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Annals of Mathematics, 153 (2001), 259-296

Discrete orthogonal polynomial ensembles
and the Plancherel measure

By KURT JOHANSSON

Abstract

We consider discrete orthogonal polynomial ensembles which are discrete
analogues of the orthogonal polynomial ensembles in random matrix theory.
These ensembles occur in certain problems in combinatorial probability and can
be thought of as probability measures on partitions. The Meixner ensemble is
related to a two-dimensional directed growth model, and the Charlier ensemble
is related to the lengths of weakly increasing subsequences in random words.
The Krawtchouk ensemble occurs in connection with zig-zag paths in random
domino tilings of the Aztec diamond, and also in a certain simplified directed
first-passage percolation model. We use the Charlier ensemble to investigate
the asymptotics of weakly increasing subsequences in random words and to
prove a conjecture of Tracy and Widom. As a limit of the Meixner ensemble
or the Charlier ensemble we obtain the Plancherel measure on partitions, and
using this we prove a conjecture of Baik, Deift and Johansson that under the
Plancherel measure, the distribution of the lengths of the first k& rows in the
partition, appropriately scaled, converges to the asymptotic joint distribution
for the k largest eigenvalues of a random matrix from the Gaussian Unitary
Ensemble. In this problem a certain discrete kernel, which we call the discrete
Bessel kernel, plays an important role.

1. Introduction and results

During the last years there has been a lot of activity around the problem of
the distribution of the length of a longest increasing subsequence of a random
permutation, its generalizations and their connection with random matrices,
see for example [Ge], [Ra], [BDJ1], [Jo3], [Ok], [BR2], [Bi], and also [AD] for
connections with patience and the history of the problem. Let 7 be a random
permutation from the symmetric group Sy with uniform distribution Pperm, v
and let L(m) denote the length of a longest increasing subsequence in 7. It is
proved by Baik, Deift and Johansson in [BDJ1] that

(1.1) Jim Pperm v[L(7) < 2VN + tNY) = F(¢),
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260 KURT JOHANSSON

where F(t) is the Tracy- Widom distribution, (1.5) for the appropriately scaled
largest eigenvalue of a random M x M matrix from the Gaussian Unitary
Ensemble (GUE) in the limit M — oo, see [TW1]. The probability density

function on RM for the M eigenvalues z1,. ..,z of an M x M GUE matrix
is
1 Mo
(1.2) UM (T) = 7o H (zi — ;)2 H e %5,
1<i<j<M j=1
where Zy; = (2m)M/22-M /2 H ~1. This probability density can be ana-

lyzed using the Hermite polynomlals Wthh are orthogonal with respect to the
weight exp(—2z?2) occurring in (1.2). Using standard techniques from random
matrix theory, see [Me] or [TW2], we can write

(1.3) Poue,m [ max Ty <V2M + = det(I — ICM)JLz(t,OO),

fMl/G]

where

VoM +

(\/_—I-\/_ T

Karlen) = K L /6)

Here K is the Hermite kernel,

k-1 P ()har-1(y) = hr—1(@)hu () —@2442)2
KM r—1Y

KM(:E’ y) =

with hp(2) = kma™ + ..., [p hn ) exp(—22)dz = Opm, the normalized
Hermite polynomials. It follows from standard asymptotic results for Hermite
polynomials that

(1.4) Jim Kar(,m) = A€ ) = Al <€)Ai’(n§) = ;/?i’(f)Ai ()

the Airy kernel, and also that the Fredholm determinant in the right-hand side
of (1.3) converges to

— (1) ko k
(15)  F(t) = det( = A)| gy 00) = D i /( det[A(&:, §)lij=1"¢,

t,00)k

the Tracy-Widom distribution.

The problem of the length of the longest increasing subsequence in a ran-
dom permutation is closely related to the so called Plancherel measure on
partitions, which occurs as a natural probability measure on the set of all
equivalence classes of irreducible representations of the symmetric group. Let
A= (A, A2,0,200,0,0,...), A1 > A > -0 > A > 1 Z]‘Aj = N, be a parti-
tion of N, which can be represented in the usual way by a Young diagram with
¢ rows and \; boxes in the j'* row, see e.g. [Sa], [Fu]. Let f* be the number
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ENSEMBLES AND THE PLANCHEREL MEASURE 261

of standard Young tableaux of shape A. The Plancherel measure assigns to A
the probability
A2

(1.6) Ppian,n[{A}] = (];V') .
The probability measure (1.6) is the push-forward of the uniform distribution
on Sy by the Robinson-Schensted-Knuth (RSK)-correspondence, see e.g. [Sa]
or [Fu], which maps a permutation 7 to a pair of standard Young tableaux of
the same shape A, and the length A; of the first row is equal to L(m). Thus,
the length of the first row behaves in the limit as N — oo, as the largest
eigenvalue of a GUE matrix. It was proved in [BDJ2] that the distribution of
the rescaled length of the second row, Ppian y[A2 < 2V/N 4 tN/6], converges
to the Tracy-Widom distribution for the second largest eigenvalue of a GUE
matrix, [TW2], and it was conjectured that the analogous result holds for the
k*™® row. This conjecture will be proved in the present paper. It has recently
been independently proved by Borodin, Okounkov and Olshanski, [BOO], see
below. The conjecture also follows from the result by Okounkov in [Ok]. His
proof uses interesting geometric/combinatorial methods. There are many ear-
lier indications of connections between the Plancherel measure and random
matrices for instance in the work of Regev, [Re], and Kerov, [Kel], [Ke2].

Another measure on partitions, coming from pairs of semi-standard
tableaux, arises in [Jo3|, where a certain random growth model is investigated.
This measure relates to a discrete Coulomb gas on N of the form

Zm

M
(L.7) I =) [wlhy), hen,
1<i<i<M j=1

where Zy/ is a normalization constant. The weight w(z) = (“tX71)¢?, is the

weight function on N for the Meixner polynomials, mE (z), see [NSU]. This
measure on NM can be analyzed using the Meizner kernel

(1.8) Ky p(,y)
—a_ mu(@)mu-1(y) —mar-1(@)mum(y) ooy

with dp, = nl(n + K — D)!I(1 — q) K¢ "[(K — 1)!]7!, in much the same way as
(1.2) is analyzed using the Hermite kernel. The Meixner kernel occurs in con-
nection with probability measures on partitions also in the work of Borodin and
Olshanski, [BO1]. The connection between certain measures on partitions and
discrete Coulomb gases with their associated orthogonal polynomials is central
in the present paper, and give them a very interesting statistical mechanical
interpretation very similar to Dyson’s Coulomb gas picture of the eigenvalues
of random matrices. The difference is that in (1.7) we have a Coulomb gas on

This content downloaded from 195.221.160.9 on Thu, 12 Feb 2026 15:54:41 UTC
All use subject to https://about.jstor.org/terms



262 KURT JOHANSSON

the integer lattice instead of on the real line. Other statistical mechanical as-
pects of measures on partitions have been investigated by Vershik, see [Ve] and
references therein. We will refer to (1.7) as a discrete orthogonal polynomial
ensemble. We will also be concerned with the cases w(z) = o®e™%/z!, z € N,
the Charlier ensemble, w(x) = ( )p"’qN r x € {0,...,N}, the Krawtchouk
ensemble and w(z) given by (5.19), the Hahn ensemble.

Consider the Poissonized Plancherel measure,

o0 O[N
(1.9) Ban[ (A} =7 Y Priann[{M 57
N=0

on the set of all partitions, Ppjan y[{A}] = 0if > ;Aj # N. We will prove that
this measure is a limit as ¢ — 0 of the Meixner ensemble. The Meixner kernel
(1.8) converges in this limit, (¢ = a/M?, K = 1, M — o0), to the discrete
Bessel kernel

\/— Jz(2v/a)J y+1( (2V0) — Jpr1(2v/ ) J, 2\/_)

(1.10) B%(z,y) = pra—

This result can be used to give a new proof of (1.1), and also to verify the
k™™ row conjecture of [BDJ2], as well as to obtain asymptotic results in the
“bulk” of the Young diagram. These results have recently been independently
obtained by Borodin, Okounkov and Olshanski, [BOO], as a limiting case of
the results in [BO1]. See the paper [BO2] for a discussion of the connections
between [BOO] and the present paper.

The results for the Poissonized Plancherel measure can also be obtained
as a limit of the Charlier ensemble. This ensemble arises in the problem of the
distribution of the length of a longest weakly increasing subsequence in a ran-
dom word which will be studied below. The random word problem has recently
been investigated by Tracy and Widom, [TW3], using Toeplitz determinants
and Painlevé equations, see also [AD].

