affine
chart U = CP*\{oo} (see [GH]).

As mentioned in the introduction, the data (h,v) determine inner products Gy(h,v)
on the complex vector spaces H°(CP',O(N)) (see (2) and (10)). An inner product on
H°(CP!, O(N)) induces a Gaussian measure on this complex vector space by the formula

dn

1
dyn(sy) == TTNG_‘CPdC, Sy = chSJN, c=(c1,...,cqy) €CW,
j=1

where dy = N+1, {SV",..., S}/ } is an orthonormal basis for H(CP', O(N)), and dc denotes
2d n-dimensional Lebesgue measure. The measure vy is characterized by the property that
the 2dy real variables Rc;, Sc; (7 = 1,...,dy) are independent Gaussian random variables
with mean 0 and variance 1/2; equivalently,

ENCj = 0, :ENC]'C]€ = 0, ENCjEk = 6jk7

where Ey denotes the expectation with respect to the measure yy.
In §3, we will define an essentially equivalent Fubini-Study volume form on the projective
space of sections PH?(CP!, O(N)).

3. JOINT PROBABILITY CURRENT OF ZEROS AND THE FUBINI-STUDY VOLUME FORM

In this section, we define the principal object of this article, the joint probability current
of zeros. We then prove the first part (23) of Proposition 3, giving the formula for the
joint probability current of zeros as the pull back to configuration space of the Fubini-Study
volume form on the projective space of sections. We rewrite the formula in terms of the
Green’s function in the next section.

3.1. The joint probability current of zeros. The joint probability current of zeros is
defined by

KNG 2N = E(Z,(2Y) @ Zy(22) @ - - - @ Zy(2V)).

It is a current on the configuration space (CP')™) of N points. It is the extreme case n = N
of the n-point zero correlation current

KN(GY, . 2" = B(Z(2Y) @ Zy(22) @ - - - @ Zo(2")) (28)

on the configuration space (CPl)(”). Recall that by a current we mean a linear functional
on test forms, i.e. for any test function p;(z!) ® - -+ ® p,(2") € C((CPH)™),

(KNG 2,012 @ @ 0a(2M) = B [(Ze, 1) (Zs, 02) -+ (Zos 00)] -
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3.2. Fubini-Study formula. We now present the most useful approach to the joint prob-
ability current of zeros in the case of genus zero.

It is a classical fact that the projective space of sections PH?(CP!, O(N)) may be identified
with the configuration space (CP')™) of N points of CP!. This essentially comes down to
the elementary fact that a set {(i,...,(x} determines a line of polynomials [F;] € PPy of
degree N, at least when none of the zeros occur at co. Viewed as holomorphic sections of
O(N) — CP! one can also allow co to be a zero and then N points of CP' corresponds to a
line of holomorphic sections.

The correspondence ¢ — [P defines a line bundle

Zy — (CPHYW, (2x)¢ = {[p] € Px : D(p) = ¢}, (29)

i.e. the fiber of Zy at (3 +-- -+ (y is the line CF; of holomorphic sections of O(N) with the
divisor ¢ = (; + -+ -+ (y. It is isomorphic to the bundle O(1) — PH?(CP!, O(N)) under the
identification PH°(CP!, O(N)) = (CP')™). One can construct a form representing the first
Chern class ¢;(Zy) using a Hermitian inner product on Zy or equivalently a Hermitian inner
product on H°(CP!, O(N)): at a point ¢ € (CP)™)| the G,-norm of a vector P; € Z; is
|| 2]||G, the norm of P as an element of H°(CP*, O(N)). This is the Fubini-Study Hermitian
metric determined by the inner product.

Let us recall the basic definitions and formulae in the case of the standard inner product
on C4 and CP?. Let Z € C4™ and let || Z]]> = Z?:o |Z;|?. In the open dense chart Z, # 0,

and in affine coordinates w; = g—é, the Fubini-Study volume form is given by,

Volr = T wpye

For our purposes, it is more useful to lift this form to C%*! under the natural projection,
7 CH — {0} — CP? A straightforward calculation shows that

[15_,dZ; ndZ,

7r*d\/011~=||ZOH2 ||Z||2(d+1) ’

in the sense that

dZoNdZy T, dw; Adw;  T1i_odZ; AN dZ,

| Zol? (1 + [Jw]2)o+ |1 Z] [P+

We need a more general formula where the inner product || Z||? is replaced by any Hermit-
ian inner product on C4*!. We recall that the space of Hermitian inner products on C#*! is
the symmetric space GL(d+1,C)/U(d+1). If we fix the standard inner product (v, w), then
any other inner product has the form G(v,w) = (Pv,w) where P is a positive Hermitian
matrix. It has the form P = A*A where A € GL(d + 1,C).

Suppose, then, that instead of the standard inner norm ||Z|| on C%*! we are given the
norm ||AZ|| where A € GL(d+1,C). Then the Fubini-Study metric becomes 99 log ||AZ||%.
Since the linear transformation defined by A is holomorphic, the associated volume form
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dV, is simply the pull-back by A of the previous form,

(@9log||IZIP)" _ [(AZ)* . (ILi0dZ; 1 dZ,
*dVoly = A" = = A* =
e N [AZ[P@#D "\ dzy ndZy 0
) o NI dz; N dZ;
= |det AP|(AZ)o)*- [ 55~ A =5 F A"(dZy N dZ, =
At APIAZNP - (g A o A'(020 7 d20)) (HAZWH)

Here, (6%0 A 8%0 = A*(dZy A dZo)) is the coefficient of dZy A dZy in the form d(A*Z)y A

d(A*Z)q.
We now prove the first part of Proposition 3.

3.3. Proof of (23) in Proposition 3. To prove (23), we use (30) and change variables to
zeros coordinates.

We first consider the change of variables in local coordinates on CP!. We fix the usual
affine chart U C C and let z be the local coordinate. We then have a corresponding local
coordinate system ((i,...,(y) on (CP')Y which is defined in the chart (C)V.

We have defined the joint probability current (28) as an (N, N) form on configuration
space (CPY)V. It pulls back under the Sy cover (CP')N — (CP")™) and we wish to express
it in the local coordinate system ((i,...,(y) to obtain the formula in Proposition 3. We
then write down its density with respect to the local Lebesgue volume form d?(; - - - d*Cy of
the chart.

To prove the Proposition, we start with the Newton-Vieta’s formula:

N N
[IGE=¢) =D (—Drenw(Gi - Cn) 2 (31)
j=1 k=0

Here, the elementary symmetric functions are defined by

ej = E Zpy 2y

1<p1<-<p; <N

As mentioned above, the formula (31) defines a map (CP')™) — Py, which is a section
of the line bundle Zy (29). It is the section taking its values in the polynomials Zij\io a; 2"
for which ay = 1. Since eg({) = 1, the linear coordinates are affine coordinates in the chart
co = 1, where ¢; are coordinates with respect to the basis {z/}. We then change variables
from the Lebesgue volume form day A da; A --- A day A day in the affine chart to a volume
form in the coordinates ((i,...,(n). It is well-known (see e.g. [LP]) that this change of
variables has Jacobian [A(C)[* where as above, A(C1,...,(n) = [li<jcpen(Ce — ¢;) is the
Vandermonde determinant.

