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Abstract: We consider Berry’s random planar wave model (1977) for a positive Laplace
eigenvalue E > 0, both in the real and complex case, and prove limit theorems for the
nodal statistics associated with a smooth compact domain, in the high-energy limit
(E — 00). Our main result is that both the nodal length (real case) and the number of
nodal intersections (complex case) verify a Central Limit Theorem, which is in sharp
contrast with the non-Gaussian behaviour observed for real and complex arithmetic
random waves on the flat 2-torus, see Marinucci et al. (2016) and Dalmao et al. (2016).
Our findings can be naturally reformulated in terms of the nodal statistics of a single
random wave restricted to a compact domain diverging to the whole plane. As such, they
can be fruitfully combined with the recent results by Canzani and Hanin (2016), in order
to show that, at any point of isotropic scaling and for energy levels diverging sufficently
fast, the nodal length of any Gaussian pullback monochromatic wave verifies a central
limit theorem with the same scaling as Berry’s model. As a remarkable byproduct of our
analysis, we rigorously confirm the asymptotic behaviour for the variances of the nodal
length and of the number of nodal intersections of isotropic random waves, as derived
in Berry (2002).

1. Introduction

The aim of the present paper is to prove second order asymptotic results, in the high-
energy limit, for the nodal statistics associated with the restriction of the (real and com-
plex) Berry’s random wave model [Ber02] to a smooth compact domain of RZ. Our main
result is a Central Limit Theorem (CLT) for both quantities (see Theorems 1.1 and 1.4),
yielding as a by-product a rigorous and self-contained explanation of the cancellation
phenomena for the variance asymptotics of nodal lengths and nodal intersections first
detected in [Ber(02]; this complements in particular the main findings of [Wig10].

As explained below, our techniques will show that the cancellation phenomena de-
tected in [Ber02] can be explained by the partial cancellation of lower order Wiener-
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It6 chaotic projections. In particular, our findings represent a substantial addition to
a rapidly growing line of research, focussing on the analysis of nodal quantities by
means of Wiener-1to chaotic expansions and associated techniques—see e.g. [CMW 16a,
CMW16b,CM16,DNPR16,MPRW16,MRW17,MW11,PR17,RoW17]. The central
limit results proved in this paper are in sharp contrast with the non-central and non-
universal limit theorems established in [DNPR16,MPRW16] for arithmetic random
waves on the flat 2-torus, and mirror the CLTs for random spherical harmonics es-
tablished in [MRW17]. To the best of our knowledge, our findings represent the first
high-energy central limit theorems for nodal quantities associated with random Laplace
eigenfunctions defined on the subset of a non-compact manifold.

As discussed in Sect. 1.4, our results can be naturally reformulated in terms of the
nodal length and the nodal intersections of a single random wave, restricted to a compact
window increasing to the whole plane. As such, they can be fruitfully combined with
the findings of [CH16a], in order to prove CLTs for the nodal length of generic pullback
random waves, locally determined by Riemaniann monochromatic waves (on a general
compact manifold) at a given point of isotropic scaling—see Theorem 1.8 below.

Further motivations and connections with the existing literature will be discussed in
the sections to follow.

Some conventions. For the rest of the paper, we assume that all random objects are
defined on a common probability space (€2, F, P), with E denoting expectation with

d C
respect to P. We use the symbol — to denote convergence in distribution, and the

a.s. . oy
symbol — to denote P -almost sure convergence. Given two positive sequences {ay },
{b,}, we write a, ~ b, if a,, /b, — 1,asn — oo.

1.1. Berry’s random wave model. In [Ber77], Berry argued that, at least for classically
chaotic quantum billiards, wavefunctions in the high-energy limit locally look like ran-
dom superpositions of independent plane waves, having all the same wavenumber, say
k, but different directions. According to [Ber02, formula (6)], such a superposition has
the form

J
12
uy.(x) = i E cos (kx1 cosfj + kx sin 6 +q§j), J>1, (1.1)
j=1

where x = (x1, x2) € R2,and 0 ; and ¢ ; are, respectively, random directions and random
phases such that (61, ¢1, ..., 07, ¢) arei.i.d. uniform random variables on [0, 27 ]). For
dynamical systems with time-reversal symmetry, these plane waves are real, while in
the absence of time-reversal symmetry, for instance when the billiard is open, they are
complex functions:

UG () 1= g (0) + v (), (1.2)
where v;.x(x) is given by formula (1.1) with the cosine replaced by the sine, and the
random vector (01, ¢1,...,0;, ¢s) is defined as above; see again [Ber02], as well as

the surveys [DOP09,UR13] and the references therein.

The sequence {u j.x}s in (1.1) converges in the sense of finite-dimensional distribu-
tions, as J — 400, to the centered isotropic Gaussian field by = {bk (x):x e RZ}, with
covariance kernel given by

HFey) =t —y) =Bl @b ()] = Jokllx —yl),  x,y eR* (1.3)
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where Jy denotes the zero-order Bessel function of the first kind:

+00

m 2m
Jot) =" (S (%) , rteR. (1.4)

2
m=0 (ml)
Recall that Jj is the only radial solution of the equation
Af+f=0

suchthat f(0) = 1, where A := 9%/ 8x12+82 / 8x% denotes the Laplacian on the Euclidean
plane.

It is a standard fact (see e.g. [AT, Theorem 5.7.3]) that we can represent by as a
random series

bi(x) = bi(r, 6) = sn( > amJ|m,(kr)e"m9) : (1.5)

m=—00

using polar coordinates (r, ) = x, where i denotes the real part, a,, are i.i.d. complex
Gaussian random variables such that E[a,,] = 0 and E[|a,,|*] = 2, and J, stands
for the Bessel function of the first kind of order «. The series (1.5) is a.s. convergent,
and uniformly convergent on any compact set, and the sum is a real analytic function
(this is due to the fact that the mapping o +— J,(z) is asymptotically equivalent to
a~12Qz/ma)®, as o — +oo—see e.g. [AS64, formula (9.3.1)]). From (1.5) it follows
also that by is a.s. an eigenfunction of the Laplacian A on R? with eigenvalue —k?, i.e.
by solves the Helmholtz equation

Abr(x) +kK2br(x) =0, x € R

A standard application e.g. of [AT, Theorem 5.7.2] also shows the following reverse
statement: if Y is an isotropic centered Gaussian field on the plane, with unit variance
and such that AY + k%Y = 0, then necessarily ¥ has the same distribution as b. This
also shows that, for every k > 0, the two Gaussian random functions x +— by (x) and
x +— by (kx) have the same distribution.

The ‘universal’ random field by, is known as Berry’s Random Wave Model, and is the
main object of our paper. The complex version of by we consider is the random field

bE(x) := b (x) +ibr(x), x € R?, (1.6)

where by is an independent copy of bx. We observe that b}? can be represented as arandom
series as well, and that such a representation is obtained by removing the symbol 3t on
the right-hand side of (1.5). It follows in particular that b}g a.s. verifies the equation

Abf +k2b,(g = 0, that s, b,‘g is a.s. a complex-valued solution of the Helmholtz equation
associated with the eigenvalue —k2.



102 I. Nourdin, G. Peccati, M. Rossi

1.2. Mean and variance of nodal statistics (Berry 2002). The principal focus of our
analysis are the two nodal sets:

b (0) := {x € R? : br(x) = 0}, and (b9) ™1 (0) = b, ' (0) N (br) ™1 (0).

It is proved in Lemma 8.4 of Appendix A that bk_1 (0) is a.s. a union of smooth curves

(called nodal lines), while (b,ic)_1 (0) is a.s. composed of isolated points (often referred
to as phase singularities or optical vortices—see [DOP09,UR13]).

In [Ber02], the distributions of the length I of the nodal lines of b; and of the number
n; of nodal points of its complex version, when restricted to some fixed billiard D, were
studied. In particular, for the means of the latter quantities, Berry found that
2

Ak Ak
Elly] = —= and E[nig] = —, (1.7)
47

2V2
where A denotes the area of D, while for their high-energy fluctuations, some semi-
rigorous computations led to the following asymptotic relations, valid as k — oo:

A log(kv/A), and Var(ng) 11Ak21 (kv A) (1.8)
(0) , an ar ~ ——— 10 . .
2567 8 K eans 08

According to [Ber02], the unexpected logarithmic order of both variances in (1.8) is
due to an “obscure cancellation phenomenon”, corresponding to an exact simplification
of several terms appearing in the Kac—Rice formula—see the discussion below—as
applied to the computation of variances. As anticipated, our aim in this paper is to prove
a CLT both for Iy and ng, yielding as a by-product a rigorous explanation of (1.8) in
terms of the partial cancellation of lower order Wiener-Itd chaotic components.

Var(ly) ~

1.3. Main results. In order to make more transparent the connection with some relevant
parts of the recent literature (see Sect. 1.5), for the rest of the paper we set, for E > 0,

Bp(x) = bi(x), x € R’
where k := 27+/E, in such a way that the covariance of B is given by
rfay) =rf—y) = J@aVE|x —yl), x,.y e R (1.9)
see (1.3). Analogously, for £ > 0 we write
BS(x) :=bF(x) = BE(x) +iBp(x), x € R?,

where k = 27+/E, and B is an independent copy of Bg.

Let us now fix a C'-convex body D C R? (that is: D is a compact convex set with C'!-
boundary) such that 0 € D (i.e. the origin belongs to the interior of D). The restriction
of the zero set of Bg to D is

B;'(0)ND={xeD: Be(x) =0}
According to Lemma 8.4 in Appendix A, the set BEI (0) intersects the boundary 9D in

an a.s. finite number of points. The nodal length of B restricted to D is the random
variable

L = length(B,'(0) N D), (1.10)

which is square-integrable, by Lemma 3.3 below. The first main result of the present
paper concerns the distribution of L in the high-energy limit.
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Theorem 1.1. The expectation of the nodal length L is

b4
E[Lg] = area(D) —V E, (1.11)
E NG
whereas the variance of L verifies the asymptotic relation
1
Var(LEg) ~ area(D) logE, E — oo. (1.12)
512n
Moreover, as E — 00,
Lg —E[L
E [LE] i) Z.

Var(Lg)

where Z ~ N (0, 1) is a standard Gaussian random variable.

Remark 1.2. Relation (1.11) coincides with [Ber02, formula (19)] (and (1.7) above),
whereas (1.12) is consistent with [Ber02, formula (28)] (and (1.8) above).

Remark 1.3. In what follows, we will use the relation
1

2nVE

where 4 indicates equality in distribution and, fora > 0, we seta - D = {y € R? :
y = ax, x € D}. Such an equality in distribution is an immediate consequence of the
integral representation of nodal lengths appearing e.g. in (2.23) below, as well as of the
fact that, as random functions, b; (27 ~/Ex) and Bg(x) have the same distribution for
every £ > 0.

Lp 2

length(bl_l(O) n Zn«/E-D), (1.13)

We now focus on the complex Berry’s RWM BE, and study the nodal points (phase

singularities) of Bg that belong to a C' convex body D such as the one considered above
(in particular, the origin lies in the interior of D). As already observed, one has that

(B5)710) = B (0)n B (0),

and the set (Bg) -1 (0)ND consists P-a.s. of a finite collection of points such that none of
them belongs to the boundary 9D (see Lemma 8.4). We are interested in the distribution
of

Np = #((B%)"(O) mD), (1.14)

for large values of E. Our second main result is the following:

Theorem 1.4. One has that

E[NEg] = area(D) n E. (1.15)
Moreover, as E — 00,
11
Var(Ng) ~ area(D) —E log E, (1.16)
32
and
Ng —E[NE] 4
SE el 4y,
/Var(Ng)

where Z ~ A (0, 1) is a standard Gaussian random variable.
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Remark 1.5. Relation (1.15) coincides with [Ber02, (45)] (or (1.7)) above) whereas
(1.16) is consistent with [Ber02, (50)] (or (1.8) above).

We will now show how Theorem 1.1 can be combined with the findings of [CH16a],
in order to deduce local CLTs for pullback (monochromatic) random waves associated
with a general Riemaniann manifold.

1.4. Application to monochromatic random waves.

1.4.1. Random waves on manifolds. Let (M, g) be a compact, smooth, Riemannian
manifold of dimension 2. We write A, to indicate the associated Laplace-Beltrami
operator, and denote by {f; : j € N} an orthonormal basis of L?*(M) composed of
real-valued eigenfunctions of A,

Agfj+35f =0,

where the corresponding eigenvalues are such that 0 = Ap < A1 < Ap < ... 1 oo.
According to [CH16a,Zel09], the (Riemannian) monochromatic random wave on M of
parameter X is defined as the Gaussian random field

$.(x) = > ajifix). xeM, (1.17)

1
dim(Hc,)») rjElr,i+c]

where ¢ > 0is afixed parameter and the a; are i.i.d. standard Gaussian random variables,
and

H, = @ Ker(Ag + 27 1d),
Aj €l Atc]

where Id is the identity operator. The field ¢, is centered Gaussian, and its covariance
kernel is given by

Ke(x,y) := Cov (¢h.(x), o (y))
1
Z i iy, x,yeM. (1.18)

dim(He,3) Aj€lhakc]

“Short window” monochromatic random waves such as ¢, (in the case ¢ = 1 and for
manifolds of arbitrary dimension) were first introduced by Zelditch in [Zel09] as general
approximate models of random Gaussian Laplace eigenfunctions defined on manifolds
not necessarily having spectral multiplicities; see [CH16a] for further discussions. The
case ¢ = 0 typically corresponds to manifolds with spectral multiplicities like the flat
torus R?/Z? or the round sphere S?, where one can consider models of random waves liv-
ing on a single eigenspace (like arithmetic random waves [RWO08], and random spherical
harmonics [Wigl0])—see also the forthcoming Sect. 1.5. Plainly, for a generic metric
on a smooth compact manifold M, the eigenvalues )\5 are simple, and one has to average
on intervals [A, A +c] such that ¢ > 0 in order to obtain a non-trivial probabilistic model.
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1.4.2. Pulback random waves and isotropic scaling We keep the notation introduced in
the previous section, and follow closely [CH16a]. Fix x € M, and consider the tangent
plane Ty M to the manifold at x. We define the pullback Riemannian random wave
associated with ¢, as the Gaussian random field on 7, M given by

¢ (1) = oy (expx (%)) . weTM,

where exp, : T, M — M is the exponential map at x. The planar field ¢; is trivially
centered and Gaussian and, using (1.18), its covariance kernel is given by

v
Ké‘,k(u, v) = K¢ (expx (;) , €Xp, (X)> , u,v € Ty M.