Before stating our results precisely we must introduce some notation. Let

P={AeN:;\ >N >... and Z)\j<oo}

denote the set of all partitions, and P(N) = {\ € P; >jA =NEL N >0,
the set of all partitions of N. Set £(\) = max{k A > O} the length of .
We will consider functions on P of the following form. Let f : Z — C be a
bounded function which satisfies f(n) = 1 if n < 0. For a given L > 0 we
define g : P — C by

o0

(1.11) g\ =[] £+ L—4).

i=1
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ENSEMBLES AND THE PLANCHEREL MEASURE 263

We say that g is generated by f. Let Gr denote the set of all functions g
obtained in this way and write ¢(g) = ||f||co- Let Par = {X € P; £(\) < M}
and 731(\;7) =Py N PW). We also define, for M > 1, N > 0,

QM_{)\ENM‘A1>>\2 o2 Amh,

ol —{AeQM,ZA = N}.
j=1

Note that there is a natural bijection between Pp; and Qs (and Pj(\ffv) and

O, 1t M > L, g € G, and A € Py, then

M
(1.12) g\ =] F+1-9),

i=1
since f(n) =1if n < 0, and we take (1.12) as our definition of g on Q.
For m > 1 and A € P we define

Ve = [ Me=Xi+i-9),

1<i<ji<m

b 1
_il;[l()\i+m—i)!.

According to a formula of Frobenius, see e.g. [Sa] or [Fu], the quantity f*
above can be expressed as

(1.13) £ = NWioy W) Wi (V).
Let ¢ € (0,1) and N > M. We define the Meizner ensemble on Qs by
(1.14)

Ni+N—1 ,
MN A
Phie v 1A} = H N M+_7 H ()\Z—l—M—z)q '

Note that if we make the change of variables h; = \; + M — ¢ this gives us the
discrete Coulomb gas (1.7) with the Meixner weight w(z) = (“I; ‘1)qx, where
K = N — M + 1. For more about the Meixner ensemble and its probabilistic
interpretations see [Jo3]. We can now state our first theorem.

and

THEOREM 1.1. For any g € G, L > 0, and o > 0 we have that

. N2
(1.15) %’lan[g] = ]\}l_r_)noo Et)ﬂ/iﬁ,N,N[g]'

Thus the Poissonized Plancherel measure can be obtained as a limit of the
Meixner ensemble. The theorem will be proved in Section 2.
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264 KURT JOHANSSON

Next, we define the Charlier ensemble on s, which can be obtained as
a limit of the Meixner ensemble, see (3.1). Given o > 0 we define

o = 1 2 < A% —a/M
(1.16) PE (M = | 11 il Ve W (M) T ] [(_J\Y) e ]
j=1 =1

on Qps. Again, the change of variables h; = A;+ M —1 gives a discrete Coulomb
gas, (1.7). The Poissonized Plancherel measure can also be obtained as a limit
of the Charlier ensemble.

THEOREM 1.2. For any g € Gr, L >0, and o > 0,

(1.17) Planld] = Jim ECn,m9]-

The Charlier ensemble has a probabilistic interpretation in terms of ran-
dom words, see Proposition 1.5. Since the Meixner and Charlier ensembles
both correspond to discrete orthogonal polynomial ensembles they can be an-
alyzed in a way similar to that in which the Hermite ensemble (GUE) is an-
alyzed. This makes it possible to prove the following theorem, compare with
[BOO].

THEOREM 1.3. Let g € G, L > 0, be generated by f, see (1.11), and
write ¢ = f — 1. Then,

(1.18) blanld] = Z > H¢ ) det[B*(hs — L, hy — L)]f 1,

k= 0 " heNk j=1
where B* is the discrete Bessel kernel, (1.10). Note that the right-hand side
is the Fredholm determinant of the operator on £(N) with kernel B®(z — L,

y—L)o(y).

The theorem will be proved in Section 3.

As an example we can take ¢(t) = —X(n,0)(s) and L = 0. This gives
PBianlA1 < n] = det( — Ba)\éz({n,n-i—l,...})'

By Gessel’s formula the left-hand side is also a certain Toeplitz determinant,

see e.g. [BDJ1], and hence we get an interesting identity between a Toeplitz

determinant and a certain Fredholm determinant on a discrete space. This

formula has recently been generalized by Borodin and Okounkov, [BoOk].

By letting o go to infinity we can use (1.18) combined with de-Poisson-
ization techniques to prove asymptotic properties of the Plancherel measure. In
particular the next theorem generalizes the results of [BDJ1] and [BDJ2]. Note,
however, that we do not prove convergence of moments of the appropriately
rescaled random variables. In Section 3 we will prove
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ENSEMBLES AND THE PLANCHEREL MEASURE 265

THEOREM 1.4. Let 29 denote the j* largest eigenvalue among the eigen-
values x1,...,xp of a random M x M matriz from GUE with measure (1.2).
There is a distribution function F(ti,...,ty) on R¥ see (3.48), such that

(1.19) N}@WPGUE,M[ W) <voM + 1...,k| = F(ty,...,tg),

\/— 1/6’.]
for (t1,... ,tr) € RE, and

(120)  Jim Ppiann[Aj < 2VN + t;NYS j=1,... k] = F(ty,...,tg),

for (t1,...,t;) € R

We turn now to the random word problem. By a word of length N on M
letters, M, N > 1, we mean a map w : {1,...,N} — {1,...,M}. Let Wy n
denote the set of all such words, and let Py iz n[-] be the uniform probability
distribution on Wj; xy where all M N words have the same probability. A
weakly increasing subsequence of w is a subsequence w(i1),...,w(iy,) such
that 41 < -+ < i and w(i1) < -+ < wW(im). Let L(w) be the length of a
longest weakly increasing subsequence in w. The RSK-correspondence defines
a bijection from Wy n to the set of all pairs of Young tableaux (P, Q) of the
same shape A € PWN) | where P is semistandard with elements in {1,...,M}
and @ is standard with elements in {1,...,N}. Under this correspondence
L(w) = A1, the length of the first row. Note that we must have £(\) < M,

so £ € P](\f[v) which we can identify with Qg\lj).

S: Wiy — Q0.

In this way we get a map

PROPOSITION 1.5.The push-forward of the uniform distribution on Wy N
by the map S : Wy n — QE\JP is

M-
(1.21) ]P’W’M’N[S_l(k)] = PCh,M,N[{A}] H ]i VM WM()\)

on Qg\flv). The Poissonization of this measure is the Charlier ensemble (1.16).
Consequently,

(1.22) ]PW,M,N[L(W) < t] = ]PCh,M,NP\l < t],

and for the Poissonized word problem,

(1.23) Py mL(w) <t]= ) e WPW MNIL(w) < t] = Pay, p[M < .
N=0
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266 KURT JOHANSSON

Proof. See Section 4. O

The probability (1.23) can also be expressed as a Toeplitz determinant
using Gessel’s formula, [Ge], see also [TW3] and [BR1]. The formula (1.21) can
be used to prove a conjecture by Tracy and Widom, [TW3|. This conjecture
says that the Poissonized measure on Q; induced by the uniform distribution
on words converges, after appropriate rescaling, to the M x M GUE measure
(1.2). In Section 4 we will prove

THEOREM 1.6. Let g be a continuous function on RM. Then

~N/M A N/M)]
VeN/M U aN/M
= M'\/—/ z)pque,Mm(z)dry ... dry—1,

(1.24) lim ECh,M,N[ <
N—oo

where Ay = {z € RM; x1 > >axp and x1 + -+ + xpr = 0} Furthermore

M —a/M A~ a/M)}

(1.25) O}LYEOE%h,M[ ( V2a/M T 2a)M

= M!/ g(l‘)d)GUE’M(I)dMI.
{z€RM ;21> >z )}

The case when g only depends on A; has been proved in [TW3| using very
different methods.

The formula (1.23) can be used to analyze the asymptotics of the random
variable L(w) on Wi n as both M and N go to infinity.

THEOREM 1.7. Let F(t) be the Tracy- Widom distribution function (1.5).
Then, for allt € R,

(1.26) llm PWM

a—00

2/3
L(w) < % + 2v/a + (1 + %&‘) o8t = F(t).

Assume that M = M(N) — oo as N — oo in such a way that (log N)Y/6 /M (N)
— 0. Then, for allt € R,
= F(t).

. vV /6
(1.27) ]\}lm ]P)VV,M,N L( ) —M 2\/ -+ <1 + —M ) N t

Proof. See Section 4. O
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ENSEMBLES AND THE PLANCHEREL MEASURE 267

Note that when M > «, the leading order of the mean goes like 2/«
and the standard deviation like o!/® just as for random permutations. When
M < o, we expect from (1.3) and (1.25) that

L(w) = M ~ a/M + /2a/M(V2M + t//2M*/°)
= a/M + 2v/a + tv/a/ M3,
which fits perfectly with (1.26).

In Section 5 we will consider two problems in combinatorial probability
that relate to the Krawtchouk ensemble, namely Seppélainen’s simplified model
of directed first-passage percolation and zig-zag paths in random domino tilings
of the Aztec diamond introduced by Elkies, Kuperberg, Larsen and Propp.
Since both problems require some definitions we will not state the results here.
A third problem, random tilings of a hexagon by rhombi, which is related to
the Hahn ensemble will also be discussed briefly.

