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Abstract

We show in this paper that after proper scalings, the characteristic polynomial
of a random unitary matrix converges almost surely to a random analytic function
whose zeros, which are on the real line, form a determinantal point process with
sine kernel. Our scaling is performed at the so-called “microscopic” level, that is
we consider the characteristic polynomial at points which are of order 1/# distant.
We draw several consequences from our result. On the random matrix theory side,
we obtain the limiting distribution for ratios of characteristic polynomials where
the points are evaluated at points of the form exp(2irta/n). We also give an ex-
plicit expression for the (dependence) relation between two different values of the
characteristic polynomial on the microscopic scale. On the number theory side, in-
spired by the Keating-Snaith philosophy, we conjecture some new limit theorems
for the Riemann zeta function at the stochastic process level as well as some al-
ternative approach to the conjecture by Goldston, Montgomery and Gonek for the
moments of the logarithmic derivative of the Riemann zeta function. We prove
our main random matrix theory result in the framework of virtual isometries to
circumvent the fact that the rescaled characteristic polynomial does not even have
a moment of order one, hence making the classical techniques of random matrix

theory difficult to apply.
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1 Introduction

A major breakthrough in the so called random matrix approach in number theory is
the seminal paper of Keating and Snaith [ ], where they conjecture that the char-
acteristic polynomial of a random unitary matrix, restricted to the unit circle, is a good
and accurate model to predict the value distribution of the Riemann zeta function on
the critical line. In particular, using this philosophy, they were able to conjecture the
exact asymptotics of the moments of the Riemann zeta function, a result which was
considered to be out of reach with classical tools form analytic number theory. One
simple and naive explanation for the success of the characteristic polynomial as a ran-
dom model to the Riemann zeta function comes from Montgomery’s conjecture that
asserts that the zeros of the Riemann zeta function on the critical line (after rescaling)
statistically behave like the eigenangles (after rescaling) of large random unitary ma-
trices. Moreover the limiting point process obtained from the eigenvalues is a deter-
minantal point process with the sine kernel. A natural question which then naturally
arose in the community was the existence of a random analytic function with zeros
which from a determinantal point process with the sine kernel and which would be
obtained as a limiting object from characteristic polynomials. As we shall see below,
the sequence of characteristic polynomials of random unitary matrices of growing di-
mensions does not converge. We shall nonetheless prove that after a proper rescaling
in “time” (the characteristic polynomial can be viewed as a stochastic process with
parameter z € C, and we shall consider the characteristic polynomial at the scale z/n)
and space (that is we normalize with the value of the characteristic polynomial at 1),



this sequence converges locally uniformly on compact subsets of the complex plane to
a random analytic function with the desired property. The convergence will be proved
to occur almost surely, thanks to the use of virtual isometries introduced in [ ].
The basic idea behind virtual isometries is that of coupling the different dimensions
of the unitary groups U(n) together in such a way that marginal distribution on each
U(n), for fixed n, is the Haar measure. This strong convergence will in turn imply the
weak convergence of the same objects. But since our rescaled characteristic polynomi-
als do not even have a moment of order one, proving the weak convergence as stated
in Theorem 1.2 with classical methods does not seem to be an easy task. On the other
hand combining some of the fine estimates on the eigenvalues from [ ] which
make strong use of the coupling from virtual isometries and some other classical esti-
mates on sine kernel determinantal point processes is enough to establish almost sure
convergence. We shall see that our main limit theorem has several far reaching conse-
quences:

1. On the random matrix theory side, we shall be able to characterize the limit of
ratios of characteristic polynomials evaluated at points of the form £ for a € C.
We shall also give a description of the dependence between the log of the char-
acteristic polynomial evaluated at various points distant of 7. Ratios of char-
acteristic polynomials of random matrices are relevant objects which have been
extensively studied in recent years, for instance in relation with quantum chaotic
systems or analytic number theory (see [ |A |A |A 1), using
a wide range of techniques (e.g. classical analysis, representation theory or su-
persymmetry methods). To the best of our knowledge the problem of charac-
terizing the limiting object on the microscopic scale has never been addressed
or solved before.! We shall also derive the limiting object for the rescaled loga-
rithmic derivative of the characteristic polynomial at the microscopic scale. This
limiting object was not known before; in fact, after we prove the convergence of
the properly rescaled logarithmic derivative, we can give an alternative combina-
torial identity for its moments through the formulas in [ Jor [ ]. How-
ever we shall see that there exist explicit formulas for the moments using only
the correlation functions of the sine kernel determinantal point process (though
it should be noted that the computations become very heavy beyond the second
complex moments).

2. On the number theory side, we shall state some conjectures relating our limit-
ing random analytic function to the Riemann zeta function: our scaling amounts
to eliminating the contribution of prime numbers to keep only those of the Rie-
mann zeros and thus obtain a limiting object whose zeros form a sine kernel de-
terminantal point process, in agreement with the GUE conjecture. We shall also
relate the logarithmic derivative of our limiting function to recent conjectures of
Goldston, Gonek and Montgomery [ ] on the second moment of the log-
arithmic derivative of the Riemann zeta function. We shall be able to provide a
very general conjecture on the logarithmic derivative of the Riemann zeta func-
tion in agreement with the predictions obtained in [ ] and in [ ].

This question was asked to A.N. by Alexei Borodin in a private communication.



Moreover we shall see that the logarithmic derivative of our random analytic
function is of interest in its own and relate it to a Gaussian field on the meso-
scopic scale: such objects, for more general point processes, have been recently
studied by Aizenmann and Warzel in [ ] and our results can be viewed as a
complement to the results obtained in there.

In the sequel, we introduce the main objects and notation and state our main theo-
rem.

1.1 The characteristic polynomial of random unitary matrices and
the number theory connections

It is a well known fact in the theory of random unitary matrices that, when properly
rescaled, the eigenvalues converge to a determinantal point process with sine kernel:

Proposition 1.1. Let E, denote the set of eigenvalues taken in (—rt, 7| and multiplied by
n /27 of a random unitary matrix of size n following the Haar measure. Let us also define, for
y#£Y, /
iy _ sin[z(y —y)]
K(y,y)= 7
(Y ~y)

and
K(y,y) =1

Let E be a determinantal sine-kernel process, i.e. a point process such that for all r €
{1,...,n}, and for all Borel measurable and bounded functions F with compact support from
R"to R,

1E< > F(xl,...,xr)> :/IRrF(yl,...,yr)pr(yl,...,yr)dyl...dyr,

X172 #%,EE

where
or(ya, -, yr) = det((K(yj, yi) 1<jk<r)-

Then, the point process E, converges to Ew in the following sense: for all Borel measurable
bounded functions f with compact support from R to R,

Yo f(x) =2 > fx),

ern XeEoo
where the convergence above holds in law.

We now recall basic facts about the Riemann zeta function (the reader can find more

details in classical textbooks such as [ ). The Riemann zeta function is defined, for
R(s) > 1, by
< 1
g(s)=> pr
n=1



It has a meromorphic continuation to the whole complex plane with a single pole at 1.
It also satisfies a functional equation which we can be stated as follows:

72T (s/2)g(s) = 7 V/20((1 - 5)/2)¢(1 ~5),

and
G(s) = x(s)2(1 =),
where
x(1=5) = x(s)™t =2(27)°I'(s) cos(7s/2).

The non-trivial zeros of the zeta function are denoted by p = ¢ + it, where 0 < ¢ < 1.
The Riemann hypothesis is the assertion that all non trivial zeros satisfy ¢ = 1/2 and
hence all non trivial zeros are of the form p = 1/2 4 it, with t € R. If we assume
the Riemann hypothesis, then the zeros come in conjugate pairs and we note the zeros
in the upper half-plane as 1/2 + i7;, where 0 < 771 < 72 < ---. One can count the
number of such zeros up to some height T:

. T T
N(T):=#{j; 0<7; < T} = Elogﬁ +O(logT).

The connection to random matrix theory was conjectured by Montgomery in [
it is conjectured that the rescaled zeros of the zeta function § := 7/ (27)logy (this
rescaling is done in order to obtain an average spacing of order 1) satisfy the same
limit theorem as the one given in Proposition 1.1 for the rescaled eigenvalues of ran-
dom unitary matrices (in fact the conjecture was initially stated for the pair correlation
and then extended to all correlations by Rudnik and Sarnak in [ ]; see the recent
paper of Conrey and Snaith [ ] for a detailed account and new methods).

Another major insight came with the work of Keating and Snaith ([ 1) where
they use the characteristic polynomial of random unitary matrices to model the value
distribution of the Riemann zeta function on the critical line (i.e. the family {{(1/2 +
it), t > 0}) to make spectacular predictions on the moments of the Riemann zeta
function. In particular, in [ ] they computed the moments of the characteris-
tic polynomial of a random unitary matrix following the Haar measure. They de-
duced that the characteristic polynomial asymptotically behaves like a log-normal
distributed random variable when the dimension n goes to infinity: more precisely,
its logarithm, divided by y/logn, tends to a complex Gaussian random variable Z
such that E[Z] = E[Z?] = 0 and E[|Z|?] = 1. This result has been generalized in
Hughes, Keating and O’Connell [ ], where the authors proved the asymptotic
independence of the characteristic polynomial taken at different fixed points. A ques-
tion which then naturally arises concerns the behavior of the characteristic polynomial
at points which vary with the dimension and which are sufficiently close to each other
in order to avoid asymptotic independence. The scale we consider in the present paper
is the average spacing of the eigenangles of a unitary matrix in dimension n, i.e. 27t /n.
More precisely, let (U,),>1 be a sequence of matrices, U, being Haar-distributed in
U(n), and let Z, be the characteristic polynomial of Uy,:

Zy(X) = det (Id — U,, ' X) = det (Id — U; X).