We now express the Fubini-Study probability measure on PH?(CP*, O(N)) in the coordi-
nates (;. The first problem we face is that the right side of (31) expresses the polynomial
on the left side in coordinates with respect to the basis {2’ }j»V:O, which is usually not an
orthonormal basis with respect to the inner product (2). We need to make the additional
change of variables from coordinates £; with respect to an orthonormal basis {;} for our
inner product Gy(h,v), vazl(z — ) = SN En_ibe to coordinates Z; = (—1)N ey,
with respect to the monomial basis {27}. With no loss of generality, we assume that the
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orthogonal polynomials {1);} are enumerated according to degree, so that ¢ is the unique
polyomial in the basis with a 2V term. The change of basis matrix Ay(h,v)Z = £ is given

by,

k i N
(Al )Jk — () anon) oo (32)
Next we observe that
0 0 _
AL 7 7Y — | 492
97 Aazo An(h,v)*(dZy N\ dZy) = |AY|

Indeed, AydZy = 3, A¥dZ; and the desired expression is the coefficient of dZy A dZ, in

d(ANZ)o N d(A%Z)o. We further observe that |LAY|? is a constant independent of ¢. By our
ordering, ¥y = knz" + ky_12V"1--- for some ky # 0. Since

[IG-a Z&v jy =2 e

it follows that
AR = ky', and that |[(Anx(h,v)Z)o|* = ky*.
Combining this evaluation with (30), we see that the pull back of the Fubini-Study volume
form with respect to Gy (h,v) to CNT! is given by

det h,v)[? = .
| € AN( 77/)‘ <||AN(h7 IJ)Z||2(N+1)

We now change variables to zeros coordinates. As mentioned above, vazl dZ; NdZ; =
|A(Q)PT; d°¢;. The denominator in (33) equals the sum of the squares of the components

of Ax(h,v)Z, which is the L? norm-squared of HNzl(z — ;) with respect to Gy(h,v), i.e

Ay (b, ) 2| = (/ [ Gpe e >) .

(33)

Further,
(Ax(h, 1) 2)ol* = &)1 = KITLi(z = )y o)

2

= ’fc [ (2 = §)on(2)e V@ (2)

This completes the proof of (23). O
We refer to the coefficient of d?(; - --d*Cy in (23) as the joint probability density (JPD)
of zeros:

ACr . ()2
Dn(Cir- ) = | det A (h, 1) ’ GHIEHsY] (3
(o TS 12 = G e Ve (2)
Remark: The elementary symmetric functions e;(¢) of ¢ = ((1,...,(n) are natural coordi-

nates in CV), and a natural holomorphic volume form is given by
Qc(N) = Cl@l VANRIEIEWAN deN (35)
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while the corresponding (N, N) form is
QC(N) N ﬁc(N) = d@l A dél VAR deN A dej\[ = ’A(Cl, ceey CN)’2d2<1 cee dZCN.

3.4. Intrinsic formula for the joint probability current. The Fubini-Study form has
an intrinsic geometric interpretation as the curvature form (27) for the Hermitian line bundle
Zy — (CPYH™) equipped with its metric G(h",v). This is of independent geometric interest
and we pause to consider it.

A local frame for Zy (henceforth we drop the NV for notation simplicity) is a non-vanishing
holomorphic selection of a polynomial P from the line CFP; of polynomials (or more generally,
holomorphic sections of O(N) — CP!) with divisor ¢. The standard choice is to trivialize
Z over (C)V using the section Pr(z) = vazl(z — (;)eN (z) where e(z) is the standard affine
frame of O(1) — CP! over C. In this article, the inner product G = Gy(h,v) is defined by
(10). It follows that the curvature (1,1) form of Z is given by

-
Wz — 58810g Hngg(h,,,), (36)

where 00 is the operator on (CP')™). Thus,
Oy (¢) = log || Pl c(nu)

is the Kahler potential for the Kahler form of configuration space, and the volume form is
given by

. N
/l/ —
AVEs Gy (hy) = (533 log HPCHGN(h,u)) ;

the (N, N) form defined as the top exterior power of (36). What (23) asserts is thus equivalent
to

PropPoOSITION 6. We have,
. N
VA —
(50005) = ldet () AW Pe DO 2,

This Proposition clarifies in what sense the right hand side is a well-defined volume form
on (CPY)®™). Namely, it corresponds to the choice of the Kihler potential ®y, i.e. the
expression of the Hermitian metric G on Z in the local frame F.

4. GREEN’S FUNCTIONS AND THE JOINT PROBABILITY CURRENT: COMPLETION OF THE
PROOF OF PROPOSITION 3

As discussed in the introduction, it is very helpful to express the joint probability current
and rate function in terms of global objects on CP!. In the statement of Theorem 1, we
expressed I"X in terms of the Green’s function Gj,. In this section, we give background on
the definition and properties of Green’s function that are needed in the proof of Theorem 1.
The main result is Proposition 17, in which we express the joint probability current in terms
of Green’s functions, and thus complete the proof of Proposition 3.
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4.1. Green’s function for wy,. The Green’s function Gp(z,w) is defined in (5). We now
verify that G}, is well-defined, that it is smooth outside of the diagonal in CP! x CP! and
that its only singularity is a logarithmic singularity on the diagonal. We sometimes write
g-(w) = G(z,w) to emphasize that the derivatives in (5) are in the w variable. When wy, is
a Kéhler metric, g,(w) is a special case of the notion of Green’s current for the divisor {z}.
For background we refer to [Hel, although it only discusses the case where wy, is a Kéhler
form. We also refer to [ABMNV] for background on global analysis on Riemann surfaces.

When we express the Green’s function in the charts U; x Uy, resp. Uy x U, of CP! x CP!,
we subscript G, accordingly. We also drop the subscript h for simplicity of notation when
the metric is understood.

PROPOSITION 7. There erists a unique function Gy(z,w) € L'(CP' x CP') solving the
system of equations (5). When z # oo, in the local affine chart C it is given by (6). Under

the holomorphic map z — %, we have

11
2w
Proof. Given any z € CP!, there exists a section s, € HY(CP!,O(1)) which vanishes at
z. There exists a distinguished section (denoted 1,(w) in [ABMNV]) which has the Taylor
expansion w — z in the standard affine frame and which corresponds to the meromorphic
function w — z. When z = 00, sy (w) corresponds to the meromorphic function 1. As a
homogeneous polynomial of degree one in each variable on C? x C? it is given by w2y — 21 wp.
We view the two-variable section s, (2) as a section of 77O(1) K 750(1) — CP! x CP! and

equip the line bundle with the product Hermitian metric h, X h,, (here and in what follows,
X denotes the exterior tensor product on CP' x CP'). We then claim that (with E(h) defined

G1( ) = Ga(z,w).

Gn(z,w) = log||s(w)l[.zn, — E(h)

satisfies (i)-(iii) of (5) for all z. Both (i) and (ii) are clear from the formula and from (2.1).
To prove (iii) and the identity claimed in the Proposition, it is convenient to use the local
affine frames e; of O(1) — CP! over the affine charts U; (see §2 for notation).

LEMMA 8. There exists a constant E(h) so that, in the affine chart U; (j = 1,2) and all
z€C,

Gj(z,w) = 2log [z — w| = ¢;(2) = wj(w) + E(h),
and [ G;(z,w)ddp; = 0.

Indeed, in U; we put zg = wg = 1 and z; = 2, w; = w, and then

log |5 (w)[[h.gn, = 2log |z — w| = ¢1(2) — ¢1(w). (37)

In Uy we put 21 = w; = 1 and zp = z,wy = w and obtain the same expression with g
replacing ¢;. On the overlap, the stated identity follows from the fact that

1 1 1 1 1 1
210812 — L= 1(2) - eu(2) = 210g] — wl 1) — 1(2) — 210g <] — 210g ],
and the fact that o(w) = ¢1(2) + log |w|? (see §2).

w
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To complete the proof, we need to show that [, log||z — wl[} g, wp is a constant in 2.
In fact we claim that when z, w € U, then

/ oglfz —wl e, Wh = —/Wh — dmp,(00).
CP

The calculation of this integral can be done by the integration by parts formulae in
§8.2. We use (37) to break up the integrand into three terms. The second integrates to
—(2) Jopr wn = —¢(2), while the third integrates to — [ wy = — [ pddp. The first (log-
arithmic) term is an integral of the type studied in (1) of Lemma 34, where it is evaluated
as

[ 21081z~ wldder = 1(2) — 47p (00) (38)
C

In the full sum, the ¢;(z) terms cancel, leaving the stated expression. The same integral
holds with (, replaced by ¢ if z,w € U, by the identity in the Proposition. This proves the
integral formula in all cases. U

As an example of the calculation, the Fubini-Study Green’s function is given in the chart
U, x Uy by Grs(z,w) = 2loglz,w]* — C, where [z, w] = |z—v] The constant C' is

VPP

determined by the condition (iii). To study its behavior when z = 0o we change coordinates

oz — %,w — % and study the behavior at 0. The distance [z, w]| and Green’s function

are invariant under the isometry o, so we obtain the same expression after the change of
coordinates. In particular, in these coordinates, G pg(o0, u) = 2log [u| —log(1+ |ul?) = ¢(1),
where prg(w) = log(1 + |wl]?).