Definition 1.6 (See [CH16a]). We say that x € M is a point of isotropic scaling if, for

every positive function A > r(A) such that 7 (A) = o(X), as L. — o0, one has that

sup |8“8ﬁ[KfA(u, v) — Q2m)Jo(llu — ”||gx)]| -0, A—o00, (1.19
u,veB(r(1)) '

where «, B € N? are multi-indices labeling partial derivatives with respect to u and v,
respectively, || - ||, is the norm on 7, M induced by g, and B(r (1)) is the corresponding
ball of radius r()) containing the origin.

Sufficient conditions for a point x to be of isotropic scaling are discussed e.g. in
[CH16a, Sect. 2.5] or [CH16b]. In the case ¢ = 0, one can directly verify that every
point x € S? is of isotropic scaling for the model of random spherical harmonics evoked
above (see [Wigl0]). Note that one can always choose coordinates around x to have
gx = Id, so that the limiting kernel in (1.19) coincides with (27) X ¢! in (1.3). This
implies in particular that, if x is a point of isotropic scaling, then, as A — oo, the planar
field ¢ converges to a multiple of Berry’s model, namely V27 - by, in the sense of
finite-dimensional distributions.

1.4.3. A second order result Keeping the same notation and assumptions as above, we
now state a special case of [CH16a, Theorem 1], that we reformulate in a way that is
adapted to the notation adopted in the present paper. To this end, for every x € M we
define

2} = length [ @)1 O) NBRAVE)], E 0.

The next statement shows that, if x is of isotropic scaling, then Zf’ g behaves, for large
values of X as the universal random quantity given by the nodal length of Berry’s model

by restricted to the ball B2 vE).

Theorem 1.7 (Special case of Theorem 1 in [CH16a]). Let x be a point of isotropic
scaling, and assume that coordinates have been chosen around x in such a way that
gy = Id. Fix E > 0. Then, as . — oo, the random variable ij’E converges in
distribution to

length<b1_1(0) N B(zm/E)) (i Lk 271«/E> :

where the identity in distribution expressed between brackets follows from (1.13).
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The next statement is a direct consequence of Theorem 1.1, and provides a second-
order counterpart to Theorem 1.7, showing in particular that nodal lengths of pullback
random waves inherit high-energy Gaussian fluctuations from Berry’s model at any
point of isotropic scaling. In order to make the statement more readable, we introduce
the notation

X
~ ZiE

Z = .
ME Zn\/f

Theorem 1.8 (CLT for the nodal length of pullback waves). Let x be a point of isotropic
scaling, and assume that coordinates have been chosen around x in such a way that
gx = Id. Let {E,,, : m > 1} be a sequence of positive numbers such that E,, — o0.
Then, there exists a sequence {,,, : m > 1} such that

Zx — 72 JEnn /2
P Em m/ L Z~H0,1). (1.20)
log(E,)/512

Proof. Let d(-, -) be any distance metrizing the convergence in distribution between
random variables (see e.g. [NP12, Appendix C]), and let e(m), m > 1, be a sequence
of positive numbers such that € (m) — 0. According to Theorem 1.7, for every fixed m
there exists A,;, > O such that

d g))fm’Em _ 7T2 Em/2 LEm — 7[2 V Em/2 < G(m)
JIog(En)/512  Jlog(Em)/512 ) ~ '

From this relation we deduce that, for every m,

gjf E _772\/Em/2 ACE,,, —7[2«/Em/2
d S ,Z) <e(m)+d , 2],
J9og(E,;)/512 JV91og(E,)/512

and the conclusion follows at once from Theorem 1.1. O

It would be of course desirable to have some quantitative information about the
sequence A,,, m > 1 appearing in the previous statement, in particular connecting the
asymptotic behaviour of A,, with the speed of divergence of E,,. Some preliminary
computations have indicated us that (not suprisingly) in order to do so, one should have
explicit upper bounds on the limiting relation (1.19), that one should exploit in order
to deduce a quantitative version of Theorem 1.7. We prefer to think of this issue as a
separate problem, and leave it open for further research.

1.5. Further related work. The distribution of the nodal length on the standard flat torus
T2 and on the unit round sphere S? was investigated in [RW08,KKW13,MPRW 16,
PR17] and [Bera85,Wigl0,MRW17], respectively. Moreover, the distribution of the
number of nodal points on T? was studied in [DNPR16]. The first result in higher
dimensional setting concerns the fine asymptotic behavior of the nodal area for 3-
dimensional “arithmetic random waves", i.e. Gaussian Laplace eigenfunctions on the
3-torus T3 := IR3/Z3 (see [Cam17]).

Remember that, as mentioned in Sect. 1.4, since these manifolds have spectral de-
generacies, one typically selects the value ¢ = 01in (1.17) for defining a canonical model
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of Gaussian random waves. We will now describe in more detail the theoretical contri-
butions contained in the references evoked above. A more technical comparison with
the approach adopted in the present work is deferred to Sect. 2.2.

Nodal length of real arithmetic random waves. The eigenvalues of the Laplace oper-
ator on T? are of the form —4s2n, where n is an integer that can be represented as the
sum of two integer squares. Write S for the collection of all integers having this property,
and, for n € §, denote by A, the set of frequencies

A =1 € 7% & = V/n)

and by N, the cardinality of A, (that is, A, is the multiplicity of —472n). Forn € S,
consider the probability measure i, induced by A, on the unit circle S':

1
=5 2 %y
" geA,
Following [RWO08], for n € S, the toral random eigenfunction 7,, (or arithmetic random
wave of order n) is defined as the centered Gaussian field on the torus whose covariance
function is as follows: for x, y € T2,

Cov (Tn(x), Tn(y)) = '/\L/. Z eizn{gvxf)’)

" Een,
= /S] e ZTVOX=Y) g1y (0). (1.21)

As discussed in [KKW13], there exists a density-1 subsequence {n; : j > 1} € S such
that, as j — +o0,

Hn; = do/2m,

where d6 denotes the uniform measure on the unit circle. Let us now set £, =
length(Tn’] (0)). The expected nodal length was computed by Rudnick and Wigman
[RWOS]:

1
E[L,] = —V4n2n,
[]2«/E TN

while in [KKW13] the asymptotic variance, as \;, — +00, was proved to be

1+ 5,(4)? 47%n

Varlbn) ~ =513 3
n

where z,, (4) denotes the fourth Fourier coefficients of w,,. In order to have an asymptotic
law for the variance, one should select a subsequence {n ;} of energy levels such that (i)
Nnj — +00 and (ii) |1, (4)| — 7, for some 5 € [0, 1]. Note that for each n € [0, 1],
there exists a subsequence {n;} such that both (i) and (ii) hold (see [KKW13,KW16]).
For these subsequences, the asymptotic distribution of the nodal length was shown to be
non-Gaussian in [MPRW16]:

[’n,‘ - E[En/] d 1
: —
VVar(Le)) 21+

—@-0- mZi — (1+0)Z3). (122)
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where Z1 and Z; are i.i.d. standard Gaussian random variables. A complete quantitative
version (in Wasserstein distance) of (1.22) is given in [PR17]. Reference [RoW17]
contains Limit Theorems for the intersection number of the nodal lines Tn_1 (0) and a
fixed deterministic curve with nowhere zero curvature.

Phase singularities of complex arithmetic random waves. Forn € S, let 7, indicate an
independent copy of the arithmetic random wave 7,, defined in the previous paragraph.
In [DNPR16], the distribution of the cardinality Z,, of the set of nodal intersections
T,;1 ((OXa T;fl (0) was investigated. One has that

A7%n
4

while the asymptotic variance, as N, — +00, is

E[Z,] =

=7n,

3 (@2 +5 (4n2n)?
12872 N2

Also in this case the asymptotic distribution is non-Gaussian (and non-universal), indeed
for {n;} such that./\/nj — +o0 and |f,; (4)] — 1 € [0, 1], one has that

I, — ElZ,,] 4 1 <1+n 1—7
— A+
VVa@Zy) 210+ 692 \ 2 2

Var(Z,) ~

B—2(C—2)),

where A, B and C are independent random variables such that A Lpiloz 14275473
while ¢ £ Z? + Z3 (where Z1, Z», Z3 are i.i.d. standard Gaussian random variables).

Nodal length of random spherical harmonics. The Laplacian eigenvalues on the two-
dimensional unit sphere are of the form —¢(¢ + 1), where £ € N, and the multiplicity of
the ¢-th eigenvalue is 2¢+1. The £-th random eigenfunction (random spherical harmonic)
on S? is a centered Gaussian field whose covariance kernel is

Cov (Ty(x)), Te(y)) = Pi(cosd(x,y)), x,yeS?

where P, denotes the ¢-th Legendre polynomial and d(x, y) the geodesic distance be-
tween the two points x and y (see [MP11]). The mean of the nodal length £, :=
length(T[1 (0)) was computed in [Bera85] as

1
E[L] = —VELE+ 1),
[Le] 2\/5\/(+)

while the asymptotic behaviour of the variance was derived in [Wigl0]: as £ — +o0,
1
Var(Ly) ~ o log €.

The second order fluctuations of £, are Gaussian; more precisely, in [MRW17] it was
shown that
Ly —E[L¢] 4
—_— 7,
 Var(Ly)

where Z is a standard Gaussian random variable.
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2. Outline of the Paper

2.1. On the proofs of the main results. A well-known consequence of the area/co-area
formulae and of the fact that Bg is P-a.s. a smooth field, is that one can represent in
integral form the nodal length £ in (1.10) and the number of nodal points Nz in (1.14),
respectively, as

Lp = /D 80(BE(x)|IVBE (x)]| dx, (2.23)
N = /D 80(BE()80(Be(x)acy, 3, (v)] dx, 20

where &y denotes the Dirac mass at 0, VB is the gradient field, and Jacp, 3, stands

for the Jacobian of (B, §E) (remember that B, g is an independent copy of Bg); on
the right-hand sides of (2.23) and (2.24), integrals involving Dirac masses have to be
understood as P-a.s. limits of analogous integrals, where & is replaced by an adequate
approximation of the identity. We will show in Sect. 3.1 that Lg and N are both
square-integrable random variables. Combined with (2.23) and (2.24), this will allow
us to deploy in Sect. 3.2 the powerful theory of Wiener-Ito chaos expansions (see e.g.
[NP12]), yielding that both £ and Mg admit an explicit representation as orthogonal
series, both converging in L2(P), with the form

Le =Y Lrl2q), Ne =) Nel2q], (2.25)
q=0 q=0

where L[2q] (resp. Ng[2q]) denotes the orthogonal projection of Lg (resp. NE) onto
the 2gth Wiener chaos associated with Br (and Bg)—see Sect. 3.2 and [NP12] for
definitions and further details. We will see that chaotic decompositions rely in particular
on the fact that the sequence of renormalized Hermite polynomials {H, /v/q'}¢=o0,1,... is
an orthonormal basis for the space of square-integrable functions on the real line w.r.t. the
standard Gaussian density. Note that odd chaoses in (2.25) vanish, since the integrands
on the right-hand sides of (2.23) and (2.24) are even.

Our main argument for proving Theorem 1.1 and Theorem 1.4 relies on the investiga-
tion of those chaotic components in (2.25) such that ¢ > 1 (the 0-th chaotic component
is the mean). The second chaotic components (¢ = 1) is investigated in Sect. 4, where
we use the first Green’s identity in order to show that £g[2] and Ng[2] both reduce to
a single boundary term, yielding that

Var(Lg[2]) = O(1), Var(NVg[2]) = O (E). (2.26)

The (more difficult) investigation of fourth chaotic components is carried out in Sect. 6:
it requires in particular a careful analysis of asymptotic moments of Bessel functions on
growing domains, see Sect. 5. Our main finding from Sect. 6 is that

1
512w

Var(Ng[4]) ~ area(D) %E log E. (2.27)

Var(Lg[4]) ~ area(D) log E,
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In Sect. 7, we will show that the contribution of higher order chaotic components is
negligible, that is: as E — +00,

Var | Y Le[2q] | = o(log E),
q>3

Var | Y " Ngl2q] | = o(Elog E). (2.28)
q>3
This is done by exploiting isotropic property of the field, and by using a Kac—Rice
formula to control the second moments of £g and Ng around the origin.

Substituting (2.26), (2.27) and (2.28) into (2.25), we deduce that the variance of the
fourth chaotic component of £ and N is asymptotically equivalent to the correspond-
ing total variances, more precisely: as £ — +00,

Lr—ElLg] _ Lgl4]

VVar(Lg) v/ Var(Lg[4])

Neg —E[Ngl  Ngl4]

v/ Var(NE) v/ Var(NVg[4])
where op(1) denotes a sequence converging to zero in probability. Both relations appear-
ing in (2.29), indicate that, in order to conclude the proofs Theorem 1.1 and Theorem 1.4,
it is sufficient to check that the normalized projections

Lgl4] NEg[4]

————— and —————

Var(Lg[4]) Var(NEg[4])

+op(1),

+op(1), (2.29)

have asymptotically Gaussian fluctuations. Exploiting the fact that both quantities live
in a fixed Wiener chaos, this task will be accomplished in Sect. 8, by using techniques
of Gaussian analysis taken from [NP12, Chapter 5 and 6], in particular related to the
fourth moment theorem from [NuPe05,PTO0S5].

