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INFORMATION THEORY AND STATISTICAL MECHANICS
OF RANDOM MATRICES

Hiroshi ‘Hasegawa
Research Center of Quantum Communications, Tamagawa University,
Machida, Tokyo 194, Japan

Abstract. Balian’s program of assigning a probability distribution to a random
matrix is exploited to construct a possible general form of the joint eigenvalue distribution for
an ensemble of hermitians or unitaries. From a point of view of open system, it can be viewed
as the equilibrium statistical mechanics of an eigenvalue system in contact with Gaussian
environmental reservoir. The statistical aspect of the previously introduced Hamiltonian
level dynamics is discussed by putting it into this framework and is illustrated by way of a
concrete, exact result of Gaudin’s model in 1966.

1. On Balian’s Article in 1968

As an introduction of the present review on an aspect of Random Matriz Theories, the au-
thor wishes to begin with a brief comment about Balian’s work some thirty years ago[l],
which implemented an information theoretical approach to random matrix studies for the
first time. The decade of 1960’s was the initial development of this field, where the name of
Wigner, Dyson, Porter, Mehta and others may be cited. Its revise after 1980’s was stimu-
lated in connection with broad interests in quantum chaos studies and applications to various
branches of Physics and Chemistry: it may be referred to a recent comprehensive review in
Physics Reports [2]. However, even in this report, little has been mentioned about informa-
tion theoretical viewpoint(the same feature can be said also about Mehta’s book[3]).

In the present article, we would like to emphasize the important role of information
theory to play in the basic part of constructing random matrix theories along the proposal
by Balian cited above: this is expressed in his prescription summarized by two postulates
concerning information quantity on a continuous probability space as follows. Let P[M]
denote a probability distribution to be assigned to a sample matrix M taken up from an
ensemble of matrices, and suppose that one wishes to know P[M]. Write the information
quantity associated with the ensemble as

{P[M]} = / d[M]P[M]logP[M]. (1.1)

Then, postulate A: a (Riemannian) metric is defined, in the matriz space to which M belongs,
by the expression :
ds* = tr6M6M*. (1.2)
postulate B: among all probability distributions P[M|] for a random matriz constrained to
satisfy some given properties, one should adopt the distribution which minimizes I{P[M]},



206

and is thus the least biased (equlva.lent to the mazimum entropy principle under pertinent

constraints).

Therefore, it would be worthwhile to forcus on how these two postulates act in the
actual formalism of random matrix theories in the recent as well as old development, and
the present article is written to satisfy this purpose. Specifically, the author wishes to put
his emphasis on the role of Riemannian geometry in statistics implied by postulate A which
Balian supposedly intended to clarify.

2. Information Theory and Statistical Mechanics of Gaussian-
Reservoir Open Systems

2.1. Preliminary[4]

Suppose that we are given two sets of random variables, X and Y ‘which let us call object
variable for X and reservoir variable for Y, respectively. The former variable describes our
object system, while the latter an environmental system against the former. Such a situation
often occurs in statistical physics, and here we aim at a formulation of the special situations
that the reservoir system may be subject to a Gaussian distribution.

A Gaussian distribution, very familiar to every scientists, can be written only in terms
of two kinds of parameter i.e. the mean and the variance of the random varlable and for a
d-dimensional vector case it can be Wntten as

Poly) = @l - W)V - @), v eRY (2.1)

where (y) represents the expectation(mean) value of the random vector variable y denoted
by mean(Y) and ’ implies the transpose of a vector. In the exponential part of the above
expression, V represents a positive, symmetric d x d tensor, and is related to the expectation
value : :
_ Viw = {(y = )uly — ()1 (2.2)
which is called the covariance of Y denoted by Cov(Y,Y). Also, |V| denotes the determinant
of the tensor V' which is assumed to be positive-definite.