Remark: We note that a local Kéhler potential ¢ (or a global relative Kéhler potential) is
only unique up to an additive constant. One may normalize ¢ by the condition fCPl wwp = 0.
However, in the above formula we have not done so. We observe that the Green’s function
is (as it must be) invariant under addition of a constant to ¢.

4.2. Green’s potential of a measure. We now return to the Green’s potential (8) and
Green’s energy (9) of the introduction. Given a real (1,1) form w on CP!, we define

SH(CP'w) := {u € L'(CP",RU {—00}) : ddu + w > 0}. (39)
For any closed (1,1) form, the 90 Lemma implies that the map
Y — wy = w + ddy € M(CP) (40)
is surjective and has only constants in its kernel, i.e.
SH(CP',w) ~ M(CP") ®R.

The Green’s potential (compare with (8)) of a measure defines a global inverse to (40) and
is uniquely characterized as the solution of

ddUl = p— w;

Jop Ubw = 0.
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Any smooth integral (1,1) form w € H?(CP',Z) is the curvature (1,1) form of a smooth
Hermitian metric h (see §2), and we subscript the potential by h rather than w. Thus,

dd°Uj!(z) = p — wp. (41)
We illustrate Green’s potentials in the important case where y = p¢. In Lemma 15, we
will essentially write the wy,-subharmonic function  log||s¢(2)||ny with

N

sc(2) =11z = ¢ (2) (42)

j=1

as a Green’s potential. To tie the discussions together, we note that the special case w = wy,
of Lemma 15 below can be reformulated in terms of Green’s potentials as follows:

LEMMA 9. We hawve,
o (i) §logllsc(2)llny — % Jopr log llscllivwn = U, (2). Hence,
I5¢(2)|[Fe JeetToslisclfon _ (U3
o (i) [logllsc()lEven = fylogllsc(w)Erdd = N(J pduc — ().
Proof. Since dy¢ = dd®< log||s¢(2)|[7x + wh,
UIGE) = o Gl w)duc(w)
= Jom Gu(z,w)(5dd" log |[sc(w)][7x + wn)
= Jop Gu(z,w)dd log |[sc(w) ][~

= wlogllscllin(2) = % Jop log llscl [ (2)wn.

This proves the first point (i) of the lemma. The proof of (ii) is given in Lemma 34 in the
Appendix. Tt is proved by integration by parts (see (64) of §8 for the required constant
coming from the boundary term “at infinity”) together with the Poincaré-Lelong formula
(2.1). O

4.3. Regularity of Green’s functions. For use in the proof of the large deviation prin-
ciple, we need the following regularity result on the Green’s function. In what follows,
D ={(z7z):2zeCP}.

PROPOSITION 10. Gp,(z,w) € C®°(CP! x CP'\D), and in any local chart, near the diagonal
it possesses the singularity expansion,

Gilz,w) = 2log |2 — w| + p(z) + O(|z — w])

where p(z) is a smooth function on CP' known as the Robin constant. In particular,
Gi(z,+) € LY(CP, wy) for any z, and there exists a constant Cg < oo so that

sup G(z,w) < Cg.
(z,w)€CP1 xCPL
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Proof. When w is a Kéhler metric, we may form its Laplacian A, and then the Green’s func-
tion G,,(z,w) is the kernel of AJ! on the orthogonal complement of the constant functions.
Thus, in the compact case, G, is defined by two conditions:

(1) AuGy(z,w) = 0.(w) — &, where A = [, w. That is, G,(z,w) is a (singular) w-
subharmonic function. In our case A = 1.
2) Jopr Gu(z, w)w = 0.
We denote by {¢;}32, an orthonormal basis of eigenfunctions of A, in L*(CP',w), with

Yo = ﬁ and with Ap; = Ajp; with 0 = A\g > Ay > Ay | —oo. Then G|, has the eigenfunction

expansion,
- ¢i(2) 0 (w)
w) =) FEAEE— (43)
j=1 J

The singularity expansion near the diagonal is then a standard fact which follows from the
Hadamard-Riesz parametrix method (see [HollI], Section 17.4).

We now consider general smooth (1, 1) form wy,. When wy, fails to be Kéhler , we introduce a
Kahler metric w in the same cohomology class as wy,. Since fcpl w = fcpl wp, the 90 Lemma,
implies that there exists a relative Kahler potential ¢, such that w, —w = ddpp,. By
definition (8), the relative potentials are given by

ddUy = w —wy, ddUS" = wp —w. (44)
It follows that Uy = —U%" + Ay, for a constant Ay, and from f Usrw = 0 we have

Up = U + /Ughwh.

By integrating both sides against wj, we also have [Upw = [U%wy,
We then claim that

Gh(z,w) — G,(z,w) = Uy (2) + Uy (w) — / Upw. (45)

Since the relative potential Uy is a solution of the elliptic equation (44), and the left side is
C*, it follows that Uy € C*°. Hence (45) implies the regularity result for any smooth h.

To conclude the proof, we need to prove the identity (45). We observe that the dd°
derivatives of both sides of (45) in either z or w agree, both equaling w — wy,. Hence, there
exists a unique constant Cy, such that

Gh(z,w) — G,(z,w) = Uy (2) + Uy (w) + Cyp,. (46)
To determine Cy, we integrate both sides of (46) against wy(z) Kw(w) and use that [ G ,w =

0 = | Gpws. Hence,
Cyr = —(/ U}‘Z"wh—l—/U;fw) = —/U;fw,

since [ Upwy, = 0. This implies (45). O
COROLLARY 11. With C¢ as in Proposition 10, for any p € M(CP'), sup, Ul < Cq
Proof. This follows from the fact that U}(z) = [op Gr(z, w)dp(w) < Cg, as [dp=1. O
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4.4. Green’s energy. From (9), we have for the Green’s energy with respect to wy,

& = [ UEdu) = [ UKL ) = [ UpEdar,
CP! CP! CP!

where we used (41) in the second equality and the fact that [ Uf'w;, = 0 in the last equation.

In the next result, we outline a proof of the convexity of the energy functional for general
smooth Hermitian metrics. It is used in the proof of the convexity of the rate function
in Lemma 28. Convexity of the energy is well-known in weighted potential theory: It is
proved in Lemma 1.8 of [ST] that —X(x) > 0 in the case where case where p = py — o is
a signed Borel measure with compact support, where u(C) = 0 and each of puq, po satisfies
—3(p;) < oo. A different proof is given in [BG|, Property 2.1(4) and another in Proposition
5.5 of [BB]. We give a somewhat different proof in our setting of CP*.

We define the energy form on M(CP!) by

(b, v)w = /C N Gz, w)dp(z)dv(w) = /

Ujjdl/:/ Usdp. (47)
CP! CP!

As in [C], we denote the probability measures of finite energy ||u||2 < oo by ET(CP') C
M(CPY).

PROPOSITION 12. For any smooth Hermitian metric on O(1), =&, is a strictly convex
functional on M(CP').

Proof. We first prove strict convexity when w is a Kahler metric.

LEMMA 13. When w is a Kdhler metric, the energy form {(u,v),, is negative semi-definite
on signed measures of finite energy. The unique measures of energy zero are multiples of w.

Proof. From the eigenfunction expansion (43), it follows that
AT,
(u,v), = / G, (z,w)du(z)dv(z) = Z w
CPlxCP! j=1 J

It is clear that for any signed measure p, (i, 1), < 0 with equality if and only if p(¢;) = 0 for
all j =1,2,.... The constant term has been removed from the sum, so this case of equality

is only possible if and only if ;4 = C'w for some constant C.
O

We then let h be a general smooth metric. The following lemma follows immediately from
the identity (45).

