Electron. Commun. Probab. 20 (2015), no. 95, 1-13. ELECTRONIC

DOI: 10.1214/ECP.v20-3817 COMMUNICATIONS
ISSN: 1083-589X in PROBABILITY

A method to derive concentration of
measure bounds on Markov chains

Ng Stephen* Walters, Meg'

Abstract

We explore a method introduced by Chatterjee and Ledoux in a paper on eigenvalues of
principle submatrices. The method provides a tool to prove concentration of measure
in cases where there is a Markov chain meeting certain conditions, and where the
spectral gap of the chain is known. We provide several additional applications of
this method. These applications include results on operator compressions using the
Kac walk on SO(n) and a Kac walk coupled to a thermostat, and a concentration of
measure result for the length of the longest increasing subsequence of a random walk
distributed under the invariant measure for the asymmetric exclusion process.
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1 Introduction

In the analysis of Chatterjee and Ledoux on concentration of measure for random
submatrices [7] , it is proved that for an arbitrary Hermitian matrix of order n and
k < n sufficiently large, the distribution of eigenvalues is almost the same for any
principal submatrix of order k. Their proof uses the random transposition walk on S,
and concentration of measure techniques. To further generalize their results, we observe
that it is important to use a Markov chain which does not change too many matrix entries
all at once and whose spectral gap is known. To demonstrate that this method can
be generalized to a much wider range of problems, we provide three applications. As
our first application, instead of looking at a Markov chain on S,,, we first consider a
Markov chain on SO(n). We introduce the Kac walk on SO(n) and demonstrate that
it is sufficiently similar to the transposition Markov chain to allow for Chatterjee and
Ledoux’s results to carry over to the more general case of operator compressions. It
should be noted that a similar result has been proved by Meckes and Meckes [13] using
different techniques. In a more recent work [14], Meckes and Meckes have extended
their techniques to include several other classes of random matrices and prove almost
sure convergence of the empirical spectral measure. As the purpose of this paper is to
highlight the fact that the methods of Chatterjee and Ledoux can be extended to include
more general cases, we include this operator compression result, as it a straightforward
application and serves as a useful example for us to explain the method in detail. As a
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Concentration of measure bounds on Markov chains

second application, we apply the method to get a concentration of measure result for a
compression by a matrix of Gaussians using the Kac walk coupled to a thermostat. We
also show that the method can be applied to get concentration of measure of the length
of the longest increasing subsequence of a random walk evolving under the asymmetric
exclusion process. This method opens the door to concentration of measure in settings
where one has an appropriate underlying Markov process with a known spectral gap.

2 Overview of method

Before diving into the applications, we would like to give a brief overview of the
method. We will then show how to calculate concentration of measure in our applications
using this technique. To use the method, we must start with a stationary, reversible
Markov chain for which the spectral gap is known. We denote the Markov chain by
Xo,X1,.... Call the state space of the Markov chain S. We will denote the invariant
distribution as 7 and the spectral gap as A;. For a function f : S — R, define

1

I = 5 sup B((9(X1) = 9(X0))*|Xo = 2)
x€S

and 1
Qf, f) = E((f(X1) — f(X0))?)

The Poincaré inequality tells us that
Q(f, f) = M Var(f(Xo))

In order for the method to work properly, |||f]||%, must be bounded. An important step in
all of our applications will be finding a bound for f, so for now, assume that ||| f|||%, < d.
We begin by applying the Poincaré inequality to e*/(Xo) for t > 0. This gives

A Var(et/(X0)) < Q(etf(Xo) otf(Xo)y
= %]E(et‘f(xl) —_ etf(XO))2

= B (L (x5 f(xy) (e XD — et (X0)y2)

= BB(1y(x0)> () (€TI0 — )21 Xg) 2 (0
< PE(B(Ly(xo) r0x0) (F(Xo) = F(X1))?[Xo)e* X))
< 2 F LB )

We then define A(t) := e B/ (Xo) (¢t (X0)) and use recursion to show that A(cy/\;/8) <
C < oo for explicit values of ¢ and C. Chebyshev’s inequality then leads to

P(f(Xo) > E(f(X)) +7) < CeerV/M/0

for » > 0. Once we have this, the method can be applied after choosing and appropriate
Markov chain and finding A\; and §. Further details will be provided in the applications.