For a given z € C, we consider the value of Z, at the two points 1 and e2iz/n whose
distance is equivalent to 27t|z|/n when n goes to infinity. We know that the law of
Z,(1) can be approximated by the exponential of a gaussian variable of variance log 7,
so it does not converge when 7 goes to infinity: the same is true for Z, (¢**/"). In or-
der to obtain a convergence in law, it is then natural to consider the ratio Z, (eZiZ” / "/ Zy
which has order of magnitude 1 and which is well-defined as soon as 1 is not an eigen-
value of U, an event occurring almost surely.

If we consider all the values of z together, we obtain a random entire function ¢,
defined by

2iz7t/n
En(z) = Zn(e™*")
Zn(1)

We will prove that this function has a limiting distribution when n goes to infinity.
More precisely, one of the main results of this article is the following:

Theorem 1.2. In the space of continuous functions from C to C, endowed with the topology
of uniform convergence on compact sets, the random entire function &, converges in law to a
limiting entire function Ceo. The zeros of o are all real and form a determinantal sine-kernel
point process, i.e. for all r > 1, the r-point correlation function p, corresponding to this point
process is given, for all x1,...,x, € R, by

pr(x1,...,x,) = det (

sin[7(xj — xk)]>
7(xj — xi) 1§j,k§r.

Taking a finite number of points zy,...,z, € C, we see in particular that the joint
law of the mutual ratios of Z,(e*721/"), ..., Z,(e?72r/") converges when n goes to
infinity. Now one can hope to gain new insights on the behaviour of ratios of charac-
teristic polynomials on this microscopic scale. More precisely, let us define:

. . Zn(eZitxln/n) L Zn(€2irxrn/n)
R(“l, T /“r/ﬁll te /ﬁi’) = Zn(ezjﬁln/n) . ZH(EZZ"B"T[/”), (1)

where r € IN and aj € C B € C, forall 1 < j < r. Ratios such as (1), on the
macroscopic scale (i.e. without the 1/7 in the arguments) have been extensively stud-
ied in random matrix theory for different random matrix ensembles, e.g. the GUE
by Borodin and Strahov in [ ] or in the CUE case by Conrey, Framer and Zirn-
bauer ([ 1), by Conrey and Snaith ([ ]) or Bump and Gamburd ([ D). In
all cases, one considers the expectation of the ratios and the n-limit of this expression.
But the n-limit of R(«q, - -+ , & B1,- - -, Br) had remained an open problem. In fact, we
shall prove a strong version (i.e. with almost sure convergence) of Theorem 1.2 which
will immediately yield the n-limit of R(aq,-- - ,ar; B1,- -+, Br) as well as some central
limit theorem for the vector (log Z, (¢*™/"),log Z,,(1)). The almost sure convergence
is established through the machinery of virtual isometries that we recall in the next
paragraph.

1.2 Virtual isometries and almost sure convergence

In order to prove Theorem 1.2, we will define the sequence (U, ), >1 of unitary matrices
in a common probability space, with a coupling chosen in such a way that an almost



sure convergence occurs. An interest of this method is that it is more convenient to
deal with pointwise convergence than with convergence in law when we work on a
functional space. Moreover, the coupling gives a powerful way to track the sequence
(Cn)n>1 of holomorphic function, and a deterministic link between this sequence and
the limiting function {e.

Besides it is important to stress that the moments method, which is a classical tech-
nique in random matrix theory, is impossible to implement. Indeed the random func-
tion at hand ¢, does not have any integer moment when evaluated on circle, which
makes the use of the formulas on moments of ratios in [ ]and [ ] difficult to
use. For example, in Theorem 3 of the article [ ], one clearly sees the divergence
of ratios, as the evaluation points get close to 1.

The coupling we consider here corresponds to the notion of virtual isometries, as
defined by Bourgade, Najnudel and Nikeghbali in [ . The sequence (Uy),>1
can be constructed in the following way:

1. One considers a sequence (x,)y>1 of independent random vectors, x, being uni-
form on the unit sphere of C".

2. Almost surely, for all n > 1, x, is different from the last basis vector e, of C",
which implies that there exists a unique R,, € U(n) such that R,(e;) = x, and
R, — I,; has rank one.

3. We define (Uy,),>1 by induction as follows: U; = x7 and for all n > 2,

u,,1 0
U, = R, ( 0 1 1 )
It has already been proven in [ ] that with this construction, U, follows,

for all n > 1, the Haar measure on U(n). From now on, we always assume that the
sequence (U, ),>1 is defined with this coupling.
For each value of n, let /\gn), .. .,A,(qn) be the eigenvalues of U,, ordered counter-

clockwise, starting from 1: they are almost surely pairwise distinct and different from

1. If 1 < k < n, we denote by GIEH) the argument of A,(Cn), taken in the interval (0,27):

0,&") is the k-th strictly positive eigenangle of U,. If we consider all the eigenangles of

U, taken not only in (0,277) but in the whole real line, we get a (277)-periodic set with
n points in each period. If the eigenangles are indexed increasingly by Z, we obtain a
sequence

<o <l o<l <ol <

for which 9,51)” = GIEH) +2mforallk € Z.

It is also convenient to extend the sequence of eigenvalues as a n-periodic sequence
indexed by Z, in such a way that for all k € Z,

A,(Cn) = exp <i6£”)> .

With the notation above, the following holds:



Theorem 1.3 (Theorem 7.3 in [ 1). Almost surely, the point process
n
(y,ﬁ") = EQ,EH), k e Z)

converges pointwise to a determinantal sine-kernel point process (yy, k € Z). And moreover,
almost surely, the following estimate holds for all € > 0:

S

Vk € [—n%,n I, y,(cn) =Y + O ((1 + kz)n*%“)

Remark 1.4. The implied constant in O is random: more precisely, it may depend on the
sequence (U, )y,>1 and on e. However, it does not depend on k and n.

We are now able to state the main convergence result of the paper.
Theorem 1.5. Almost surely and uniformly on compact subsets of C, we have the convergence:

() tnle) =@ T (1- 2

kez Yk

Here, the infinite product is not absolutely convergent. It has to be understood as the limit of
the following product, obtained by regrouping the factors two by two:

() IO (-5

which is absolutely convergent.

This theorem immediately implies Theorem 1.2, provided that ¢ is entire and that
the zeros of {« are exactly given by the sequence (y)iecz-

The first point is a direct consequence of the fact that . is the uniform limit on
compact sets of the sequence of entire functions (¢,),>1, and the second point is a
consequence of the fact that the k-th factor of the absolutely convergent product above
vanishes at y; and y_; and only at these points.

Now, thanks to the a.s. convergence, we can state the following corollaries.

Corollary 1.6. Let r € Nand a; € C, B; € C but B; ¢ (yi)kez, forall 1 < j < r. Then the
following convergence holds a.s. as n — oo:

Zn(ezmlﬂ/n) T Zn(ezmrn/n) — ool@1) - - Coo(ar)

Z( BP0 Z, (BT Ea(Br) - EonlBr)

Since the convergence in Theorem 1.5 holds almost surely in the space of holomor-
phic functions, we immediately obtain:

R(all... /‘xr;ﬁlr"' /ﬁi’) =

Corollary 1.7. We have a.s. as n — oc:

i Zl’q(eZinz/n) R C’oo
n Z,(1)




The next corollary involves the logarithm of Z,,. The determination of this loga-
rithm is the only one such that log Z,, vanishes at 0 (recall that Z,(0) = 1), and which
is continuous on the following maximal simply connected domain

D :=C\ {reielgn)|k eZr> 1} :

Note that for all z € D, we have:

log Z,(z) = >_log <1 — '(Zn)) ,
k=1 /\k

where the principal branch of the logarithm is considered.

Corollary 1.8. Let z € C. The following convergence holds in law as n — oo
2imtz/n
log Z, (e ), log Z,(1) N
V(1/2)logn " \/(1/2)1logn

where N stands for a standard complex Gaussian random variable.
Proof. One checks that

log Z,, (e*72/") —log Z,,(1) = log &x(2),

where log ¢, is the unique determination of the logarithm, vanishing at 0, and contin-
uous in the domain
D! = C\ {y,({") —iulk € Z,u > 0} :

Let log ¢ be the similar determination of the logarithm of . Letusfixz € C, t > 0
such that z + it has strictly positive imaginary part, and let L be the line consisting of
the two segments from 0 to z 4- it and from z + it to z. We also suppose that the random
functions ({,),>1 and {« are coupled in such a way that almost surely, &, tends to {e
uniformly on compact sets of C. Almost surely, for n large enough, 0 and ¥z are not
zeros of ¢, and one deduces that L is included in Dj,. Hence,

log &4 (z) = Lg:gz;ds
and

o [ ()

0g Coo(2) ’ Cw(s)ds.

Now, (&, ¢;,) tends to ({wo, El) uniformly on L. Moreover, {« is continuous and non-
vanishing on the compact set L, which implies that ||, and then |§,| for n large
enough, are bounded away from zero on L. Hence, &,/ tends to &,/ uniformly
on L, and then log {,(z) tends to log &« (z). We deduce that

log Z,, (e?/m) log Z,(1)

V(1/2) logn - V(1/2)logn "7
almost surely with the coupling above, and then in probability. Since we already know
that the second term of the difference tends in law to \/, we are done.

]



Remark 1.9. This central limit theorem is consistent with the predictions of [ I on the
correlation of the log of the characteristic polynomial taken at two points distant of 1/n.

Remark 1.10. A similar result would hold for a finite number of points.

Remark 1.11. From Corollary 1.7 one can also deduce a joint central limit theorem for the
log of the derivative of the characteristic polynomial at e*™/" and the log of the characteristic
polynomial at 1.