2. The Plancherel measure as a limit of the Meixner ensemble

The setting is the same as in [Jo3]. Let My denote the set of all N x N
matrices with elements in N. We define a probability measure, P%[-] on My
by letting each element a;; in A € My be geometrically distributed with
parameter g € (0,1), and requiring all elements to be independent. Then

(2.1) PLlA] = (1 - g)'¢",

A € My, where £(A) = Zgjzl aij. Let My (k) denote the set of all A in
My for which ¥(A) = k. Note that by (2.1) all matrices in My (k) have
the same probability. Furthermore we let My (k) be the set of all matrices
A in My (k) for which }:,a;; < 1 for each j and 3 ;a;; < 1 for each i
My = UpMp(k). By taking the appropriate submatrix of A € My (k) we
get a permutation matrix and hence a unique permutation. This defines a
map R : M ~(k) — Sk, where Sy is the k'™ symmetric group. Note that if ¢ is
very small a typical element in My belongs to My (k) for some k. This is the
crucial observation for what follows. The RSK-correspondence defines a map
K : My(k) — P®) and also a map S : Sy, — P®¥). The number of elements
in Sj that are mapped to the same X equals (f*)2. It is not difficult to see
that if A € My(k) then K(A) = S(R(A)). Let g € Gr. Tt is proved in [Jo3)
that

(2.2) EN[9(K(A))] = Exge v v l9(V)]-

With these preparations we are ready for the
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268 KURT JOHANSSON

Proof of Theorem 1.1. By (2.2) we see that in order to prove (1.15) it
suffices to show that

(2.3) Jim B/ [g(K(4))] = Eyaalg]

Note that P4[{A}|£(A) = k] = 1/#Mn(k), where #My(k) = (V' 1™,
and P4 [D(A) = k] = #My (k) (1 — ¢)N’¢F, by (2.1). Thus

(2.4)
EL [9(K (4)X 1, (A)] ZE [9(K (A))x 1, (A)|Z(A) = KIPL[(A) = k]

=3 3 gK@A)a -9

k=0 Ac My (k)

=(1-q" Zq > g(V#{A € My(k); K(A) = A}

=0 Aepk)

The number of matrices in M ~ (k) which are mapped to the same permutation

2
by Ris (), since there are (}) ways of choosing the rows and (¥) ways of
choosing the columns that select the submatrix. Since K = S o R we obtain

2
A€ i) k() =3 = ()

Together with (2.4) this yields

Ef 9K (A)x,0, (A)] = (1 - @)™ i ¢ NP S o
Y k! ( k)12
k=0 AeP k)
2 O gk .2
= (1 - Q)N kz_(:) %(—]\f_]i—'mEPlan’k[g]

] k ! 2
2\ N2 (0% N
(1 —a/N %ﬁ(ﬁm) EPlan,k[g]a

if we pick ¢ = a/N2. Since N!(N¥(N — k)!)~! < 1 and converges to 1 as
N — oo for each fixed k and furthermore Epjan k[g] < c(g)max(L k) it follows
from the dominated convergence theorem that

(2.5) lim EY™ [9(K (A))x 0, (A)] = E%1anld].

N—o0
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ENSEMBLES AND THE PLANCHEREL MEASURE 269
To deduce (2.3) from (2.5) we have to show that if M¥%, = My \ My, then
N2
(26) EN [9(K (A))X irs, (A)] = 0.
By the Cauchy-Schwarz’ inequality, the left-hand side of (2.6) is
]\/'2 N2 ok
(2.7) < BN o (K ()PP (M52,

If A = K(A), then £(\) < X(A) and from the definition (1.11) of g it follows
that
!g(K(A)N < c(g)max(L,Z()\)) < C(g)L+E(A),

Thus,
ES/™N [g(K(A)] < e(9)?" Y (o) BN [£(4) = .
k=0
Since,

/N2 N2 —1+k a Y/ a\* ok
A =0= (M) 0-5) () o

as N — 00, it is not hard to show that
N2
(2.8) B [g(K (4))%] < Cles 9),

for all N > 1, where C(«, g) depends only on « and ¢(g).
Next, we note that

N
) {Z% 2200 {Z% >2}
i=1 !
and hence
PN M) < 2NPYY S ayy > 2
J

Since, P[>, aij > 2] =1~ (1 — Q)N — N(1 — q)V~1, we obtain

a/N Ca?
< —
(My] < w7
Together with (2.7) and (2.8) this implies (2.6) and we are done. O

It is also possible to give a more direct proof based on the explicit formulas
similarly to what will be done with the Charlier ensemble in the next section.
Above we have emphasized the probabilistic and geometric picture.
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270 KURT JOHANSSON

3. The Plancherel measure as a limit of the Charlier ensemble

3.1. The limit of the Charlier ensemble. The Charlier ensemble is defined
by (1.16). It can be obtained as a limit of the Meixner ensemble (1.14) by
taking ¢ = /M N and letting N — oo with M fixed. In this limit

X+ N =i\
3.1) MNH N M-l—J'H()\z—i—M—ZZ)q/\%
g o ayX
- | II 5 WM(MH[(@) e_a/MJ,
Jj=1 J: i=1

so we obtain (1.16). In light of Theorem 1.1 we see that it is reasonable to
expect that the Poissonized Plancherel measure should be the limit of the
Charlier ensemble as M — oo. The interpretation of the Charlier ensemble
in connection with random words, Proposition 1.5, also supports this since a
random word in the limit M — oo is like a permutation (no letter is used
twice), see also [TW3]. We will give an analytical proof of Theorem 1.2 that
does not use the RSK-correspondence. We start with the following simple but
important lemma.

LEMMA 3.1. If M > £()\), then
(3.2) Vir(MWar(A) = Vi) (N Wiy (A).

Proof. We may assume that M > ¢(\). Note that, by definition, \; = 0
if ¢ > £(\). Hence,

) M
) =Vey W T TI Ge+i-9 ] G-9)
i=1 j=0(\)+1 LN <i<j<M
o) ,
(/\z‘ + M — Z)! L
=V [[ ——n—= [I G-
i=1 (Ai +£(A) = 1)! e\ <i<j<M

Thus in order to prove (3.2) we must show that

M

II G-o= J] cu+M-a),
o) <i<j<M i=0(\)+1
but this is immediate since \; = 0 if i > £(A). |

Proof of Theorem 1.2. It follows from the definition (1.12) of g(\) that
(3.3) g(N)] < e(g)mEND) < o(g)tN+L
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ENSEMBLES AND THE PLANCHEREL MEASURE 271
Let Pcpm,N be defined by (1.21). Then,
(3.4)

M-1 , Mo .
Enalel = - o) | T 5 | var WM(»H[(M) oo/ ]

j=1

=Y 5 > g(MPermn{A}-

N=0 el

: N
Thus, by (3.3) and the fact that £(\) < N if A € QSVI),

(3.5) ’

A)Pcnm N[{A}]’ < c(g)ttN,
)\GQ(N)

since Pop, M N is a probability measure on Q%[V). Given € > 0 we can choose K
so large that

(3.6) \ Y e ,c(g>L+N\ <e
N=K-+1

Consequently,
K OéN

(3.7 Gadlel = 3 e 5y T oO0Ponnl ()] <
N=0 . renll)

IfM>K>N>/0MN), \e QEV]}[), we can identify QE\I/}]) with PY) and use
(3.2) to write

38) > gMPermn{M}

(V)
AEQ,,

*.:l:

M
= ) gNW) AP Wy (V) el +M_J H Jl

xeqfy) =1
B (Aj+ M —j)!
) )\G;N) S rn {A}]H MY (M — )1

where the last equality is a stra1ghtforward computation using the fact that
Aj =0if 7 > ¢(X\). Now,

IS -1 (1 57) - (- 52)
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272 KURT JOHANSSON

which goes to 1 as M — oo for a fixed A. Since the sum in (3.7) is, for a fixed
K, a sum over ﬁnitely many A, we obtain

11_1—)110026 a——~ Z g(N)PcnmN[{A}]

N=0 )\EQ(N)

K
=y Y N Pennn V]

)\G'P(N)

Using (3.6) and the fact that Ppjan n is a probability measure on pN ), we
obtain

K
310 [Ehull = 3 e T o(Pr(f] <
N=0 )\EQ(N)
The theorem now follows from (3.7), (3.9) and (3.10). |

3.2. Coulomb gas interpretation of the Plancherel measure. As M — oo
the number of particles in the Coulomb gas representation of the Charlier
ensemble goes to infinity, so a Coulomb gas interpretation of the Plancherel
measure is not immediate. We will now show that we can actually approximate
P31.n Py a Coulomb gas with K particles, which gives a good approximation
if K is chosen large enough (depending on «).

((Ilvo)nsider the Poissonization of the restriction of the Plancherel measure
to Py’

FM[g]—e_aZ NI Z
xepM)
for g € Gr. If M > L it follows from (1.12), (1.13) and Lemma 3.1 that
Fiylgl =€ 3 gV W (V)? Ha
AEQ s

When M is large, we expect that Fii;[g] and E},, [g9] should be close.