3 The Kac walk on SO(n)

The following model, introduced by Kac [8], describes a system of particles evolving
under a random collision mechanism such that the total energy of the system is conserved.
Given a system of n particles in one dimension, the state of the system is specified by

—

¥ = (v1,...v,), the velocities of the particles. At a time step ¢, ¢ and j are chosen

ECP 20 (2015), paper 95. ecp.ejpecp.org
Page 2/13


http://dx.doi.org/10.1214/ECP.v20-3817
http://ecp.ejpecp.org/

Concentration of measure bounds on Markov chains

uniformly at random from {1,...,n} and 0 is chosen uniformly at random on (—, 7]. The
¢ and j correspond to a collision between particles ¢ and j such that the energy,

n
_ E 2
E = Uk
k=1

is conserved. Under this constraint, after a collision, the new velocities will be of the
form v}'*" = v; cos(0) + v; sin(f) and VIV = v; cos(f) — v; sin(f). Fori < j, let R;;(0) be
the rotation matrix given by:

1
cos(0) sin(6)
R;;(0) = I
—sin(6) cos(6)
1

where the cos(f) and sin(f) terms are in rows and columns labeled i and j, and the I
denote identity matrices of different sizes (possibly 0). We will use the convention that
R;;0 = I. After one step of the process, Uc, = R;;(0)V.

In our case, we will be considering this process acting on SO(n), so instead of vectors
in R", our states will be given by matrices G € SO(n). Then we can define the one-step
Markov transition operator for the Kac walk, (), on continuous functions of SO(n):

1 o 1
O = S [ 1y (0)6) s @)
(2) i<j /0 ™

for any G € SO(n), and where f is a continuous function on SO(n).

Theorem 3.1 ([6, 12]). The Kac walk on SO(n) is ergodic and its invariant distribution
is the uniform distribution on SO(n). Furthermore, the spectral gap of the Kac walk on
SO(n) is 5+2

2(n—1)n"

Recall that for any reversible Markov chain, we can define the Dirichlet form, Q (-, -).
It is well known that for a Markov chain with spectral gap, A1, the Poincaré inequality
holds:

MVar(f) < Q(f, f).
For the Kac walk, we have
27
1

_ L 1 _ R, 2
Q=g X [ 5 [ U@~ 1R ©6) dun (a0,

1<i<j<n

where p,, is the Haar measure on SO(n) normalized so that the total measure is 1.
Let us define the triple norm:

1 27 1 )
HIfIHZozz(n) sup Y /0 o |F(G) = f(Ry5(O)G)I" do. (3.2)

2) GESOM) 1 i <y

The following result is analogous to Theorem 3.3 from Ledoux’s Concentration of Measure
Phenomenon book [10] . We reproduce the proof of Theorem 3.3 here to verify that
even though our situation does not satisfy the conditions of the theorem, the exact same
argument carries through for the Kac walk on SO(n).

Theorem 3.2. Consider the Kac walk on SO(n) and let F' : SO(n) — R be given such
that ||| F|||cc < 1. Then F is integrable with respect to p,, and for every r > 0,

fin(F > /qun +7) < 3e VM2

where A\ = % is the spectral gap of the Kac walk on SO(n).
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Proof. We first demonstrate that Q (e*/2 7/2)) < ’\QH‘F”F Jso ’\F(G)dun(G) by
using symmetry.
1 27 1 2
0 (e’\F/Q,e’\F/Q) S / / /\F(G )\F(Rij(e)G)/2> dpin (G)do
2 2) 1<i<j<n 0 50(n)
1 !
_ L / / (erea - AF<R1]<6>G>/2> Ay (G) B
G)>F(Ri;(0)G)
A 27 1 9
<X / 2 | (B - FRy(0)G) M O (Gt
4 (D) 50(n)

<i<j<n

/\2
Z|\|F|\|io [ e, @)
SO(n)

Setting A(\) = e Jso F(@)dun (&) Jsowm M () dp, (G), we combine this with the Poincaré
inequality to obtain