Remark 2.1 (Higher dimensions). It is a challenging and natural question to understand
whether the approach adopted in the present paper could be used in order to study the
fluctuations of the nodal volume (that is, the volume of the zero set, possibly restricted to
abounded domain) associated with a Gaussian isotropic random wave X4 x = { Xy x(x) :
x € R}, ford > 3andin the high-energy limitk — oo. Recall that the random field X 4 x
is by definition the unique (in distribution) unit variance and centered isotropic Gaussian
field of R3 almost surely verifying the Helmhotz equation AXy ; +k*>X 4 = 0 on R3.
As such, one has necessarily that

Ja—2 2 (kllx = yll)
(kllx — y|h@=272"

E[Xgx () Xa ()] = x#yeR?,

see e.g. [AT, Theorem 5.7.2]. Now, for every d > 3, it is straightforward to apply
the co-area formula in order to deduce an explicit expression of the nodal volume of
X4 k, analogous to the first relation in (2.25) (see e.g. [Cam17] for a similar analysis
involving arithmetic random waves on tori with dimension d > 3). However, some
preliminary analysis in this direction has shown us that asymptotic relations analogous to
those appearing in (2.26) and (2.29)—involving the second, the fourth, and higher order



Nodal Statistics of Planar Random Waves 111

chaotic projections—might fail to hold in dimensiond > 3. In particular, our preliminary
computations make it reasonable to conjecture that, when d > 3, the projection on the
second Wiener chaos of the nodal volume of X i is not negligible with respect to the
total variance. Such a striking phenomenon seems to be related to the special form of
the boundary term appearing when applying Green’s formula, in a way similar to what
is done in the proof of Lemma 4.1 below. Clearly, a complete proof of such a claim is
largely outside the scope of the present paper, and is left open for future research. We
also observe that the just described boundary effect trivially disappears in the case of
arithmetic random waves—see again [Cam17].

2.2. Further comparison with previous work. The idea of proving limit theorems for
nodal quantities of random Laplace eigenfunctions, by first deriving the chaos decom-
positions (2.25) and then by proving that the fourth chaotic projection is dominating,
first appeared in [MPRW 16], and has been further developed in the already quoted refer-
ences [DNPR16,MRW17,PR17,RoW17]. While the techniques adopted in the present
paper are directly connected to such a line of research, several crucial differences with
previous contributions should be highlighted.

(i) Differently from [MPRW16,DNPR16,MRW17,PR17], the random fields consid-
ered in the present paper are eigenfunctions of the Laplace operator on a non-
compact manifold (namely, the plane), that one subsequently restricts to a smooth
compact domain D. This situation implies in particular that, throughout our proofs
and differently from [DNPR16,MPRW16,MRW17,PR17], we cannot exploit any
meaningful representation of Bg (or B(E:) in terms of a countable orthogonal basis
of Laplace eigenfunctions on D, thus making our computations considerably more
delicate. In particular, the representation (1.5) cannot be directly used in our frame-
work. This additional difficulty explains, in particular, the need of developing novel
estimates for Bessel functions on growing domains, as derived in Sect. 5.

(ii) Another consequence of the non-compactness of R? is that (differently from the sit-
uation in [MPRW16,DNPR16,PR17]) it is not possible to represent the dominating
chaotic projections £g[4] and Ng[4] as an explicit functional of a finite collection
of independent Gaussian coefficients. This implies in particular that, in order to
show that £g[4] and Ng[4] exhibit Gaussian fluctuations, one cannot rely on the
usual CLT, but one has rather to apply the analytical techniques based on the use of
contractions described in [NP12, Chapter 5]—see Sect. 8.

(iii) Differently from [MPRW16,MRW17], our proof of the variance asymptotic be-
haviour for nodal quantities (1.12) and (1.16) is done from scratch, and does not
make use of previous computations in the literature. In particular, our analysis pro-
vides a self-contained rigorous proof of Berry’s relations (1.8).

2.3. Plan. In Sect. 3 we derive the chaotic decomposition (2.25) for the nodal length
and the number of nodal points. The second chaotic components are investigated in
Sect. 4 to obtain (2.26), whereas the main results on asymptotic moments of Bessel
functions are in Sect. 5 (further technical results are collected in Appendix B). The
fourth chaotic components are studied in Sect. 6 in order to obtain (2.27), and (2.28)
is proven in Sect. 7. The Central Limit Theorem for the fourth chaotic component is
proved in Sect. 8. Finally, the proof of our main results is given in Sect. 8.2. Additional
technical lemmas are gathered together in Appendix A and Appendix C.
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3. Nodal Statistics and Wiener Chaos

3.1. Mean square approximation. In order to derive the chaotic decomposition (2.25)
for the nodal length and the number of nodal points, we will need the distribution of the
random vector (Bg (x), BE(y), VBE(x), VBE(y)) € R® for x, y € R2, where VB is
the gradient field V := (91, 02), 9; := 0y, = 9/0x; (for i = 1,2). Let us introduce the
following notation: for i, j € {0, 1, 2}

rfj(x — ) 1= 0y 0y, (x = ), (3.30)

with 9y, and dy, equal to the identity by definition. The following result will be proved
in Appendix A.

Lemma 3.1. The centered Gaussian vector (Bg(x), Bg(y), VBE(x), VBE(y)) € R®
(x # y € R?) has the following covariance matrix:

E (=) TP~ )
b (x—y)_(zélg(x_y)t E?(x—y))’ (3.31)

where
Eq o 1 -y
2:l ()C y)_(rE(x_y) 1 ’
rE being defined in (1.9),
0 0 rE =y rEy e —y)
sEix—y) = 0.1 0.2 , (332
2 (=) <—r51<x—y> B =y 0 0 (32
with, fori = 1,2,
i — v
i =) =20 VE S e VE | = ).
Finally,
272E 0 rfl(x -y sz(x -y
0 2n2E rE (x — y) rE (x — y)
sE(r —v) = 2.1 2,2 7
3 ( Y) r{;l(x—y) rfl(x—y) 272E 0
rl’z(x —-y) rfz(x —-y) 0 27%E
where fori = 1,2
rE(x—y) =27 (Jo(zm/fux —D
2
+(1 _ 2M)Jz(mﬁ||x - y||)) , (3.33)
lx — ¥l
and
rp(x —y) =ry(x —y)
= a2 p I TIVXR =) o S — ). (3.34)

Ilx — ylI?
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For brevity, we will sometimes omit the dependence on x — y in the covariance matrix
(3.31) just above, as well as in (3.30). In view of Lemma 3.1, we define the normalized
derivatives as

0; 1= , i=1,2, (3.35)
l V2m2E

and, accordingly, the normalized gradient V as

S 3= v
Vi=(91,82) = : (3.36)
V2n2E
Let us now consider, for ¢ > 0, the following random variables
. 1
Ly = — | 1ee(BE()|VBE@) dx, (3.37)
2¢e D
N = 1 1 (Be(x)1 B J _ d 338
E= ey [ el (BEG [—e.e](BE(X)) [Tacy, 5 ()] dx,  (3.38)

where Jac Be.Br still denotes the Jacobian of (B, EE). The random objects in (3.37)
and (3.38) can be viewed as s-agproximations of the nodal length of Bg in D and of
the number of nodal points of By in D, respectively (here and in what follows, 1;_¢ ¢
denotes the indicator functions of the interval [—e¢, €]). Indeed, the following standard
result holds, which will be proved in Appendix A for completeness.

Lemma 3.2. As ¢ — 0,

L5255 L, (3.39)

where L5, (resp. L) is given in (3.37) (resp. (1.10)). Moreover,

NEE5 N, (3.40)

where N, (resp. Ng) is given in (3.38) (resp. (1.14)).

The next lemma, also proved in Appendix A, shows that the convergence in Lemma 3.2
holds in L%(P).

Lemma 3.3. The nodal length L in (1.10) and the number of nodal points Ng (1.14)
are finite-variance random variables, and both convergences in (3.39) and (3.40) hold
in Lz(]P’), ie.ase — 0,

E[IL5 — LEI*1— 0, (3.41)
E[INE — Ng[*] — 0. (3.42)
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3.2. Chaotic expansions. We start by observing that the field Bg can be represented as
a Wiener-It6 integral as follows:

Br(x) = 2 VEI0X) 4G (0), x € R?, (3.43)

1
V2w Jst
where G is a complex Hermitian Gaussian measure on the unit circle S' with Lebesgue
control measure (see [NP12, §2.1] and in particular Example 2.1.4). By the integral
representation [AS64, §9.1] of Bessel functions,

E[BEg(x)Bg(y)] = % /] e VEx)) 4o = rE(x —y), x,y e R (3.44)
S

Remark 3.4. We will sometimes prefer to represent such quantities as Bg (x), 91 B (x)

(and so on) as stochastic integrals of deterministic kernels with respect to a real-valued

Gaussian measure (and not a complex-valued one, as in (3.43)—this is alway possible,

due to standard properties of separable real Hilbert spaces). See e.g. Sect. 8, where such

a representation is implicitly used for dealing with contraction operators.

The random variables E% and N g having finite variance (Lemma 3.3) functionals

of B in (3.43), they admit a so-called chaotic expansion [NP12, §2.2], i.e. they can be
written as a random orthogonal series

Ly =) Lilql. 5= Nilql. (3.45)
q=0 q=0

converging in L2. The term L% [q] (resp. N [¢]) is the orthogonal projection of L% (resp.
Ng) onto the so-called gth Wiener chaos C; [NP12, Definition 2.2.3]. The definition
of the latter involves the sequence of Hermite polynomials { H,},>0 [NP12, Definition
1.4.1] which are a complete orthonormal basis (up to normalization) of the space of
square integrable functions on the real line w.r.t. the standard Gaussian density. We
recall here the expression of the first Hermite polynomials:

Ho(t) =1, Hi(t) =1, Ho(t) =1* — 1,
Hi(t) = 3 — 3¢, Ha(t) = t* — 61> + 3. (3.46)

We recall also that, for normalized Z;, Z; jointly Gaussian, we have for any n,n’ €
{0,1,2,...}

E[H,(Z1)Hy(Z2)] = 8" n'E[Z, Z,]". (3.47)
In view of (3.47) and Lemma 3.1, we rewrite (3.37) and (3.38) as
Nor=rs -
Ly = > f l—e,e)(BE(X))|IVBE (x)|l dx, (3.48)
e Jp
27%E ~ —~
Np =2 /D e BEG) e (Be() [facy, 5, (0] dv,  (3.49)

where V is the normalized gradient (3.36), and Jac By.Bx denotes the Jacobian of (B, B E)
w.r.t. the normalized derivatives (3.35).

The chaotic expansion for £ (resp. ;) can be obtained as in [MPRW 16, Lemma
3.4, Lemma 3.5] (resp. as in the proof of [DNPR16, Lemma 4.4]) (the terms correspond-
ing to odd chaoses vanish, due to the parity of integrand functions in (3.37) and (3.38)).
The proof of the following result is hence omitted.
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Lemma 3.5. The chaotic components of L3, in (3.48) corresponding to odd chaoses
vanish, i.e.

LE[2q+1]1=0, ¢=>0,

while for even chaoses

q u
L5291 =V2T2E Y Y By 2,%m 2u-2m

u=0m=0
></Dqu—zu(BE(X))Hzm(5lBE(X))H2u—2m(5zBE(X))dx,
where {83, }n>0 is the sequence of chaotic coefficients of 21—8 l[—¢,¢) appearing in[MPRW 16,
Lemma 3.4], while {02, 2m }n.m>0 IS the sequence of chaotic coeffients of the Euclidean

norm in R? || - || appearing in [MPRW16, Lemma 3.5].
The chaotic components of N, in (3.49) are

Nil2g+11=0, ¢ >0,
while for even chaoses
NE[2q] = 2n°E Z B, B5, Vir.iz, jn. js
i1+ix+i3+]1+j2+j3=q
x /D H;\ (B (x)) Hi, (B (x)) Hi, (391 B (x))
Hyy (32 B (x)) Hyy (391 B (x)) Hiy (1B (x)) dx,

whereiy, jiareeven, andiz, i3, ja, j3 havethe same parity; here the sequence {yi, is. . j3}
corresponds to the chaotic expansion of the absolute value of the Jacobian appearing
in [DNPR16, Lemma 4.2].

Let us define, as in [MPRW16, Lemma 3.4],
Pon 1= lim B5,- (3.50)

The sequence {f2,}n>0 consists of the (formal) chaotic coefficients of the Dirac mass
80. Hence from Lemmas 3.3 and 3.5 we immediately obtain the chaotic expansions for
L E and N E-

Proposition 3.6. The chaotic expansion of the nodal length in D is

+00 ¢ u

Lg = ZEE[2Q] V2r?E Z Z Z ,BZq 2ud2m 2u—2m

q=0u=0m=0

X/2;H2q—2u(BE(x))H2m(5IBE(X))H2u—2m(52BE(x))dxv (3.51)

where {Bon}n=0 is defined in (3.50) (see also [MPRW 16, Lemma 3.4]), while {2, 2m }n.m>0
is the sequence of chaotic coeffients of the Euclidean norm in R* || - || appearing in
[MPRW16, Lemma 3.5].



116 I. Nourdin, G. Peccati, M. Rossi

For the number of phase singularities in D we have

ZNE [2q] = 27°E Z > BirBji Vinis. 2. Js

q=0i+i+i3+j1+j2+]j3=¢q
< /D H;, (B () Hi, (B () Hiy (31 B ()
X Hi, (92 B (x)) Hi, 31 BE (X)) Hiy (92 B (x)) dx, (3.52)

whereiy, jiareeven, andiz, i3, jo, j3 have the same parity; here the sequence {yi, i, j>. j3 }
corresponds to the chaotic expansion of the absolute value of the Jacobian appearing
in [DNPR16, Lemma 4.2].