LEMMA 3.2. Assume that g € Gr and let d > 0 be given. There is a
numerical constant C such that if M > max(L, aexp(d+ 1)), then

(3.11) [E$1anld] — Fiilgl] < Cle(g)e™h)™.
Proof. Set
_ R (g _ po a_ (f?
Ry,mlg) = Ebranlg] — Filg] = Ze DORNIOVE
)\EP(N)\P(N) '
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ENSEMBLES AND THE PLANCHEREL MEASURE 273

If N < M, then Ry a[g] = 0 since then £(\) < S, \; = N < M, so PN =
P(N) If N> M > L, then |g(\)| < c(g) since \; = 0if i > N. Thus,

o N
Ehaldl — Fiflol[ < Y eS| Rl
N=M+1

o0 N
P N
< Z € aﬁc(g)

N=M+1

This last sum is estimated as follows. By Stirling’s formula there is a nu-
merical constant C such that exp(—a)al/N! < Cexp(—af(N/a)), where
f(z) = zlogz +1— 2. If N/a > exp(d + 1), then f(N/a) > dN/a, and
so exp(—a)a /N! < exp(—dN). The lemma is proved. a

Recall from the introduction that Pps can be naturally identified with
Qpr. For K < M we define
Qux ={X € Qs Ag1 =+ = Ay = 0},
and Q}‘VLK =Qu\Quk If1<j<M-K we set
D) ={Ne Wk Avyi—j >0but Ay =0,M +1-j <i< M},

so that Q3 = U; MO, 1 (§). The next lemma asserts that £()\) is not too
large for typical A that we will consider.

LEMMA 3.3. Let g € G, be generated by f. Assume that f satisfies
(3.12) 0< f(a) < Cofle—1)

for all x € Z and some constant Cy. Then

M M—j+1
(313) e > gMVaW)? WA [t < E@—.—ZF&[Q].
AT (3) paley (M —j+1)!

Proof. Tt will be most convenient to use the discrete Coulomb gas rep-
resentation. Set z; = Aypi—; +7— 1,7 = 1,...,M and let Ay(x) =
[li<i<j<am(z; — xi) be the Vandermonde determinant. Also, set A = {z €
NM O <z <~ <zyrand 45 = {z € A; x; <ifori<jandzx; > j},
j= , M. Note that A\ € Q3 x(7) translates intox € A;. If x € Ay,
then :Ul =j—1fori=1,...,5— 1 and we have the first hole in the particle
configuration z at j — 1. Novv,

(3.14)
> gV QHal—ZAM(xQH '2f:cl+K M).
)\GQMK(g) TEA;
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274 KURT JOHANSSON

We want to show that, with high probability, the first hole must be fairly close
to M. Define Tj : A; — A by Tj(z) = (z1,...,2zj-1,2; — 1,...,2m — 1) = 2/,
Clearly, T : A; — T;(4A;) is a bijection. Write

Since

and

Au(®) T M
AM(x/)_ka—J—l Hk (3—1 (J'*1>

if x € A;, we obtain, using our assumption on f,

o)\ M—i+1
Coo) 2 18,(Ty ().

Hle) = ar =t

Inserting this into (3.14) yields

M
e > gV WM [ oM = ) L (=)
=1

AEQy; 1 (4) TEA,
Lol e 3 1) < (el
T (M-j+1 e, S@—jr e
and the lemma is proved. O

LEMMA 3.4. Let g € G, be generated by f which satisfies (3.12). Assume
that M > K > max(L,e\/2Coa). Then,

Oé€2 K+1
(3.15) Filal - PRl <2255 ) Fiila

Proof. If X\ € Qp x then £(A\) < K < M and hence by Lemma 3.1, (1.11)
and the fact that Q7,x and Qx can be identified we obtain

e D gMV(\)*W QHOC "= Fglg).
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ENSEMBLES AND THE PLANCHEREL MEASURE 275

The left-hand side of (3.15) is

M-K

<D e > gV QHa
Jj=1 A e (9)

M-K

(o3

C M—j+1
(_(M%—HWFMM

™

1

J

NIE

1 Coae? K+l
< Y Gy prill <2( 22 ) Fild
12 2
Pyt g! (K+1)
by (3.13). This completes the proof of the lemma. O

We can now demonstrate how the Plancherel measure can be approxi-
mated by a Coulomb gas, (compare with the discussion in the Appendix in
[BDJ1]).

PROPOSITION 3.5. Assume that g € Gg is generated by f which satisfies

(3.12). Let K = [r+/al, r > v/2Cye?. Then,

K K
(3.16) Bhanld] = (140N 2= 37 Ag(h H H
Zk heNK i=1 i=1
where
K h-
g = Z Ag(h H 12
heNK i1
Proof. Write
Fyll] Fyplgl FR1] Fglgl
3.17 Pranld] = EPranlgl — Fizlg M M £ .
( ) Pla. [ ] Pla [ ] M[ ] Plan[l] Fa[ ]Fﬁ[[l] F[oé[l]
By Lemma 3.2
(3.18) Jim F 9] = Efanlg].
—00

By Lemma 3.4 and the choice of K and r
Fglg)
Firlg)
for any M > K, and similarly with g replaced by 1. Using (3.18) and (3.19)
in (3.17) and letting M — oo we obtain

(3.19) =14+007%),

Sl = (1+ O 752,

=3 =3

which is exactly (3.16). The proposition is proved. O
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276 KURT JOHANSSON

Thus we have an approximate Coulomb gas picture of the (shifted) rows
of A under the Plancherel measure analogous to Dyson’s Coulomb gas picture
for the eigenvalues of a random matrix.

Remark 3.6. The confining potential for the discrete Coulomb gas in
(3.16) is

1
Viglhi) = — log(a™ /(hi1)?)
with limit
lim VE[Kz] =2[zlogz + (logr — 1)z] = V(z).
a—00
We can now use general techniques for Coulomb gases, see e.g. [Jol], [Jo3],

to deduce asymptotic distribution properties. The potential V' has the (con-
strained) equilibrium measure; compare with Section 2 in [Jo3], u(t)dt, where

1, fO<t<1-—2/r
u(t)=1q 3— Laresin(4(t—1)), if1-2/r<t<1+2/r
0, ift>1+4+2/r.

Pick f(t) = exp(é(t/[rv/a])) with ¢ : R — R continuous, bounded together
with its derivative and ¢(t) = 0 if ¢ < 0. Then,

Hexp Ai +[:\\//j—]—l))-

If we pick r sufficiently large (depending on ¢) we can use (3.19) and (3.20) to
show that

(3.20) i log Byl = [ e(tpultdt
[rv/a] 0

a—00

From the limit (3.20) it is possible to deduce Vershik and Kerov’s Q-law for
the asymptotic shape of the Young diagram, [VK], see also [AD], where an
outline of the argument using the hook-integral is given. (The r-dependence
in the formulas above goes away after appropriate rescaling.) From what has
been said above we see that the Q-law is directly related to an equilibrium
measure for a discrete Coulomb gas. Using the general results in [Jo3] we can
use (3.16) to show upper- and lower-tail large deviation formulas for A\; (= the
length of the longest increasing subsequence in a random permutation) under
the Poissonized Plancherel measure. These formulas have been proved in [Sel],
[Jo2] and [DZ] by other methods and we will not give the details of the new
proof.

3.3. Proof of Theorem 1.3. We will now use Theorem 1.2 to prove The-
orem 1.3, but before we can do this we need certain asymptotic results for
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ENSEMBLES AND THE PLANCHEREL MEASURE 277

Charlier polynomials and Bessel functions. Let
T

a
we(z) = e_“g, zeN, a>0.

The normalized Charlier polynomials, ¢,(z;a), n > 0 are orthonormal on N
with respect to this weight. The relevant value of the parameter a for us will
be a = /M, and we define the Charlier kernel

(3.21)
em (s +7)em—1(y; 1) — ev—1(z; 35 ) em (Vs 17
K& y(z,y) = va (s 37 )Jenm—1 M;_y 123 3 )em (¥ 3r)
X wa/M(x)l/Qwa/M(y)1/2>
for z # y and

(3.22) K¢y u(z,z)
= ! . 2 Lo . @
= \/awa/M(x) [CM (3% M) CM—-1 (37, M) CM—1 (56, M) Cym (37, Mﬂ .
The polynomials ¢, (z; /M), n > 0, have the generating function
0 n/2
@ ) 1 @ n —aw/M z
Z — ——cp (2= )u" =¢ (1+w)®.
n:O(M Vn! ( M>

It follows from this formula that we have the following integral representations.
If 0 <r <+a/M, then

« n! 1 0 Mre?\* 1
Al e \/_rel
(3.23) cn(x,M) o (1+ NG ) (rew)"de
and if \/a/M < r, then
(3.24)

16
o—Vare? Mre 1
“Var 27r/ (1 f) ey

I [ (M) e
™ Jyam Va s

for any z € R, where the powers are defined using the principal branch of the
logarithm.