We can eventually easily derive the limiting random analytic function for the loga-
rithmic derivative:

Corollary 1.12. We have almost surely, for all z & {yy, k € Z} :

2ir Z,(e¥™/M)  El(2)
n Zn(e2inz/n) n—do Coo(z)’

where

é‘/"’(z):inJrZ LI +§jl( 1 )

$oo(2) r=y 2= Yk zZ=Yo Z—Yk Z—Yk
Hence, forall aq, ..., 0, & {yx, k € Z},

(2171.)7 Zil/l(eZileTE/ﬂ) Z]l/l(eZZ'lszf/n) Zi{l(eZiaﬂT/n) é(/)o(lxl) é(/)o(“r)
n Zn(ezmln/n) Zn(eZioczn/n) Zn(eZiarn/n) n—00 & (aq) Coolatr)’

1.3 Outline of the paper

The proof of Theorem 1.5 will be made in several steps in Section 2 , using estimates on
the argument of Z,, stated in Section 2.1, and estimates on the renormalized eigenan-
gles y,(cn), stated in Section 2.2. In Section 3, we prove some properties of the limiting
random function ., we compute the moments of order 1 and 2 of its logarithmic
derivative, and we state some related conjectures on the behavior of the Riemann zeta
function in the neighborhood of the critical line. In Section 4, we prove that in a sense
which can be made precise, the fluctuations of the determinantal sine-kernel process,
viewed at a scale tending to infinity, converge in law to a blue noise, i.e. a noise whose
spectral density is proportional to the frequency. In relation with this convergence,
we show that the fluctuations of &, /e, viewed at a large scale, tend to a Gaussian
process on C\RR, whose convariance structure is explicitly computed. This covariance
is consistent with the computation of the two first moments of ¢,/ &eo.

2 Proof of Theorem 1.5

2.1 On the argument of the characteristic polynomial

In this section, we study the argument of Z,, in order to deduce estimates on the

(n)

deviation of y; ’ from k.

10



Here, we define the argument as the imaginary part of log Z,,, with the determina-
tion of the logarithm given in the previous section.

The next proposition gives a link between the number of eigenvalues of U, in a
given arc of circle, and the variation of the argument of Z,, along this arc. The deriva-
tion is relatively standard and we shall not reproduce a proof here (see [ I p.
35-36. or [ ], proof of Proposition 2.2).

Proposition 2.1. Consider A and B two points on the unit circle. Note AB for the arc joining
A and B counterclockwise. Denote by ¢ (AB) the length of the arc and N (AB) the number of
zeros of Zy, in the arc. We assume that A and B are not zeros of Z,,. Then:

N (@) - "

1
— —[S1og (Zu(B)) — Slog (Zu(4))).
Remark 2.2. This shows that the imaginary part of the determination of the logarithm 3 log Z,(z)
increases with speed n /2 and jumps by — T when encountering a zero.

Corollary 2.3. Let k € Z, and let € > 0 be small enough so that there are no eigenangle of U,
in [0, €] and (GIE”),O,E”) + €]. Then:

k— yl((n) _ 71-[% <log (Zn(ei(9£")+£))) — log (Zn(eis))>

Proof. Notice first that if k is increased by n, Glgn)

. (1)
n, /\,((n) = % does not change, and the assmption made on & remains the same.
Hence, in the equality we want to prove, the right-hand side and the left-hand side
both increase by 1, which implies that it is sufficient to show the corollary for 1 < k <

n. If these inequalities are satisfied, let us choose, in the previous proposition, A = ¢

- (1)
and B = ¢/% 1% Then we note that

increases by 27, y,((n) increases by

N (AB) =k,
and - -
n
nt (AB) _ngl" s
2n 27 ko
which proves the corollary. O

This corollary shows that it is equivalent to control the argument of Z,, and the
(n)

distance between k and v, ’. In the remaining of this section, we give some explicit
bounds on the distribution of $log(Z,) on the unit circle.

Proposition 2.4. For all x > 0, one has

x2
P (IS (log Zu(1)) | > x) < 2exp <_C-I-10gn> ’

where C > 0 is a universal constant.

11



Remark 2.5. In the proof below, we prove that one can take C = %2 +1

Proof. Let us note
I

Thanks to the formula (1.1) in [

VA ERE () = [ Lk
e D(k+5)T (k= 1%)

Let us start with the standard Chernoff bound:
YA >0,P (X, > x) <e ME (eMr).

Now, using the infinite product formula for the Gamma function:

1 ad z ;
VzeC,—— =¢e"z (1 + ) e ?1
SR VU

k2 k)2
k=1 j=1 (1-1—7)
T (kzw; fjUtkes) <J‘+k—l§>)
i\ (j + k)
< (j+ k)7 + 4
- H H . 2
k—1j=0 (j+k)
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Eventually for C = %2 + 1, we obtain

2
P (X, > x) < mine ¥+ (CHlogn),
- T A>0

The minimum is reached for A = giving us the bound:

2x
C+logn”’
x2
P (X (logZa(1)) > x) < exp <_C-|—logn> .

The desired bound is obtained from the symmetry of 3 (log Z,,(1)), as eigenvalues are
invariant in law under conjugation:

P (IS (log Zu(1)| = %)
=P (3 (log Zu(1)) = x) + P (-3 (log Zy(1)) > )
—2P (3 (log Zy(1)) > x)

]

We deduce the following estimate on the maximum of the argument of Z,, on the
unit circle:

Proposition 2.6. Almost surely:

sup |SlogZ,(z)| = O (logn)
|z|=1,zeD

More precisely, for any D > /2:

dng € N,Vn >ng, sup |SlogZ,(z)| < Dlogn
|z|=1,z¢D

which means that almost surely:

lim sup sup |SlogZ,(z)] < V2
n ogn |z|=1,zeD

Proof. Consider n regularly spaced points on the circle, say:

Xeni=€¢n, k=012,...,n-1,

and the events:
Apn =A{|S1ogZ, (xx,) | > Dlogn}

Because the law of the spectrum of U, is invariant under rotation, all the events Ay,
have the same probability for different k’s. Moreover, thanks to the previous Chernoff
bound:

D?(log n)?
nlP (Aoy) < 2nexp <_Cil(§g;)1>

13



< 2nexp (—D?*(logn — C))
< 9pD*Cy1-D?

Hence:

[ee]

i ZIP (Ak,n) = Z nlP (AO,n) < 0

n=1k=1 n=1
The Borel-Cantelli lemma ensures that, almost surely:

dng € N,Vn > ng,Vk, [SlogZ, (xx,)| < Dlogn

Now consider a point z = ¢ € D. For fixed n, it lies on the arc between Xk and
Xi+1,n for a certain k. Because

0 — Slog Z,(e")
is piece-wise linear, increasing with speed n/2 and only jumping by —7, we have:

Slog Zy(e?) < Slog Zu(xx,) + g (9 — 27:‘) < Slog Zy(xp ) + 70

In the other direction, we have

n <2n(k+1)

Slog Zu(e?) > Slog Zn(Xpi1n) — 5 "

- 9) > Slog Zn(Xky1,0) — 70
So that, almost surely:
dng € N,Vn > ng,Vz € D, |SlogZ,(z)| < m+ Dlogn

The more precise estimate |Slog Z, (z) | < Dlogn follows after replacing D by D’ €

(V/2,D) in the previous computation and considering 7 large enough so that 7 <
(D — D')logn. O

2.2 Precise estimates for the eigenvalues of virtual isometries

The following estimate will reveal crucial for the proof of Theorem 1.5.

Proposition 2.7. Almost surely and uniformly in n and k:

" = k40 (log(2 + [k]))

In fact, if y,((n) is replaced by v (n — o), this estimate is already easily deduced

from existing literature (for example [ A D:

Lemma 2.8. Almost surely:

Vk € Z,yx = k+ O (log(2 + |k|))

14



Proof. Consider a sine-kernel process yx. For A > 0 and a < b, let X|,;) be the num-
ber of particles y; in [a,]], and let X4 := X[ 4). Thanks to Proposition 2 in [ ]
(which is by the way also a standard result in the theory of point processes), which can
be applied to the sine-kernel process, X4 is a sum of independent Bernoulli random
variables. As in Corollary 4 in [ ], we can deduce, using the Bernstein inequality
that

t2 t
— > < — mi _—— .
Vi >0,P(|X4— Al _t)_2exp< min <4Var(XA)'2)>

An estimate for the variance is proved by Costin and Lebowitz [ ] (see also
Soshnikov [ D:

1
Var(X4) = ?logA +0(1)
Therefore, for all D > 0,

P (|X4 — A| > Dlog A) < 2exp [ —(log A) min D> b
AT A= 2B A) = 2op | TU08 1+0(1/1logA) 2))

For D > 2, and A large enough, D?>7?/[4 + O(1/log A)] > D/2, which implies:
IP(|X4— Al > DlogA) <2exp(—(logA)(D/2)) =2A"P/2,

This quantity is summable for positive integer values of A. By Borel-Cantelli’s lemma,
we deduce that almost surely, for A € IN:

Xa=A+0((log(2+|A])).

From the inequality
Xjo,La]] < Xjo,4] = X[o,4)

we deduce that the estimate remains true for all A > 0. Taking A = y, for k > 0
proves the proposition for positive indices. With the same argument one handles the
negative ones. O

In order to prove Proposition 2.7, we will also need the two lemmas:

Lemma 2.9. Almost surely:

Vk € Z,y,({”) =k + O (logn)
Proof. This is an immediate consequence of Corollary 2.3 and Proposition 2.6. O

Lemma 2.10. For every 0 < 1 < %, there exists € > 0 such that, almost surely:
Vk € [—n”,n”],y,({”) =y +0(n°)
Proof. Since k € [—n'/%,n'/4], we can apply Theorem 1.3, which gives, for all § > 0,

w" =i+ 05 ((1 + kz)”%ﬂs) :

15



Since k = O(n"),
w" =y + O; (ﬂzﬁ*%w) ,

which, by taking
1

gives the desired result, for
1
e:—217+§—5:25—§:(5>0.
O

Proof of Proposition 2.7. In the range |k| > n!'/7, it is a consequence of Lemma 2.9. In
the range |k| < n'/7, it is a consequence of Lemmas 2.8 and 2.10 (for 7 = 1/7). O

2.3 Infinite product representation of the ratio and its convergence

First, let us express ¢, in function of the renormalized eigenangles of U,,.