2
MVar(2) = (A0 - 42 (3 ) ) < @ (A2, 7)< LIIFIRA)

Incorporating the assumption ||| F|||o < 1 yields

1
A(X) < = A2 (V/2).
4,\1
Iterating the inequality n times gives
2k
) < H AT (\/2M).
4k+1A1

Since A(\) = 14 o()\), we see that A?"(\/2") — 1 as n — oo. This gives the upper bound

<l (it )

By plugging in A = y/A;,using the crude estimate [];-, (11

2k
— ) < 3, and applying
PUES
Chebyshev’s inequality, we obtain the result. O

4 First Application: Random Operator Compressions

Following the notation of Chatterjee and Ledoux, for a given Hermitian matrix A of
order n with eigenvalues given by Aq,..., \,, we let F'4 denote the empirical distribution
function of A. This is defined as

Fa() = #{i: N\ <z}
n

Using the results from above, along with the method of Chatterjee and Ledoux, we are
able to prove the following result:

Theorem 4.1. Take any 1 < k < n and an n-dimensional Hermitian matrix G. Let A be
the k x k matrix consisting of the first k rows and k columns of the matrix obtained by
conjugating G by a rotation matrix Rfj € SO(n) chosen uniformly at random. If we let F'
be the expected spectral distribution of A, then for each r > 0,

1 k
P(||Fq — F > — <12 — —
(I1Fa lloo > \/E—&-r)_ \/Eexp( 7“1132)
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Proof. The proof of this theorem uses the method introduced by Chatterjee and Ledoux
[7]1 with appropriate changes made to apply to the situation we are considering.

Let R;;(f) € SO(n) and let A be as stated above. Note that since A is a compres-
sion of a Hermitian operator, it will also be Hermitian. Fix x € R. Let f(A) := Fa(x),
where F4(x) is the empirical spectral distribution of A. Let @ be the transition operator
as defined in (1) and let |||.|||oo be as in (2). Using Lemma 2.2 from Bai[3], we know that
for any two Hermitian matrices A and B of order k,

rank(A — B)

In our case, taking one step in the Kac walk is equivalent to rotation in a random plane
by a random angle. Hence A and R%A will differ in at most two rows and two columns,
bounding the difference in rank by 2, so

[\

I£(A) = f(R}A)]|so < 2

Using (2),

2 _ 1 E[f(A) — f(R?. A))?
15111 = 5 ASS‘%’(R)K;@ [F(A4) ~ F(RA)]

1/2\* (2k 4
<>z )= =
—2\k n kn
where the % comes from the probability that both 7 and j are greater than k, in which
case, A and R‘fjA will be the same. From Theorems 2.1 and 2.2, we have that

1 _n+42
2 (n—1)n
P(|Fa(z) - F(z)| > 7) < 6exp [ - L Y2000
4
Vi

= 6Gexp (—7“/2 éW) < 6exp <—r/2\/§>

This is true for any «. Now, if we let Fs(z—) := limy4, F4(y), then we have EF4(2—) =
limy4, F(y) = F(z—). Hence, for r > 0,

P(|Fa(z—) —EF4(z—)| > 1) < Lig]P(lFA(y) - F(y)| >7)

< 6exp (—r/z\/@

The steps to get from P(|Fa(z) — F(x)|) to P(||Fa — F||») are identical to the steps in
the original Chatterjee and Ledoux paper, so we will omit them here. After completing
these steps, we are left with

1 k
P(|Fa — Flloo > T +7) <12Vkexp <m/32>
which concludes the proof of our theorem. O
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5 Second Application: Kac Model Coupled to a Thermostat

Using a spectral gap result from [4], we are able to demonstrate the application of
this method to a more complicated Markov chain. In this system, the particles from the
Kac system interact amongst themselves with a rate A and interact with a particle from
a thermostat with rate p. The particles in the thermostat are Gaussian with variance ﬁ,
so they have already reached equilibrium. In [4] they consider the Markov chain acting
on a vector. We consider the Markov chain acting on a matrix by treating the matrix as n
independent vectors, with each row representing a system of n particles. If we let f;(v)
denote the probability distribution of finding the system at time ¢ with velocities v, then
the master equation for the Kac model coupled to a thermostat is given by

o = (- QI SO

where n denotes the number of particles in the system, @ is the Markov transition
operator for Kac walk (as seen in equation 3.1), and

Zzw/%/n\/iez @ F(V;(0,w)@)dbdw (5.1)

where w = (w1,ws,...,wy), V;(0,w) sends each element g;; in column j to g;jcos(0) +
w; sin(f) for i = 1 to n and wj; = —g;;sin(f) + w; cos(#). The following theorem follows
immediately from the results proved in [4].