In the present studies of open systems, we must incorporate the object variable X
into the above distribution, and most generally mean(Y) and Cov(Y,Y) must be regarded
as functions of X which is assumed to be an n-dimensional vector random variable. Then,
in order to be able to write the joint distribution for both variables X and Y, the Gaussian
distribution (2.1) must be modified such that its exponential part also represents a proba-
bility distribution on the object variable X. Let us redefine y by means of its shift, y — (y),
in the exponential, and write

Po(a,) = Zexpl-3yV(@) ], yeR% zeD, (2.3)

where

Z = LAdd$dyeXp[—%y’V($)~ly] — (2W>d/2L IV(z)Il/de (230,)

is assumed to exist, that is, the integral [, |V (z)|'/?dz is assumed to be finite.
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We define the conditional probability density function of the Y-variable, when the X
is conditioned by fixing its value X = z, by the formula

Pg(z,y) = Pe(y|X = z) - P(z) (2.4)
under normalization condition
Ad Ps(y|X =z)dy =1, and /D P(z)dz = 1. (2.5)
This yields the expression for P(z), namely
(2m)*2 1 V()] |
P(z) = / Pg(z,y)dy = V(2)|V? = :

called the reduced (or, coarse-grained) probability distribution, and also for Pg(y|X = z)
Po(y|X = 2) = Pa(z,5)/P(x) = eq.(2.)with V = V(2),

identifying that the original Gaussian distribution is the conditional probability 'density
function of the Y-variable for each fixed z. Thus,

Ps(ylX = z) =

((Qﬁ)d&(x)l)l/zeXP[*%y'V(f)”ly], y€R% reD. (2.7)

2.2. Entropy and conditional entropy

We adopt the standard definition of entropy for a continuous random variable X € D C R¢
with probability density function p(z):

H(X) = h(p) = [ p@)l-logp(a)ldz (28)

(the so-called differential entropy of Shannon)

Unlike the entropy on a discrete probability space, H(X) may take negative values,
but except with this point, the above definition of entropy satisfies most of the basic prop-
erties which are known for the concept in the field of information theory, and we list some
of them: (1) for any two probability density functions p(z) and q(z),

H(X) = [ p(z)[-logp@))ds < [ plo)l-logg(a)lds, (29

where the equality holds only when ¢(z) = p(z) identically (Kullback inequality {4]).

(2) H(X,Y) is defind as the entropy for the joint probability density p(z,y), and H(Y'|X)
as the mean of the conditional probability density p(y|X = z) over the reduced probability
density p(z) = [p(z,y)dy so that H(Y|X) = [, H(Y|X = z)p(z)dz. Then, the following
two identities hold.

H(X,Y) = HY|X) + HX) = HX|Y) + H(Y). (2.10)

(3) Let H(X) and H(Y') be the entropy of the reduced probability density p(z) and p(y) of
a joint probability density p(z,y), respectively. Then,

H(X,Y) < H(X)+H(Y), H(X|Y)<H(X)andH(Y|X) < H(Y). (2.11)

These inequalities indicate that a coarse-graining generally gives rise to an increase of the
entropy from its value before the coarse-graining.

Let us now apply these results to our Gaussian-reservoir open system:
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Po(z,y) = Sexp[-3y'V(2) 7y}, Z = 2m)¥* [p |V (z)ldz;

H(X,Y) =logZ + g = log(2me)¥? + log /D |V ()| dz, (2.12)

Po(y|X = 2) = mwanrsPl—zv'V (@) 7y
H(Y|X = z) = logP(z) + logZ + g (2.13)
H(Y]X) = —H(X) +logZ + d (2.14)

2

P(z) = [p Pe(z,y)dy = T—'%{;%%'—'ll//zz—dm, also by virtue of egs.(2.13) and (2.12)
D

1 —
~ @n)i2 [, [V (z)[V2da) eI, (2.15)
H(X) = [ P)l-logP@)lds = ~H(YIX) + HX,Y).  (216)

The last expression (2.16), which verifies the first of two identities in (2.10), may yield a

thermodynamic interpretation that the reduced-system entropy can be expressed as
H(X) = (inverse temperature) x [energy — free energy], (2.17)

where —H(Y|X) corresponds to energy and —H(X,Y) to free energy, respectively, of the
object system X. This is characteristic to the present Gaussian-reservoir open system.