LEMMA 14. Let h be any smooth Hermitian metric, and let w be a Kdhler form with f(cpl w =
fcpl wy. Then, their energy forms are related by

(1.0 = b+ A(CP) [ Ul (€2 [ U

It follows that —&, is strictly convex on M (CP?).
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4.5. Green’s function and L? norms.

LEMMA 15. Let Gy, be the Green’s function relative to wy. Then,

(4) pJeet Gr(zw)dd log ||s(w)12y _ ||S||iw(2)€_f“”1 log||s12 y ()wn

and
(17) f(CIP’lx(CIP’l\D Ghr(z,w)ddlog||s(z)||7x R ddlog||s(w)|[ix = f(CIP’lx(CIP’l\D Gh(z,w)Zs R Z,.

Proof. The first point was proved in Lemma 9. Concerning the second point, we write
~dd¢log||s(z)||?x = Zs — wp (recall the Poincaré-Lelong formula (2.1)) . Then

(”) - f(CIP’l xCP1\D Gh(z, w)(ZS - Wh) X (Zs - wh)
Jeptwcpnp Grlz,w)Z; B Z;
=2 Jep «cpt\p Gn(z, w) Zs Wwy, + fcplxcpl\D Gh(z, w)wy, K wy,

f(cpl xCP1\D Gh(z7 w)Zs X ZS7

since [ Gp(z,w)w, = 0 when integrating in either z or w. By Proposition 10, G €
LY(CP',wy,); the integral over CP' x CP'\ D in the last terms is the same as over CP' x
CP!. U
COROLLARY 16. We have:

efC]P’IX(C]Pl\D Gh(sz)ddcl()gHSC(Z)HiN&ddCIOg||5C(w)HiN — ezi# Gh(Ci,Cj)

4.6. Completion of proof of Proposition 3. We now complete the proof of Proposition
3, which was started in §3.3. The purpose of this section is to convert the local expression
(23) (see also (24)) for the joint probability current into a global invariant expression. We
prove:

LEMMA 17. Let h = e~ ¥ be a smooth Hermitian metric on O(1), and let wy, Gy, be as above.
Let s¢(z) = vazl(z — (j)eN. Then, the joint probability current is given by:

| det A (h,0) |2 A (G- P T d2¢; exp( 23,25 Grl(Ging))

_ N =20() 2 )
. e
(Jopr TIL, 1= ) 2e=Nedu(2)) " (o om0 4, )T <HJ:1 G

x| det Ay (h, v)[2el~ 2NN =D+N(N+1)E(h)

Y

where E(h) is defined in (7) and Ay is defined in (32). Moreover, vazl e~ 2 d2¢; extends
to a global smooth (N, N) form ky on (CP)V.

Proof. We first claim that
AQF = exp (z G @)) exp ((N ~1)Ye(G) - (V- 1>NE<h>) W)
Indeed, by Lemma 8,
2log |z — w| = Gp(z,w) + ¢(2) + p(w) — E(h).
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We note that log |[A(Q)]? =237, _;log|¢; — ¢;| and that
231016 — Gl = i GalG ) + e (0(G) + 0(() — E(h))

= Yig GnlG )+ (N = 1) 35, 0(¢) — 3(N = 1)NE(h)

= i Gn(G ) + N(N = 1) [educ — 5(N = 1)NE(h).

We then convert the denominator into the Green’s function expression by the identities
N _
Jop T2 [z = G)Pe™du(2) = [op llse(2)lfvdr(2)

_ ( [y el Gh<z,w>dd61og||s<<w>||iNd,/) pJes 1oglIscI2 (Do
CP

= <f(CIP’1 eN Jep Gh(z,w)dug(w)dlj) efC]P’l IOgHsCHiN(Z)wh
(49)

by (22) and Lemma 15 (i). Further, by Lemma 9,

[ 1ogllsctw)lBn = N [ g ~ E0).

We now raise the denominator (49) to the power —(N + 1) and multiply by (48) to obtain
the Green’s expression

exp (Zi<j Gr(G, Cj))

(f(CIPl ef(cﬂﬂ Gh(z,w)dug(w)dy(z))
multiplied by the exponential of

(N = DN [@dpc — 5(N = 1)NE(h) — N(N + 1)([ pduc — E(h)).

We note the cancellation in the N? term of [ pdj, leaving —2N [ pduc = =237, ¢(¢;) This
gives the stated result. The last statement follows from Lemma 5. U

N+1

4.7. The approximate rate function /y. Lemma 17 expresses the joint probability I?,{LV (1, -

as a geometric (N + 1, N 4 1) form on configuration space. In order to extract a rate func-
tion, we further express it as a functional of the measures p.. We introduce the following
functionals.

Definition: Let ¢ € (CPY)™) and let u¢ be as in (1). Let D = {(z,2) : 2 € CP'} be the
diagonal. Put:
EN(1c) = Jeprwepp Grlz, w)dpig(2)dpc(w),

h,v e
IN"(pe) = log ||V v )
(Here, as before, with a slight abuse of notation we write ||g[| v ) = ([op \g(()\Ndl/(C))l/N.)

LEMMA 18. We have

g 1 2 1ch N+1 7h,v
Kév(cl, ceey CN) = — e_N (_igN(NC)'i'TJN (;LC))
Zn(h)

RN

'>CN)
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Proof. We are simply rewriting
exp <% Zi;ﬁj Gh(Cia C])) - N2In(ue)
(f(C]Pl eJept Gh(z,w)dué(w)dy(z))N+l —°

on the right side of Lemma 17 and leaving the other factors as they are. Then,
In(pe) = =7z 2z 5Gn(Gh G) + 552 10g (fop N Jor Gn(zw)dnc dy (7))

)

K¢ 2
= -5 CPIXCPI\D Gi(z, w)dpc(2)dpc(w) + 2 log (fcpl VU ( )dy(z))

N(N h,v
=~ (= 3ER ) + MG () )

5. WEIGHTED EQUILIBRIUM MEASURES

In this section, we define the notion of weighted equilibrium measure v}, x of a non-polar
compact set K with respect to a Hermitian metric A and prove that it is unique. In fact,
there are two characterizations of v, g:

(i) vp i is the minimizer of the Green’s energy functional among measures supported on
K.
(ii) The potential of v, k is the maximal wj-subharmonic function of K.

We will need both characterizations in order to prove that the unique minimizer of the
function I™% of (14) is vy . The problem is that ™ differs significantly from the Green’s
energy on K and it is not obvious that they have the same minimizer.

In the classical case of weighted potential theory on C, the equivalence of the two definitions
is proved in [ST], especially in the appendix by T. Bloom. Their framework of admissible
weights on C does not quite apply directly to the present setting of smooth Hermitian
metrics on O(1) and potential theory on CP'. The second definition (ii) is assumed in work
on potential theory on Kéhler manifolds, e.g. as in [GZ], Definition 4.1. Only recently in
[BB] have equilibrium measures been considered in terms of energy minimization. As a
result, there is no simple reference for the facts we need, although their proofs are often
small modifications of known proofs in the weighted case on C. In that event, we only sketch
the proof and refer the reader to the literature.

5.1. Equilibrium measures as energy minimizers. We now justify the first definition
(i) by showing that there exists a unique energy minimizer (or maximizer, depending on
the sign of the energy functional) among measures supported on a non-polar set K. We
further prove that weighted equilibrium measures v}, x are unique and are supported on K
(Proposition 19). We recall that K is a polar set if &,(u) = —oo for every finite non-zero
Borel measure p supported in K. In particular, a set satisfying (13) is non-polar.

Thus, we fix a compact non-polar subset K C CP! and consider the restriction of the
energy functional &, : M(K) — R to probability measures supported on K.

PROPOSITION 19. If K C CP! is non-polar, then &, is bounded above on M(K). It has a
unique mazimizer vg p € M(K).
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We denote its potential, the weighted equilibrium potential, by

U/ (2) = /Gh(z,w)duKh(w). (50)

Proof. We begin by sketching the proof in the case where w = wy, is a Kéahler metric. In
this case, the proof follows the standard lines of [Ran| (Theorem 3.3.2 and Theorem 3.7.6)

r [ST], Theorem 1.3 and particularly Theorem 5.10. Existence follows from the upper
semi-continuity of &, which holds exactly as in the local weighted case.