We will need the explicit values of few chaotic coefficients for Lz and Ng (see
[DNPR16, Lemma 4.3] and the proofs of [MPRW 16, Proposition 3.2] and [MPRW 16,
Lemma 4.2]):

1 1 1
:3() = —, ,32 - - . 184 = ; (353)
V2 2/2x 827
and
21 2
o= —, o=ayr=—0),
0,0 ) 2,0 0.2 3
V2 N2
=004 T T 0 =-——0 3.54
04,0 = 0,4 128 o2 o ( )
finally
1
70,000 = 1, 12.0,0.0 = 70.2.0.0 = Y0.0.2.0 = ¥0.0.0.2 = R
3 1
YILLL1 = —35s 722,00 =0,022= —75
; 1 2 5 (3.55)
Y2,0,2,0 = Y0,2,0,2 = 3 Y2.0.02 = Y0.2.2.0 = o
3
Y4,0,0,0 = 0,4,0,0 = Y0,0,4,0 = %0,0,0,4 = TR

4. Second Chaotic Components

In this section we investigate the second chaotic component of the nodal length and the
number of nodal components, respectively.

Lemma 4.1. For the second chaotic component of Lg we have

Lg[2] = Be(x)(VBEg(x),n(x))dx (4.56)

8@/

where n(x) is the outward pointing normal at x, hence

Var(Lg[2]) = O(1). 4.57)
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Proof. Equation (3.51) implies that the projection L£[2] of LE onto the second chaos
is given by

Lel2] = V272 {ﬁzao,o fD H(BE (x))dx + Booo,2 /D Ho () Be (x))dx
+ﬂ0a2,/‘DH2(523E(x))dx}

ZE{—Z/ BE(x)zdx+/ ||%BE(x)||2dx}, (4.58)
D D

where we used the explicit expression of the second Hermite polynomial (3.46). The
first Green identity [Lee97, p. 44] (see also [Ros15, Proposition 7.3.1] and the proof of
[DNPR16, Lemma 4.4]) asserts that

/ IVBE(x)|*dx = —/ BE(X)ABE(X)dX+/ Bg(x)(VBE(x), n(x))dx
D D oD

where n(x) denotes the outward pointing unit normal at x. As a result,

i~ 2
/DHVBE(x)n dv= o

f IV BE (x)||*dx

/ Bg(x)(VBE(x), n(x))dx,
oD

1
=2 B Zdx +
/D BO0Pdx 5

implying in turn from (4.58) that

Lpl2] = B (x)(VBE(x), n(x))dx (4.59)

872 E /

which is (4.56). From (4.59) we deduce (4.57), indeed,
1

Var(Lp[2]) < ———— | E[Bg(x)*1dx- | E[|VB 21d

(L2 < o /BD B ()] dx /aD (VB ()21 dx

1
= aperimeter(D)2 =0().

0
Lemma 4.2. For the second chaotic component of Ng we have
NEl2] = V2E(Lg[2] + LE[2]) (4.60)
(with obvious notation), hence
Var(Ng[2]) = O(E). (4.61)

Proof. Similarly to (4.58), from (3.52) we have
NE[2] = 27 {,32,30)/0,0,0,0 /D Ho(Bi ())dx + BoBao.0.0.0 /D Hy(Bi (x))dx

+/3§V2,0,0,0/DH2(513E(x))dx+/3§V0,2,o,0/DHz(ngE(X))dx
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+ﬂ§7/0,o,2,0/DH2(51§E(X))dx+,3§Vo,0,0,2/DH2(52§E(x))dx}

T E 2 S 2
=—1-2| Beg(x)*dx+ | |VBgx)||“dx
4 D D

—2/ Be(x)%dx +f ||%§E(x)||2dx} .
D D
That is, Ng[2] = V2E (ﬁE[2] + EE [2]) (4.60), implying in turn (4.61) (cf. (4.57))

Var(Ne[2]) = % perimeter(D)> = O(E).

5. Moments of Bessel Functions
In order to investigate the fourth chaotic components of Lg and Mg, we first need a
technical result on moments of Bessel functions on convex bodies.
Let us define (cf. (3.30)), for k, [ € {0, 1, 2},
7l y) =FE (e =) =E[RBe ()3 Be(»)].  x,yeR:L  (5.62)

with 99 Bg := Bg. Note that?(fo =rE,
Since forn =0, 1, 2,

1
-In =0|—=
W («/W)

uniformly for ¢ € [0, +00) (see [Sze75]), from Lemma 3.1 we have that for every
k,1€{0,1,2},

1
@ =0 T (5.63)
Elz|

uniformly on z and E. Now let (¢, 0) be standard polar coordinates on R? (¢ €
[0, +00), 6 € [0, 27]). From Lemma 3.1 we have

7(I)E,1((¢ cosf, ¢ sind)) = cos0 J; 2nVE®),
T, (@ cosb, ¢sing)) = sind J; 2V Eg),

and ”’ViEO = —759 ; fori =1, 2. Moreover

FEL (@ cos0, ¢sin0)) = (Jo@rVEP) + (1 = 2c05*0) 27 VE®))
732 ((@cosh, psind)) = (Jo(ZJT\/E@ + (1 — 2sin? 9) Jz(zm/qu)) .
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Finally

7Ey((¢cos, ¢sing)) = —2cosf - sind (2w VE) =5 (¢ cos, ¢ sin6)).
Recall now that the diameter of D is defined as

diam(D) := sup |x —y|,
x,yeD

while its inner radius is
inrad(D) :=sup{r > 0:3x € Ds.t. B, (x) € D}.

As briefly anticipated above, the next two propositions contain key results to investigate
the asymptotic behavior of fourth order chaotic components variances in Sect. 6, in
particular for the proofs of Lemmas 8.5-8.19 which are collected in Appendix B. We
observe that the proof of Proposition 5.1 below can be simplified when D equals a disk
of positive radius.

Proposition 5.1. Let g; j > 0 fori, j =0,1,2and Y7 ;_o qi.j = 4. Then

2
Jo J, TL s =y aay
DJD .

i,j=0

diam(D) 21 2 1
= area(D)/O ¢d¢/0 do 1_[ 7i1’5j((¢ cosf, ¢psin6))%i + O (E) .

i,j=0
(5.64)

Proof. By the co-area formula we can rewrite the 1.h.s. of (5.64) as

2
~F ij
E/D/Dl_[ ri (0= )i dxdy

i,j=0
diam(D) 2
[ s [ ay [
0 D 3By (x)ND ii=0 ’
=:f(¢)

where By(x) = {y : l|lx — ¥ < ¢}, while 0By(x) denotes its boundary. For ¢ €
[0, inrad(D)), define

Dy :={x € D: By(x) € D},

then
= E
. FE — qi,j
£ /D K /a e EJ’*’” v
2
+ / dx / dy [ 7@ —nti. (5.65)
D\D¢ aB¢(x)ﬂD i j=0
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Using polar coordinates on d By (x) we can rewrite the first term of the r.h.s. of (5.65) as

2
dx/ dy FE (x — y)dii
./174, 3By (x) wl._:[() b
2 2
= area(Dy) / 7,Ej ((¢ cos O, psinh))¥ipdo. (5.66)
0 ij=0

We have
area(Dy) = area(D) — area(D \ Dy).

Now since D C Dy + 2¢ By, where By = B;(0) denotes the open ball of radius 1
centered at O,
area(D \ Dy) < area(Dy + 2¢ B1) — area(Dy)

5 (5.67)
= 4W1(Dy)p +4W2(Dy) 9",
where for the last equality we used Steiner formula (for a convex body K € R and j =
0,1,2, W;(K) is the jth quermassintegrals) and the equality Wo(Dy ) = meas(Dy).
Bearing in mind that if K € K’, then W;(K) < W;(K’) for j =0, 1, 2 we find

area(D \ Dy) < 4W1(D)¢ + 4W2(D)¢2. (5.68)
Hence we find that
27 2 1
area(D\D¢)f 1_[ 7,-5-(((]50086,¢Sin9))‘ii.j¢d9 =0 (E)
0 =0

uniformly for ¢ € [0, inrad(D) by using (5.68) and (5.63). Therefore from (5.66) we

can write
2
[, v TT 7w
Dy 0Bs(0) 0

2 2
= area(D)/ 1_[ 75]‘((‘15 cos, ¢sin0))¥igpdo + O (é) .
0 =0

The error term in (5.65) can be dealt with as before obtaining

2
dx / dy [ 7=y
fD\D¢ 3By (x)ND l_[ J

i,j=0

2
< dX/ dy FE (x — y)|49ii
/D\D¢ 3By (x) l_[ J

i,j=0
1

:0<area(D\D¢)~¢~E%¢2>:0<E).
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Let us now consider ¢ € [0, diam(D)), then

F(@) = f(@)1[0,inrad(D)) (@) + [ (@) l{inrad(D),diam(D) (P)

2w 2
= area(D) / do 1_[ ZE/ ((¢p cos @, ¢ sin0))4-i ¢
0 .

i,j=0

1
X 110,inrad(D)) (@) + O (f) F (@) inrad(D), diam(D) (@)

2 2
— area(D) /0 d0 T 7E, (@ cos 0, ¢ 5in0)% - 110 giam(py (®)

i,j=0
2 2
+| f(¢) — area(D) f do [ 7F((@cost, gsin0))%ig
0 ij=0

1
X 1[inrad(D),diam(D) ) +0 (E) .

Now it suffices to note that

2

2
£(¢) — area(D) /0 d0 T 7E, (@ cos 6, ¢ 5in )% 6| inraa(p) diamip ()

i,j=0

2w 2
< 2area(D) /0 do [ 7@ cos6, ¢ sin0))|%i¢ - 1jinraa(D).diam(D) (#)
i,j=0
¢2

27 2
< 2area(D) /0 de l_[ 777} (¢ cos 0, ¢ sin 6))| " inrad(D)

i,j=0
|

In order to study the asymptotic behavior, as E — +o0, of (5.64), we need the
following uniform estimate for Bessel functions [Kral4, (7)]: fora > —1/2

Jo(x) — 4/ % cos(x — wy)

where 1 := |a? — 1/4] and w, := (2o + 1)7/4. From (5.69) we find

1
——u < sup)c3’/2

4
< =W, (5.69)
27 x>0

5

1 T 1
rE((¢pcost, psind)) = ——— cosRrVED — —)+0 (—)
N G
=hE 0)gE (9)
FE (¢ cos 0, ¢ sin0)) = S2cos8 sinrVE¢ — %)+0 (m)

§

T

=hE 0)gF (¢
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~ . no 1

P, (¢ cos b, ¢ sin6)) = - JEp L sinnVE¢ — )+0 (EW—M)
=h§,0)g,(9)

~ _ 2cos? 6 1

P (¢ cos b, ¢sind)) = 75 S cos2nVE$ — —)+0 (E3ﬁ4—m)
=ht 0)gf 1 (9)

7, ((pcos b, psing)) = sin’ =~ cos@nVE¢ — )+0 (;)

m JEqﬁ EYiove

=h5,0)85,(¢)

¥ (¢ cosh, psing)) = 230500 s @avES - T)+0 <;>
12 , = Ve 7 N IA

B

=h{,0)¢F,(4)
(5.70)

uniformly on (¢, ), where the constant involved in the ‘O’-notation does not depend
on E.

Proposition 5.2. Letg; j > Ofori, j =0, 1,2and Zijzo gi,j = 4. Then, as E — +00,

// l_[rl](x—y)q’fdxdy

i,j=0

2
= area(D) / ]_[ hi ;(©)%7d6 -

i,j=0

1 VE-diam(D)
a2 v

1

2
1
1 i L
< [T sl dy+0 (E) (5.71)
i,j=0
where functions h; ; and g; j are defined in (5.70).

Proof. Performing a change of variable for the first term in the r.h.s. of (5.64), we have

diam(D) 2
area(D)/ ¢>d¢/ do l_[ l/((¢0059 ¢ sin )i

i,j=0

Ediam(D) 2
_ area(D)/ lﬂd‘/f/ do H (Y cos B, Y sin )7

i,j=0
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1 27 2
= are‘;@) /0 v dy /0 do [T 7w cosd. ¥ sin))%

i,j=0
Dy vEdiam(D) 27 2
. arez( )/ llfdllf/ do 1_[ ’;i{j((l/, cos O, Y sin0)?i.  (5.72)
1 0 i,j=0

Sincer! (Y cos 6, ¥ sin6) — 1,7 ;(¥ cos 6, ¥ sinf) = O () and 7}, ( cos 6, ¢ sin 6)
— 1, ?11’2(1& cos, ¥ sinf) = O(¢?) as ¥ — 0 uniformly on 6 (i = 1,2), then from
(5.72) we have

1 27 2
area(D) f v dir / do TT 75w cos6, ¥ sin))s
E 0 0 i, j=0 N

VEdiam(D) o 2
! way [ a0 T 7w coso. ysin))
1 0

i,j=0

1 area(D) [ Ediam(D) 2 2 N | )
- (E)+ E /1 1//d¢/0 do 1_[ 7 (Y cos @, ¥ sin0)) 9.

i,j=0
(5.73)

Substituting (5.70) into the last term in the r.h.s. of (5.73) we get

Dy [VE-diam(D) 27 2
area( )/ ¢d¢/ do l_[ 7L (¥ cos B, ¢ sin 0)) %
E 1 0 ij=0 N

1 E-diam(D) 2
7]

v [T s ;a0 ay

i,j=0

2 2
= area(D)/ 1_[ h,'l,j(Q)Qi"/dQ :
0 A

i,j=0

1 VE-diam(D) 1
+0|—= / —
E Ji v?
1 /ﬁ-diam(D)

2t 2
= area(D) /O [] i j@ia0- =

i j=0 1

2
. 1
X ilj_=[0 gl (Wi dy + 0 (E) : (5.74)

Substituting (5.74) into (5.73) we prove (5.71). O

6. Fourth Chaotic Components

6.1. Case of L. From Equation (3.51) Lg[4], i.e. the projection of L onto the fourth
chaos, is
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Lp[4] = V272E {,34010,0 /D Hy(BEg(x))dx
oo | (H@ B () + Ha(Fa e (6)d
+ By /D Ho(31 B (1)) Ho (33 B () dx

+hr0a2.0 fD Ha(BE(x))(Ha(31 BE (x)) + Hz(szBE(x»)dx}

V272E N ~
- T3 {8 / Ha(BE (x)dx = / (Ha(31 BE () + Ha(81 B (x)))dx
D D
-2 /D H> (8 B (x)) Ha (82 BE (x))dx
_S/DHz(BE(x))(Hz(Z’?VlBE(x))+H2(3~23E(x)))dx}
N2m2E
= 17218 8ai,g —axg — a3z g — 2a4,g — 8as g — 8a6,5}, (6.75)

where we used (3.53) and (3.54), and we have set
ave = / Hy(Bp(x))dx, arp = f Hy(91 B (x))dx,
D D
as g = / Ha (3 B (1)),
D
as g = /D Ha (31 B (x)) Ha (32 BE (x))dx,
as.p = /D Hy (B (x)) Ha (31 B (x))dx,

as.E = /D Ha(BE(x)) Hy (32 BE (x))dx.