2.3. Maximum conditional-entropy principle

The well-known property of the Gaussian distribution pg(y) is that among all distributions
of y € R* with mean 0 and covariance V (fixed), it has the unique maximum value of
H(Y) which is equal to log((2me)?|V[)/2. The proof of this fact can best be seen by the
application of Kullback inequality (2.9) to q(y) = pg(y) whose logarithm is a quadratic
function of the y variable, yielding the expectation value V' when averaged over the other
arbitrary distribution p(y), and by the fact that the equality holds only when p(y) = q(y).
We may express this property as

max, H(Y')(= max,h(p)) = He(Y)(= h(pc))
under constraint mean(Y’) = 0, and Cov(Y,Y) =V,

and apply the same principle to the reservoir system Y for each given configuration of the
object system X = z. Thus,

maxp(y x=z)H(Y|X = z) = Hg(Y|X = z) = hmaa (p(y| X = 2)) (2.18)

under constraint

mean(Y) =0, and Cov(Y,Y) = V(z). : : (2.18q)
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The result of the maximization can be represented as the expression(see eq.(2.15))
for P(z):

1 -
PE) = G @ (219

This form of maximum entropy principle is different from the usual variational principle

in statistical mechanics, and the relation between them should be clarified by invoking the
thermodynamic interpretation (2.17), where apart from numerical factors,

Hg(X,Y)(total entropy after maximization) = (free energy of object system). (2.20).

3. Possible Riemannian Metrics and Distributions on Random
Matrix Spaces

In order to equip an ensemble of matrices with a Gaussian-reservoir structure discussed in the

preceding section, we must introduce a Riemannian metric into the space of matrices, and

for this purpose let us recall Balian’s postulate A (1.2) concerning the distance between two -
infinitesimally separated matrices. A Riemannian metric tensor (g,,) can then be defined as

the coefficient tensor of the distance ds? with respect to a quadratic form of an infinitesimal

parameter set. For this purpose, a recent paper by Petz[5] provides a suggestive and useful

idea, proposing an axiomatic approach to possible Riemannian metrics on matrix spaces.

Let us denote, following Petz, the space of n X n complex matrices by M,, on which
a sesqui-linear form K(B, A)(linear with respect to A and anti-linear to B; A,B € M,,) is
defined. The simplest example of such is the Hilbert-Schmidt inner product Ky_g(B, A) =
trB* A which satisfies the unitary invariance, namely

K(U*BU,U*AU) = K(B, A), (3.1)

and, importantly, it is known that such a unitary invariant sesqui-linear form must be iden-
tical to the H-S inner product.

However, if the form K is supposed to depend on another hermitian matrix, then
there may arise a variety of inner products of non-HS type, and it is desirable to classify
such inner products as legitimate forms. Denoting the set of all hermitian matrices in M,
by M2, we list up the properties of the expected forms as follows.

(a)symmetry Kgy(A*, B*) = Ky(B,A4); HeM;, ABEeEM, When A and B are
restricted to hermitians, the form K becomes real and symmetric, and hence it is a
- bilinear form.

(b)positive definiteness Ky(A,A) >0, and the equality holds only when A =0.
(c)continuity of the map H +— Ky ': this continuity holds for every A € M,, in Ky(4, A).

(d')unitary covariance Ky.yy(U*BU,U*AU) = Ky(B, A): this relaxes the condition of

unitary invariance in the strict sense to the same condition but with an inclusion of

'~ the subsideary matrix H, and hence the bilinear form Ky belongs to much wider class
than the Hilbert-Schmidt inner product. ~



210

This last condition (d’) is important for the present' purpose, and actually is weeker than the
condition (d) of monotonicity which Petz has proposed, setting it up for a demnsity matrix
D. (A density matrix D in M, is a special hermitian matrix, positive and trD = 1.)

(d)monotonicity Krp)(T(A),T(A)) < Kp(4,4), where T, a super-operator(a linear
map) M, — My, in which a positive matrix is mapped to a positive matrlx(called

stochastic map).

An intuitive understanding of the monotonicity of T is that by any coarse-graining
of the pertaining matrices in Kp, i.e. both A and D, the metric represented by Kp must
be a non-increasing quantity. When T is a unitary map, the above monotonicity inequality
becomes the equality, because now T can be an invertible super-operator from M, onto
itself. Therefore, condition (d) includs (d')( (d) is more stringent than (d'): if (d) is valid
for a form K, (d') is also valid for the same form, but the converse is not necessarily true).

The condition (d) (or (d')) enables one to take the representation of the pertinent
matrices where D (or H) is diagonal, and to exhibit the form of K in terms of the matrix
elements Aj: Petz has shown that, under condition (d) with D = diag(A1, Az, -+ An)

Kp(4,4) = Yy, Wldals (32)

gk
where the real function c¢(\, p) satisfies that
chp) =, X), X)) =1/x, clthtp) =t7'e(X, p). (33

Thus, only a single, continuous function ¢(z) is enough to represent a monotone metric on a
matrix space, as far as the dimensionality is finite, which is related to an operator-monotone
function according to Petz[5], and is used to characterize a quantum mechanical Fisher

metric[6].