Uniqueness by the method of [ST], Theorem I1.1.3 or Theorem I1.5.6 uses the non-positivity
of the weighted logarithmic energy norm (Lemma I.1.8 of [ST]) or of the Green’s energy norm
(Theorem I1.5.6). This argument applies directly to &, when w = wy, is Kéhler : one assumes
for purposes of contradiction that there exist two energy maximizers u, v of mass one. Then
it follows by the argument of Theorem I. 1.3 (b) of [ST] that ||u — v||2 =0; so u — v = Cw.
But integration over CP! shows that C' = 0, proving that y = v.

We then consider a general smooth Hermitian metric h. Since &, is bounded above and
M(K) is closed and hence compact, there exist measures in M (K) which maximize the
energy &,. We now prove uniqueness:

LEMMA 20. If K C CP! is non-polar, and h is any smooth metric, then &, has a unique
mazimizer vi p, € M(K).

Proof. We put
Vi (K) = max{&,(p) : p € M(K)} < 0.
To prove uniqueness, as before let w be a Kéhler metric in the same cohomology class as
wy, and observe that, for any signed measure p — v given by a difference of two elements of
M(CP'), hence satisfying [.p: d(u — v) = 0, we have
=25, = lln = vl
Indeed, from (45),

||,LL - V||ih = f(CIP’lx(CIP’l Gh(Z, w)d(ﬂ - V) ® d(:u - V)
= Jepryep (Gul(z,0) + UP(2) + U (w) — [Upw))d(p —v) @ d(p — v)

= Jeprwepr Golz,w)d(p —v) @ d(p —v) = || — V|[3.
Hence, the energy form is negative semi-definite on the subspace of signed measures y — v
where p, v are positive and of the same mass.
Suppose that u, v € M(K) and that both are maximizers of &, on M(K'). Then fwl d

v) = 0 and hence || — v||2 < 0. Equality holds if and only if 4 — v = Cw for some C, and
the fact that [ d(p— v) = 0 implies C' = 0. But

150t oDIB, + 1150 = DI, = 5(Enl) + €)= Vi, (K.

Since &,(0) <V, (K) for any o € M(CP!), it follows that ||u — v||> = 0 and hence p = v.
This completes the proof of uniqueness.

This completes the proof of Proposition 19. 0
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Definition: The weighted capacity of K with respect to h (or equivalently wy,) is defined by
Cap,(K) = SUPLER (W):neM(K)} _ Er(Vi,h) (51)

5.2. Equilibrium measure and subharmonic envelopes. We now discuss the second
characterization (ii) of equilibrium measures (see the beginning of §5) and prove that it is
equivalent to the first.

Given a closed real (1, 1) form w (not necessarily a Kéahler form), and a compact subset K C
CP!, define the global extremal function Vi ., as the upper semi-continuous regularization of

Viw(2) :=sup{u(z) : u € SH(CP', w, K)},
where
SH(CP',w,K) :={ue SH(CP",w):u <0 on K}.
(See (39) for the definition of SH(CP!, w).)

In what follows we take w = wj and replace the subscript w;, by h. The important
properties of Vi, and vk are the following, a special case of Theorem 4.2 of (GZ]:

THEOREM 21. Let K C CP' be a Borel set. If K is non-polar, then Vi, € SH(CP',wy)
and satisfies:

(1) vgn =0 on CPM\K.

(2) Vicn, = 0 quasi-everywhere on Supp vk, and in the interior of K;

(3) fzvin=fwn(=1).

The following Proposition relates Vi, to the potential (50) of the equilibrium measure of
Proposition 19.

PROPOSITION 22. Let K C CP! be a non-polar compact subset and let wy, be a smooth (1,1)
form with |5, wp = 1. Then,
VKh = dch;}’h + wp,.

Moreover,
U = Vi — / Vi hh- (52)
CP!
In particular, with Fxp = [op Vi pwh, we have that U,“" = —Fy, quasi-everywhere on

the support of vk 5.

Proof. We only sketch the proof, which is barely different from the case of admissible poten-
tial theory on C [ST].
The second statement (52) implies the first. It shows that both U, " and Vi, belong to

SH(CP!,wy,) and are potentials for vg p, i.e.
dd°U," " = v — wp = ddVi,.

The potentials must differ by a constant, which is determined by integrating with respect to
wy, and using that [ Ulwy, = 0 for any p. The proof is essentially the same as in the classical
unweighted case (see Lemma 2.4 of Appendix B.2 of [ST]).

It therefore suffices to prove (52). The proof in the case of weighted potential theory on C
is given in Theorem 1.4.1 of [ST], as sharpened in Appendix B, Lemma 2.4 of [ST|. The main



28 OFER ZEITOUNI AND STEVE ZELDITCH

ingredients are the so-called principle of domination (see [ST], 1.3), and the Frostman type
theorem that U,"" > Fy, q.e. on K and U, " < Fy, on Supp vk s, hence U, " = Fy,
q.e. on Supp vg p, (see [ST], Theorem 1.1.3 (d)-(f)). O

5.3. Thin points and capacity. Our assumption on K =suppv is that it is non-h-thin
at all of its points. We now define thin-ness with respect to h and its Green’s function Gj,.
A set E is said to be h-thin at xq € CP! iff either of the following occur:
® 1 is not a limit point of E; or,
e There exist € > 0, n > 0, and a potential U}’ so that U} (zy) > —oo and U} (z) <
Uy (zo) —n for all x € EN D(z0)\{xo}
See [Lan] (5.3.2), page 307 (but recall that all definitions in [Lan] differ by a multiplicative
— sign from the definitions used here). Thin-ness is a local notion. Although we define it
in terms of wy-potentials, a point x € C is a non-h-thin point of E if and only it is non-
thin in the sense of logarithmic potential theory. The definition above also applies to the
h-thin-ness of F at oco. Thin-ness can be characterized in terms of the fine topology, i.e. the
weakest topology on CP! with respect to which all wy,-subharmonic functions are continuous.
Namely, E is non-thin at = if and only if x is a fine limit point of E. We refer to [Lan],
Definition Ch. V §3 (5.3.1) or [Ran, D] for background on thin-ness of subsets £ C C.
We will need the following properties of thin sets (they hold for h-thinness precisely in the
same way as for thin-ness):
e A subset of a thin set at x is also thin at x(; the union of two thin sets at xq is thin
at zg;
e A set of h-capacity zero is the same as a polar set.
e A set which is thin at all of its points is polar. A polar F, set is thin at all of its
points (see Ransford Theorem 3.8.2 and Cor 3.8.7.)

We further recall:

LEMMA 23. (see [ST], Corollary 6.11 of Ch. I, or the Corollary to Theorem 3.7 of [Lan],
Ch. 111 §2) If S C C is compact and of positive capacity, then there exists a positive, finite
measure v, with support included in S, so that U* € C(C).

The Lemma and proof extend with no essential change to Cap,, and U} on CP'.

6. RATE FUNCTION AND EQUILIBRIUM MEASURE

We continue to fix a pair (h, ) where h is a smooth Hermitian metric on O(1) and where
v is a measure satisfying (11). The purpose of this section is to prove that the rate function
(15) of the LDP of Theorem 1 is a good rate function and also to prove that its unique
minimizer is the equilibrium measure for (h, K). That is, we prove:

PROPOSITION 24. The function I of (14) has the following properties:
(1) It is a lower-semicontinuous functional.
(2) It is strictly convex.
(3) Its unique minimizer is the equilibrium measure vy, k.
(4) Its minimum value equals % log Cap, (K).

We prove (1) and (2) now; (3) and (4) will be proved in Section 6.1. We begin with the
following elementary consequence of Proposition 10.
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LEMMA 25. For each z € CP!, the function p — U!'(2) is an upper semi-continuous function
from M(CP') to RU {—oco}. Further, so is the function u — En(p).