_ eleZ H ( ) ,
kez yk

where the infinite product has to be understood as the limit of the product from k = —A to
k = A when the integer A goes to infinity.

Proposition 2.11. One has

Proof.

B Z (exp(am))
gﬂ (Z) - Zn(l)

exp(ﬂnz)
n 1- (n
H k

1

k=1 )

>

;
:ﬁl exp(lznZ i@,gn))

k=1 1—exp (—10,@)

2nz _ 1191571)) exp(—2% + 1 19( )) - exp<

exp( % 9( )_|_ 127rz)
a 1;[ exp(—3 9,@) exp( 19( )) —exp( %9,& ))

inz sin(n %IE)>

zklelexp( ) Sin( 1y <>>

16



B . n sin (%9,571) — %)
= exp(inz) kl:Il . (%0£H)>

Now, the standard product formula for the sine function can be written as follows:

Va € C,sin (a )—(th 11 (1_“>

®0<|jl<A T
We then have:
1p(n) 4
" 191(;1) oz _ z%nj o
2 n
Cn (z) = exp(inz) [] 15(m) jlglo 11 14(n)
k=1 2Y% o<ljl<a 1 n"]

n z zZ
w1 (1) 1 (15 )
k=1 < y,({”) Aoy i< nj+ yl(cn)

= exp(inz Hhm 11 <1—Z(n)>

*o<ljj<A nj + yy
Using the periodicity of the eigenangles, we have:

yl({:l—)]n = j7’l +y]((n)/

and then

: . z
&n(z) = exp(zrtz)fP_r)r;01 A<1;[< (1 - (n)> :
—nA<k<n+nA Y

Now, for B > 2n, A > 2 integers such that An < B < An 4 n — 1, the product of
1— —; from 1 —nA ton + nA and the product from —B to B differ by at most 21 fac-

Y

tors, whichare all 1 + O(|z|/y\")) + O(|z|/|y\", ,|) = 1+ O(|z|/nA). The quotient be-
tween these two products is then well-defined and exp[O(|z|/A)] = exp[O(n|z|/B)]
for B large enough, which implies that it tends to one when B goes to infinity. Hence,

z
&n (z) = exp(inz)lim  [] <1 — n> :
B—o0 _B<k<B ]/](( )

We are now ready to prove Theorem 1.5.

Proof of theorem 1.5. Thanks to the estimate from Proposition 2.7:

" = k40 (log(2 + [k]))

17



We have that, for k > 1 and z in a compact K:

2
1_ % 1_ %2 :1_Zo(log(2+|k|))+o 2|
(n) (n) 2 2

Yk Y.k

! Ok (log(2 + [K]))

=14+ 3
Hence:
(@) = ] <1 - <>>
kez Yr

is a sequence of entire functions uniformly bounded on compact sets. Therefore, by
Montel’s theorem uniform convergence on compact sets is implied by pointwise con-
vergence. Let us then focus on proving pointwise convergence.

Fix A > 2. Let us prove that:

oz ) oz log A
|k1_<[A <1 y(”)> kgz<1 y“”) OK( A ) @

k k

IL0-) -1 0-g) = (57), ©

Here, the infinite products are, as before, the limits of the products from —B to B for
B going to infinity. Note that the existence of the infinite product involving y; is an
immediate consequence of the absolute convergence of the product

(=) I 0=3) (=35

stated in Theorem 1.5, and following from the estimate:

<1 _ ;{) <1 _ yzk> _q _ZO(log(If; k) | o (l?j) 4 Ox (logIng k)

We now prove (2): a proof of (3) is simply obtained by removing the indices n. We

have:
z \ log(2+[k|) \ _ log A
and
I (1-5) -0t
k| <A Yi
Therefore:

Z Z
11 <1_<n>) - 11 <1_ <n>>
mea\ w'/) iz \

18



()6 n)
k|<A Yk |k|>A Yk
ST ) (- (ee ()

Because errors are uniform in 7, this is saying:

z z
sup H(l—)—H(l— ) — 0
nlk<a yl((”) Kez yl(cn) A—o0
Now:
z z
I (1()) (1-2)
keZ Yi kez Yk
z z
=1 (“w)‘ (-3)
k<A Yk k|<A
() 57)
kez Yy |k|<A Y
z z
-3 m 6o
kez Yk lk|<A Yk
i (-5) - (%)
EZ AN k<a s Yk
Hence, as y,(cn) — Yk pointwise:
, z z log A
hmsupH(l—)—H(l—) :OK< )
n—eo lrez y,({”) kez Yk A
Taking A — co completes the proof. O

3 Properties of the limiting function (., its logarithmic
derivative and the number theory connection

In this section, we establish some properties of {« and then link {« and its logarithmic
derivative to the Riemann zeta function.
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3.1 The order of ¢, as an entire function
We first start with a simple statement on the order of ¢« as an entire function:

Proposition 3.1. Almost surely, . is of order 1. More precisely, the exists a.s. a random
C > 0, such that for all z € C.

|Coo(2)] < eCleIo8(212D)
On the other hand, there exists a.s. a random ¢ > 0 such that for all x € R,
|Eoo(ix)] > ce .

Proof. We have:

(-5) 1) 1232 o)

with errors being uniform in z and k > 1. We distinguish between three regimes for
k € Z different from zero: |k| > el*l, |z| < |k| < el?l, 1 < |k| < |z|. In the first regime,

()5 oo,

< exp <O <z Zl lmg(i;rk)>>
k>el?

= exp <O <z > k3/2>>
k>el?l

= exp (O <|z|e_‘z|/2)) =0(1).

which implies

I () (00

k>ell

In the second regime,

log(2 + |k|) < log(el?l +2) < log(3el) < |z| +2,

(1_Z> <1_Z> :1+o<|zl<lz|2+2>>,
Y Yk k
which implies

(=) (-5

|z| <k<el?l

and then

< exp (o <rzr<rzr+2> )3 ,32)>=expo<\z\>.

k>|z|v1

Finally, in the third regime, we have, since |y, /k| is a.s. bounded from below,

1- 2 =1+40(|z/K),
Yk
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which in turn implies

a0

Since

fsap(0<u|§:<u%0>:=wp00ﬂmaz+uny

1<k<|z|

z
’1—-y0 < exp(zl/y0) = exp O(J2]),

we deduce by combining the three regimes, the following upper bound:

[Ceo(2)] < exp O (|z[log(2 + [z])) -

In order to prove the lower bound, we first use the equality:

il = 10 (1+).

keZ Yk

Since |yx| = O(|k|) for k # 0, we deduce that there exists a random ¢ > 0 such that

il = 11 (14 32 ).

k0
and then ) inh(rrx/ 2)
. X . S1 7TX c
et = 11 (14 35 ) = 2,

which shows the lower bound given in the proposition.
O

3.2 Thelogarithmic derivative (., and conjectures related to the Rie-
mann zeta function

Now we state a conjecture which relates the random function ¢, to the behavior of the
zeta function close to the critical line:

Conjecture 3.2. Let U be a uniform random variable on [0,1] and T > 0 a real parameter
going to infinity. Our random limiting function should be related to the renormalized zeta
function with randomized argument. We conjecture the following convergence in law, uni-
formly in the parameter z on every compact set:

1 : 12
(g (3 +iTu — 2

>. T—oo )
¢ (3 +iTu) ;2€C | — ($w(z);z € C)

By taking logarithmic derivatives, it is natural also to conjecture the following convergence

—2nf (1 . 27z Tsco [ Cooy o
<logTC<2+lTu—logT),Z€C> — (500(2),260:)

on compact sets bounded away from the real line.
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This conjecture is supported by the following lemma:

Lemma 3.3. We have, for z ¢ R,

© /1 1
§°° =i+ ) - : +> ( + )
500 T W = NET Y 2T Yk

and when the random variable U is fixed:
-2 (1 . 2mz\
logTz <2 il = logT) n

where 4 are the non-trivial zeros of the Riemann zeta function centered around % + iUT and
renormalized so that their average spacing around the origin is O (1). More precisely:

. —logT 1 .

with p a zero of {. The infinite sum on % has to be understood as follows:

5 1 1~+i< L | )

72T 277 3 \E— Tk 27Tk

where (Yx)rez are ordered by increasing real part, increasing imaginary part if they have the
same real part, and counted with multiplicity.