We will seek the same kind of representation of Ky (A, A) under condition (d’ ). For
this purpose, let us adopt another condition (d"):

(d")translational invariance with respect to H  Kpiu(B,4) = KH(B,A).
It is straightforward to show that, under conditions (d’) and (d”) with H = diag(X,, .., An)

Kg (A’ A) = Z C(AJ': )‘k)IA]'kIZ) (34)

7 J<k
where the real function c(A, i) satisfies that
c(A,p)=cA—p) >0 A#p and ¢(A,A) = (independentofl) > 0. (3.5)
We have just obtained a general form of Riemannian metric on a matrix space M, under

conditions (a) ~ (d') and (d"), where the quadratic quantity |Aj|*> indexed by in(n + 1)



211

pairs (j, k) represents the square of a tangent vector component.

We aim at a Gaussian-reservoir distribution on the matrix space M, by means of
this metric with a d(= 4n(n + 1))-dimensional (complex) tangent vector. For this purpose,
let us go to the cotangent vector defined by

yir=ch—M)Ax £k yi; =0 (c(0) =0 assumed). ~(3.6)
Then, ] | ‘
Ku(A(y), Ay)) = JZ; mlyj,k|27 (3.7)

in which \ represents an n-dimensional object variable, and y a d-dimensional reservoir
variable. "

Let us change the notation of our object variable to conform to Sec.2 and write the
result for the present distribution for random matrices:

1 1 1
PG(xa y) - Eexp[—§ JZ;‘; C(.’Ej IR zk) !yjyklz] (38)
mean(Y) =0, Cov(Y,Y) = diag(...,c(z; —zz),..) (3.8a)
i.e. (yj,kym,n> = C(xj - xk) for (.77 k) = (m7 n)1 =0 for (]7 k) 7é (man)‘

In the matrix space M,,, we introduce the matrix random variable Y whose elementary units
are the set of all matrix units (e;x), writing

Y =3 ek Wrg = Y5p)- (3.9)
sk

Then, on the basis of the maximum conditional-entropy principle under constraint (3.8a), the
resulting Gaussian distribution (3.8) expresses the following properties which are remarkable.

(i) statistical independence of different units
for(j, k) # (myn),  P(Yjk, Ymm) = P(Yjk) - P(Ymn)- (3.10)

(ii) identical distribution for all the units with off-diagonal type

Cov(Y;Y;x) dependson the pair (j, k) only through z; — z; in acommon function c(.).
| (3.11)

Consequently, the determinant |V| of the covariance function V(z) is simply the
product of all the pairs of single variance c(z; — %), and we can get the reduced probability
distribution for the object eigenvalue system as follows:

P(z1,23,.,20) = Cu [ ] clz; — z)"/?, (3.12)

i<k



212

where,
Cn= [f [T clzi - o) *dry.dz,)”t v=1,2 and4, (3.12a)
D

i<k
the integer v being the multiplicity of the real component of each cotangent vector y;x (J #£k)
i. e. v = 1 for real part only, v = 2 for real and imaginary parts, and v = 4 for four quaternion
parts if Pauli spins are involved. Also, by regarding this index v as a continuous parameter
of inverse temperature, and apart from the pure numerical factor log(2me)¥/?,

free energy of the reduced system —%H (X,Y) = %log Ip ek c(z5 — zk)” 2dz,..dz,

(3.13)

energy of the reduced system —L1H(X|Y) =n x ¥ (loge(z1 — 1) Y% p(r)- (3.14)

4. Standard Random Matrix Distributions
joint N-revel distribution; Gaussian ensembles
_ ~L(2+.4a2) B
PN(ml,.’Eg, ..,z:N) = CNﬁe 2\ N H(a:j —_ :Ek) ) —o0 < zT; <00 (41)
Cnp = (see ref.[3]); 6 = 1(GOE), = 2 (GUE), = 4(GSE) (4.1a)

joint N-level distribution; circular ensembles

Pn(21,%2,..,zn) = Cig [ 1€~ — 1%, <z <™ (4.2)
i<k '
, Q1+ 8/2)N .
Clyp = (27(0 LF i +/ p?z)v 5+ = 1(COE), =2 (CUE), = 4(CSE) (4.20)