We want to write the Charlier kernel in a form that will be convenient for
later asymptotic analysis. Define, for a given r > 0, x € Z,

M! M\* _, -
A54(0) = Vaggsgvaua) (1452 ) e,

Ja
a,r _ 1 T 6 \/E(l—rew) \/a+MT'€w ¢ 1
DM (37,9) - o /;wg(re )e \/E-l—M (reig)Mdea
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" — Ms|*
Fer z,9) = (—1 a:-l—M-l—l/ g(s e\/_ (1+s) \/_
W (@g) = I [ gls) e
if r > /a/M, and if r < \/a/M, then Fy;"(z,g) = 0. Then, some computation
shows that when z is an integer (the case we are interested in),

(3.25)
Dy} (z,91) D3 (y,92) — DY (2, 92) Dy (v, 91)
K& — A A« M ) M ) M ’ M )
Ch,M(CC» Y) M(a:) M(y) -7 )

urds

)

S

when x # y, and

(3.26)

Kn (2, ) = Afy(z) [D3 (2, 92) D5 (¢ — 1, 93) — Dy (z,01) Dyf (z = 1, 9a)]
+ ASy(z) [Fyf" (2, 91) Dy (2, 92) — Fyf' (2, 92) D3y (w, 91)],

where ¢1(2) =1, g2(2) = 2 — 1,

= (B2 212

and g4(z) = g2(2)gs(z). Note that all the g;’s are bounded on |z| = r.
The discrete Bessel kernel is defined by (1.10) for z # y and

(3.27) B%(z,7) = VolLs(2Va) Jor1(2Ve) = Jo(2v/0) Lot1(2v/)]

for = y, where L, (t) = %Jm (t). The Bessel function has the integral repre-
sentation
(3.28)

1 —1 i
Jm(2\/&)=§; \/—(1 0 _rei®)tizg i — smm:/ Va(-1/s+s) d7

S

—T
for z € R, r > 0. Differentiation shows that for integer x,
1 77 ; - 0y
(3.29) L;(2va) = 2_/ log(rew)e‘/a(%e O —re®) iz .z g9
™ —T
o ["eval-1/ste) 98
0 S
The next lemma shows that the discrete Bessel kernel is the M — oo limit
of the Charlier kernel and establishes some technical estimates. (We will only
consider the case when z,y are integers but this restriction can be removed.)

LEMMA 3.7. For any z,y € 7Z,

(1)

(3.30) Jim KCn (M + 2, M +y) = B%(z,y).
(i)
o0
(3.31) B%(z,y) = > _ Jorr(2v/0) Jy1k(2V/).
k=1
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ENSEMBLES AND THE PLANCHEREL MEASURE 279

Furthermore, there is a constant C' = C(a, L), such that

(iii)

(3.32) > K@ u(M+z,M+z)<C
z=—L
if M 1is large enough, and
(iv)
o0
(3.33) > B%x,z) < C.

r=—L
(In (3.33) we can take C(a, L) = a/+/2 + L.)

Proof. We have to show that (3.25) and (3.26) converge to (1.10) and
(3.27) respectively. Using Stirling’s formula we see that A, (M + z) — /a as
M — oco. The result then follows from the integral formulas above, the fact
that

z+M
i evall-z [ Vat+ Mz L Va2
s ati) »

and g3(z) — zlogz as M — oo. This establishes (3.30). The identity (3.31)
follows from the recursion relation Jy41(t) = 2xJ5(t)/t—Jy—1(t), which implies
BY(z,y) = Jo1(t) Jy41(t) + B*(z + Ly + 1),

and (3.31) follows by using the decay properties of the Bessel function; see
Lemma 3.9 below.

The estimate (3.32) is proved using the formula (3.26). Stirling’s formula
can be used to show that A%, (z + M) < 2y/a for all z > 0. We have

Va+ Mz 1 |ya+Mz|Y va\M Va\?
Vet | | Vet S(”W) (‘Z”ﬁ)
< exp((1 — 6)"1va)(1 - 6/2)?

if |zl =r=1-4§ and M > 2/a/d. This estimate can be used in the integral
formulas for D} and Fy;" and we obtain

3
D32 + 5 90)], [Fyp (M + 3 g3)] < CeVE ()"
Thus,

o (e 0]
3
> K (M4, M+ 2) < Cy/ae'vV® Y ()"
r=—L 1

The estimate (iv) can be proved in a similar way but we can also proceed
as follows. Using the generating function for the Bessel functions J,(t), n € Z,

This content downloaded from 195.221.160.9 on Thu, 12 Feb 2026 15:54:41 UTC
All use subject to https://about.jstor.org/terms



280 KURT JOHANSSON

one can show that ) o2 ; n2J,(t)? = t2/4, see [Wa, 2.72(3)], and > o0 | J,(£)? =
(1= Jo(t)?) < 1/2, so by (ii) and the fact that B(z,z) <1,

E B¥(z,z) < L+ ian(%/&)? <a/V2+1L,
z=—L n=1

where we have used the Cauchy-Schwarz inequality. The lemma is proved. O
We are now ready for the

Proof of Theorem 1.3. We have

M i
E%p 9] H > Hf Ai +L—1) VM()\)2WM(/\)H(%> e /M,

7j=1 }\EQM =1 =1

If we make the change of variables h; = A\; + M — 4, this can be written

ECnumldl = -5 Z H 1+ ¢(h; = M + L))Ap(h Hwa/M

251 RENM =1

Now, using a standard computation from random matrix theory, see [Me],
[TW2], we can write this as

(3.34) By, plg] = Z > H¢> ) det(K &y, ps(hi+M—L,hj+M~L))¥._,
k=0 heNk i=1
since ¢(t) = 0 if t < 0. The Charlier kernel is positive definite, so we have the

estimate i

k
| det (K &y, ar (i, 25))5 j=1| < HK%h,M(f’?jv%)-
i1

Thus, by Lemma 3.7(iii),

ZH¢ )det (K&, pr(hi + M — L by + M — L))¥,_,
heNk i=1

k
< Hfblloo( S K M+x,M+x>) < (Clllluo)t.

z=—L

The analogous estimate for the Bessel kernel follows from Lemma 3.7(iv).
These estimates and Lemma 3.7(i) allow us to take the M — oo limit in
(3.34). By Theorem 1.2 this gives (1.18). The theorem is proved. 0O

Note that we could just as well use Theorem 1.1 and the Meixner ensemble
to prove Theorem 1.3. The proof would be the same and we just have to prove
(3.30) and (3.32) for the Meixner ensemble instead.
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ENSEMBLES AND THE PLANCHEREL MEASURE 281

3.4. Asymptotics of the Plancherel measure. Theorem 1.3 can be used
to analyze the asymptotic properties of the Plancherel measure in different
regions. One can distinguish three cases corresponding to three different scaling
limits of the Bessel kernel. First we have the edge scaling limit,

(3.35) lim oOBY(2v/a + €00, 2v/a + nal/f) = A(€, ),

where A is the Airy kernel defined in (1.4). This is the case that is considered
in Theorem 1.4. Secondly we have the bulk scaling limit,
_ sin(uR)

(3.36) lim BY(rva,rvo +u) = ——=,
a—00 um

u € Z, —2 <r < 2, where R = arccos(r/2); the right-hand side is the discrete
sine kernel. We will not discuss the local behavior in the bulk of the Young
diagram; see [BOO]. Thirdly we have an intermediate region,

(3.37)  lim 7a'/*92B*(2v/a — of + n&al/*92 2v/a — of + mnal/t0?)
a—00

_ sinm(§ —n)
m(§—n) '
if 1/6 < § < 1/2, the ordinary sine kernel. Thus in this region the local
behavior is the same as that in the bulk in a random Hermitian matrix. The
limits (3.35) to (3.37) can be proved using the saddle-point method on the
integral formula for the Bessel function. From the point of view of the Coulomb
gas picture of the Young diagram, the cases one and three are similar to the
random matrix case since at the edge a discrete Coulomb gas approximates a
continuous Coulomb gas. Case two is different however, since in the bulk the
discrete nature is manifest; the charges sit close to each other.

Before turning to the proof of Theorem 1.4 we have to say something
about de-Poissonization, the joint distribution of the first k rows (k largest
eigenvalues) and the asymptotics of the Bessel kernel.

We have the following generalization of a lemma in [Jo2].