Remark 3.4. The absolute convergence of the last sum can be easily deduced from the classical
estimate, for A > 2, on the number of nontrivial zeros N(A) with imaginary part in [0, A], or
n[—A,0]:

N(A) = ¢(A) +O(log A),

A A
p(A) = 108 (Zne) :

for

Indeed, all the ways to number the renormalized zeros 4 consistently with the statement of the
lemma are deduced from each other by translation of the indices, and for any such numbering

one checks that loa T
- Y) —
% = sgn(k) 2= V(k]) + O(log(2 + [K])),

where (=1 is the inverse of the bijection from [27te,00) to Ry, induced by ¢. The implicit
constant depends on T, U and the precise numbering of the zeros, but not on k. This estimate
is sufficient to ensure the convergence of the last series in the lemma, when one takes into
account that =1 (k) > k/logk for all k > 2. The sum of the series does not depend on the
numbering of the ', since any translation of the indices change the partial sums by a bounded
number of terms, which tend to zero. Note that the 4’s are all real if and only if the Riemann
hypothesis is satisfied.
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Proof. The convergence of the first series in the lemma is easily deduced from the es-
timate in Proposition 2.7. The partial sums are the logarithm derivatives of the corre-
sponding partial products associated to . Since uniform convergence on compact
sets of non-vanishing holomorphic functions implies the corresponding convergence
of the logarithmic derivative, we get the part of the lemma related to ¢J,/{w. For the
formula involving ¢, we start by the Hadamard product formula for the zeta function:

e T(1-5)
Vs e C\{1},0(s)=m /22(5—1)F (1p+ )

The product has to be computed by grouping pairs of conjugate non-trivial zeros of
zeta. Hence, for s not a zero nor a pole:

AN o1 1 s
C(S)_Zlogn+zp:s—p p— 2r(1+)

Take s = 1 +iTU — fggé with T — oo and use the asymptotics FT/ (14+5) =1logT +

O(1). The error is uniform in z on compact sets away from the real line. Then:

-2 (1 . 2mz\  —i2m 1 2 1
logTZ <2+1TU— logT) ~ logT Xp:s—p + logTi(logT+O(1)) +o(1)

, —i27T 1
=17+ log T > _ 2nz +o(1)

Y logT_(p_%_iUT>

Here, all the sums on p are obtained by grouping pairs of conjugate values of p. Writing
the last sum in function of the sequence (¥ )rez gives

—i2 (1 , i27‘L’Z) , °° ( 1 1 )
2 (2 +4iTU — =im+ —— + — +o(1),
logT ¢ \2 log T kz—:l Z=%Yat+k 2 Yatl-k )

where a depends only on the way to number the 9;’s. Changing the partial sums by
at most 2|a| + 1 terms, all tending to zero, gives the partial sums of the series in the

lemma. O
Our formulation can be easily related to the GUE conjectures [ ], which is the
natural extension of Montgomery’s conjecture [ ] on pair correlations. Indeed,

the previous lemma gives a good heuristic of Conjecture 3.2: since the randomized
and renormalized zeros 4 are expected to behave like a sine kernel point process, the
two expressions should match in law when T — co. It is interesting to notice that the
term i7t in the expression of '/ is due to the “Archimedian” gamma factor in the
Hadamard product of {. With the same renormalization corresponding to the aver-
age spacing of the zeros, we get the same term for the logarithmic derivative of the
characteristic polynomial of the CUE.

We will now compute the two first moments of %, which will naturally give a

U
conjecture on the corresponding moments of % A particular case of our conjecture is
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in fact equivalent to the pair correlation conjecture under Riemann hypothesis, thanks
to a paper by Goldston, Gonek and Montgomery [ ]. One should also note that
recently Farmer, Gonek, Lee and Lester obtain in [ ] an equivalent formulation,
with different methods, for the moments of the logarithmic derivative of the Riemann
zeta function in terms of the correlation functions of the sine kernel: the objects that
are introduced there are different but our formulation is essentially the same as theirs.
The main difference is that we propose to consider directly a random meromorphic
function which follows from a conjecture for the ratios of the zeta function itself (in
particular there is no more n-limit to consider on the random matrix side) and that the
logarithmic derivative &/ Eoo SeEmS tO carry some spectral interpretation (see the last
section and the reference there to the recent work by Aizenman and Warzel | D.

A first useful technical tool is provided in the following proposition.

Proposition 3.5. Almost surely, for all z ¢ {yi, k € Z},
G (2) 1

=i+ lim .
Coo(2) Asvoo 2\ Z = Yk

Moreover, if we denote

1 (2 . 1
T =G

7
zZ — z —
lyk|=A Yk [ykl<A Yk

then for any compact set K, bounded away from R, and for all p > 1, there exists an absolute

constant Cy, k such that:
"\ log A
og
< ( -9
> > “p K™ —

Proof. By Lemma 2.8, there exists almost surely C > 0 such that
Yk — k| < C(log(2 + []))

1

>

Z —
lyx|>A Yk

z€K

VA >2,supE <

for all k € Z. In order to prove the first part of the proposition, it is sufficient to show
that almost surely, for all z ¢ {y;, k € Z},

1 1
DY - > +imr | — 0.
yel<a® Yk lk|<A—Clog(2+A) Z— Yk A—o0

Indeed, the second term of the difference is already known to converge to ¢. (z) /& (2).
Now, |k| < A —Clog(2 + A) implies that

Ykl < [k[ + Clog(2 + [k|) < [k| + Clog(2+ A) < 4,

and then we have to show

1
— 0.
— Y A—oo

Ik|>A—Clog(2+A),[ye|<A *
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Since |yx| > |k| — Clog(2 + |k|), it is sufficient to prove

> LN}

[k|>A—Clog(2+A),|k|—Clog(2+]k|) <A |z = yi| Aeo

Now, this convergence holds since for C, z and (v )kez fixed, the number of terms of
the sum is O(log A) when A goes to infinity, and all the terms are O(1/A).
Let &« > 1 to be fixed later. From the convergence above, we can write

() (5]
2l )
1

Now, for every z € K, and I such that I* > sup, g |z| +1,
14 1)atl”

1 1

2

Z N
>4 ® Yk

2 2

[EN AVIe<|y|<Av(1+1)x Z ~ Yk

1

AVIE< |y | <AV (I+1)e © T Yk

1 1
2y (Lt 1) sgny

<yl < 14+1)* =

<
(
the implicit constant depending only on K. Indeed,
|z =yx = (LD sgnyx| <[z + [yx = 1+ D sgnyx| < [z + [lyx| = (1 +1)%|
<Og(1) + (140" =1 = Og((1+ 1)),

and
|z =yl [(L+ 1) sgnye| > (I = |z[) (1 +1)* >k (1+1),

since from [* > sup, |z| + 1, we get

-1 -1
1 —z| > 1% <sup lz| + 1) >27" <sup lz| + 1) (141~

zeK zeK

Hence, for an interval I, if:
Xp:=Card{k € Z|y, € I}
is the number of points from the sine kernel that fall in I, then for A large enough:

(o)
)

1

>

Z R
=4 ® T Yk

1

<> ]E< > !

IEN AVIE< |y | <AV (I+1) (1+1)*sgnyx

AVIE<|yp| <AV (I41)%
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==

)

1
= 12]1:\1 (1+1)~ s <’X[AVI“,Av(l+1)“] - X[—A\/(l+1)“,—Avl‘"]
€

1 . %

+ %{:\1 WE (‘X[AVZa,AV(Z—&-l)tX] + X[—Av(1+1)"‘,—Avla] )

1 . %

LY s ’XOAll vl = E (X7 av a1y avse ’

e (L+1D)* V(1) - AvEe] ([,V(H V]>>

1 p %
+ S — ‘X .

%1:\1 1+l)“+1 0,AV(I+1)*—AVI¥] )

The last step uses the symmetry and translation invariance of the sine kernel process.
Here, we can be more generous in our estimate and write:

P)}

p
(1 +l ‘X 0,AV(I+1)*—AvIe] — IE (X[O,A\/(Z—H)“—A\/l“])‘ )

1

(1 +l)1x+1 ‘X

0,AV(I+1)*—AvI¥|

1
p

1
T (1+ l)zx—i—l]E (X[O,A\/(l—l—l)“—Avl"‘])

Hence:
]E <

Recall that for B > 0:

>

Z R
yl>aZ T Yk

P

1 p

> <<}zﬂ:\} (141)® ‘X 0,AV(I+1)*—AvIe] — E (X[O,Av(l—s—l)“—A\/l“])’ )
€

1

+ (1+ l)zx+1]E (X[O,Av(l+1)”‘—AvZ“])

E (Xpo5) = B
Hence:

1 (1 + l)ocfl 1
%1:\1 WE (X[O,Av(lﬂ)a,sza]) Y (N < A i

On the other hand, because X[y pj — B have tails bounded by a Gaussian density:

E (|Xj0,5 — B )—p/ PP (|Xop —B| 2 1) at

t2 £\ dt
< 4 — mi - - - _
<2 [ ow (- min (gt a))

o0 £2 dt 0 £\ dt
< p - _ P -
_Zp/o t exp ( 4 Var()(m/B])) t T zp/() t exp < 2) t

< (Var(X[OIB})%p + 1)
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where the implicit constant depends on p. Therefore:

E (| Xp0,8 — B|) < Var(Xjo )2 +1

p>§,

(1+

In the end:

d

<Ai4 ¥
l

1 1
AT 21: N (Var(x[0,<l+1>“VA—l“vA])2 +1>

Aw—

1

Z —
=AYk

==

~E(x

P
’X 0,(I+1)*VA-I*VA| [0,(1+1)“vA—l“vA])’)

1
Ax—1

v

[ \/

The estimate:
Var(Xj) < 1+ log |I|

allows to conclude the proof:
E (
when we take the optimal exponent a0 = 2. O

p
lim 1E< ) =0
A—o0

Vz@élRVp>1g°°()€L7’

oo

1

P\ 7
_1 1
) KA TR+ > (1+l)“(1+log(1+l))

Z — Yk
lyx|>A Y I>A%—1

<At + Aillog A,

Corollary 3.6.
1

>

Z_
lyx| > A Yk

and:

This corollary allow to compute the moments of ¢, /e by first restricting the infi-
nite sums to the y;’'s between —A and A, and then by letting A — co. More precisely,
for all fixed z1, zp, .. ., Zp Z R,

vp > 1, gz( . g:(zp) cLP

gw Cw = lim 17T
]E(Coo() Coo(Zp)>‘}_>°°]E<]Hl< +ykz<:A] yk>>

The last quantity can be computed thanks to the sine kernel correlation functions of
order less or equal than p, on the segment [— A, A]. We will now perform the compu-
tation of the two first moments.

and
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Remark 3.7. Before proceeding we should mention that since we have been able to prove the

convergence of the rescaled logarithmic derivative of the characteristic polynomial to %, we
should also be able to obtain an alternative expression for the moments using the formulas in
[ | for the moments of ratios of the logarithmic derivative of the characteristic polynomial.
Although the combinatorial expressions there provide closed formulas, we do not find them
easier to handle than the method we have described above. As we shall see it below, the formulas
for the second moments are already very involved.