The above two formulas, cited from Mehta’s book([3], are now recapitulated from the Gaussian-
reservoir point of view. Namely, the factor of multiple pair-product in the N-level joint
probability density function (4.1) and (4.2) are just the reduced function of the form (3.12)
so that

cfz—y)=(z—-y)? for GUE (4.3)

and
o(z —y) = | ¥ — 112 = [2sin(z — y)/2]*  for CUE. (4.4)

We show that these are the consequence of Balian’s program, specifically, postulate A about
the Riemannian metric in the information quantity applied to matrix spaces. The reason
for this can be found in the diagonalization process of a sample matrix H (hermitian) in the
bilinear form Ky, or U(unitary) in Ky (a sesqui-linear form). For the hermitian case:

H — U*HU = diag(z1,..,z,) = Hp or, H = Udiag(zy,..,z.)U". (4.5)
Then, |
UdHpU* + dUHpU* + UHpdU* = U(dHp + [U*dU, Hp))U* (dU*U = -U*dUU) (4.6)
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where ’ : .
Hp = diag(zy, 72,..,zn), and dHp = diag(dz,,dzs,..,dzN) (4.7)

in the same representation, and hence
[Hp,dHp] = 0. (4.8)
Inserting this into eq.(1.1), we obtain
ds® = trdHp, + tr[U*dU, Hp)* + 2teUd*dU[HDp, dHD] = trdHE + tr[U*dU, Hp)>.

Hence,

ds® = trdH?, + tr[Hp, U*dU*. (4.9)
Accordingly, we have two ways of representing the metric of dH; namely, in the original fixed
representation(called fized frame) and the H-diagonal representation (called moving frame).
For the hermitian case,

ds? =3 (dHnn)? +2 ) |dH e |* (fixed frame) (4.10)
n m<n
=S dzi+2) (z; - )| Q] (moving frame) (4.11)
j=1 i<k
where .
Q=UdU = —-dU'U. (4.12)
Similarly, for the unitary case(which may reduce to the hermitian case by setting U = Upe'”),
ds? =Y (dUnn)? +2 3 |dUpal* (fixed frame) (4.13)
n m<n
=3 dz? +2 Z'lei(’”f —) 112|945 (moving frame) - (4.14)
i=1 i<j

where Q is the same as in (4.12). Therefore, by identifying 2|Q;x[* with the square of the
tangent vector component |Aj|?, we get the expressions of the c-function egs.(4.3,4).

5. Hamiltonian Formalism and Extended Distribution

A Riemannian metric form, quadratic with respect to a tangent vector, defines a classical
mechanics, and the foregoing presentations (4.11) and (4.14) are adapted to such an expec-
tation which may be called ”level dynamics”. Its motivation to the present Gaussin-reservoir
distribution should be that the random variable that corresponds to the cotangent vector
is expected to have a conjugate nature to velocity vriables: this may be illustrated by the
following chart: - ‘

tangent vector — cotangent vector
velocity — momentum
angular velocity — angular momentum
Lagrangean description — Hamiltonian description

We outline the framework more precisely.
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5.1. Conjugate variables; an adequate reservoir system
=3 Z(dx] z<1:; z; — zk) | Al A]’k = (x/dt (angular velocity) (5.1)
for a hermitian level dynamics, and
Z( dz; —2 43 |e@2) 12 Axl?  Aj=Qu/dt  (same as above) (5.2)
i<k

for a unitary level dynamics. (remark. The relation between |]* and |AJ]* is factor
9 different from the preceding section for the purpose of introducing Poisson brackets.)
conjugate momentum and angular ‘momentum For the hermitian case

dz; _ ‘ .
=2, My=—2(; -z Ag, (5:3)
and for the unitary case

‘ dz. . L ‘
P = _d*"ftl, M, = —2[2sin(z; — zx)/2]* Aji- (5.4)

We have made a natural introduction of the angular momentum M as the conjugate
momenttum to the angular velocity: in matrix form

M = —2[Hp, [Hp, A} (for the hermitian case) (5.5)

= —2[U%, [Up, Al (for the unitary case). ' (5.6)

