
Mean Field Asymptotic in Statistical Learning . Feb Nth

Lecture 7 :
Concentration inequalities
Field theoretic calculations

.

① Concentration of ensemble average of an observable .
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Show that y limiting free energy .
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Remark :

If we directly apply Gaussian concentration

inequality on LM >p* ,# ,
we cannot get a

tight concentration bound .

② Trace of resolvent of Wishart matrix .
( Stieltjes transform)
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③ Field theoretic calculation ( Heuristic physics calculation )
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b) Gaussian identity formula
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c) Laplace method
.
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Saddle point approximation . ( Method of steepest descent ) .
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④ Large deviation of overlap matrix
.
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