First moment M;(z),z ¢ R:

M) = (£2())

Coo
. . 1
=in+ lIm E| >
A—o0 |yk\§AZ_yk
=i+ lim dyL(J/)

A—oo J[—A,A] zZ—Y
=i (1 —sgn(3(z)))
= izﬂ]l{%(z)<0}

Second moment M;(z,2);z,z" ¢ R: Let us first assume that z and z’ have not the
same real part, in particular z; # z;. One has:

M) = B (20 w)

COO ‘:oo
1
R S L+ o
sen (BE) om0 ¢ kzz—ykz ~y
1 1
=~ + 7% (sgn (3(2)) +sgn (3())) + Im B 3
( ( ) A7 \Jmllul<a ® ~ Yk 2=y
Moreover:
El > — = / 4y +/ dyidy> (1 - S(y1 — y2)?)
welm<aZ T YT = a4 (z=y) (@ —y)  J-aap  (z-y1) (@ —y2)
where
S(x) = sin (7tx)
7TX

The first integral corresponds to the indices k = [ while the second integral corre-
sponds to k # I. The former is handled by a partial fraction decomposition (recall that
z #7'):
o _ (7!
. dy . sen(3(z) ~ s (3()
A—ooJ|-a,A] (z—Vy) (2 —y) z—7
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The second integral can be written as I; — I, where

dy1dy»
I = ,
! /{—A,AP (z—y)(Z — 1)

and

S(y1—y2)?
L = dy,dyo.
2 /{—A,A]z (z—w) (& —y) NP

One has immediately

lim ; = lim </[—A,A] ay ) (/[_ ay ) = —m*sgn (3(z)) sgn (3(2)) .

A—oo A—voo z—y AAZ —y
For fixed z and 2/, the integral I, is dominated by
/ L s7dy1dy2
R (14 [y ) (T + |y2D[1 + (y1 — y2)?]
< 1 1 ( 1 n 1 ) dued
S 2de T - 2 T @ ) 1

B dy du <o
ORI+ IR (A [u])? T

Hence,

lim I, = dyidyo,

A—ro0

/ S(y1 —y2)?
R? (2= 1) (Z' =~ ¥2)
where the last integral is absolutely convergent. The change of variable u = v, v =

Y1 — Y2 gives
du

lim L = [ dos(v)? | .

A5e 27 IR 05(0) R (z—u—0)(z —u)
The integral in u can again be computed by a partial fraction decomposition, and one
gets

z—u—v)(z’—u)—lﬂ z—z —v

/ du . sgn (S(z)) —sgn (3(2))
R ( '

Note that since z and z’ are assumed to have different imaginary parts, the denomina-
tor does not vanish. One then has

. . S(v)?
lim 1, = i s (3(2) —sgn (3()] [, 2",
Jim b = i [sgn (3(2)) — sgn (S()] [ 2o
where
2 _ J2imv  ,—2imo
RzZ—2z —0 472 JR  v%(z—Z —0)
_ 2imv : L= 2imtv 0z
_ 1 /1 e +217wdv+ 1 /1 e 217wdv,
472 JR v*(z—z' —0) 472 JR  v*(z—z' —0)

In the two last integrals, the integrands are bounded near zero and dominated by 1/v?
at infinity, and then the integrals are absolutely convergent. Moreover, the integrands
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can be extended to meromorphic functions of v, with the unique pole v = z —z/.
Note that because of the addition of the terms +2i7tv, there is no pole at v = 0. In
the first integral, if we replace R by the contour given by the union of (—oo, —R],
[—R, =R +iR], [-R + iR, R+ iR], [R + iR, R] and (R, o), the modified integral tends
to zero when R goes to infinity. One deduces that the initial integral is equal to 2i7m
times the sum of the residues of the integrand at the poles in the upper half plane:

1 / 1—e%m 4 21'7wdv 1) 2im(z — 2
412 JR ©v2(z—zZ' —v) 2int(z — 2/)2 F(z—2')>0

Changing v in —v and exchanging z and z’, we deduce

1 / 1— e 2m0 _ iy 1 — e~ 2in(z—2) _ 2imt(z —2')
R 02

d - — ]lo !
4712 (z—2 —0) ¢ 2im(z — 2 )2 S(z=z)<0r

and by adding the equalities:
2 sen (S(z — 2)) (1 — e2im(z=2) sgn(3(z—2))
/]R S(v) Jo — gn (( ) ( ) )

z—z'—v 2imt(z —2)? z—z"
By noting that
i sgn (S(z)) —sgn (S(2'))] sgn (S(z— 7)) = 2irtlg(2)5(21)<0r
we deduce
_ in(z—2') sgn(S(z—2)) S\ (o
ji_ff;‘o L= 1—e e Lamso+ ;58N (\s(z)i - ?/gn (S(z ))
Hence,
lim (I; — ) = —m*sgn (S(z)) sgn (S(2')) — ! e2zn(zfz’)sgn(%(zfz’))]lo S(2!
Ao (z—2')2 3(2)3(2')<0
s (3(2)) ~sgn (3(z))
z—1z2 ’
and

A—00 zZ — Z’ —
el lml<a ® ~YkE Y

1mm< D ]>ﬁ%MWM%MWﬂ)

1— eZiTC(z—z’)sgn(S(z—z’))

- Z—27 Is@)s()<0
Hence
/ ) 1— eZin(zfz’)sgn(%(zfz’))
Mz(Z,Z ) = —4r7r ]1%(2)<0,C\}(Z/)<0 — (Z — z’)2 ﬂ%(z)%(z/)<0.

This formula has been proven for J(z) # $(z'). It remains true without this as-
sumption. Indeed, the L? convergence of irt + >lyl<A ﬁ towards ¢'(z)/&(z) for
A — oo has been proven uniformly in compact sets away from the real line. Since the
joint moments of the former quantity are easily proven to be continuous, one deduces
that M, is continuous with respect to z,z’ ¢ R.
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Second moment with a conjugate M,(z,z');z,z' ¢ R: Let us now define

Wa(a, ) = (20 ()

Goo " Goo

Since

C/ /o

2R (z) = =2im + 22 (),

=) =)
one gets 3 B

My (z,7') = Ma(z,2') — 2imM;(z),

and then

/ ) 1— eZin(z—?) sgn(%(z—?))
MZ(Z,Z ) =47 ]1%(2)<0,%(Z')<0 — (Z — ?)2 1%(2)%(2’)>0.

In particular, we get the L? norm:

«(

As a consequence of the previous computation, if our conjecture is true and mo-
ments are also controlled then:

1 — e~ 47S(2)]

& 2
= =4 1%(2)<0+W

=)

Conjecture 3.8.

lim 1]E(€/<1+1UT+ . )C/<1+iUT+ @ ))

T—eolog? T \{ \2 logT) ¢ \2 log T
1 — p—(a'—a)sgnR(a’'—a)
:]19?(51)<O,8?(a’)<0 - (a — a/)z ]1%(a)3“t(a’)<0
1 71 a \T /1 &
1— e (a—&—?) sgnN(a+a’)

:]19?(01)<O,3%(a’)<0 + ]18‘%(a)§}‘€(a’)>0

(a+a)°
Remark 3.9. In Lemma 3.3, we see that there is a correspondance between a and —2irtz in
this conjecture and the computations just above. This explains the signs of the terms involved

in the conjecture, and the fact the imaginary parts of z and z' are replaced by the real parts of a
and a’.

For a = a’, one recovers the first statement of theorem 3 in [ ], which is
equivalent to the pair correlation conjecture under Riemann hypothesis. Higher mo-
ments formulas are also expected to be equivalent to the convergence of higher corre-
lation functions of { zeros towards the corresponding correlations for the sine-kernel
process.
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4 Mesoscopic fluctuations and blue noise

!/
The function %(z) — i7t studied in the pervious section was recently considered by

Aizenman and Warzel in [ . They prove that for any z € R, the value of this
function follows the Cauchy distribution: in fact, their result applies to more general
point processes than the sine kernel process. In the present paper, we deal with the
same function but away from the real line. In this section we shall view this function
in the framework of linear statistics and will study its fluctuations on a mesoscopic
level. It is may be worth noting here that %(z) — it also has a spectral interpreta-
tion: informally, it is the trace of the resolvent of the (unbounded) random Hermitian
operator whose spectrum consists exactly of the points (yx)xez that we constructed
in [ ]. This interpretation is informal since the series corresponding to the re-
solvant is not absolutely convergent.
For s > 0, we consider the Sobolev space:

H = {fe*(R,C) | /Ryf(k)f (1+ [k ak},

where the Fourier transform of f is normalized as follows:

N

1 . —ikx
) == [ Sy

We then call blue noise a Gaussian family of centered variables indexed by H'/2, de-
noted (B(f)) fepn/2, such that f — B(f) is linear, B(f) is a.s. real if f is a real-valued
function, and

E[|B(f)"] = 217T/1R|k|!f(k)|2dk.

The covariance structure of B is then:

E[B()B(s)) = 5- [ Hf(R)2(—K)ak,

B(B(f)B(R)] = 5 [ K7 ()g0R)dk

Similarly as for the Brownian motion, we can take the notation:

/]Rf(t)dBt = B(f).