It can be shown that the components of M satisfies Poisson brackets relations as
regards the Lie algebra for N-dimensional (real or compex) rotations[7] (see below). One
can adopt another definition of the angular momentum by omitting the factor 2, thus

F = '2_M = —[HD7 [HD7A]] ?I‘, - [UB, [UD,A”) = (fjk);
fix = —(zj - k)2 Ak or, — [2sin(z; — zx)/2]? Aje. (5.7)

Hamiltonian function In terms of this form of the angular momentum F = (f;), we can
write the level dynamics Hamiltonian function as

If]k' oy
— the hermitian case 5.8
223 ;(xj_xk)z ( ) (5.8)
and
Z P Z | fil® (the unitary case). | (5.9)
T2 2 5 4sin®(z; — zx) /2

We can now observe that the multi-dimensional angular momentum (fjz) provides
the relevant reservoir variable Y for the Gaussian distribution (3.8)with c-function (4.3) or
(4.4). What is significant here is the Hamiltonian function so derived actually describes the
level dynamics by means of equations of motion based on Poisson brackets(P.b.), as discussed
next. ‘ TR
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5.2. Origin of Poisson brackets

In general, 2f (f =the degree of freedom) coordinates form a smooth manifold with exterior
derivatives, called symplectic manifold M?/, where symplectic differential forms with symbol
A play a basic role.

symplectic 1-form w = Y p.dge

w® = TtVdH = " PandHun + Y PundHpmn (fixed frame) (5.10)

m<n
= pidzi + Y My (moving frame) (5.11)
i<j

symplectic 2-form w® = S dp, Adgy = dw®

(dz Ady = —dy A dz, dz ANdz =0, (dz Ady) Adz = dz A (dy A dz), d(dz) = 0)

This is the canonical 2-form by which the canonical Poisson bracket (P.b.) relations are
given to the 2f coordinates, making them canonical coordinates. An important subject here
is to establish the P.b. relations involving the f non-canonical coordinates {Ma}; each M,
being conjugate to {,. Our answer can be found in the following statement.

Proposition Let G be the adjoint representation of a Lie algebra on a matrix space,
generated by the basis set {Eq} (2 = 3 QaFa) satisfying the structure relations

(Ea, Eg) = zcaﬁE o,f=1,.,f (5.12)

There exists an operation {, } on the symplectic manifold M7;  C®°(MT) x C®(MF) —
C°(MT), called Berezin bracket for F' and G € C(M), given by

oF 0G . :

{F,G} = %7 cl s My oM, 3M;’ in particular, {M,, Ms} = — ;Cl,ﬁMW' (5.13)
This generates another representation (called the coadjoint representation)of the algebra.
The Berezin bracket[8] is an example of more general form of binary operations {, } on
M3 wd,F8,G (in the tensor notation) with a skew symmetric, nondegenerate 2f x 2f

tensor w*? ;
(") = (W)™t where w,, = coefficient tensor of w®: dw® =0 (w?® closed). (5.14)

The closedness of w® is equivalent to the Jacobi identity satisfied by the operation. We
outline proof of the above Proposition by computing w® = dw® given by eq.(5.11) in the
moving frame. A direct proof that the Berezin bracket satisfies the Jacobi identity is given
in a monograph by Fomenko and Trofimov(8].

symplectic 2-form in the moving frame

d (ijda:j + > MQQQ) = dej Adz;+ > (AMa A Qo + MadQy). (5.15)
7 a=(j<k) i a
But we have dQ) = —Q A which is called Maurer-Cartan equation[7] as can be derived from

the definition (4,12) i.e. dQ = ~U (AU AQ) = —(U*dU) A2 = —Q A 2. Hence in matrix

forms,



216

0 —-I Cc -1
(“’*"’)’(1 0)69(1 o)
a direct sum of two symplectic matrices; first, f(= ) dimensional elementary one for the

vector (dz,dp) and second, f(= ¥N(N — 1)) dimensional non-elementary one for the vector
(92,dM). The inverse of the above matrix yields

(5 ) (5 )

providing the coefficients of the Berezin bracket from the nonvanishing C part: namely,
by inserting Q = Y Qo F, into the matrix 2-form Q@ A  to get trMQAQ = 25,50, A
QstrM|[E,, Egl, and by virtue of eq.(5.12) the coefficient of {2, A {35 in trMdS2 is equal to
—¥, casM,, where M = Y M,E,. Note that the Berezin bracket for (f)’s is just one

half of that for (M)’s in coefficients: cl; — 215, in eq.(5.13).
af " 27af

Expression (5.15) then yields all the necessary P.b.’s such that (a) (z,p)’s are canon-
ical P.b., (b) (f)’s are Berezin brackets and, (c) P.b.’s between (z,p)’s and (f)’s vanish.
Thus, the foregoing discussion now establishes what is the precise meaning of our object and
reservoir variables:

(object system) z = (z1,%2,..,Zn); eigenvalues of a hermitian H, or, those in U = Upe't.