Proposition 6.1. The variance of the fourth chaotic component (6.75) of the nodal length
satisfies

72E

Var(Lg[4]) = —— Var (8a1,r — as,g — a3,g — 2a4, g — 8as,g — 8a )
8192 (6.76)
area(D) log E

5127

)

where the last asymptotic equivalence holds as E — +00.

In order to prove Proposition 6.1 we need to find the asymptotics, as E — +00, of
Cov (aj,g,ajp)foranyi, j € {1,2,3,4,5, 6} (these results are collected in Lemma 8.5
in Appendix B for simplifying the discussion, and give immediately Proposition 6.1).

Recall first that whenever U, V, W, Z ~ N (0, 1) are jointly Gaussian with E[U V] =
E[WZ]=0:
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E[Hy(U)Hy(V)Hy(W)Ha(Z)] = 4E[UW*E[V£]* + 4E[U Z]*E[V W]?
+16E[UW]E[U Z]E[V W]E[V Z]
E[H>(U)Hy(V)Ha(W)] = 24E[U WI*E[V W1
E[UVWZ] = E[UW]E[V Z] + E[U Z]E[V W]. (6.77)
Thanks to (6.77), for any i, j € {1,2,3,4,5,6}, Cov (a; g, aj g) can be written as a

finite linear combination of terms of the same form as the l.h.s. of (5.71).
Recall now that

1 1
cos’x = — + — cos(2x),
2 2
4 3 1 1
cos'x = — + —cos(4x) + = cos(2x),
8 8 2
6 5 1 3 15
cos’ x = — + — cos(6x) + — cos(4x) + — cos(2x),
16 32 16 32
5 1
cosdx = — + —— (56 cos(2x) + 28 cos(4x)
128 128
+8 cos(6x) + cos(8x)). (6.78)

Taking advantage of (6.78), we can find the asymptotic behavior, as E — +00, of the
first termin the r.h.s. of (5.71), thus obtaining the asymptotic behavior of Cov (a; g, a; £)
foranyi, j € {1,2,3,4,5, 6}.

6.2. Case of Ng. Using the results of Sect. 3.2 we see that Az [4], the projection of Vg
onto the fourth chaos, is given by

NE[4] = ap +ag + b, (6.79)
where
nE
ag = — {Sal,E —ax g —2a3,F — 8614,5}
64
with}g,‘,E, i = 1,...,4 defined in Sect. 6.1, where ag is defined as ag except that we

use B instead of Bg, and where

TE
bg = 5 {261, — b2 — b3 g —bag —bsk

1 1 5
_Zbﬁ,E - Zb7,E + ZbS,E + ZbQ,E - 3b10,E} ,
with

bip = fD Ho(Bp () Ha (B (x))dx

byg = /D Ha(BE (x)) Hy(3) Be (x)dx

by = [D Ha (B (x)) Hy (32 BE (x))dx
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byg = /D Hy (31 B () Ho (B (v)dx
bs.p = fD Hy (3, B (x)) Ho (B (x))dx
be. = /D Hy(3) B (x)) Ha (91 B (x))dx
brr = fD Ha (3B () Ha (52 B (x))dx
bs.k :fDH2(51BE(x))H2(52§E(x))dx
by = /D Hy (3B () Ho (3 B () dx

bio,E =fD51BE(X)ngE(X)gl§E(X)52§E(X)dx-

Proposition 6.2. The variance of the fourth chaotic component Ng[4] of N is

1larea(D)

Var(NEg[4]) = 2Var(ag) + Var(bg) ~ Epy

ElogE, (6.80)

where the last asymptotics holds as E — +00.

In order to prove Proposition 6.2, observe first from Sect. 6.1 that ap = v2ELE[4]. As
aresult, as E — oo, from Proposition 6.1

area(D) log E

Var(ag) = Var(ag) ~ 56

6.81)

So, it remains to consider bg. From Lemma 8.11, which is collected in Appendix B to
simplify the discussion, we have the following.

Lemma 6.3.

2E2 1

T 1
Var(bg) =~ Var(zbl,E —byg = byg —bsp — b5 — Jbor — biE

5 5
+—bg g+ —bg g — 3b10,E

43area(D)
) ~————FIlogE,
4 4

1287
where the last asymptotics holds as E — +00.

Proof of Proposition 6.2. From (6.81), observing that ag, ar and bg are indeed uncor-
related from Lemma 8.11 and Lemma 6.3, we obtain (6.80). 0O

7. Higher Order Chaotic Components

7.1. Preliminaries. Let us start with the following result, whose proof is elementary
(see Lemma 3.1) and hence omitted.
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Lemma 7.1. The map (see (1.9))
R?>> x> rf (x/«/f)

and its derivatives up to the order two are Lipschitz with a universal Lipschitz constant
¢ > 0, in particular independent of E.

Let us now consider a square Q of side length d = diam(D) which contains D, and
M := [y~/E], where y will be chosen in a while. Let {Q; : 1, ..., M?} be a partition of
Q in M? squares of side length d /M. Let 0 < & < 1/1000 be a fixed small number, and

now choose y > @, where c is the Lipschitz constant in Lemma 7.1. The following
is inspired by [ORWO08,RW16].

Definition 7.2. The pair (Q;, Q) is singular if there exists (x, y) € Q; x Q;, as well
as k,l € {0, 1, 2}, such that (see (5.62))

~E
|rk’l(x -l >e

Lemma 7.3. If (Q;, Q) is singular, then 3k, [ € {0, 1,2} such thatV¥(x,y) € Q; x Q;
we have

| ™

FE =y =

Proof. Assume that (x, y) € Q; x Q; is such thatr£(x —y) > e.For (z, w) € Q; x Q;
we have, from Lemma 7.1,

rf(z —w) —rf(x —y)| =

VE VE
Scw/fl(z—x)—(w—yﬂSZC-«/E-%.

() ()

It hence follows that (recall the definition of M)

rE(z—w)zr(x—y)—ch/E-\/iI.dZ%.

The proof for rE (x —y) < —e is similar, as well as that one in the case of singularities
w.r.t. derivatives. 0O

For each Q; consider D N Q; and, if it is not empty, set D; := D N Q;. The set
{D;} is hence a partition of D. Let D1, Q1 be the sets containing the origin (note that for
sufficiently large E, D and Q| coincide). In view of Lemma 7.3 we give the following.

Definition 7.4. We say that (D;, D;) is singular if (Q;, Q) is singular.

The proof of the following result is analogous to the proof of Lemma 6.3 in [DNPR16],
and hence omitted.
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Lemma 7.5. Forafixed cell D;, the number N; of j € {1,2, ..., Mz} suchthat (D;, Dj)

is singular is
Ni=0 — dxd
' < kleOlZ//rkl(x 2 xy)

where the constant involved in the ' O'-notation depend nor on E neither on i.
The following lemma will be proven in Appendix C.

Lemma 7.6. Vk,[ € {0, 1,2}, as E — +00,

log E
//7£l(x—y)6dxdy=o<°g )
DJD E

Lemma 7.7. Let Lg(Dy) denote the nodal length of Bg inside Dy. Then

E[ce@n?] =0 (é) .

Proof. 1t follows from the proof of Lemma 3.3 that

E[Le(D1)]

= /D fD EVBEINVBEWIIBE(x) = BE(Y) = 01p(Bg(x), B () (0, 0) dxdy
1 1

E 1
<</ —dxdy:O(—).
Dy VD «/Fllx—yll E

7.2. Residual terms. For a random variable F in L2(P), let us denote by F|Cs¢ the
projection of F onto Cx¢ := ;% Cy.
Let us start investigating the case of the nodal length. We can write

Var (Lg|Cs¢) = Y. Cov (proj(Le(Dy)|Cxe). proj(Le (D)) C=6))
(/D,',,Dj) sing.

+ Z Cov (proj(/JE(D,-)|C26), proi(LE (Dj)|C36))
(D;,D;) non-sing.

=: X(E)+Y(E).
We are going to separately investigate the two terms X (E) and Y (E).
Lemma 7.8. The contribution of non-singular pairs of cells is, as E — +00,

Y(E) =0(logE).
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Proof. Reasoning as in the second part of the proof of Lemma 2 in [PR17], we find

lY(E)|§2n2EZ Z Z |B2iy @2i5 2i5 1 B2j1 25,2 3

q>3i1+ix+iz=q j1+ja+j3=¢q

X Liytigris=ji+jo+j3 U (1, 02, 83, J1, 2, J3)1, (7.82)

where U (i1, i2, i3, j1, j2, j3) (for iy +i2+i3 = g) is a sum of at most (2¢)! terms of the
form

2q
2 / / [ 17k, G = dxay, (7.83)
D; JD;

(D;,D;) non-sing. J u=1

where I, k, € {0, 1, 2}. Since 2¢g > 6, and we are working on non-singular pairs of
cells (see Definition 7.2), from (7.83) we can write

29
Z /.D,- .[D- H?f,ku (x — y)dxdy

(D;,Dj) non-sing. J u=1
6
= 824_6/ / [ 117k, & = »ldxay. (7.84)
D Du:l o
Substituting (7.84) into (7.82) we get

|Y(E)| < 2n°E Z(Zq)! Z Z |Bai 021y 203 1By 22,25

q=3 i1+ +i3=q jit+j2+j3=q
6 |~E _
 glI+i2ti3 gji+/2+j3 Jp Jp Iaz1 175, x, (6 = ¥)| dxdy
6
2
<2 EZ(Zq)! Z Z |B2iy 025,205 [ B2 025,23
q>3 i1+i2+i3=q ji+j2+/3=4
6 |~E _
« gliHiatis g j1 o+ 3 max;, .k, e(0.1.2) Jp Jp [ Tu=1 7, &, & — Y)dxdy
£6
6 | ~E
maxy, r,e0.1.2) [p [p [Ta=1 17 &, (x — y)| dxdy
=27%E-§- u K DJD - ki . (7.85)
P
where
S=) Q00 Y > 1BucananllBajcnpaple AR
q>3 i1+i2+i3=q J1+j2+j3=¢
As E — +o0,
6 |~E
X kyc10.1.2) Jp Jp [lu1 iy, & — W dxdy (1og E) (7.86)
6 - ’ '
P E
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(The proof of (7.86) is analogous to the proof in Appendix C of Lemma 7.6 and hence
omitted.) Reasoning as in the proof of [DNPR16, Lemma 3.5] (or the proof of [PR17,
Lemma 2]) we have

S<Y Qo Y D IBnananllByicapap et e
q=0 i1+i2+i3=q j1+j2+j3=q

< Z (201 + 2ip + 2i3)! | B2iy 205,25 |2<<,‘il_*'l‘2+i3 < +00.

i1,02,03

(7.87)

Substituting (7.87) and (7.86) into (7.85) we conclude the proof. O
Lemma 7.9. The contribution of singular pairs of cells is, as E — +00,
X(E)=o0(logFE).

Proof. Reasoning as in the first part of the proof of Lemma 2 in [PR17]

X(E) < E-Ni-E[Lp(D)?| < E- max f / 7 (x = ) dxdy = o(log E).
k,1€{0,1,2} Jp Jp

where for the last step we used Lemma 7.5, (7.86) and Lemma 7.7. O
Let us now investigate the case of nodal points.
Lemma 7.10. As E — +o0o,
Var (Ng|Cz6) = 0 (ElogE).
Proof. Let us first write
Var (VelCs6) = Y Cov (proj(WE(D)|Cxs), proj(Ne (D)) C=6))
(D;, D)) sing.

+ > Cov (proj(WE(D;)|C=6). proj(Ne(D;)|C=s))
(D;,Dj) non-sing.
= X(E)+Y(E). (7.88)

The contribution of the singular part corresponding to the term X (E) can be investigated
as in the proof of Lemma 3.4 in [DNPR16]:

Y Cov (proj(Ne(Dh)|C=6). proj(Ng (D;)[Cxs))
(D;,Dj) sing.