Proof. Fix M € R and define G¥(z,w) = Gp(z,w) V (—=M). By Proposition 10, G¥ is
continuous on CP! x CP!. Set
Ut = [ GG, & = [ @i (63
cpt CPLxCP!

For fixed z, it follows that u — U™ (2) and pu — EM(u) are continuous on M(CP).
Since U'(z) = infy UM (2) and &,(u) = infy £ (1), the claimed upper semi-continuity
follows. U

We next have the following.

LEMMA 26. (1) The function J"5(u) = sup,cx UL(2) is upper semi-continuous.
(2) Assume that all points of K are reqular. Then J™% () is also lower semi-continuous.
Proof. (i) Upper semi-continuity

We begin by proving the upper semi-continuity. Let pu, — p* weakly in M(CP!). Fix
M € R and recall that G (-,-) is continuous on CP! x CP'. Therefore, the map (z, ) —

M . . . M . .
U™ (2) is continuous. Because K is compact, p +— sup,c, Up" (2) is therefore continuous.
Thus,

JE (1) = sup Ul (2) < sup UM (2) =, o0 sup UM (2) .
zeK z€K z€K

. * M *
Since U} "™ (2) = m—o Ul (2) for any z by monotone convergence, we have

sup UM (2) — oo sup UF (2) = J"K (1) .
z€K z€K

Combining the last two displays completes the proof of (1).
(ii) Lower semi-continuity
Let K be a set all of whose points are non-thin. Suppose that u,, — u. We claim that

lim inf sup U;™ > sup U}/ (z) = a.
n—oo K zeK

(Recall that a < co.) For any € > 0 introduce the set
Ac={2€CP': U} > a— €}
A, is a closed set since U} is upper semi-continuous. We claim the following
Ve > 0, Cap,(A.NK) > 0. (54)

To prove the claim, let z* be a point where U} attains its maximum on K (such a point
exists by the upper semicontinuity of z — U}'(z) and the compactness of K'). By assumption,
z* is a non-h-thin point. Since

U'<a—e¢, onK\A,

K\ A, is h-thin at z*. Suppose that there exists ¢ > 0 so that Cap,(4, N K) = 0. A
closed set of capacity zero is h- thin at each of its points (as mentioned in §5.3, the proof in
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[Ch], Corollary on page 92 or [Ran|, Theorem 3.8.2 applies to h-thin sets with no essential
change). Since
K=K\A,U(KnNA,),

and since the union of two sets h-thin at z* is h-thin at z*, we see that K is h-thin at z*.
This contradicts the assumption that K is non-h-thin at z*, and thus proves (54).

We now complete the proof of the lemma. Let 14 .~k denote the characteristic function
of A. N K. Since Uj is upper semi-continuous, A, N K is compact. By (54), it has positive
capacity. It follows by Lemma 23 there exists a positive measure v, , x supported on A, N K
whose potential U, ,':"“’K is continuous.

We have,
limy, oo [, Uy (2)dVe i (2) = lim, oo [ U, (2)dpn(2)
= JU du(z)
= fA6 Uﬁ(z)d’/e,u,K(Z)'
Therefore,

n—~o0 K n—oo

Ve (Ae N K) liminf sup Uy > liminf/ U™ (2)dVe p ik (2)
Ae

— / Ul (2)dVe i (2) = (a — €V x(Ac N K).

€

Since v, k(A N K) > 0 and since € is arbitrary, this finishes the proof. O

Remark: We note that if dv is any measure on K whose potential U” is continuous, then
1 . . . 1 . . .
U, < “ is automatically continuous. Indeed, U, e “ is upper semi-continuous, so we only

need to prove that it is lower semi-continuous. But
la.nkY 770 v—1a.nKV

and the first term on the right is continuous and the second, being the opposite of a potential,
is lower semi-continuous.

A consequence of Lemma 26 is that J"¥(-) is bounded on M(CP!), and thus I"%(.) is
well-defined. Further, we have the following.

LEMMA 27. The function I (-) on M(CP') is a rate function.
Proof. By Lemma 25 and Lemma 26, the function
—3El) + TV
is well defined on M(CP'), bounded below, and lower semi-continuous. This implies the
claim. 4

Next we prove strict convexity of the rate function. Strict convexity of the (unweighted)
logarithmic energy is well-known [ST, BG, BB.

LEMMA 28. I"™E is q strictly convex function on M (with possible values +o0)
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Proof. Strict convexity of the energy functional is proved in Proposition 12. To complete
the proof, we note that the ‘potential term’ J"¥(u) = supy UF(2) is a maximum of affine
functions of u, hence is convex.

O

6.1. The global minimizer of I™¥. Since I"¥ is lower semi-continuous it has a minimum
on M(CP') and also on each closed ball B(o,d) C M(CP!). In this section we show that
the global minimum is the equilibrium measure vy, for the data (h,v) defining I"™%.

The equilibrium measure vk 5, is the unique maximizer of &,(u) on M(K). Our function
differs from this constrained function in not being constrained to M (K') but rather possessing
the term supy U}. We need to show that this term behaves like a ‘Lagrange multiplier’
enforcing the constraint. Unfortunately, it is not ‘smooth’ as a function of u, so we cannot
use calculus alone to demonstrate this.

LEMMA 29. The global minimizer of I"% is viy,. The global minimum is %log Cap,(K).
Proof. We write
21K () = —&u(p) +2sup U}
K

= —/ (U —sup U}')(dd°U}; + wy) +sup Uy
P K K

We claim that [, (U} —sup g U})(dd°Up 4+wy) —sup g Uy is maximized when p = vk, so that
Uy —supg Uy = Vi ;.. By definition, Uy’ —sup,cx Uy < 0 on K. Hence, U}l —sup,cx Uy <
Vi - Since dd°U} + wy, is the positive measure dp,

21" (p) = /(Uﬁ — sup Uy)(dd°Uy +wp) — sup Uy
C K K

L —
K

= /(U,‘Z‘ —sup Uy)ddVi ), — s1}1<p Uy +/ Vi nwn,

zeK

= /(U,‘Z‘ — sup Uy )(dd“Vig , + wh) +/ Vi nwn

zeK

S /Vf?h(ddcvftv,h + C(.)h) + / V[?hwh

= Ik,

In the third line, we integrated dd® by parts, and used that constants integrate to 0 against
dd°Vi ;. In the next to last line, we again use that U} — sup ., Uy < Vi ,. In the last
equality, we used Proposition 22.

Since

/ (U —sup U™ ) (dd°U™ + wy,) — sup U, = / Vie n(ddVig ), + wi) + Fi s
CP? K K

[h,K

we see that is is minimized by v k.
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One easily checks that all of the inequalities are equalities for vk ;. When K is regular,
Vi, = (U" — supg U;™") is continuous. We can determine the sup by integrating both
sides against wy, as in Proposition 22:

* _ VK., h
/VKhwh = —supU,*".
K
We have,

20" K (v ) = / (U, " —sup U, ™" )(dd°U,"" + wy) — sup U,
CP! K K

Cpt?

On the other hand, since Uy " = —Ff,, on K, we have that

10g Caph(K) = gwh(VK,h) = /sz’thK,h = —FKWJ.

This completes the proof. O

7. LARGE DEVIATIONS THEOREMS IN GENUS ZERO: PROOF OF THEOREM 1

In this section, we prove Theorem 1. We already know that 1™ is a good rate function.
We still need to prove that it actually is the rate function of the large deviations principle.
As in [BG] (Section 3), it is equivalent to prove that

1 P
—1(0) := hr?j(l)lp lljr\;ljolip Nz log Proby(B(0,6)) = llgrilglf llNHLIOI(I)f N2 log Proby(B(c,0)).
(55)

See Theorem 4.1.11 of [DZ].

The proof follows the approach in [BG, BZ] of large deviations principles for empirical
measures of eigenvalues of certain random matrices. However, we take full advantage of the
compactness of M(CP'), and of the properties of the Green function G}, see Lemma 25 and
Proposition 26.

We first prove the result without taking the normalizing constants Zy(h) of Proposition
3 into account. Then in §7.4, we determine the logarithmic asymptotics of the normalizing
constants.