Now, for any function f € L'(R,C) N L?(R,C), we have

E

(Z f o) |) } = [P+ [, = S = y)IFOIf )]y

kez
< [P+ (L 1) <o
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and then

Xpi= 3 fly)— [ f

kez

is well-defined as a square-integrable random variable. As we will see in Corollary 4.3,
Xy can also be defined as a square-integrable random variable as soon as f € H 12
even if f is not integrable.

In this section, we examine the behavior of > ez f (y—Lk) — L[ fas L — oo for suit-
able functions f:

Theorem 4.1. If (yx; k € Z) is a sine kernel point process, there is a blue noise 9 such that

(Xf( )>feH1/2 L%‘” /f f cyl/2’

the convergence holding in law for finite-dimensional marginals.
In Subsection 4.2, we analyse the asymptotic behavior of the Stieltjes transform of

the sine kernel process. To that endeavor, we apply the result to the complex-valued

functions f; (t) = L.

4.1 The sine kernel from afar

We will need an intermediate proposition:

Proposition 4.2 (Adapted from Soshnikov [ D). If f is a smooth, real-valued function
with compact support and if the p-th cumulant of Xy is denoted Cy(f), then we have:

Ci(f) =0

= g [ VO 1] < [ 161170 10
(] < [

Vp >3,
ki +kp=0

Lty oty 52 on | [ (Ra) - f (kp)| dk
where in the previous equation, dk stands for the Lebesgue measure on the hyperplane {ky + - - - + k, = 0}.
(n) _ npn)

Proof. The first equality is immediate. Now, since y, ' = 5.0, converges almost
surely to y, Xy is the almost sure limit of:

Xuri= S f(5=00") = | f

keZ

=k_(—/f S f (50" 4 O)

leZ
n

=" (8”),

k=1
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where 1), is the sequence of 27r-periodic functions with zero mean:

¥ (6 :——/f+ Zf(—eJrnz)

leZ

If f is the Fourier transform of f, the Fourier coefficients

1 27 .
<ck(1/)n) = [ (@) ek € z)
of 1, are given by:
co(Yu) =0,
2m . (27k
Vi e 2", ci() = Y2 f ()

If Cpu (f) is the p-th cumulant of X, ¢, thanks to the main combinatorial lemma and
lemma 1in [ ], we have:

Cin(f) =0
(=7 S () (50 < ikw I (2m) (-2

1 lkq| | 5 ( 27tk o ( 27Tk,
Conlhill <o X BHF(ER) (2
‘ np—1 Py n n n
k1|4 +|kp|>n

As f decays at infinity faster than any power, we recognize three converging Riemann
sums. The first one is:

mef(m>f< 2”") "% 2t [ K] |f k)

leezi’l n n

The others appear as error terms and are Riemann sums converging to integrals on the
hyperplane {kl ++kp = O} C RP.

we2 o Y RLF(FR). A ()
ki +kp=0
k1[4 kp|>n

’H_°>°/kl+m+kp_0 Lty s i 1 k1| |F (@71ky) . f (27k,)| k.

Therefore, for every p > 1, the p-th cumulant of X;,  is bounded independently of
n and the sequence |X,, ¢|? is uniformly integrable. Thus, the convergence of X, r to
Xy is not only almost sure but also in every L¥ (Q), Q) being the underlying probability
space.

Now since

Vp > 1,Cp(fa) = Cp(f),
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we have

Colf) = g7 J [F OO Iidk] < [ K112k 1,

vp > 3,|C,(f)| <, /kﬁm%_o Lot K1 [ (272K ) . f (270, ) |
After an obvious change of variables, we recover the claimed estimates. O

Corollary 4.3. The map
f — Xf

from LY(R,C) N HY? to L* (Q)) admits a linear extension to H'/?, which satisfies the follow-
ing property of continuity:

1
2\ 2
E (%) < Ifl .
uniformly, for all f € HY/2. This extension is unique up to almost sure equality.

Proof. The estimate on the second cumulant, given by Proposition 4.2, implies

N—

2
E(|x])" < Ifll
for every smooth, real-valued function f with compact support. By linearity, this esi-
mate remains true without the assumption that f is real-valued. We deduce the exis-
tence of a family (Yy) FeH? of random variables such that Y; = X a.s. if f is smooth

with compact support, and

N —

E(jv; )" <Al 4

This family is unique up to almost sure equality. Then, we are done if we show that
X; = Yy almost surely as soon as f € L' N H'/2. Now, the map f ~— X — Y from

f € L'NnHY? to L2(Q) is a.s. equal to zero on C*(RR,C). Moreover, we have seen
above, by using the two first correlation functions of the sine kernel process, that

1
E (%) < 11l + 111122

which implies:

1
N
E (X = Yi[')* < 1fllm + 1Az + Al < Nl + e

Hence, the map f — Xy — Yy from f € L' N H'? is continuous, and since it vanishes

on C°, which is dense in L' N HY/2, it vanishes everywhere.
O

Proof of Theorem 4.1. 1t is sufficient to prove convergence in law of the one-dimensional
marginals, for real-valued functions f. Indeed, if we have this convergence, if f1, ..., fu
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are real-valued functions in H'/2, and if A, ..., Am € R, then we have the convergence
g

in law
m

j=

Xy
(Ohp>

for
f=MA+Afo+ -+ Apfm.

Applying the bounded, continuous function x +— ¢* gives the convergence of the
Fourier transform of (X f (f))lgjgm towards the Fourier transform of (B(f;))i<j<m.
and then the convergence of the finite-dimensional marginals claimed in Theorem 4.1,
for real-valued functions. The case of complex-valued functions is then deduced by
linearity.

If remains to prove that for all f € H'/?, real-valued,

Xs(,) =% B(f).

Let us first assume that f is smooth function with compact support. If C;(gL) (f) is the
p-th cumulant of X ;) then by rescaling the space variable:

VkER, f (i)(k) — LA(Lk)

and

c(H=0

() - 5= [ 1FEf !k\dk[ < [ Ik FEO 1 o= Ly 2k

Vp >3, C;;L)(f)‘ <p /k :O1{|k1\+"'+|kp\>27TL}|k1| ‘f (kl) . f(kp)‘ dk

Therefore, as L — oo, X £(7) converges in law to a centered Gaussian with variance
L

L [ k| |f (k) [* dk, i.e. to B(f).

Now, if f is only supposed to be in H 2, let us consider a sequence of smooth com-
pactly supported functions (f; ), such that:

If = full s =50

We will be done after proving that for any t in a compact set:

k(¢ ) 2% exp (= [ 410 P

We have because of the triangular inequality, for fixed n:

(00 ) —enp (- [ K10 P
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< ‘]E (eitxf(t)> —E (eitxfn(t)>’

# B () —enp (- - [ KIfu 0P

exp (1 [ IMIF 0 Pak) —exp (=2 [ K100 P )|

The third termisa O (t2 | f— fu ||i[ ! ) The second disappears when we take the limsup, _, .

_|_

As for the first term, we have for any € > 0:

’1[3 (eitxf(L)> _E <eitXfH(L)>’

By linearity and the second cumulant estimate:

1
2\ 2
E (’Xfu) - an(t)’ ) = E (‘Xum(l;)
Hence for any fixed n and & > 0:
itX 2 A
limsup [E (eZ f(L)> —exp (—t/|k]|f(k)]2dk>’
L—oo 2
2 (L.
<lf =l y (5 + ) +ele

Taking n — oo, then ¢ — 0 concludes the proof. O

NI—

2}
) <lf-5l,

4.2 Application to the Stieltjes transform of the sine kernel

Forz € C\R, f, : t = 1/(z — t) is in H'/2. Indeed, one can check (by using the inverse
Fourier transform for example) that

fo(k) = —ivV2msgn S(z)e” iz <o,

and then f, decays exponentially at infinity. Moreover, X 7. can be related to the loga-
rithmic derivative of {oo:

Proposition 4.4. For all z ¢ R, we have almost surely,

Coolz) . . 1 i ( 1 1 )
Xp = —2intlg, o = itsgn 3z + +> + .
ST E(2) <0 & z=Yo S \Z—Vk Z— Y-k
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Proof. Let ¢ be a smooth function from R to [0, 1], nonincreasing on R, equal to 1 on
[—1,1] and to 0 on R\[—2,2]. If for A > 0, £V (t) = f.(t)p(t/ A), we have
A
AV = £0] < |£0]124
and

A (0) = U] = [FUO (e A) + ol (1 A)Fat) — FL0)| < U Lo+ z Z(f”-

For z fixed, |f.(t)| is dominated by 1/(1 + |t|), |f.(t)| is dominated by 1/(1 + |t|)?,
and then

1

1>
AV = £OP+IAY) (1) - AP < 1 '+'|tT>2 A

We deduce that fZ(A) converges to f; in H 1 and a fortiori in H!/2. Hence, in L2(Q),

Xy, = lim X () = lim (Z e/ A) (P(y/A)dy>
keZ

A—co [z A—oo Z— Yk Roz=Y
5 1 Au
s - Lyl<au Y
_1%1_1;1’;0 1( 4’(“))(}(6% z— i /AuZ—y>du

From Proposition 3.5, one easily deduces that

3 Ly, <8 _/B dy . Ge(2)

iy 2= Yk J-Bz—Y Boo {u(2) vEs

in LP(Q) for all p > 1, and in particular in L?(Q)). Now, since —¢' is nonnegative in
[1,2] and has integral 1, one has

f(—d(u))(ZW— [0 )du—gé"(z)umm

iy Z— Yk —Auz—Y COO(Z) L2(Q)

) 1 Au g Col(2) | o
< (2o (| 5= Hulzan Yool 4 oinig,
_/1 (—¢'(u)) k% Z— Vi /AuZ—]/ $eo(2) = [2(Q)

1 B 4 Ceo(2) | o
lyel<B Y 0
S su N JklI=P — +217T]lgz 7
Bt kezz Z =Y /—B 2=y () b

12(0)

which tends to zero when A goes to infinity. Hence, in L2(Q)),

. 1 " Au ! )
X, = lim 12(—g0'(u)) (Z Sl | ay >du _ g:g; inlg,.