&L E - Ny - E[Ne(D)NE(D1) — DI+E[Ne(DD]),

(7.89)

where Nj is defined in Lemma 7.5, and D still denotes the cell around the origin.
From Theorem 1.4, in particular (1.15), we have E[Ng(D;)] = O(1), while from
standard Kac—Rice formula for the second factorial moment of Nz restricted to D and
Lemma 8.20 it follows that

E[Ng(D)WNE(Dy) — D] = O(D). (7.90)
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Substituting (7.90) into (7.89), from Lemma 7.5 we obtain, as E — +00,
X(E) =0(ElogE). (7.91)

The remaining term Y (E) which corresponds to the non-singular part can be investigated
as in the proof of Lemma 3.5 in [DNPR16] and the proof of Lemma 7.8 (the details ore
omitted for the sake of brevity): as E — +00,

Y(E) = o(E log E). (7.92)

Substituting (7.92) and (7.91) into (7.88) we can conclude the proof. 0O

8. Proofs of the Main Results

8.1. Central limit theorems. In this section we implicitly represent Br and its first
derivatives in terms of areal Gaussian measure (cf. (3.43)), allowed by isometric property
between Hilbert spaces. We prove asymptotic Gaussianity, as E — +oo, for fourth order
components L£g[4] and Ng[4] in (6.75) and (6.79), respectively. According to [PT05]
and because we already checked the convergence of covariances (of summands in both
(6.75) and (6.79)) in Sect. 6 (and in Lemmas 8.5-8.19), it suffices to prove that each
of those summands satisfies a CLT. To this aim, we apply Fourth Moment Theorem
[NP12,NuPe05]; this technique requires to control the asymptotic behavior of non-
trivial contraction norms (see [NP12, §B.4]) of each term mentioned above. The latter
goal is achieved by using the key result contained in the following statement (see the
proof of Proposition 8.2).

Lemma 8.1. Fix integers 1 < ay,...,a4 < 2and 1 < by,...,by < 3 such that
by + ...+ by = 8. Then the quantity

E? b b
5 / |Jay @ VEx1 = x2D)|” [ @V E 122 — 231D |7
log” E Jp#
b b.
x|y QN Ellxs = x4 )| [Jay @aVE |lxa — x11D[Mdxi .. dxa
= UE

goes to zero, as E — oo.
Proof. Performing a change of variables we can write
1
E= 55,
E-log” E J(VED)*

b b.
x| Jay 270 13 = xal))|** |y 270 |t — 31| dxy - dxa.

u ey @t llx1 = x2 )| |y @7t 12 — x311)|

If, for all i > j we had that b; + b; > 4, then we would have 3(b; +... +by) > 24,
which contradicts that by +. . . + by = 8. By symmetry, we can thus assume without loss
of generality that by + by < 4 and then use that x?1 y?2 < xP1+02 4 yb1+02 This way, we
get that u g is less than

1

[ b1+ba b3
Jo Qrlx; — x Ju Qr||x3 — x
Ezlong/(l/ED)J @ llxr = x2 D[ [Jay @ llxs = x4l

b
X | Jay @rllxa — x1 1) dxy ... dxs (8.93)
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plus a similar term. Now, let us apply the change of variables u = x| — x2, v = x3 — x4,
w = x4 — x1 and z = x1 in (8.93). We obtain that (8.93) is less or equal than

Area(D
Area(D) |y @t el |+
Elog” E JVED-D)
b b
x/ |Jay @701 3dv/ | Jay @ l|wl)| ™ dw. (8.94)
JVE(D-D) JVE(D-D)

But |J,2nr)| < cst(a)r_% for any » > 0 and a € {0, 1,2} so that, for any b €
{17 27 3’ 4}’

\/E b
f |1, Crllul)|Pdu < cst(a, b)/ r'=2dr
VE(D-D)

1—-b . .
< cst(a, b) {f)gb‘j g’; = i’ 2.3 (8.95)

Substituting (8.95) in (8.94) and recalling that | < by +by < 4,1 < b3, bs < 3 and
by + ...+ bs = 8, we obtain that (8.94) is less or equal than
D by+b by b,
&(2) x El=777 log E x E-T x EVT = 0((10gE)’1) — 0, as E — oo.
Elog” E
O
We can now prove the main result of this subsection.
Proposition 8.2. As E — +00,
Lel4]  a
_— %
Var(Lg[4])
and
4
NE[4] 4,
Var(Ng[4])
where Z is a standard Gaussian random variable.

Remark 8.3. The proof of Proposition 8.2 provided below follows a standard strategy,
that can be roughly described as follows (see [NP12, Chapter 5] for an exhaustive
discussion):

1. for every E > 0, represent the random variable
__ Lgl4l or NEg[4]
VVar(Lg[4)  «/Var(Ng[4])

as a linear combination of unit variance multiple integral of order 4, that is, random
variables with the form

14(fE)=/A"'/AfE(XL-~-,X4)G(dX1)~'G(d4),

U(E)

where G is a Gaussian measure over some measurable space (A, o7), controlled by
a o -finite deterministic positive measure p (see [NP12, p. 24]), and fE is a suitable
symmetric kernel;
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2. apply [NP12, Theorem 5.2.7] to deduce the asymptotic normality of each I4(fE)
by showing that the two non-trivial contractions (see [NP12, §B.4]) fr ®; fr and
fE ®> fE converge to zero in square norm;

3. recall the definitions

SE ®1 fE(X1, X2, X3, Y1, Y2, 3) = / fE(1, x2, %3, 2) fE(V1, Y2, ¥3, D) (dz),
A
fE @2 fE(X1, X2, ¥1, ¥2,) = / / SE(1, x2,v, 2 fEO, y2, v, D) u(dv) u(dz);
alda

4. use the main resultin [PT05] to deduce the asymptotic normality of U (E) by using the
fact that all covariances between the multiple integrals at the previous item converge
to appropriate limits, as £ — oo (this corresponds to the content of Sect. 6 above).

Proof of Proposition 8.2. Recall the expressions for fourth order chaotic components in
(6.75) and (6.79). According to [PT05] and because we already checked the convergence
of covariances in Sect. 6, it remains to check that the two non-trivial contractions (see

the discussion above) associated with the fourth order Wiener-1t6 integrals | / % ai E

lo
(1 <i<6)and /% bj e (1 <j < 10)in(6.75) and (6.79) go to zero as E — o0.

Due to the high number of terms that are involved, we only show how to check this on
a particular term that is representative of the difficulty. All the other calculations follow
exactly the same line, relying on Lemma 8.1. Let us consider

b =14 (@F),
log E 2, = 14 (0g)

with

E
log E

ap(uy, ..., ug) = /D fEG, uy) fE(x, u2)ge (x, u3)ge(x, ug)dx.

Here fr(x,-) and gg(x, ) are chosen so that Bg(x) = I1(fr(x,-)) and 51§E(x) =
I (g (x, -)) respectively, where I; indicates a multiple integral of order k with respect
to an appropriate real-valued Gaussian measure—see Remark 3.4. The symmetrization
ag of ag is given by

—_ 1 E
Fr(ur, ... us) = 5,/10gE/D{fE<x,unfE(x,uz)gE(x,us)gE(x,m)

+fE(x, u)gE(x, u2) fE(x, u3)ge(x, ug)
+fE(x, u)gEe(x, uz2)ge(x, u3) fe(x, ug)
+gE(x, uy) fE(x, u2) fE(x, u3)ge(x, ug)
+ge(x, u1) fE(x, u2)ge(x, u3) fe(x, ug)

g (. un)gs (v, u2) fi (v, w3) fi (v, ) |,

Let us now consider, for instance, the first contraction &z ®1 &g. It is given by a sum of
36 terms. They are all of the same order. For instance, it contains the term
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E
W/pz JE, un) fE (e, u2)

x gE(x1, u3) fe (X2, v1)gE (¥2, v2)gE (x2, v3)E[9) BE (x1) BE (x2)1dx1dxs.  (8.96)

(w1, uz, u3, v, V2, V3) =

Then, |¢r ® &E ||2 is given by a sum of 362 terms, which all behave the same way. One
of them (corresponding to (8.96) above) is given by

E? ~ ~
m/D“ E[Bg (x1) Bg (x3)1*E[91 Be (x1)91 Be (x3)IE[BE (x2) BE (x4)]
x E[d1 BE (x2)91 BE (x2)1*E[31 BE (x1) BE (x2)]
x E[91 Bg (x3)Bg (x2)1dx . .. dxa. (8.97)

Using Lemma 3.1, we obtain that the absolute value of (8.97) is less or equal than (up
to universal constants whose exact value are immaterial)

E2
log> E

x (|fo@aVEIx2 = xa)[ + |2 @evElx2 — xa[*)

x|J12aVE|x1 — x2lD| x |J1@aVE |l x3 — xal))|dxi . .. dxa

fm (lo@avElx = w3 + | 2@rvElx - :[)

and thus goes to zero as E — oo thanks to Lemma 8.1. O

8.2. Proofs of Theorems 1.1 and 1.4. In this subsection we prove our main results.

Proof of Theorem 1.1. Consider the chaotic expansion for the nodal length L in (3.51).
For the 0-th chaotic component we have

LE[0] = E[Lg] = area(D)V 272 E foao.0 = area(D)%x/f,

where we used (3.53) and (3.54). By (4.57), (6.76) and Lemmas 7.9, 7.8 we deduce
that, as £ — +o0,

Var(LEg) ~ Var(Lg[4])

and

Le —E[LE] _ LEg[4]
Var(Lg /Var(Lg[4]

+op(1),

where op(1) denotes a sequence converging to zero in probability. Proposition 8.2 allows
to conclude the proof. O

Proof of Theorem 1.4. The proof of this theorem is analogous to the proof of Theo-
rem 1.1. Consider the chaotic expansion for the nodal length A’z in (3.52). For the O-th
chaotic component we have

Ng[0] = E[Ng] = area(D) - 27°E - 53)/0,0,0,0 = area(D)n E,
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where we used (3.53) and (3.55). By (4.61), (6.80) and Lemma 7.10 we deduce that, as
E — +o00,

Var(Ng) ~ Var(Ng[4])

and

Ng—E[Ng]l  NEgl4]

- +0P(1)9

VVar(Wg  /Var(NVg[4]

where op(1) denotes a sequence converging to zero in probability. Proposition 8.2 allows
to conclude the proof. 0O
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Appendix A

Proof of Lemma 3.1. 1t is a standard fact that for any m, m2, n1, np € N>g

am|+m2 an1+nz 3m|+m2+n1+n2
———— B (X) ——=B = E[Bg(x)B
I:ax}lnlax;nz E( )ay;f“ay)z'lz E()’)] axifnlay?]axgnzaygz [ E( ) E(y)]

am1+m2+n1+n2

ax|ay)'oxy 2 dys?

rF(x—y), (8.98)

where r¥ is defined as in (1.9). Let us first prove that for x € R2, the covariance matrix
of the centered Gaussian vector (Bg(x), VBE(x)) is

10
(0 27°E 12) ’ (8:59)

where I, denotes the 2 x 2-identity matrix. Recall from (3.44) that the following integral
representation holds:

1 .
JoQrVE|x|) = 2—/ e2VEOX) go  x e R2, (8.100)
T

sl

where d6 stands for the uniform measure on the unit circle. By (8.98) and (8.100), (8.99)
immediately follows. Note now that, from (8.98), in particular we have

E[Bg(x)d1Be(y)] = —iﬁ/ 612 VEI0.5-Y) gg. (8.101)
Sl
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in order to find an explicit expression for (8.101), let us first compute fsl 6101 gp

for r € [0, +00) and any u € S'. Let us denote by r, the rotation of angle t (the latter
is the angle between 0 and u), then we have

g
/ 91 ezr(&,u)de — (r‘[ (u))l ezr COS'L'd,E
St -
T .
= (cosTuy — sintuy) e “*tdt
—TT
7T . .
= — (sintuy +costuz) e "M Tdr
—TT

T

= — / (sintu; + cos ruz)(cos(r sin t) — i sin(r sin 'C))dt

-1
T T

= —up / cos Tt cos(rsint)dt +iug / sin T sin(r sin 7)dt
—TT —TT

= —mup(J1(r) + J_1 (1) + iwuy (Ji (r) — J_1(r))
=2iru1J1(r),

where we used integral representation formulas for «-order Bessel functions of the first
kind J, [AS64, §9.1], so that, whenever x # y,

o
E[BE(x)3Be(y)] = 27VE ”; — zlll J1aVE|x = ylD). (8.102)
Analogously, we get
o
ELBE (00285 (0] = 21V E - i TheaVEL =y (8.103)

(8.102) and (8.103) prove (3.32). For k, [ € {1, 2} from (8.98) and (3.44) we have

E[dxBE(x)9; Be ()] = 2nE/ gy 2T ENVEC=) g
Sl

Let us first compute fSl z% elreu) gz for (r,u) € [0, c0) x S!: we have, again with r;

denoting the rotation of angle t,

g
/ Z% elr(z,u)dz — (ry (u))? oI COST g0
St -
T[ . ]T . .
= (cosTuj — sintup)? e 7 dr = (sintu) +costuz)? e "N T g
—IT —7T

m
= / (sin® 7 uf +cos? T u3 +2cos T sin tujuz)(cos(rsint) — i sin(r sin1))dr
—7JT

T T
= / (sin2 T u% +cos’ T u%) cos(rsint)dt —iujus f sin(27) sin(r sint)dt
—TT —TT

% /ﬂ (1+ (1 — 2u}) cos(27)) cos(r sin 7)dt

—IT

=nJo(r) + %(1 — ) (o (r) + J2(r)) = wdo(r) + (1 = 2u)m Ja (r).
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Similarly

/1 e dz = Jo(r) + (1 = 2ud)m Ja(r) = wdo(r) + Qui — D Jo(r),
S

whereas
. T )
/ 2122 ezr(z,u)dz — (re ()1 (re (u))2 piTCOST g0
St —x
" .
= (cos tuy — sintus)(sintuy +cos tuy) €' dr
—TT
i . .
=— (sintuy +cos tup)(costuy — sintup) e "M dt
-

o1 2 . .. .
= / (5 sin(27) (1 — 2u}) — cos(2T)ujuz)(cos(rsint) — i sin(r sin7))dt

-7

T

= —u1u2/ cos(2t) cos(rsint)drt
—TT

= —uyupm (J2(r) + J_2(r)) = —2ujurm Jo(r).