7.1. Heuristic derivation of I"X. Since the proof of the large deviations principle is
technical, we first give a formal or heuristic derivation of the rate function (17) from the
expression for the joint probability distribution of zeros in Lemma 18 in the spirit of the
discussion in §1.5. We then fill in the technical gaps to give a rigorous proof.

7.1.1. Heuristic derivation. Lemma 18 expresses K

. (Cl, ...,Cn) as a product of three fac-
, the factor e™ V(=3

FEN ORI 0) and the integration

tors: the normalizing constant 7 (h

measure H i1 e 2Ne(G) d?¢;. The normalizing constant will be worked out asymptotically in

§7.4 using the fact that I?,{LV (C1,...,Cn) is a probability measure. The integration measure
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Hj.vzl e 2Ne(G)@2¢; is an invariantly defined smooth (N, N) on (CPY)Y of finite mass inde-
pendent of N, and thus does not contribute to the logarithmic asymptotics. Hence, only the
factor (—%5}(,(/10 + %J}i}”(w)) contributes to the rate function.

The term £ (p¢) closely resembles the energy except that the diagonal D has been punc-
tured out of the domain of integration, as it must since p has infinite energy. It must be
shown that the true energy is the correct limiting form when measuring log probabilities of

balls of measures.
The second term satisfies,

lim Jy" () = log [|eh]| 1) T1og |€% || () = sup UR
N—oo K

monotonically as N — oo. Thus, it is natural to conjecture that the rate function for large
deviations of empirical measures is given by (17).
We now turn to the rigorous proof.

7.2. Proof of the upper bound. In this section, we prove the upper bound part of the
large deviation principle, that is we prove that

1 .
B < _[hE(g).
1;{51 hmj\fup 7 log Proby(B(0,60)) < —I""(0) (56)

The first step is:

LEMMA 30. Fiz e > 0. If v satisfies the Bernstein-Markov condition (11), then there exists
a No = No(€) such that for all N > Ny and all o € M(CP),

log HeU:CHLN(Z,) >sup U, — €.
zeK
Proof. We are assuming that, for all s € H°(C, L"),

sup [s(2) [y < Cee™ (/K IS(Z)\iNdV(Z))l/Q‘ (57)

zeEK

By Lemma 9 we may write

|5¢(2)|2y = eNUn* (N wdnc=E(h)
Hence,
e N 1/N
||eVn” || pweld etme=BM) = ([ |se(2) [ndr(2))
1
> (CTlte N sup,e [sc(2)[hn) Y
= log||eU:<HLN > sup,cp Uy © —e—l—%log(}e,
for all € > 0. 0
Write

1 ~
@N = —m IOgZN(h) .

As we will see in the course of the proof of Lemma 4, Oy — y_. log Cap, (K).
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By Lemma 17 and Lemma 18,
1
N2

Fix M € R and let G = G}, V (—M) be the truncated Green function. By Lemma 25, GM
is continuous on CP! x CP!. Further, with notation as in (53),

1 1
—z GG ¢) = N2 > GG G)

1<j 1<J

1 N2
log Proby(B(,0)) = N2 tog /CG((CIP’I)N 11c€B(0,8) I O %)
g% o,

where the constant C'(M) does not depend on &. Using Lemma 30 (and also Corollary 11),
we then have that for any € > 0 and all N > Ny(e),

—N?Jf (ne)

N2
+z log Proby(B(0,0)) < wzlog f&e(CPl)N:ugeB(a,g) e &t (ne) KN

+ Oy + L0 4o,

for some constant C’(M) (recall Lemma 17 for the definition of the (N, N) form ry). It
follows that

1 1
limsup — log Proby(B(0,)) < limsup Oy + limsup sup — (——5,?4(0) + J,f((a)) :
N N Nooo 510 weB(0,6) 2

Here, we use that
log N

— 1o =0 , 59
which follows from Lemma 5.

It then follows from the continuity of £ (o) and the lower semi-continuity of JX (o) (see
Lemma 26) that

- 1 . I ow K
lgfglhmj\?up Nz log Proby(B(0,0)) < z\}l—rgo On + §5h (o) = Jy (o) +e.
Since EM (o) — Eu(o) as M — oo by monotone convergence, and since ¢ is arbitrary, we
obtain (56), and hence the upper bound in (55). O

7.3. Proof of the lower bound. In this section, we prove that

1}{61 lirrjlvinf% log Proby(B(a,0)) > —I1"%(0). (60)
Together with the upper bound (56), this will show that in fact equality holds in (60), and
will complete the proof of (55).

The strategy is again similar to [BG] and [BZ]. Note first that to prove (60), it is enough
to find, for any ¢ with I(0) < oo, a sequence o, —. o o weakly in M(CP') such that
I"K(g.) — I"% (o) and (60) holds for o.

So, define o, = e““*o as in Lemma 33 of the appendix. By that lemma, the property
I"%(0,.) —co I"™5(0) holds. It thus only remains to prove (60) when o is replaced by o.
Thus, the large deviations lower bound is a consequence of the following lemma.
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LEMMA 31. Let 0 = fw € M(CP) with f a strictly positive and continuous function on
CP!. Then, (60) holds.

Proof. We follow [BZ], Lemma 2.5. Tt will be convenient to consider three charts on CP!,
denoted Wy, Wy, Wy, with distance dy, on W;, that cover CP!, and a constant R, in such
a way that for any two points z,w € CP! there exists a chart W,,, with distance dw, ., SO
that in local coordinates, d(z,w) := dw, , (2, w) < R (If more than one such chart exists for
a given pair z,w, fix one arbitrarily as W, ,. The charts W, can be taken as the standard
chart C, with T, and W, its translation to two fixed distinct points in CP!.)

Construct a sequence of discrete probability measures

N
1
doy = N;gzj EB(O’,(S)

with the following properties:
(1) on € B(0,d/2) for all N large;

(2) d(ZZ7Z]) > C%)‘

(Since in a local chart, o possesses a bounded density with respect to Lebesgue’s measure,

such a sequence can be constructing by adapting to the local charts W; the construction in
the proof of Lemma 2.5 in [BZ].) Define

D} ={C € (CPYY :d((;, Z)) < 5 j=1,....N}.
Then, for n small enough and all N large, all ( € D7 satisfy that uc € B(o,0). Since
D} C B(o,9),
Proby (B(0,5)) > / NN 4 Oy, (61)

Dy
(Recall Lemma 17 for the definition of the (N, N) form ry.) By Proposition 10 and our

construction, there exists a constant Cy = C4(n, o) with Cy —,_, 0 such that for any £ € D7
and i,j € {1,..., N}, i # 7,

Gn(&i: &) > Gu(Zi, Z;) — Ci(n) -
For € > 0, set
Er(o) ::/ Ghr(z,w)do(z)do(w),
CP!xCP!\ D,
where D, = {(z,w) € (CP' x CP') : d(z,w) < €}. We have by monotone convergence that
En(o) = 111%5;(0).
Because G}, is continuous on CP* x CP! \ D, we have that

N72 Z Gh(Zi> ZJ) > 5h(0') - 02(67 6) 5
i#5,d(Zi,2;) >
where for fixed €, Cy(e,d) —s_0 0. On the other hand, let Ji(r) = #{j € {1,...,N} :
j # i,d(Zi, Z;) € [r/v/N,(r +1)/v/N]}. From our construction, there exists a constant
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Cs = Cs3(0,0) such that J;(r) < Cyr for any i € {1,..., N} and all r < ev/N, if € is smaller
than some ¢, independent of §. Thus, applying Proposition 10, we have that

N /N
NS (G2 < %szlogwm:mk’%)-

i#5,d(Zi,Z;)<e i=1 k=1
For ¢ > 0 given, fix € > 0 so that
En(0) — Exlo)] <€
Then, taking N — oo we conclude that

lim sup | N2 Z Gi(Zi, Z;) — En(o)| < Cole,0) + €.

N i
In particular, taking § = d(€’) small enough gives

lim sup | N2 ZGh(ZZ-, Z;)—En(o)| < 26€.