(reservoir system 1) p= (%) These two systems constitute a canonical system where

the usual form of canonical P.b. relations hold.

(reservoir system 2) fjx(j # k); all the of-diagonal elements in H-diagonal reprsenta-
tion, satisfying the angular-momentum P.b.’s(the Berezin bracket relations) within the
system, but its mechanical independence from the object (and the reservoir 1) system
holds:

{(z,p), fx}=0. (5.16)

The Hamiltonian level dynamics is the one specified by the equations of motion 7 =
{n, H}, where 7 stands for z,p,and f [9]. Roughly speaking, for any matrix, expressed in
the representation in which a given hermitian H is diagonalized, all those matrix elements
which are off-diagonal with respect to this representation (i.e. those matrices which are non-
commuting with H) act, in the sense of the above dynamics, as reservoir variables against

the eigenvalue system of H.

5.3. Most general form of the reduced distribution for the object system

We now come to the question: what is the most general form of the (reduced) eigenvalue
system distribution 7 We have described the answer elsewhere in detail [9],[10]. Namely, in
terms of a real, non-negative parameter a,

(z—y)°
1+ a2(z — y)?

c(lz—y)= (the hermitian case) : (5.17)
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4sin®(z — y)/2

t i . .
Ry p—y; (the unitary case) (5.18)

el —y) =

These are the most general covariance function for a single reservoir variable y, = v/2f,
under conditions (a) ~ (d’) and (d”) in the Hamiltonian description (5.8) and (5.9): it
answers the question about the most general type of Riemannian metrics allowed by the
level dynamics, as on the following reasoning.

a. An equilibrium distribution of the Hamiltonian system is canonical type with candidates
of every constant of motion in the exponential, and the search for the maximum entropy
may be reduced to that for possible quadratic constants of the angular momentum (f,).

b. There exist only two quadratic constants of the above nature i.e. the Hamiltonian func-
tion and the Identity form as regards (f,).

6. A Concrete Example

The best illustration of the argument in the preceding section would be provided by way of
examples, and for this purpose let us see again an old paper; A Family of One-Parameter
Ensembles of Unitaries by Gaudin[11]. It is worthwhile to cite its Abstract:

A one-parameter family of unitary matrix ensembles is studied. We define the en-
semble F3(z) of unitary random matrices, whose eigenvalues are ¢; = exp(2mip;), by
the following joint probability density:

€5 — € 2

dpidps.dp., 0< <1 (6.1)

P(e162...€n)dp1dipa..dipn o< []

i<k

€5 — Z€g

It realizes a continuous interpolation between the distribution of the eigenvalues in the
Dyson unitary ensemble E, for z = 0 and the uniform distribution of n random points
on the unit circle for z = 1. The thermodynamic analogy with a circular or linear
classical repulsive gas at temperature 8! = 1/2 is developed. The isotherm § = 2
and the corresponding virial series are exactly calculated. All the correlation functions
are given in the limit of an infinite linear gas or of an infinite series of levels. This
model shows the short-range repulsion effect between eigenvalues but no long-range
crystalline order, which is a strong characteristic of all ensembles so far studied.

For our present purpose, we show that Gaudin’s model (6.1) is exactly the parameter a
dependent distribution with covariance function (5.18): this is shown as follows. Noting
that

) . 1
|€2™ — 12 = 4sin®2mp/2 and [e®™ — 2> = 4z(1 + Z—(l — 2)%sin’my),
2

we can write the right hand side of (6.1) as dp1ds..dpn X 1<k c(¥; — k), Where

sin’m (0 — @) 6.2)

C ; — pamad
(0 = 2n) sinh®a + sin®m(p; — @g)’

and thus, in eq.(5.18),

a® = sinh®a, with z=e™2® in (6.1). (6.2q)
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Therefore, the model offers an exact interpolation scheme between the uniform distribution
(a = 0) corresponding to Poisson statistics and that of the circular unitary ensemble(a — oo,
if properly normalized, CUE).  This scheme of Poisson-circular interpolation by means of
parameter a is expected to hold for the other classes(i.e. COE and CSE), if the index 2 is
replaced by B(v,in the present notation) = 1 and 4 in the general expression (3.12).