Theorem 5.1. The Kac walk coupled to a thermostat is ergodic and has unique invariant
measure given by
— H ﬁe_gl’?j
LV 2r
3

For the thermostat alone (letting A = 0), we can again prove a theorem analogous to
Chatterjee and Ledoux’s theorem 3.3. Let G be the set of n x n matrices with independent
and identically distributed N(0,1/3) entries. We can define the Dirichlet form and the
triple norm for the thermostat as

=5 Z o /Qﬂ/n /Geg <2W> e 2V (f(V3(0,w))G — f(G))dvydwded

1 n 1 2m /B n/2 B, %2
2 _ o — — 9 o
I = 52 () <™

Using these, we can prove a concentration of measure result for the thermostat analogous
to Theorem 2.2

Theorem 5.2. Consider the Gaussian thermostat and let F : G — IR be such that
[l|F|lloc < 1. Then F is integrable with respect to v, and for every r > 0,

and has spectral gap +-

FVi(0,w)G ~ f(G)Pdwdd  (5.2)

vn(F > Fdv, +71) < 3e~"VAL/2

where \; = - is the spectral gap of the thermostat process.

We omit the proof here as it is symmetric to the proof of Theorem 2.2.

Using this result and Theorem 4.1, we can prove the following concentration of measure
inequality.
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Theorem 5.3. Take any 1 < k < n and an n-dimensional Hermitian matrix G. Let S
be an n x k matrix whose k columns are the first k columns of a random matrix with
distribution v,. Let A be the k x k matrix obtained by conjugating G by S. Letting F'
denote the expected spectral distribution of A, then for each r > 0,

NG 108

where u is the rate of the interaction with the thermostat.

1 k
P(|Fa - Flloo > —= +7) < 12Vkexp <_r “)

Proof. The proof of this theorem closely follows the proof of Theorem 3.1, with appro-
priate changes made. Let A be stated as above, and let A’ be A after one step of the
Markov chain. Fix € R and let f(z) = Fa(x), where where Fy is the empirical spectral
distribution of A. Notice that rank(A — A’) < 3, since after one step of the chain, at most
3 columns of A will be changed (two from the Kac Walk, and one from the thermostat).
Again using the inequality from [3], we know that

504~ F(A oo < 2

HW&%Mﬁ>Z SOEIf(A) — F(A)P

1<i<j<n k=1

where the first sum is over possible interactions in the Kac process and the second is
over possible particle interactions with the thermostat. The above is

1/3\? /3K 27
<= (2 R P
— 2 \k n 2kn

Using theorems 4.1 and 4.2, we have that

P(|Fa(z) — F(z)| = r) < 6exp (—; 3771)

r ku
= 6 exp <—2 27)
Following the rest of the proof in 2.1 (with the appropriate numbers changed), we get

1 ki
P(|Fa— Flloo > — < 12vk -y ——
(1Fs = Flle 2 7 47) < vﬁwp<v-1%>

O

6 Third Application: The Length of the Longest Increasing Sub-
sequence of a Random Walk Evolving under the Asymmetric
Exclusion Process

Consider a random walk X on {1,...,n}. Represent X by some element in {0,1}",
where X; = 0 corresponds to a step down in the walk at position < and X; = 1 corresponds
to a step up. We will assume that

n

n
2 Xi=y
=1

ECP 20 (2015), paper 95. ecp.ejpecp.org
Page 7/13


http://dx.doi.org/10.1214/ECP.v20-3817
http://ecp.ejpecp.org/

Concentration of measure bounds on Markov chains

so that we have the same number of up steps as down steps. We can now look at this
random walk as the initial configuration of a particle process with X; = 1 corresponding
to a particle in position ¢ and X; = 0 corresponding to no particle at position i. Con-
sider the asymmetric exclusion process acting on this configuration with the following
dynamics. At each step of the process, a number i is chosen uniformly in {1,...,n — 1}.
If X; = X;4+1, then the configuration stays the same. If X; = 1 and X;;; = 0, then the
values of X; and X;;; switch with probability 1 — ¢/2 and if X; = 0 and X;;; = 1, then
the values switch with probability ¢/2. Viewed in this way, the asymmetric exclusion
process can be viewed as a Markov process on the set of random walks. See [11] for an
in depth discussion of the asymmetric exclusion process.