Thus, when x # v,
E[01 B (0)01 B ()] = 277 (JorVE|x = y)
)
+ (1 - 2%) LQrVE|x — y||)>
I =yl
E[02BE(1)02 B ()] = 27°E (JorVEx = y1)
N2
" (1 = 2M> hH@rVE|x ~ y||)>

lx — ylI?
(x1 —yD(x2 —
lx — ylI?

E[9 Be ()02 BE ()] = —47°E ) 1, xVElx =y,

which are (3.33) and (3.34). O

The following result concerns some (known) properties of the nodal sets of Bg and
its complex version.

Lemma 8.4. . The value 0 is not singular for Bg a.s., i.e.
P3x : Bg(x) =0, VBg(x) =0) = 0;

2. the nodal set BEI (0) is a smooth one dimensional submanifold of R? a.s.;
3. BEI (0) N 3D consists of a finite number of points a.s.;
4. the nodal set (Bg)_1 0) = BEI O)n §El (0) consists of isolated points a.s.;

5. the number of nodal points (B;g)_1 (0) in D is a.s. finite and none of them lies on 0 D
a.s.



138 I. Nourdin, G. Peccati, M. Rossi

Proof. 1. Proposition 6.12 in [AW] ensures that O is not a singular value a.s. Indeed,
the hypothesis of Proposition 6.12 are satisfied, the random variables Bg (x), 91 Bg(x),
02 BE (x) being independent for fixed x € R? (Point 2. in Lemma 3.1).

2. It follows from Point 1 by Sard’s lemma.

3. Let y be a unit speed parameterization of the boundary 9D. The restriction of Bg to
dD is the one-dimensional Gaussian process ¢ — Bg(y (1)) whose first time-derivative
is

Be(y (1) = (VBE(y (1)), y(®)). (8.104)
From (8.104) and the arguments used in the proof of Point 1. We deduce that

P32 Be(y(®) = Be(y (1)) =0) =0,

i.e. the value 0 is not singular a.s. for Bg(y), hence the zeros of Bg on 9D are isolated
points a.s. (by a standard application of the inverse mapping theorem), and their number
is finite (see [AT, p.269]).

4. Let us consider the two-dimensional Gaussian field on the plane (Bg, B E) where
we recall By to be an 1 independent copy of Bg. In view of Point 1., the value (0, 0) is
not singular for (Bg, Bg), hence a standard application of the inverse mapping theorem
entails that the common zeros of Bgr and BE are isolated points.

5. The value 0 being not singular for (Bg, B E) from [AT, p.269] the number of nodal
points in D is finite a.s. We can apply Lemma 11.2.10 in [AT] to the two-dimensional
random field (Bg, B, £) restricted to the boundary 0D to get that (B(C) NOXEEY
as. 0O

Proof of Lemma 3.2. We can rewrite (3.37) by means of the co-area formula [AW,
Proposition 6.13] as

1 &
Ly =5 length(B'(s) N D) ds, (8.105)
&

—&

where Bgl (s) ={x € R2: Bp(x) = s}. Theorem 3 in [APP16] ensures that the map

s > length(B, (s)) is a.s. continuous at 0, so that by the Foundamental Theorem of
Calculus we have

1 &
lim £, = lim 2-[ length(B,'(s) N D)ds = L, as.

£—0 e—02¢ J_¢

In order to prove (3.40) we apply Theorem 11.2.3 in [AT], the hypothesis being satisfied.
0

Proof of Lemma 3.3. We have L € L?(P), the nodal length of B being a.s. bounded
in D [DF88]. The collection of random variables {L% }¢~0 is in L?(P) since

1
L5 < — VB dx,
5_25/73” ()| dx
hence

1
E[(£%)*] < — /(D)z E[IVBE@)Il - IVBEg(y)1dxdy

1 ’E
< area(D)—Z/ E[|VBE(x)|*1dx = (area(D))2”—2 < +00.
4e” Jp €
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In view of Lemma 3.2, in order to prove that L7, converges to the nodal length in L*(P)
it suffices to show that

lim E[(£%)%] = E[£%] (8.106)

(see also [Ros15, Lemma 7.2.1]). By Fatou’s lemma and (8.105) we get

e—0

e 2
E[£%] < liminf E[(£%)?] < limsup E [(i LEg(s) ds> ] )
e—0 2e J_¢

By Jensen’s inequality

e—0 - e—0 & J—¢

1o 2 1o
E[£%] < limsupE (g / EE(s)ds> < limsup — / E[Lp(s)*] ds =E[LE].
&€
the last step following from the continuity of the map s +— E[Lg(s)?] at 0 which will
be proven just below. Standard Kac—Rice formula [AW, Theorem 6.9] allows to write
E[LE(5)]
= /D , E[IVBE)INIVBEWIIBE(x) =5, BE(Y) = SIPBr(x),Be(y) (8, 5) dxdy,
(D)
(8.107)

where p gy (x), Bz (y)) denotes the density of the random vector (Bg (x), Bg(y)). Itsuffices
to show that, for § > 0, there exists a measurable function g = g(x, y) integrable on
(D)2 such that

E[IV B ) [IVBE(WIIBE() = s, BE(¥) = 51P(Be0). B2 (1)) (5> 8)
Sg(x7 y)7 VS € [_8,8]

It is immediate that

1
27[\/1 — JoQ@rVE|x — y|)?

P(Be(x),Be(3»)) (85 $) = P(Bg(x),Be(»))(0,0) =

From Lemma 3.1, the vector VB (x) conditioned to Bg(x) = Br(y) = s is Gaussian
with mean

VerE(x —y)
1+rE(x — y)
and covariance matrix
QF (x —y)
:=27%El !
T I rEa—yp?

" < @nrf =y B = )anrf—y)

0 rE(c = orE(e—y)  (@urfeo—y)? ) - (8.108)
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Jensen’s inequality yields

E[IVBE®IIVBEWIIIBE(x) = s, BE(y) = s]
< E[|VBe)|*|Be(x) = s, BE(y) = 5]
= Var(01BE(x)|Bg(x) = s, BE(y) = 5)
+ Var(d, Bg (X)| B (x) = 5, Bg(y) = 5)
+E[31 Bp(x)|Bg(x) = 5, Bp(y) = s1* + E[, B (x)|BE(x) = s, BE(y) = 5]°
_ g AENCAVE|x -yl
1 — JoQrE|x — y|)?
2472 EN Qe VE||x — y|)?
+s
(1+JorVE|x — y|)?
L 42 EJ1 2 VE|x — yl|)?
(1+JorVE|x — y|)?
247 EJ1 2 VE||x — yl)?

< 272E +5

<27’E+$ . (8.109)
(1+ JoQ@rvE]|x — yl)?
If we set
1 472E J,2nVE|x — y|)?
glx,y) = (2n2E+82 43 12 VE||x y||)2>’
271 = Jo@rVElx — y])? (1 + JoQrE|x = yl))

then the proof of (3.41) is concluded.

The proof of (3.42) relies on the same argument as that of (3.41). Let us first show
that Nz € L?(P). Theorem 6.3 in [AW] ensures that the second factorial moment of
NE has the following integral representation

E[NEWNE — D]
:/ E[IJacBE)EE(x)||JaCBE)§E(y)|‘
(D)2

Be(x) =0, Be(y) =0, B(x) =0, Be(») =0
X P(Bg(x),Be(y) (0, 0) dxdy. (8.110)

Reasoning as in the proof of [DNPR16, Lemma 3.4], we have

E[Jacg, 5, (M)IJacg, 5, WIIBE(x) =0, Bg(y) =0,
Be(x) =0, Bp(y) = 0]
det(QE(x — y))

, 8.111
1 — Jo@rVE|x — y|)? @10

where, forany s € R, QF (x — y) denotes the covariance matrix of V B (x) conditioned
to Bg(x) = Bg(y) = s. Lemma 8.20 ensures that the double integral over D of the rhs
of (8.111) is finite.
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Let us now prove that the map s — E[Ng (s)?]is continuous at 0. Note first that we
can write

E[NE(5)*] = BINE () WE(s) — D] +E[NE(5)]. (8.112)

To evaluate the mean, we use Kac—Rice formula [AW, Thereom 6.2] and Lemma 3.1
E[NE(s)] = /DE[lJaCBE,ﬁE(x)l]p(BE(x)’gE(x))(s,s)dx. (8.113)

Since E [[Jacg, 3, (x)|] = 27%E and pg, (o) 5,00 (55 8) < 5 for every s, then s >
E[NE(s)] is continuous.

Let us now deal with the second factorial moment, again using Kac—Rice formula
[AW, Theorem 6.3].

E[NE($)NE(s) — 1]
- /;D)Z E[lJaCBE»EE(x)”JaCBE,ﬁE(y)”BE(X) = §E(x) = BE(y) — §E(y) — S:|
XP(BE(x),Br(x),Be(3),BE(»)) (s,s,s,5)dxdy. (8.114)

Jensen’s inequality yields

E[l]ac(x)ll]ac(y)llBE(X) = Br(x) = Bp(y) = Bp(y) = S]
< E[Wac(o2|B () = Be(x) = Bs(y) = Bp(y) =5
- (E[XZ]E[Yz] - E[XY]2> , (8.115)

where (X, Y) is a random vector with the same distribution as VBg(x)|Bg(x) =
Br(y) = s. Hence some straightforward computations lead to

(B, 7B (x = 9))? + (0, E(x — y>)2>
1—rE@x —y)?

22 (B, 7B = 9))? + (B, E(x — y))?

(1+rE@x —y))?

(B, 7B = 9))? + (B, E(x — y)>2>
1 —rE(x —y)?

on s (B, 7B = 9))? + (3,7 E(x — ))?

(1+rE@x —y))? ’

E[X?]E[Y?] — E[XY]? = 27 %E <27r2E -

+ 21

< 2n2E <2n2E —

(8.116)

for s € [—4, §], which is integrable on D x D. O

Appendix B
Lemma 8.5. As E — +00, we have

area(D) logE
X
3 E

’

(i) Var(a;.p) = 24/ / rEx = y)*dxdy ~ 9
DJD
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27 D log E
COV(alE,azzz)—24/ / 1(X—y) dxdyw_aIea( ) y og
2 3 E
27 area(D) logE
X
2 3 E
> ~ 9 D log E
Cov(ai g, a3,g) = 24/ / r(fl(x _ y)2rOE2(x . y)z dxdy ~ 5 areag ) 8 og
’ | s

’

Cov(ai k. a3,g) = 24/ / Fao(x — wdxdy ~

)

E
D log E
Cov(ar g.as.) = 24/ / PE e — )P (o — )P dady ~ 3 22D Oi :
T
D log E
Cov(ai g, a6,E) = 24/ / r (x — y)2r0 H(x — y) dxdy ~ 3 areag ) X Oi .
T
Proof. Let us prove (i). From Proposition 5.2,
Var(ai,g) :24/ / rEx — y)4 dxdy
D JD
27 E-diam(D)
=24area(D)— /
E Ji
1 4 1
X COS(27T1/I—£) dy+0 (—
T 4 E
2 E-diam(D) 1
=24area(D) —— / —
7'[3E 1 w
X COS (2m/f——) dw+0<E> (8.117)
Thanks to (6.78) we have that, as E — +00,
2 E-diam(D) 1
2darea(D) —= /1 u cos? (27‘[1// — %) dy

2 3
~ 24 D)—— - - -logVvE
area( )7T3E g og

9

35 area(D) log E,

that allows to conclude. The proof for the remaining terms is analogous to the proof of
(i), and hence omitted. O

The proofs of the following lemmas follow from an application of Proposition 5.2,
completely analogous to the one appearing in the proof of Lemma 8.5.

Lemma 8.6. As E — +00, we have

)

315 area(D) logE
EREE E

27 area(D) logkE
3 o “TE
Cov(ar.p, as ) = 24[ / FE (x — ) FE, (x — y)2 dxdy ~ 45 &ED) log £
DJD 8 =« E

Var(az ) = 24/ / 7fl(x —ydxdy ~

’

Cov(ar.g, a3.g) = 24/ / FLo(x — y)*dxdy
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~ ~ 15 area(D) logE
Cov(az,E,as.g) = 24/ / FE (v — )FE (x — )2 dxdy ~ — = x ,
pJD 7 ’ 2 T E

~ ~ 3 area(D) logE
Cov(az, g, as.E) = 24/ / r(f](x — y)2r1Ez(x — y)2 dxdy ~ - 3 X £ .
pJp 7 ’ 2 7w E

Lemma 8.7. As E — +00, we have

x
73 E

~ 315 D) logE
Var(az g) = 24/ / rfz(x — Y dxdy ~ 2 area(D) log
D JD

Cov(as g, asp) = 24 /D /D iy — W (x — y)?dxdy
45 area(D) logE
N — X s
8 3 E
Cov(as g, as.g) = 24/ / 7652(x — y)27f52(x — y)zdxdy
pJD ’
3 area(D) logkE
~ —_—— X s
2 73 E
Cov(as g, as. ) = 24 / / FE (0 — »)FE, (x — y)?dxdy
DJD ’
15 area(D) logE

2 a3 “TE

Lemma 8.8. As E — +o00, we have

Var(as, ) =4/D /D(Ffl(x — ) T — )+ (e — y)?

+47E (x — 0P, (x — 0P, (x — »)H)dxdy
27 area(D) logE
~— X
8 73 E

Cov(as g, as g) =4 /D /D o = W FE (0 = ) + 75 (0 — WFFE (x — y)?

’

+ 475 (x = PG (x — T (x — )FL,(x — y)dxdy
3 area(D) logkE
L 2aeald) ,
2 73 E

Cov(as g, ae.g) =4 fD fD (o (0 — ) Faa (x — »)? + 70 (x — Y (x — y)?