LEMMA 3.8. Let uy = N +4y/NlogN and vy = N —4+/Nlog N. Then
there is a constant C' such that, for 0 < z; < N,

C
(3:38) PRl < a1, M S @k] = 55 S Prrann[M S @1, Ak S @
" C

= [PPllvan[)‘l <z1,..., < xk] + m

Proof. This is proved as Lemmas 2.4 and 2.5 in [Jo2]. Denote a permu-
tation in Sy by #¥) and let Sy,1(j) denote the set of all 7+ such that
rWNF)(N +1) = j. Each 7+ in Sy,1(j) is mapped to a permutation
F;(nN+1) in Sy by replacing each 7NV (i) > j by 7N+ (3) — 1. The map
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282 KURT JOHANSSON

F; is a bijection from Syy1(j) to Sny. Apply the Robinson-Schensted corre-
spondence to Fj(ﬂ'(N +1) ) to obtain the P-tableau. Replace the entries ¢ by
i+ 1for i =4,...,N and then insert j. This insertion can only increase the
length of any row and we obtain the P-tableau for #(V*1), Thus,

Xi(Fj(aNF)) < X (r VD),

for all rows. If we define g(7(™) to be 1 if \j(7V) < x; for i =1,...,k and 0
otherwise, we see that

g(Fj (M T1)) > g(nV+D),

and we can proceed exactly as in [Jo2| using the fact that the Plancherel
measure on P?Y) is the push-forward of the uniform distribution on Sy. O

For z € RM, n € N*¥ and a sequence 7 = (I1,...,Ix) of intervals in R we
let x(Z,n,z) denote the characteristic function for the set of all z € R such
that exactly n; of the z;’s belong to I, j = 1,...,k. A computation shows
that for a single interval

x(1j,nj, x) = —17&;— ﬁ(l + 2ixr; (%))
gt 0z;7 i ’ zj=—1
and hence
‘ 1 orittng Mk
(8:39) x(Z,m @) = T 2y .. 0z LTTLC+ 20, (@) el

Joi=1j=1

Note that if the intervals are pairwise disjoint, then H?zl(l + zixr; (%)) =
1+ Z§=1 zjx1,(z;); compare with [TW2]. Let P be a probability measure
on RM and let a; > -+ > ai. Set Iiv1 = (aj4+1,04], j = 1,...,k — 1 and
I = (a1,00). Let

,
Lkz{nENk;angr—l,rzl,...,k}.
j=1

Define z\) to be the j*™ largest of the z;’s. Then,

(3.40) Pz < ay,..., 2™ <aq] = Y Ex(Z,n,2)].
n€lg

Hence, the problem of investigating the distribution function in (3.40) reduces
to investigating expectations of the right-hand side of (3.39).

In the proof of Theorem 1.4 we will need some asymptotic results for
Bessel functions.
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LEMMA 3.9. Let Mg > 0 be given. Then there exists a constant C' =
C(My) such that if we write x = 2v/a + £a/5, then

(3.41) |J2(2v/@)| < Ca™ Y exp [—%mm( al/6 |§|1/2> |£l]
for & € [-Mp, 00). Furthermore
(3.42) lim o'/%J,(2va) = Ai(¢),

aA— 00

uniformly for & € [—Mo, Mpy].

This can be deduced from classical asymptotic results, [Wal] and it is also
rather straightforward to proceed as in Section 5 of [Jo3] using the integral
formula (3.28).

We are now ready for the

Proof of Theorem 1.4. We will prove (1.20). The proof of (1.19) is analo-
gous using the Hermite kernel instead. From Lemma 3.8, the fact that a dis-
tribution function is increasing in its arguments, that the distribution function

F(ti,...,tx) is continuous and \/ay — VN =~ 2y/log N, VIN—VN =~ 2Iog N,
we see that it suffices to prove that

(3.43)

111’11 PPlan[/\l—l < 2\/—+t105 / )\k—k<2\/—+tk,a1/6] (tl,...,tk),

for any fixed (t1,...,tx) € R¥ ¢; > .- > t;. Set
i = Ve +tiaa 8 2ya+ 0%, j=1,... k-1

and I; = (2y/a+t101/6,00). By (3.39) and (3.40) it is enough to consider the
expectations

k
(3'44) %lan H 1 + Z]XI] j))

||‘:]g

If we write ¢q(s) = H?Zl(l + zjxr1;(s)) — 1 it follows from Theorem 1.3, with
L =0, that the expectation (3.44) can be written as

(3.45) Z > H% ) det[B*(hi, hj)]¥ ;.

k= 0 " heNk j=1

Note that Fi(z,t) is an entire function of z. Set Jj41 = (tj41,t], 7 =1,...,
k—1, J; = (t1,00) and write ¥(s) = H§=1(1 + 2jXJ;(s)) — 1. Define

L T e detlAfe. e
(3.46) Rt =3 g / RICELCE
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We want to show that
(3.47) lim F,(z,t) = F(z,t),

a—0

uniformly for z in a compact subset of C*. Then also derivatives of Fy(z,t)
converge to the corresponding derivatives of F(z,t). The limit (3.43) then

follows with
1 8n1+...+nk
4 F(ty,...,ty) = F(z,t
(3.48) (b1, t) % m!.. . gl 027 ... 9z* (2,)
n€lyg

z1=...2=—1

So it remains to prove (3.47). Note that ¢, (s) = 0 if s < 2\/a+txal/6 and
that ¢ (s) = ¥(a~/5(s—2v/a)). Givenr € Rweset A(r) = {r,r+1,7r+2,...}.
Then,

(349) F Z t 22% Z HQ/J( 1/6) det[Ba(€> )]( 1/6)
=0

heA(tpal/t)t j=1

where B*(¢,n) = a'/SB*(2y/a + £a'/8,2/a + nal/®). We can now prove
that (3.47) holds pointwise in z by the same argument as was used in the
proof of the analogous statement in Section 3 of [Jo3]. That proof depends on
the following properties of the kernel; compare with Lemma 3.1 in [Jo3] and

Lemma 4.1 below.
(i) For any My > 0 there is a constant C' = C'(Mp) such that for all £ > —M

Z B2y + £at® +m,2va + a0 +m) < C.

m=1

(ii) For any e > 0, there is an L > 0 such that

o
Z B%(2v/a + Lat/® +m, 2v/a+ La'/% + m) <,
m=1
for all sufficiently large a.
(iii) For any My > 0 and any € > 0

o () 4 (g ) <

for all integers m,n € [—Moa/®, Mya'/®] provided « is sufficiently large.

The estimate (i) is used to estimate the tail in the k-summation in (3.49),
(ii) is used to limit the h-summation and (iii) is used to prove that the Riemann
sums converge to integrals.

If z belongs to a compact set K there is a constant C, independent of z,
such that ||¢||c < C. Together with (i) this shows that the family {F,(z,t)}
is uniformly bounded for a > 0, z € K and hence (3.47) holds uniformly by a
normal family argument.
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The properties (i) to (iii) above are straightforward to prove using the
representation (3.31) and Lemma 3.9. To prove (i) and (ii) we use

o0 o
Y Bz +m,z+m)=> nJi,(2Va),
n=1

m=1

which can be estimated using (3.41) (we get a Riemann sum). Similarly,
Ba(#, %) can be written as a Riemann sum, using (3.31), which is con-
trolled using (3.41) and (3.42). This Riemann sum can be compared with the
corresponding Riemann sum for the following representation of the Airy kernel,
W1,

A€, ) = /O AL+ DA (g + t)dt

and in this way we obtain (iii).

4. Random words and the Charlier ensemble

In this section we will prove our results on random words.

Proof of Proposition 1.5. Let L(M,N,)\) denote the number of pairs

(P, @) of tableaux of shape A € Qg&v) with P semistandard with elements

in {1,..., M} and @ standard with elements in {1,..., N}. Then
_ 1

(4.1) Pwm,n[STHN)] = T LM, N, ).

The number of possible P’s is, by [Fu],

. M-1
Ai—XNj+g—i 1

(4.2) anon= [[ ==—={1I 7],
1<i<j<M J j=1 J:

and the number of possible Q’s is f* given by (1.13). By (4.2), (4.3) and
Lemma 3.1 we obtain

M-1 1
(4.3) L(M,N,\) = N!( 11 ﬁ) Var(\)2War(N).

j=1

Inserting the formula (4.3) into (4.1) yields the desired result (1.21). The
formulas (1.22) and (1.23) are immediate consequences. The proposition is
proved. O

Next, we give the
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Proof of Theorem 1.6. We will prove (1.24); the proof of (1.25) is analo-
gous. Both are straightforward asymptotic computations using Stirling’s for-
mula and we will indicate the main steps. Set

o N N/M
7 2N/M’

Note that Z]]Vil xzj = 0, since Z]]Vil Aj = N. Then,

[oxN / N\N/M+M=j
A +M- = LM_<]\—4—) o3 —N/M+o(1)

as N — oo, and hence

j=1,...,M.

N

27TN>—M/2 N<M>N+M(M—1)/2 M )
—_— e e 7

WM()\)~< = i o
s

Furthermore,

M =\ 77 1 Ly T ]
M 1<i<j<M V2N/M

and consequently

(4.4)
NESYi 22 TT 1 M (2N ML/
—M/26M*/2 2 —x4
Ponmn[{A}] ~ VM (2r) /22 gﬁamx) g (7\2)

=V T(MM!QbGUE,M(J:).