Theorem 6.1 ([9],[1],[5]). The spectral gap of the ASEP is \,, = 1 — A~! cos(w/n), where
A= Lg_l for a parameter q satisfying 0 < q < 1.

In our case, take ¢ = 1 — ¢/n®, for a constant ¢, and 0 < « < 1, such that ¢ = e—c/n”,
Then Taylor approximating and simplifying gives

A\, = c2/2n2®

Now let Mx denote the height of the midpoint of the random walk at a fixed time during
the process. In other words, Mx = X, /5, assuming n is even. Note that the range of
this function is [-n/2,n/2]. Let M, be the evolution of M, after one step of the process.
Notice that

1M, — Moo < 1

since switching the position of two adjacent particles can change the height of the
midpoint by at most 1. Then

1
I1M13, = 5 max B(M, — M;)?

= %(1)2 (nil) - 2(n1— 1)

The ﬁ appears because the only choice of i that will effect the midpoint is i = n/2.

Now plugging into the Chatterjee Ledoux theorem, we have the following result.

Theorem 6.2. Letting Mx denote the height of the midpoint of the random walk after
evolution under the asymmetric exclusion process, for allr > 0 and ¢ =1 — ¢/n%,

P(|[Mx —EMx| >r) < 6exp (r/Q m> = Gexp (T/2\/c2(:?)

Notice that this implies that the height of the midpoint has fluctuations bounded above
by a constant n® /2 for 0 < a < 1.

Consider the length of the longest increasing (non-decreasing) subsequence of the
random walk. This is defined as

LX:max{k : i1<i2<~~-<ikandXi1 SXig SSqu}

See [2] for a more in depth description of this topic and results for the simple random
walk.

Notice that the height of the midpoint gives a lower bound on the length of the
longest increasing subsequence. Using ASEP as our Markov process and the spectral
gap above, we can prove concentration of measure for Lx. Notice that switching the

ECP 20 (2015), paper 95. ecp.ejpecp.org
Page 8/13


http://dx.doi.org/10.1214/ECP.v20-3817
http://ecp.ejpecp.org/

Concentration of measure bounds on Markov chains

position of two adjacent particles via ASEP can only change L x by at most 1. As before,
let X’ be the evolution of X after one step of the process. Then, bounding the probability
above by 1, we have

1
IZIZ = 5 maxB(Lx — Lx)?

1 1
Z(1)2 ==
2() 2

so plugging into the Chatterjee Ledoux formula, we get the following result.

<

Theorem 6.3. Letting Lx denote the length of the longest increasing subsequence of
the random walk after evolution under the asymmetric exclusion process, for all r > 0
andq=1-c¢/n%,
c2
P(|Lx —ELx|>r) <6exp <—r/2 n20‘>
This implies that the fluctuations are bounded above by a constant times n®. In particular,
for ¢ =1 — ¢/+/n, the fluctuations are bounded above by a constant times +/n.
In order to give some context to the size of the fluctuations, we calculate height of the

midpoint, which gives a lower bound on the length of the longest increasing subsequence
of the walk under this distribution.

Theorem 6.4. For ¢ < 1 — ¢/n and ¢ = —201log(3/5), the height of the midpoint of the
random walk is kn for some constant k > 0.
Before we give the proof, we will need the following lemma.
Lemma 6.5. Consider a random walk with independent steps. Assume that P(X; =
k
0) = goigy and P(Xy, = 1) = %5 for some a > 0, g € (0,1) and k € Z,. Consider
Nx = Z?:l X;. This gives us the number of up steps in our random walk, or equivalently,
the number of particles in our particle process. The fluctuations of Nx are at most order

N

Proof. We begin by calculating the variance of Nx. We can then use Chebyshev’s
inequality to bound the fluctuations. Since the X; are independent,

Var(Nx) = Z Var(X;)