A—o0 kez, 2 Yk —Auz—Y
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A consequence of the previous proposition is the following result:

Proposition 4.5. For z € C\RR, let

F(z) := X, = ?;8

Then, one has the convergence in law:
(LE(Lz)):cc\r 2, (G(2))zcc\r/

where G(z) = B(f) for all z € C\R. The centered gaussian process (G(z)),cc\r has the
covariance structure given, for all z1,z, & R, by

]l% 21)S(z
E[G(21)G(z5)] = — —21)3(z2)<0

(z2—21)% '
]lo Cx
E[G(z1)G(z7)] = —M,
G(z1)G )] = —— 2
and in particular
1
21 _
]E[’G(Zl)l ]_ 4%2(21)'
Proof. We have, for L > 0,
1 L

= LfLZ(t)r

z—t

ft/L) = — (t/L) L

and then
Xs.(s1) = LXj,. = LF(Lz).

The convergence in law given in this proposition is then a consequence of Theorem
4.1. It remains to compute the covariance structure. For z1,z; € C\R,

E['%)(le)'%)(fzz)]
1 ) iy . '
= E/R|k|(—1\/27'(sgn%(zl)e Zzlk]lkg(zl)<0)(—1\/27'csgnS(zz)elZZk]l_k%(szo)dk,

If 3(z1) and $(zp) have the same sign, the product of the indicator functions vanishes

forallk € R, so
]E[%(le)‘@(fzz)] =0.

If J(z1) and J(z2) have not the same sign, we get

E[#(f)B(f)] = [ KM=,

By doing the change of variable k' = ksgn (z,), we get

E[%(le)%(fzz)] — /Ooo keik(zz—zl)sgni‘s‘(zz)dk

39



Now, forally > 0,

) ok B 00 —u B 2
/Oke ydk_/o (w/y)e "d(u/y) =1/y",

and by analytic continuation, this formula is true for all y with strictly positive real
part. Applying this to y = —i(zx — z1) sgn ¥ (z2), we have

E[B(f21)%(f)] = —1/ (22 = 21)°
for J(z1)3(z2) < 0, and then in any case,

_ L(2))S(22) <0

]E[%(le)%(fzz)] - (22_21)2 :

Since the blue noise here is real-valued for real functions, %(fz) = %(f,), and then

B ﬂ%(zl)%(zz)>0.
(72 — 21)?

]E[%(le)%(fzz)] =

O
Remark 4.6. The covariance structure of F has been computed above in this paper. We have

1 — g2in(z1—22) sgn(z1—22)

E[F(z1)F(z2)] = — =) L5(2)S(29) 07
and then
]l% 21)S(z
B((LF(Lan)(LF(L22))] =, == 22250 = E[G(21)G(z2)]
Similarly,

E[(LF(Lz1))(LE(Lz2))] — E[G(21)G(z2)]-
This convergence is naturally expected once the previous proposition is proven.

The stochastic process z — Xy, admits the version
_ (@)
Coo(2)

which is holomorphic on C\R. One can ask if the situation is similar for G. The answer
is positive:

z +— F(2) — 2imtl g, <0,

Proposition 4.7. The random function G admits a version which is holomorphic on C\R.
Moreover, z +— LF(Lz) converges in law to an holomorphic version of G when L goes to
infinity, in the sense of the uniform convergence on compact sets of C\R.
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Proof. We first compute the L2 norm of G(z1) — G(zp) when z1,z, ¢ R:

E[|G(z21) — G(22) "] = E[|G(z1)’] + E[|G(22)[*] — E[G(21)G(22)] — E[G(22)G(z1))]

1 1 1 1
= — — 1s .
R e A R (e R )
Let us now assume that z; and z; are in a given compact set K of C\R. Let us denote:

cx = inf{|(z)|,z € K} > 0.

If 21,z € K have imaginary parts of different signs, necessarily |z; — z| > 2cx and
from the computations above,

E[IG (1) ~ 6] = g + s52(es) < 22

One deduces 1
E[G(z1) = G(22)l"] < g7lz — 2%
Kk
If z1,z, € Khave imaginary parts with the same sign,

E[|G(z1) — G(22) ] = A(z1,71) + A(22,72) — A(z1,72) — Al22,71)),

where

1
(4 —0)*
The function A of two variables is holomorphic in the open set of (a,b) € C? such that
I(a)S(z1) > 0 and I(b)Y(z1) < 0. Since the set [z1, 23] X [z7,Z2] is included in this
domain (recall that J(z1) and 3(z2) have the same sign), we have

A(u,v) == —

A(z1,71) + Alz2, %) — Alz1,5) — Alza, 7)) / / Al (u,v)dudo,

where AY, is the second derivative of A with respect to the two variables. Hence,

E[|G(z1) — /Zz / dudv

(u—0)*

Now, for u € [z1,23], v € [Z1,Z2], we have |S(u) — S(v)| > 2ck, since 21,20 € K.
Hence, |u — v|* > 16c}1<, and

3 (2 [
_ 21 «
EG(z1) ~ Glea) ) < gy [° [ ldul o]

Hence, similarly as in the case $(z1)S(z2) < 0, we have

3
E[|G(z1) — G(z2)[*] < 8lel — 7%
Ck
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By Kolmogorov’s criterion, G admits a continuous version on C\R. We now as-
sume that G itself is continuous.

LetT : [0,1] — C be a closed, piecewise smooth contour in C\R. Since G is contin-
uous, the integral of G along I' is well-defined, and one has

'/rG(Z)er = /01 /01 G(T(#))G(T ()T’ ()T () dtdu.

If we denote I the contour given by I'(t) = I'(t), we can write

'/G dz' _// T ()T (T (u)dtdu,

where G is the function from C\RR, given by

G(z) = G(2).

G(z)dz g | G(21)G(22)dz1dz,.
T rJT

Now, forz; €T, 2z, € T
/2 1

~ o1 1/2 2
E[|G(21)|G(22)[] < (E[|G(z1)"])"" (E[|G(22)]*]) TS S@)

Hence,

which implies

(4(T))?

)
a2 <,
Cr

//EHG 21)G(22)|]|dz1| |dza| <

where /(T') is the length of I' and cr the infimum of |J(z)| for z € T'. This bound allows

to write )
E H/r G(z)i] } = [ [EIG()G(z)ldzdz.
Now, for z; € T'and z; € T, $(z1) and 3(z7) have the same sign, which implies

1

E[G(z1)G(z2)] = E[G(21)G(z2)] = @

dzleQ
E H/F G(z)dz’ // 22— 7).
which is equal to zero, since the function (zq,22) + 1/(z2 — z1)? is holomorphic and

the contours I' and T are closed. Hence, for all closed, piecewise smooth contours I on
C\R, one has almost surely
/r G(z)dz = 0.

One deduces that almost surely, this equality holds simultaneously for all polygonal
closed contours whose vertices have rational real and imaginary parts. Then, by con-
tinity of G, one can remove the condition of rationality, and deduces that almost surely,
G is holomorphic on C\R.

and then
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We know z +— LF(Lz) converges in law to G in the sense of the finite-dimensional
marginals: it remains to prove that this convergence occurs in the space of continu-
ous functions, i.e. that the family of laws of (LF(Lz)),cc is tight in this space. For a
compact set K of C\R, and for z1,z, € K, one has

1 — o 4LalS(z)] 1 _ p4La|S(22))|

E[|LE(Lz;) — LE(Lzy)[?] = 12(z) T a8 (m)

if 3(z1)S(z2) < 0, and
E[|LF(Lz1) — LF(Lz) "] = AL(21,71) + AL(22,%2) — AL(21,%2) — AL(22,71)
= : /:(A’L’)llz(u,v)dudv
if 3(z1)S(z2) > 0, for

1 — e2imL(u—v) sgn I (u—0)

Ap(u,v) = — = o)

In the first case, we get

|21 — 25

E[|LF(Lz1) - LF(Lz) "] < =
K

and in the second case,

E[|[LF(Lz1) — LF(Lz2) "] < |22 —z[*  sup  [(A])12(1,0)].

1S (u)],[S(0)[>cx

Note that A; is holomorphic in {(u,v) € C2 3(u)3(v) < 0}, since sgn I(u — v) is
locally constant on this set. Now,

2(1 _ p2inL(u—v) sgn%(u—v)) 2imL sgng(u _ U)eZinL(u—v)sgn%(u—v)

/ p—
(AL)l(u/U) - (M—U)3 + (7/[—'0)2 ’
. B 6(1 _ p2intL(u—v) sgn%(u—v)) 8itL sgn %(u _ v)eZiT(L(u—v) sgn S (u—o)
(Athalie) == o
47721 2p2imL(u—0) sgnS(u—v)
(u —0)? ’

1 —27tL|¥(u—v)|) Le—27LIS(u—v)| 47271 2p—27L|S(u—0)]
(ADa(u0)] < C0F i e

u —o|* lu—v|3 lu— o2
< 12 87rLe— 27 L[S (u=0)| N 471212 27LIS(u—0))|

T IS-o)t T [Su-0)P EEDIE

47

< 1S(u—0)* (1 + (LS (4 — 0)| + L2(S(u — v))z)e—ZnLl%‘(u—vn)

&

43



2
< % (1 + sup(x + xz)e_zm‘) .

Hence,
Sup]EHLF(LZl) — LF(LZz)lz] < 5K|Z2 — 21’2,
L>0
where ¢x > 0 depends only on K. By Kolmogorov’s criterion, the laws of (LF(Lz)).cc\r

form a tight family for the uniform convergence on compact sets of C\RR.
O
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