From this we see that the left-hand side of (1.24) is approximately a Riemann
sum for the right-hand side, which in the limit NV — oo converges to the right-
hand side. The factor M! in the last expression in (4.4) comes from the fact
that in (4.4) the variables are ordered. This completes the proof. O

For the proof of Theorem 1.7 we need asymptotic results for the Charlier
kernel analogous to those for the Bessel kernel in the proof of Theorem 1.4.

LEMMA 4.1. Let v =M + a/M +2v/a and 0 = (1 + /a/M)?/3a/8,
(i) For any My > 0 there is a constant C = C(My) such that, for all
integers n > —Myo,

(4.5) > Ky +n+m, ] +n+m)<C.
m=1
(if) For any e > 0 there is an L > 0 such that
o
(4.6) Y Egnu(W] + oLl +m, V] +[oL] +m) <&
m=1

if M, a are sufficiently large.
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(iii) For any Mo > 0 and any € > 0,
m n
. ¢ - R <
(4.7) oK () +m, 1] +n) - A (2, 2)] <&
for all integers m,n € [—Myo, Moo provided o and M are sufficiently large.

Proof. The proof is based on the formulas (3.25) and (3.26) for the Char-
lier kernel. The proof is completely analogous to the proof of the corresponding
result for the Meixner kernel in Lemma 3.2 in [Jo3, §5], so we will not give
the details here. Asymptotic formulas for Charlier polynomials with fixed

a = a/M have been obtained in [Go]. O
Proof of Theorem 1.7. By (1.16) and (1.23)
Mo M
WoulLw) <sl=1] i > A ] way(hi),
J=1""  henM j=1

max h; <s+M—1
where we have made the substitution h; = A; + M — i. Using Lemma 4.1
this can be analyzed exactly as the analogous problem involving the Meixner
weight in Section 3 in [Jo3]. Lemma 3.1 in [Jo3] gives

4.8 % | Lw) < = 42 Va\” se| . p
48) P |Lw) < 5 +2va+ (14 7) 0l - R

as o, M — oo with F(€) given by (1.5). This proves (1.26). Next, we observe
that for fixed M, Pw ar,n[L(w) < s] is a decreasing function of N, which can
be proved as the corresponding result for permutations in [Jo2]. Thus, with
pn and vy as in Lemma 3.8, we have
c v C

(4.9) Pyly[L(w) < 8] — 555 < Pw,uv[L(w) < o] <Py [L(w) < 8]+ 1.
Set s(a, M,€) = & +2y/a + (1+ ¥2)*%a1/6¢. Then, s(N, M, €) = s(un, M,
€+ 6) and s(N,M, &) = s(vy, M, € + 6'), where 6,0 — 0 as M, N — oo if
M~Y(log N)'/® converges to 0 as M, N — oo. Thus, (1.27) follows from (4.8)
and (4.9) and the theorem is proved. a

5. Applications of the Krawtchouk ensemble

5.1. Seppildinen’s first passage percolation model. The Krawtchouk en-
semble is defined by (1.7) with the weight w(z) = (I:)pqu"”, 0<z<K,ie.
we consider the probability measure

1 MoK
Pgr, N,k plh] = Avm)?T] <h ,)p’” g
J
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288 KURT JOHANSSON

on {0,..., K}V, where Zy g, = N! (H] —0 "= J)'>(Kl) (pg)NWV=1)/2 The

first problem where the Krawtchouk ensemble appears is in the simplified first-
passage percolation model introduced by Seppélédinen in [Se2]. Consider the
lattice N? and attach a passage time 7(e) to each nearest neighbour edge. If
e is vertical 7(e) = 19 > 0, and if e is horizontal then 7(e) is random with
Plr(e) =\ =pand P[r(e) =k]=qg=1—p, where k > X >0,0<p < 1. All
passage times assigned to horizontal edges are independent random variables.
Hence, all randomness sits in the horizontal edges. The minimal passage time
from (0,0) to (k,!) along nearest neighbour paths is defined by

(5.1) T(k,1) = rrgnZT(e)

where the minimum is over all non-decreasing nearest neighbour paths p from
(0,0) to (k,1). The time constant is defined by pu(z, y) = lim, 0o 2 T([nz], [ny]).
(The existence of the limit follows from subadditivity.) In [Se2] it is proved,
using a certain associated stochastic process, that

AT + Toy, if py > qx
Az + 1oy + (v — N)(v/@& — /py)?,  if py < gz

We will show that the distribution of the random variable T'(k,[) relates to the
distribution of the rightmost charge (“largest eigenvalue”) in a Krawtchouk
ensemble.

Write M = k, N = [+1 and consider an M x N matrix W whose elements,
w(t,j), are independent Bernoulli random variables, Plw(i,j) = 0] = ¢ and
Plw(i,j) = 1] = p = 1 —q. Let II)sn be the set of all sequences m =
{(k,jk)}{c‘il such that 1 < j; < ... < jp < N, ie. up/right paths in W with
exactly one element in each row. Introduce the random variable

62 uew={

(5.3) L(W) = max Z w(t,j); m ey N
(i,4)em

Write p = 1/g—1, so that ¢ = (1+p)~* and p = p(14p)~ 1. It is straightforward
to show that
(5.4) T(k,l) =110+ kk — (k — A\)L(W).

PROPOSITION 5.1. Let L(W) be defined by (5.3) with W an M x N 0—1-
matriz with independent Bernoulli elements w(3, j), the probability of 1 being p.
Then,

(5.5) P[L(W) < n] = P NN+ M-1p max hj <n+N -1
<j<
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Proof. Interpreting the formula (7.30) in Theorem 7.1 in [BR1] in the
appropriate case, we get

(5.6) PILW) S n] = (1+p)7N 3 dy()dn(N) [T pr,

AEP
L(A)<n

where X' is the partition conjugate to A, X, is the length of the k™ column
in A\, and d)(M) is the number of semi-standard tableaux of shape A\ with
elements in {1,...,M}; if £(\) < M, dx(M) is given by (4.2). The proof of
(5.6) is based on the RSK-correspondence between 0-1 matrices and pairs of
semistandard Young tableaux (P, Q) where P has shape A and @ has shape
X, see [Ful, [St]. Set

QM(N)={)\EQM;NZ)\1Z...)\MZO}.

Since dy(M) = 0 if £(X) > M and dy/(N) =0 if Ay > N, (5.6) can be written
as

(5.7) PILOW) <)
M1, N-1 g M
= (14 p)~MN H = H.—, Z Var(A)Vn /\')H
=17 ) G ) aeqamav =1
L(AN)<n
Note that A € Qp(V) if and only if ' € Qn (M) and £(X\) = ).

LEMMA 5.2. If p € Qn(M), then

N+M-1 N 1
N _ 1
(5:8) Vi) ]];[1 ! VN(u)WN(u)j];[l ST e

Proof. One way to prove (5.8) is to use the fact that Vs (u')War(p')
= Var(u)War(u) by the hook formula for f#; compare with (1.13) and Lemma
3.1. We will give another proof. Set s; = pu; + N +1—4, 1 <4 < N and
rj=N+j—p; 1 <j< M. Then,

(5.9) {81,...,SN}U{7’1,...,T‘M}={1,...,N+M}.
To see this, notice that since 1 < s;,7; < N + M it suffices to show that
s; # rj for all 4, j. Looking at the u-diagram one sees that u; + ,u} <i4+j—2
or y; + pj > i+ j, which implies s; # r;.
Let np, = 1if k € {s1,...,sny} and nx, = 0 if k € {ry,...,rm}, k =
.,N + M. Then, by (5.9),

(5.10) )= J] @-rbmtmm,
1<k<I<N+M
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Now,
II —rmm=vn,
1<k<ISN+M
N N+M N
I -o™=]1 II ¢-s) =]+ M -s))
1<k<ISN+M j=1l=s;+1 j=1
and
N s;—1 N
MM a-® =T I6i-»=T]s-
1<k<I<SN+M j=1 k=1 j=1

Inserting this into (5.10) gives the formula (5.8). The lemma is proved. O

We can now finish the proof of the proposition. If we write u = X, we see
from (5.8) that (5.7) can be written as

(5.11)
PILOW) < ] = (14 )~ T[ G2
=0 I
N y
Xuefl%:(M)VN Jl;[l M-H_l_“ﬂ)

ui1sn
As usual we introduce the new coordinates h; = p; + N — j. Then, using
p=1/q—1, we obtain
( q)N(N—l)/2
(N +M—-1HN

PIL(W) < 7] = + H ”M
7=0

N
N+M-1
% Z AN(h)QH( . ) h; qN+M 1— h
J

henNN J=1
max(h;)<n+N-1

which completes the proof. O

Using Proposition 5.1 we can prove a limit theorem for the first passage
time T'(k,1). The result should be compared with Remark 1.8 and Conjecture
1.9 in [Jo3].

THEOREM 5.3. If u(z,y) is given by (5.2),

1/6

o0,) = EA (I + VIV - VT
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and py < qz, then

, T([na], [ny]) — nu(z,y) _
Jim P o(z,y)nt/3 ¢ =1-F(-0),
where F(t) is the Tracy- Widom distribution (1.5).