Using the probabilities given in the lemma, we know that

i i 2
Var(X;) = —° ( ;- )

ag+1 \ag +1

g X ag’
Cagi+1 aqt +1
n

B agt agt
Var(Nx) = ; ag’ +1 (1 agi + 1)

This gives

A derivative calculation show that -4 1 — -% ) is decreasing in i, so
aq"+1 aq'+1

aq aq
Nx) < 1-—
Var( X)_n(aq—i—l) ( aq—|—1)
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Since we only care about the order of the fluctuations, we can bound the positive value
aq 1 aq
ag+1 ag+1

Var(Nx) <n

by 1, giving us

Plugging into Chebyshev’s inequality tells us that

n

P (INx ~ B(Nx)| 2 b) < 5

which proves our result.

We are now set to prove theorem 6.4

Proof. The basic idea of the proof of theorem 6.4 is as follows. We will begin by assuming
that the steps of our random walk are independent, so that our measure is a product
measure. Recall, the steps are not independent, since we are conditioning on the fact
that we have exactly n/2 steps up and n/2 steps down. However, if n is large, the steps
are close to independent. By bounding the fluctuations of the number of particles in our
product system, we can then relate our non-independent state to the product state.
Begin by assuming that
P(Xyr=0) __ &
P(X), =1)

so that we have a product measure. Then we know that

P(Xi=0) = g
and
aqk
P(Xp=1)= alf +1
Then

5(57) =Xt

Since the summand is decreasing in ¢, we get the bounds

k(aqa+1> (ZX> (aq+1)

We will work in this generality for now, and add in appropriate values of a and k later.
Using this information, we can get bounds on the height of the random walk at point k.
Let Hj be the height of the random walk at position k. For convenience later, we will
assume that X; = 1 corresponds to a step down in the walk, and that X; = 0 corresponds
to a step up. Provided that we can prove that our height is cn for ¢ < 0, our theorem will
be proved. We have

k k k
E(H) = (-1) )X + (zc—zxi) - (sz)
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Plugging in our bounds on E (Zle Xi), we get

-t (2 <aqaﬂqL 1> N 1) < BlHy) < -k <2 <aqc’l"qi 1) - 1>

At this point, we need a bound on the number of particles in the system. Since we
are assuming the X; are independent, we can use the result from the previous lemma,
which gives us

]P <

where M is a median for the number of particles. Estimating the median by the expecta-

iXifM

i=1

> u> < 4exp(—u®/4M)

tion of the number of particles, we see that M should at least be close to n/2 (a;L ) If
we choose a appropriately corresponding to ¢, we should be able to make the constant
order 1, making our expectation order n. Then, by the concentration of measure inequal-
ity, >, X; has fluctuations on the order of \/n. This is reasonably small compared with
the expected number of particles in the system.

Recall that we are actually concerned with finding the height of the midpoint, so

plugging in k£ = n/2, we have that

—n/2 <2 (aq“jfr 1) — 1) < E(H, ) < —n/2 (2 (%) - 1)

At this point, we can ignore the lower bound, using the fact that that a lower bound
is —n/2 anyway, regardless of the configuration. We will refer to our interface as the
position in which P(X = 0) = P(X = 1). For now, we will put our interface at 9n/20,
which will be just to the left of the midpoint. In other words, a = ¢—°"/?° and at position
9n/20, P(X = 0) = P(X = 1). We will push it to the edge at n/2 at the end, since moving
the interface to the right only increases the probability of more X; being equal to 1,
hence lowering the expectation of the midpoint. Using this interface, we will first look at
the height of the random walk at position 8n/20. Using the upper bound from above, we

have that
—8n q—'n/ZO
E(Hgn/20) < 20 (2 <qn/20 1) 1

Beyond this point, if we assume that all of the remaining steps between 8n/20 and n/2
are steps up, we have that