N —
e i#]

By Lemma 26, reducing ¢ further if necessary, we also have |J"%(oy) — J@E(0)| < €.
Combining these estimates and substituting in (61), one gets that for any ¢ > 0 and all N
large enough,

Proby(B(0,8)) > ¢ N1(0)=3¢N? / KN (62)

D}
To complete the proof, we again use (59). Indeed, as above (see Proposition 5),  is a
smooth positive (1,1) form on CP!. Now, D} C (CP")" is a product of the one-complex

dimensional sets D;-”N ={¢ : d(¢;, Z;) < +} € CP'. Hence,

N
/ RN — / K
D ;N
;] D?

Since  is a smooth area form, [~ ~ CN72. Tt follows that
1

1 log N
— 1 =0 .
N2 Og /;? K'N ( N )
Combined with (62) and the fact that ¢ was arbitrary, this completes the proof. O

7.4. The normalizing constant: Proof of Lemma 4. Finally, we consider the normal-
izing constants of Proposition 3, in particular the determinant det Ay (h, ) = det ((zk , 1/)g>)
of the change of basis matrix (32). Here, (-,-) is the inner product Gn(h,v). The same
asymptotics have been studied before in the theory of orthogonal polynomials (see e.g. [B])
and in the setting of line bundles in [BB]. The following gives an alternative to the proof in
[BB] in the special case at hand.

We claim that

) 1 A 1
A}l_tgomlog Zn(h) = ilogCaph(K).
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Proof. We prove this by combining the large deviations result for the un-normalized proba-
bility measure with the fact that Proby is a probability measure. By Lemma 29 and proof
of the large deviations upper bound,

0 = limy_c 3z log Proby(M(CP))

IN

lim supyy o, 7 log Zy (k) — infe pyep) I (1)
— limsupy_., 55 10g Zy(h) — I (v 1)

= limsupy_ ., 77 log Zn(h) — 5 log Cap,, (K).
A similar argument using the large deviations lower bound shows the reverse inequality for
liminfy_ o ;[—é log Z . O
COROLLARY 32.
_ 1 N 1 1
]\}gnoo Nz log | det Ax(R)| ™2 = _§E(h) + 3 log Capy, (K).

Proof. By Lemma 17,

1 1 L1
A}l_tgomlogZN(h) = ]\}E)noomlog\detAN(h)] + §E(h)

8. APPENDIX

This Appendix contains proofs of some technicalities used in the proofs of Theorem 1.

8.1. Regularization of measures. In the large deviations lower bound, we will need to
prove that any u € M(CP') may be weakly approximated by measures with continuous
densities. In [BZ], this was proved using convolution with Gaussians; since we are working
on CP!, we need a suitable replacement.

We once again use the auxiliary Kahler metric and its Laplacian A,,. It generates the heat
operator e'®<. We denote its heat kernel by

Kw(ta Z, w) = Z eit)\j (10](2/)903 (w)a
j=1

and write
e n(z) = K, (t, z,w)du(w).
Cp!
It is well-known and easy to see that e/®<pu(z) € C°(CP') for any u € M(CP!). The
following simple lemma is sufficient for our purposes. Recall the energy norm || - ||, on

M(CP?), see (47).

LEMMA 33. If I"E (1) < oo, then ||e®<ull, — ||ullo ast — 0F. In particular, I (! ) —
I (). Moreover, e« € M(CP?).
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Proof. 1t is well known (and follows by the maximum principle for the heat equation) that
K,(t,z,w) > 0. Hence, pu; := (etAW,u) w is a positive measure. Further, f(CIP’l e = 1 since
Jop Ku(t, z,w)w = 1.
The claimed convergence in energy norm is equivalent to the statement e~y — 4 in
H~'(CP'). To see the latter, it suffices to observe that by monotone convergence,
(e e} .
1 — et
lim » ———|u(p;)]* = 0.
Jim ) 5 lnlei)l
7=1

O

8.2. Residue at infinity and the evaluation of certain integrals. The purpose of
this section is to define the Robin constant p,(co) in (7), to go over the calculation of E(h)
in (7) and in Lemma 8, and to prove (ii) of Lemma 9. The calculations involve the ‘residue
at infinity’ of the integrals:
o (i) Jo2log |z — w|ddp = ¢(z) — 4dmp,y(oc) of Lemma 8 (see (38)). Here, e is the
local expression on C of a global smooth Hermitian metric h, on O(1).

e J.pddp (with the same notation as (i)).

o (ii) [.log|lsc(w)|[;ndd@ = N([ pduc—E(h)) of Lemma 9, where s¢(z) = H;V:l(z—
GieN (2).

These integrals are of the form f(c vdd“u for special u,v. We calculate them by integration
by parts. The subtlety is the ‘boundary term’ or ‘residue’ at infinity. To illustrate, we note
that in the case of the Fubini-Study Hermitian metric hpg on O(1) — CP!, the Chern form
dd°log(1 + |z|?)"/? is exact on C, but its integral [.dd"log(1+ |z|*)"/? =1 and not zero. In
the terminology of [BT], the Robin constant p, of a subharmonic function u on C is defined
by

pu(z) = limsup (u(Az) —log™ [Az]) . (63)
A—00
We denote by £ the Lelong class of subharmonic functions satisfying u(z) < log" |z| + C,
and put £, := {u € L(C) : p, # —oo}. Note that p; = —oo. It is proved in [BT] that if
u,v € L,, then

/Cuddcv — vddu = 2m(p,(00) — py(00)). (64)

LEMMA 34. Let h be a smooth Hermitian metric on O(1) and let h = e~% in the frame e;
over the affine chart Uy = C. Then,

/log |z —wl|ddp = @ — 2mpy(00), (65)
[ oslsctwllfdie = N[ pduc — E(w). (66)
C

Proof. For the integral in (65), we first consider the Fubini-Study case, where the Hermitian
metric hpg is locally given in the standard frame by o(w) = log(1 + |w|?)!/2. It is simple to
see that

Jologlz — wldd®log(1 + |w]?) = 3log(1+ |2]?).
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This follows from (26), (64) and the fact that p%log(l-ﬂw\?)(oo) = Plog |=—w|(00) = 0, since for
sufficiently large |w|,

log [z — Aw| —log [Aw| = log |1 — | = Rlog(l — &) = —NE + - = o(1),

log(1 + [Aw|?)/? —log |Aw| = log(1 + | Aw|~1)Y2 = o(1).

In the case of a general Hermitian metric A on O(1), we may write h = hpge ® where
® € C*°(CP'). Then on C, the weight has the form ¢(w) = log(1 + |w|*)¥/2 + ®(w) € L,
with p,(00) = ®(00). By (64) we have,

fc log |z — w|dd®p = (%gp(z) — 2mp,(00)) = %gp(z) — 27 P (00), (67)

proving (65).
For the integral in (66), we again express the Hermitian metric as h = e ®hpg. We then
use (66) to obtain,

Jop Log|[sclivwn = 2 Zﬁvzl Jolog|z — ¢j|dd(log(1 + 122)2 + B(2)) — N [ ¢ws
= 3, (log(1+[¢[*)2 + D(¢;) — 47P(0)) — N [, pwn
= N [(log(1+ w[*)? + ®(w) — 47®(00))dpc(w) — N [ puwy

= N([edpc = (Jop e(2)wn + 4mp,(00))),

as claimed.
U
9. NOTATIONAL APPENDIX
(1) Gi(z,w): Green’s function w.r.t. h (see (5)).
(2) E(h): see (7).
(3) Uj(z): Green’s potential (see (8)).
(4) En(p): Green’s energy (see (9)).
(5) Capy,: Green’s capacity (see (51)).
(6) Ey(h) = 1log Cap,(K): (see (15)).
(7) pp(o0): Robin constant (see (63) of §8.2, and also (38)).
(8) I™E(u): rate function (see (14)).
(9) vk equilibrium measure w.r.t. (h, K) (see Proposition 19).
(10) Zn(h), Zn(h): normalizing constants (see (25)).
(1) 5c(2) = [ (2 — eV (2) (see (42).
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