Proof. The proof uses (5.4) and Proposition 5.1 and is analogous to the
proof of Theorem 1.7, the difference being that we now need the analogue
of Lemma 4.1 for the Krawtchouk polynomials. This can be obtained from
a steepest descent analysis of the integral formula for these polynomials in
much the same way as in the analysis of the Meixner polynomials in Section
5 of [Jo3|; see [Jo4] for some more details. The time constant is related to
the right endpoint of the support of the equilibrium measure associated with
the Krawtchouk ensemble, and the constant o(z,y) comes out of the steepest
descent argument. We can also get large deviation results by using the general
results of Section 4 in [Jo3]. a

5.2. The Aztec diamond. We turn now to the relation between the
Krawtchouk ensemble and domino tilings of the Aztec diamond introduced
by Elkies, Kuperberg, Larsen and Propp in [EKLP]. The definitions are taken
from that paper and the papers [JPS] and [CEP] where more details and pic-
tures can be found. A domino is a closed 1 x 2 or 2 x 1 rectangle in R? with
corners in Z2, and a tiling of a region R C R? by dominoes is a set of dominoes
whose interiors are disjoint and whose union is R. The Aztec diamond, A, of
order n is the union of all lattice squares [m,m + 1] x [I,! + 1], m,l € Z, that
lie inside the region {(z,y); |z|+|y| < n+1}. It is proved in [EKLP] that the
number of possible domino tilings of A4, equals 2*("+1)/2 Color the Aztec dia-
mond in a checkerboard fashion so that the leftmost square in each row in the
top half is white. A horizontal domino is north-going if its leftmost square is
white, otherwise it is south-going. Similarly, a vertical domino is west-going if
its upper square is white, otherwise it is east-going. Two dominoes are adjacent
if they share an edge, and a domino is adjacent to the boundary if it shares an
edge with the boundary of the Aztec diamond. The north polar region is de-
fined to be the union of those north-going dominoes that are connected to the
boundary by a sequence of adjacent north-going dominoes. The south, west
and east polar regions are defined analogously. In this way a domino tiling
partitions the Aztec diamond into four polar regions, where we have a regular
brick wall pattern, and a fifth central region, the temperate zone, where the
tiling pattern is irregular.

Consider the diagonal of white squares with opposite corners QF, k =
0,...,n+1, where Q] = (—r+kn+1—k—r),r=1,...,n. A zig-zag path
Z, in A, from Q’g to Q7,11 is a path of edges going around these white squares.
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When going from @}, to @}, we can go either first one step east and then one
step south, or first one step south and then one step east. A domino tiling on
Ay defines a unique zig-zag path Z, from Qf to Q7 if we require that the
zig-zag path does not intersect the dominoes. Similarly, we can define zig-zag
paths from P§ = (—r,n —r) to P}, = (n —r, —r) going around black squares.

We consider random tilings of the Aztec diamond, where each of the
2n(n+1)/2 possible tilings have the same probability. This induces a proba-
bility measure on the zig-zag paths. Consider a zig-zag path in A, from Q’g
to Q1 around white squares. Let h,. < --- < hy be those k for which we go
first east and then south when we go from @} to Q% ,, k =0,...,n; there are
exactly r such k if the zig-zag path comes from a domino tiling, [EKLP]. Call
this zig-zag path Z,(h).

ProPOSITION 5.4. Let {hi,...,h.} C {0,...,n} be the positions of
the east/south turns in a zig-zag path Z,(h) in the Aztec diamond A,, from
(=ryn+1—r) to (n+1—r,—r) around white squares. Then, the probability
for this particular zig-zag path is

(5'12) P[ZT(h)] = PKr,r,n,l/Q[h’]'

If {h1,...,he} € {0,...,n — 1} are the positions of the south/east turns in a
zig-zag path Z\.(h) in A, from (—r,n—r) to (n —r,—r) around black squares,
then

(5'13) P[Z;"(h)] = PKr,r,n—1,1/2[h]'
Proof. Let U,(h) be the number of possible domino tilings above Z,(h) in

the Aztec diamond. From the arguments in [EKLP], see also [PS], it follows
that

(5.14) U, (h) = gr(r—1)/2 H

1<i<i<r

hi — h;

j=i

Let k1 < -+ < kpt1—r be defined by
{/Cl,...,kn+1_7«}={0,...,n}\{h1,...,hr}.

If £,(h) is the number of domino tilings of the region below Z,(h) in A, then,
using the symmetry of the Aztec diamond, we see that

(5.15) Ly(h) = 2mi=nm=n/2 T ki =K
1<i<j<ndi—r J T °

Thus, the probability for a certain zig-zag path Z, = Z.(h), specified by h, is

(5.16)
o(n+1-r)(n—r)/2+r(r—1)/2 h; — hj k?j — k;
P[Z,(h)] = on(n+1)/2 H i H j—1i

—1
1<i<j<r J 1<i<j<n+1-r
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Ifwelet hy =p;+r—14,1<i<rand k:j=7'-|-j—1—,u9, 1<j<n+1-r,
then u and i’ are conjugate partitions; compare with the proof of Lemma 5.1
(N=r,M=n+1-r,s;=h;+1,r; =k; +1). We see from (5.16) that

r—1 n—r
—(n -7r)r 1 1
P[Z.(h)] =2 (nt1-) I I F I I ﬁ V?‘(N)erl—r(/i/),
=17 ] ’

where p € Q,(n+ 1 —r). We can now apply Lemma 5.1, which gives

2r(r 1)

PlZ:(h) ]I:Il 2H< 7‘—3)2%'

Now, h; = u; + r — i, so we obtain

rir=1) 7=l
(5.17) P[Zr(h)]:2(n!)r H( o 2H< >2n’

=

which is the Krawtchouk ensemble. Note that in (5.17) the order of the h;’s
is unimportant, so we can let {h1,...,h} € {0,...,n} be the (unordered)
positions of the east/south turns. A completely analogous argument applies to
the zig-zag paths in A, from Fj to P} around black squares. This completes
the proof. O

It is proved in [JPS] that, with probability tending to 1 as n — oo, the
asymptotic shape of the temperate zone is a circle centered at the origin and
tangent to the boundary of the Aztec diamond (the arctic circle theorem).
This can be deduced from Proposition 5.4 and the general results in Section 4
of [Jo3]. The arctic circle is determined by the endpoints of the support of the
equilibrium measure (or the points where it saturates). Also, from Theorem
5.3, we see that the fluctuations of the temperate zone around the arctic circle
is described by the Tracy-Widom distribution. This can also be deduced from
the fact, derived in [JPS], that the shape of a polar region is related to the
shape of a randomly growing Young diagram. The growth model obtained is
exactly the discrete time growth model studied in [Jo3], and we can apply the
results of that paper. See [Jo4] for more details.

Finally, we will shortly discuss another random tiling problem related to
plane partitions using the combinatorial analysis by Cohn, Larsen and Propp
in [CLP]. For more details and pictures see the paper [CLP]. Plane partitions
in an a x bx ¢ box can be seen to be in one-to-one correspondence with tilings of
an a, b, c-hexagon with unit rhombi with angles 7/3 and 27/3, called lozenges.
An a, b, c-hexagon has sides of length a,b,c,a,b,c (in clockwise order), equal
angles and the length of the horizontal sides is b. If the major diagonal of
the lozenge is vertical we talk about a wvertical lozenge. Consider the uniform
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distribution on the set of all possible tilings of the a, b, c-hexagon with lozenges,
which corresponds to the uniform distribution on all plane partitions in the
ax bxcbox. For simplicity we will now restrict ourselves to the case a = b = c.
A horizontal line k steps from the top, £ = 0,...,a will intersect the vertical
lozenges at positions hy +1,...,ht +1, 0 < h1 < -+ < hgy < a+ k-1,
otherwise it passes through sides of the lozenges. A random tiling induces

a probability measure on the sequences h = (hy,...,hg). Interpreting the
formulas in Theorem 2.2 in [CLP] we see that the probability for A is
k
1 hi+a—k 2a — 1 — hy
1 P[] = —Ag(h)? ! 7
(5.18) =z ’C”E( h )(a—l—k—l—hj !

where Zp, is a constant that can be computed explicitly. Note that the
measure is symmetric in the h;’s so we can regard (5.18) as a measure on
{0,...,a 4k — 1}*. Thus, again we get a discrete orthogonal polynomial en-
semble, this time with the weight

(5.19) w(z) = (m ; a) (N;\;f;x)

on {0,...,N}, with « = 8 =a—k and N = a+ k — 1. The orthogonal
polynomials for this weight are the Hahn polynomials, [NSU]J, so (5.18) should
be called the Hahn ensemble. If we do not have a = b = ¢ we will again get a
weight function of the form (5.19) but with different values of o, 5 and N and
with a different number of particles. This model is further discussed in [Jo4],
but to obtain the Tracy-Widom distribution in this model is more complicated
due to the fact that it is less straightforward to compute the asymptotics of
the Hahn polynomials.
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