—8n —n/20 2n

Bt < 2 (2(- ) 1)+ 2
The important thing to notice here, is this actually gives us an upper bound on the height
of the midpoint in the fixed particle number (ASEP) random walk. In the product state
configuration, with our interface at %, we know that the fluctuations in the number of
down steps are less than 7. By assuming that all steps after site g—g are up, we have
accounted for the worst case scenario where we actually have /n less down steps then
we expect. If some of the steps after site g—g are actually down instead of up, this will
only serve to lower the height of our midpoint. Hence, we have, that in the ASEP (fixed

number of down steps) random walk generated using the blocking measures,

—8n cf"/20 2n
B(H, o) < B(H,po) < <2<q_n/m+ )2
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We would like to show that for an appropriate choice of ¢, this is ¢n for some constant
¢ < 0. This is true provided that

—n/20 )
S (o7 N ). 2
20 /20 41 20

Solving this inequality gives a condition on q, which is

20
- (2"
1~ \5

20/nlog(3/5)

or
q>e

Taylor expanding the exponential gives
20 400
1+ = log(3/5) + — (log(3/5))* + ...
> 1+ —1log(3/5) + 5 5 (log(3/5))" +

As n — oo, taking ¢ > 1 — a/n with o = —201og(3/5) should be sufficient. As long as this
condition is satisfied, our expectation is cn for a constant ¢ < 0.

At this point, we do want to move the interface to a« = ¢~™/2, such that P(X, 2 =
0) = P(X,,/2 = 1). This simply increases our probability of down steps between g—g and
5. Since adding extra down steps only decreases the expectation of the height of the
midpoint, the theorem is proved. O

7 Remarks

Using this method, we are able to show concentration of measure of the empirical
spectral distribution not only for operator compressions via SO(n) but also for operators
that are "compressed" by conjugation with a Gaussian matrix. We are also able to use
the method to prove a concentration of measure result for the length of the longest
increasing subsequence of a random walk. It is likely that this method could be applied
to a much wider range of Markov chains, given that the chain does not change too many
entries at once, has an appropriate invariant distribution, and for which the spectral
gap is known. It is possible that better bounds for the Gaussian compression could be
obtained by adapting the method to use the "second" spectral gap or the exponential
decay rate in relative entropy found in [4].

It is worth noting that Talagrand’s isoperimetric inequality [15] gives concentration
of measure for the length of the longest increasing subsequence for random permu-
tations, but it cannot be used in the context of this ASEP random walk, as it requires
independence. Using Chatterjee and Ledoux’s method, independence is not needed. We
only need a spectral gap bound for the Markov chain.

References

[1] F.C. Alcaraz (1994) Exact Steady States of Asymmetric Diffusion and Two-Species Annihilation
with Back Reaction from the Ground State of Quantum Spin Models. International Journal of
Modern Physics 8: 3449-3461. MR-1305153

[2] O. Angel, R. Balka, Y. Peres (2014) Increasing Subsequences of Random Walks. Preprint:
arXiv:1407.2860v1

[3] Z. D. Bai. (1999) Methodologies in spectral analysis of large dimensional random matrices, a
review. Statistica Sinica. 9 no. 3: 611-677. MR-1711663

[4] F. Bonetto, M. Loss, R. Vaidyanathan. (2014) The Kac Model Coupled to a Thermostat. Journal
of Statistical Physics, Vol. 156, Issue 4: 647-667. MR-3226836

ECP 20 (2015), paper 95. ecp.ejpecp.org
Page 12/13


http://www.ams.org/mathscinet-getitem?mr=1305153
http://arXiv.org/abs/1407.2860v1
http://www.ams.org/mathscinet-getitem?mr=1711663
http://www.ams.org/mathscinet-getitem?mr=3226836
http://dx.doi.org/10.1214/ECP.v20-3817
http://ecp.ejpecp.org/

Concentration of measure bounds on Markov chains

[5] P. Caputo and F. Martinelli. (2003) Relaxation Time of Anisotropic Simple Exclusion Processes
and Quantum Heisenberg Models. The Annals of Applied Probability, Vol 13, No. 2: 691-721.
MR-1970283

[6] E. A. Carlen, M. C. Carvalho, M. Loss. (2003) Determination of the spectral gap for Kac’s
master equation and related stochastic evolution. Acta Math. 191 no.1: 1-54. MR-2020418

[7] S. Chatterjee and M. Ledoux. (2009) An observation about submatrices. Electronic Commu-
nications in Probability [electronic only] 14: 495-500. MR-2559099