Furthermore, as Gaudin stated in the above Abstract, by means of a scaling of the
angular variable ¢ to z such that

cp:%, 0<z<L, 6.3)

and taking an appropriate limit

L — o with n/L = fixed, (6.4)

called thermodynamic limit, the model becomes a linear gas model with short-range repulsion
between the gas atoms, where the variance function c(z — y) reduces to (5.17).
Some significant results contained in Gaudin’s paper are listed.

1. Exact form of the partition function

1 __6—20

vt sin’7 (5 — i) i
Za(@) = [ .. [ dpr.d s — nle—nta-Ta _
n(®) o Jo PL-Gfn i<k sinh®a + sin?m(p; — ¢) e ,;[;Il 1 — g%k

2. Explicit expression of the 2-point correlation(and cluster) function
! .S 2mwax 2 ! .S 2rax 2
ro(s) =1 — ll) dxexp[zalog(e - ]| (Ya(s) = ]/0 dxexp[zalog(e = D).

( p =limn/L = 1, i.e. the unfolding scale is used.)
3. Explicit expression of the 2-point form factor(Fourier transform of Y;(s))

bk 1 ewkﬂZ
(k) = 2sinh(|k|a/2) ( 27a

log[1 + e"kla(e2“ - 1] - e”'kl“/z) .

These expressions enable us to get several useful results(10]. Among them, we exhibit here
the information quantities H{X,Y], H[Y'|X] and the entropy H(X)(per atom) of the linear
gas of Gaudin as follows. ' '

free energy ~ From the partition function 1,

B 1 T .
——F = =logn!— (n—1 log(l—e™®*) —=>"1 — g %ka =
- ~logn (n — 1)a+ log(l —e™*%) n 2 og(l—e "), p[=2.

For n > 1, the summation is replaced by an integration.

energy We use the formula for the average of a quantity = 3, f(z; — zx) by means of
the two-point form factor b(k) and the Fourie transform of f; Fy(k), as follows.
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lim (TL Zf P :Ek) ff(()) - % /°° J:f(k)b(k)dk'

. M—00
J#k

We show the average of the single-pair (potential) energy function, V(z — ) which is
given by 2log(l + _“_f)u and

(1 — e~alkl)

Fv(k) = 5 /_oo log(1 + a?/z?)e**dz = i

This togéther with the two-point form factor 3 now yield the necessary ingredients.

results gy e 2 1 fre 2kdk
Ta ma
_aWY) e —og—2T2 _
- nF Ta+1 BT ﬂaﬁ e (6.5)
HY|X 2
——%2 (U) —/ ——{ log [1+ (e*™ — l)e‘k] — e‘k}. (6.6)
H(X) 2ma
—log (—22_\_1
n lOg (1 — e—27ra)
1 yme 2kdk oo dk
el - - 1 2ma __ -k _ —k) ==
-l-7m A /{; (27mlog[ + (e e F]—e . (6.7)

7. Concluding Remark

A. Fig.1 shows the quantity 1H(X) vs a, representing a degree of irregularity contained
in a random sequence of eigenvalues(per level):its negative value indicates an informa-
tion gain by the sequence compared with the fully uncorrelated (Poisson) sequence.
Dyson[12] computed this quantity in the pure CU (a — o00) limit, showing the result
LH(X) = —y(Euler’s constant) -0.577. Formula (6.7) agrees with this prediction.

B. statistical independence and identiclal distribution of all the matrix units are the
two strictly retained conditions in the present framework of random matrix distri-
butions, and it is not strange that no long-range cristalline order of level systems is
predicted by this framework, as Gaudin stated. In the recent development of random
matrix theories for application to mesoscopic physics|2], possible modifications should
be necessary in order to describe ”localization phenomena”, a big current intrest.
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Fig.1  Information-loss curve for the Gaudin model of Poisson-CU ensembles.