+47(fl(x - y)7(fg(x - y)7fz(x - y)FEz(x — y))dxdy
area(D) logE
— X

T E

3
2
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Lemma 8.9. As E — +00, we have

Var(a5E)—4// r (x— )zr“(x—y) +r0 ()c—y)4

~F ~E 3 area(D) logkE
_4rE(x—y)rl)l(x—y)ro’l(x—y)z)dxd ~ 33 X 7

Cov(as,z. ap.r) = 4 /D /D E G — P — ) 47 — )
1 area(D) logE
~ — X .
2 3 E

— 4rE(x — y)FE, (x — FE,(x — ) dxdy
Lemma 8.10. As E — +00, we have

Var<a6E>—4f/ (rE (e — )27, (x — Y + 75 (x — )

~ ~ 3 area(D) logE
—4rE(x — y)rfz(x — y)r(fz(x —-y) )dxd 33 X i .

Lemma 8.11. As E — +00, we have

JE 3 area(D) logkE
Var(b1g) =4 (x — y) (u)dxdy ~ 3 X ,
8 = E

1 D log E
Cov<b1,E,bz,E)=4/ f rE(x = )R8 (= 3)? dxdy~§area§ ) Jog
’ s

l D log E
Cov(by,g, b3,E) = 4/ / rE(x — y)zr »(x — ) dxdy ~ 3 areag ) x 8%
b

E 9

1 D log E
Cov(b g, bs g) :4/ / rE(x - ) ?0 1 (x —y) dxdy —areag ) X 8
. ) o 8 T E

E 1 area(D) logE
Cov(bi,e, bs,p) =4 L (x = V)7 (x — y) dxdy ~ 3 3 X
9 area(D) logE
X
16 =3 E
9 area(D) logkE
X
T 16 a3 E
3 area(D) » log E
T 16 a2 E
3 area(D) logkE
X 9
T 16 a3 E
3 area(D) logE
T 16 a2 E

b

Cov(blE,b6E)—4/ / rOI(x— ) dxdy ~

Cov(bi,g,b7,E) = 4/ / . 2(x — y) dxdy

’

3

Cov(b1,g,bs.E) = 4/ / ro. l(x — y) ”0 2(x — y)2 dxdy

Cov(b1 g, bo ) = 4/ / Fo1(x — )T, (x — y)* dxdy

Cov(b1,g,b10.E) = 4/ / ro. l(x — y) "0 2(x — y)2 dxdy

Lemma 8.12. As E — +00, we have

9 area(D) o log E
16 2 E

3 D log E
C°V<b2EﬂbsE>—4ff FE (e =y (x — y) dxdy ~ — 2D g B

k]

Var(by ) = 4/ f rf e — )% (x — y)? dxdy

16 3 E
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~ 9 area(D) logkE
E 4
COV(bQ‘E, b4,E) = 4f / ro’l(x —y)'dxdy ~ R _7-[3 x -
3 area(D) logkE
X —
16 =3 E
5 area(D) logkE
X 9
16 3 E
1 area(D) logE
16 =3 E
1 area(D) logkE
— X .
16 23 E
~E ~E 1 area(D) logkE
Cov(b2,E,bg ) =4 > Dro,z(x — y) rl,l(x — y) dxdy ~ —

)

)

Cov(b2.E,bs ) = 4/ / To. l(x — y) ro 2(x — y) dxdy ~

Cov(b2,E. bs.E) —4/ / rOI(x—y) ”1 l(x—y)zdxd

Covibr.g. br.g) = 4 f / FE,(x — )Py (x — y) dxdy ~

)

Cov(sz,ng)—4/ / rOl(x—y) rlz(x— ) dxdy

6 =2 < E
_ ~E ~E ~F ~E
Coviba. . bro.p) = 4 / / FE L — 9FES (6 — 3)FE, (x — )Py (x — y) dxdy

1 area(D) logE
16 E
Lemma 8.13. As E — +00, we have

Var(b3 g) = 4/ / rE(x — y)zr H(x — y)2 dxdy

9 area(D) logkE
X
16 3 E
3 area(D) logE
16 =3 E ~
~ 9 area(D) logkE
Cov(bs,g, bs E) =4/ / ro,z(x—y) dxdy ~ T
1 area(D) logkE
X 9
16 =3 E
5 area(D) logkE

)

Cov(bs.p,bsr) = 4/ / e (x = WFE,(x — y) dxdy ~

’

Cov(bs g, be ) = 4/ / o1 (x = WFE, (x — y)2 dxdy ~

Cov (b, E,b7E)—4f / Too(x = ¥)’Fy,(x — ) dxdy 3 S TE
~E ~F ) 1 area(D) logE
Cov(b3,g,bg. ) =4 ro,l(x —»)? rz,z(x —y) dxdy ~ 16 3 £

1 area(D) logFE
—— X
T 16 A3 E

El

Cov(b3 g, by E) = 4/ / ro. 2(x — y) rl 2(x — ) dxdy

COV(b3,E» blO,E) = 4/D/D70,1(x - }’)70,2()5 - y)":z,z(x - }’)71,2()5 —y)dxdy

1 area(D) logE
~ = — "X .
16 73 E
Lemma 8.14. As E — +00, we have

Var(bs.g) = 4/ / rE(x — y)erl (x — y)2 dxdy

9 area(D) logkE
X

T 16 a2 E

3 area(D) logE
~ — X

16 3 E

~ ~ 5 area(D) logkE
Cov(ba,g, be E) = 4/ / Foo (x — )T (x — ) dxdy ~ = —5— x £
DJD ’ T E

9

’

Covlba.p. bs.p) = 4 /D /D FE G =y (x — y)?) dxdy

16



146 I. Nourdin, G. Peccati, M. Rossi
~ ~ 1 area(D) logkE
COV(b4’E,b7’E) =4/ / r()E;Z(x_y)zrlE;z(x_y) dxdy"" RT X E

1 area(D) logE
Cov(ba . by p) = 4 - ) dxd
ov(bs £, b3 E) / /"oz(x WL (= y)? dxdy ~ 6 3 T E

N ~ 1 area(D) logkE
Cov(ba,p. bo ) = 4 b1 (&8 =) Fo0r = y)" dxdy ~ ’
ov(b4 E, bo E) /D/Dro,l(x N = y)* dxdy 16 =3 E

’

)

Cov(bs g, bio.g) =4 /D /D o (x — Mg (x — WFL (x — )FL,(x — y) dxdy

1 area(D) logkE
~ — X .
16 3 E

Lemma 8.15. As E — +00, we have

9 D log E
Var(bSE)—4[ / rll(X_Y) dxdy 6are:[1§ )x%,

~ ~ 1 area(D) logE
COV(bs,E,bG,E)=4/D/DVO,1(x—y) V1,2(x_)’) dXdYNE 3 S TE

- - 5 area(D) logE
Cov(bs g, by.p) = 4 / f FEy (= )Ty (x — P dxdy ~ = T 222
DJD 16 = E

1 D log E
Cov(bs . bs.) = 4 / / FE (= )7y (x — )P dady ~ — D) 18 E
’ ’ DJD ’ 16 T E

~ ~ 1 area(D) logkE
Cov(bs,g. bo.r) = 4 / f P — )T (x — )P dxdy ~ — o 222
pJp 16 = E

Cov(bs . bo.r) = 4 / / FE L (¢ — T (x — 2Py — Y7 (x — y) dxdy

1 area(D) logE
T 16 A2 E

Lemma 8.16. As E — +00, we have

~ 105 area(D) logkE
Var(be.g) = 4/ / rfl(x — y)4 dxdy ~ a3 X 3

9 area(D) logkE
Cov(be.E,b7.E) = 4/ / T 2(x — y)4dxd a a3 X z

~ ~ 15 area(D) logE
Cov(be, . bs.) = 4/ / P = T — R drdy ~ = TR B
D 'D 4 - E

’

)

T

_ " 15 area(D) logkE
COV([,&E’b9,E)=4//rf](x—y)zrfz(x—y)z)dxdy’v6—4 23 X 5
15 area(D) logkE

Covi(be £, bio.g) =4 - — ) dxdy '
ov(be.E, b10.E) //rll(x W0 = ) dx e 3 T E
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Lemma 8.17. As E — +00, we have

Vartbr.) =4 [ [ a0 - p'axdy
DJD 7
105 area(D) logE
~ _— X
64 73 E ’
Cov(b7,g, bs.E) =4/D /D'Ffz(x — y)27fz(x — y)2dxdy
15 area(D) y log E
64 73 E
Cov(b7.E, bo.E) :4/ / 752()( — y)2752(x — y)?dxdy
D JD
15 area(D) o log E
64 73 E
Covtbr.e.broe) =4 [ [ 70—t = yPdrdy

15 area(D) logkE
~ — X .

64 w3 E

’

)

Lemma 8.18. As E — +00, we have

Var(bg ) =4 / f FE(x — 3)*75 5 (x — y)*dxdy
DJD
9 area(D) o log E
64 73 E
Cov(bs g, bo.E) :4/ / 71Ez(x — y)4dxdy
DJD
9 area(D) o log E
64 73 E
_ ~E ~E ~E 2
Covtbs.e.broe) =4 [ [ 7,0 = 907t = 7Tt = yPdxdy

9 area(D) logkE
~ = X
64 73 E

)

k]

Lemma 8.19. As E — +00, we have

Var(by ) =4/D L?ﬁl(x - y)272b:2(x — y)%dxdy
9 area(D) y log E
64 3 E
Cov(bo., bio, ) =4 fD /D FLL (= )P0 — VP (x — y) dxdy

9 area(D) o log E
64 73 E

b

k]
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148
Var (bo, ) = / / FE (o =y (x — y)?
D JD
+ 270 (x = L (x = T (x — )
~ 9 area(D) logkE
E 4
+ — Y dxdy ~ — ,
ria(x —y))dxdy a3 X g
Appendix C

Proof of Lemma 7.6. Reasoning as in the proof of Proposition 5.1, we have
diam(D) 2
/ / 7E (x — »)Sdxdy = area(D)/ d¢¢/ 7E (¢ cos 0, ¢ sin0)° do
DJD 0 o

diam(D) 2
+0/ d¢¢2/ 7E (¢ cos B, ¢sind)° do

0 0
(8.118)

Performing the change of variable # = //+/E in the first term on the r.h.s. of (8.118)

we obtain

diam(D) 2
area(D) f do ¢ / 7 (¢ cost, ¢sin)®do
0 0
1 VE-diam(D) 27
= area(D)E / dy w/ 7 (Weosh, ¥sind)®do.  (8.119)
0 0

Sincer! (y cos 6, ¥ sin6) — 1,7 (¥ cos 6, ¥ sin6) = O () and7; (1 cos 6, ¢ sin 6)
— 1,711 ,(¥cosO, ¥sind) = 0(1//2) as ¥ — Ouniformly on 6 (i = 1, 2), then we can

rewrite (8.119) as

1 [VE-diam(D) 27
area(D)E / dvyr / 7,:’1(1/f cos, ¥ sin0)° do
0 0

1 1 \/E-diam(D) 2w
=0 <_) +aIea(’D)—f dy 1/[/ 7o, (Y cos 6, ¥ sin0)° do.
E E J 0 '
(8.120)

Now using (5.63) for the second term on the r.h.s. of (8.120), as E — +00, we have

E-diam(D) 2
—/ dww/ 7, (Y cos 0, ¥ sin6)° do

E-diam(D) d 1
< —/ 1/f —. (8.121)
T E
For the error term on the r.h.s. of (8.1 18) an analogous argument yields, as E — +00,
diam(D) 2 IOg E
d¢ ¢? / FE (¢ cosO, psind)0do = —=—. (8.122)
/0 o M EVE

Thanks to (8.121) and (8.122), (8.118) concludes the proof. |
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From (8.108), the covariance matrix of VBg (x) conditioned to Bg(x) = Bg(0) =0

is

VrE(x) VrE(x)

Q =27%E I, — ,
E(x) =2n"E D [ rEQ)

and its determinant is

E 2
det(QF (x)) = 22 (27125 B M ) .

Lemma 8.20. As x — 0, it holds

det(2 1
Ve () = % = SCTER + EO(IIP),

where the constant involved in the “O"-notation does not depend on E.

Proof. The Taylor development of ¥ centered at 0 is

x> N Qr2E)*|x|*
2 16

rE(x) =1-27%E +E20(|x]9), (8.123)

where, from now until the end of the proof, the constants involved in the “O"-notation
do not depend on E. From (8.123) it is immediate that

1—rf(x)? =27%E |x)? - §(2n2E)2||x||4 +E30(|x|%). (8.124)
Analogously, we find that the Taylor development for || Vr£ (x)||? centered at 0 is
IVrFE@)|? = 27%E <2712E||x||2 + (2n2E)2@ + E30(||x||6)> . (8.125)
From (8.124) and (8.125) we get

4
IR 27E (2712E||x||2 +@n2E2 Bl E30(||x||6))

[—rE@? ~ 222E x| — 3Qr2ER x| + B2 O (% [©)
Qr2E)?|x|? (1 vom? B E20(||x||4))

272 |x))? (1= 272 EZ |Ix )1 + E2O(Ix|[4))

2
=27%E <1 + 271%5@ + E20(||x||4)>

3
X <1 - 2712E§||x||2 + E20(||x||4)>

1
=2n’E <1 - 2712E§||x||2 + E20(||x||4)> . (8.126)
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From (8.126) and using again (8.124) we can write

‘th (anE _ ||VrE<x>n2)‘

1-rE(x)2
1 —kg(x)?
Qr2EP L lxl”? + E*O (x|
T 2n2E |Ix) + E20(Ix |

Ve(x) =

%(27[215)2 (1 + E0(||x||2))

which conclude the proof. O
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