[8] M. Kac. (1956) Foundations of kinetic theory. (1956) Proceedings of the Third Berkeley Sym-
posium on Mathematical Statistics and Probability, 1954-1955, vol. III: 171-197. University
of California Press, Berkeley and Los Angeles. MR-0084985

[9] T. Koma, B. Nachtergaele (1997) The Spectral Gap of the Ferromagnetic XXZ Chain. Lett.
Math. Phys. 40: 1-16. MR-1445963

[10] M. Ledoux. (2001) The Concentration of Measure Phenomenon, volume 89 of Mathematical
Surveys and Monographs. American Mathematical Society, Providence, RI. MR-1849347

[11] T. Liggett (1985) Interacting Particle Systems. Springer, New York. MR-0776231

[12] D. K. Maslen. (2003) The eigenvalues of Kac’s master equation. Math. Z. 243: 291-331.
MR-1961868

[13] E. S. Meckes, M. W. Meckes. (2011) Another Observation About Operator Compressions.
Proc. Amer. Math. Soc. 139: 1433-1439. MR-2748436

[14] E. S. Meckes, M. W. Meckes. (2013) Concentration and Convergence Rates for Spectral
Measures of Random Matrices. Probab. Theory Related Fields 156: 145-164 MR-3055255

[15] M. Talagrand. (1995) Concentration of Measure and Isoperimetric Inequalities in Product
Spaces. Publications Mathematiques de I'LH.E.S. 81: 73-205 MR-1361756

Acknowledgments. We would like to thank Shannon Starr for suggesting this problem
to us and for many helpful discussions and comments.

ECP 20 (2015), paper 95. ecp.ejpecp.org
Page 13/13


http://www.ams.org/mathscinet-getitem?mr=1970283
http://www.ams.org/mathscinet-getitem?mr=2020418
http://www.ams.org/mathscinet-getitem?mr=2559099
http://www.ams.org/mathscinet-getitem?mr=0084985
http://www.ams.org/mathscinet-getitem?mr=1445963
http://www.ams.org/mathscinet-getitem?mr=1849347
http://www.ams.org/mathscinet-getitem?mr=0776231
http://www.ams.org/mathscinet-getitem?mr=1961868
http://www.ams.org/mathscinet-getitem?mr=2748436
http://www.ams.org/mathscinet-getitem?mr=3055255
http://www.ams.org/mathscinet-getitem?mr=1361756
http://dx.doi.org/10.1214/ECP.v20-3817
http://ecp.ejpecp.org/

Electronic Journal of Probability
Electronic Communications in Probability

e Very high standards

Free for authors, free for readers

Quick publication (no backlog)

Low cost, based on free software (OJS?)

Non profit, sponsored by IMS?, BS?, PKP*
Purely electronic and secure (LOCKSS®)

Donate to the IMS open access fund® (click here to donate!)

e Submit your best articles to EJP-ECP

e Choose EJP-ECP over for-profit journals

10JS: Open Journal Systems http://pkp.sfu.ca/ojs/

2IMS: Institute of Mathematical Statistics http://www.imstat.org/

3BS: Bernoulli Society http://www.bernoulli-society.org/

4PK: Public Knowledge Project http://pkp.sfu.ca/

SLOCKSS: Lots of Copies Keep Stuff Safe http://www.lockss.org/

SIMS Open Access Fund: http://www.imstat.org/publications/open.htm


http://en.wikipedia.org/wiki/Open_Journal_Systems
http://en.wikipedia.org/wiki/Institute_of_Mathematical_Statistics
http://en.wikipedia.org/wiki/Bernoulli_Society
http://en.wikipedia.org/wiki/Public_Knowledge_Project
http://en.wikipedia.org/wiki/LOCKSS
https://secure.imstat.org/secure/orders/donations.asp
http://pkp.sfu.ca/ojs/
http://www.imstat.org/
http://www.bernoulli-society.org/
http://pkp.sfu.ca/
http://www.lockss.org/
http://www.imstat.org/publications/open.htm

	Introduction
	Overview of method
	The Kac walk on SO(n)
	First Application: Random Operator Compressions
	Second Application: Kac Model Coupled to a Thermostat
	Third Application: The Length of the Longest Increasing Subsequence of a Random Walk Evolving under the Asymmetric Exclusion Process
	Remarks
	References

