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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/n distant.
We prove this 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.
The strong convergence results in this setup provide us with a new approach to
ratios: we are able to solve open problems about the limiting distribution of ratios
of characteristic polynomials evaluated at points of the form exp(2ima/n) and
related objects (such as the logarithmic derivative). We also explicitly describe the
dependence relation for the logarithm of the characteristic polynomial evaluated
at several points on the microscopic scale. On the number theory side, inspired
by the Keating-Snaith philosophy, we conjecture some new limit theorems for the
value distribution of the Riemann zeta function on the critical line at the stochastic
process level.
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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 from 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 eigenang]les (after rescaling) of large random unitary matri-
ces. Moreover the limiting point process obtained from the eigenvalues is the determi-
nantal sine kernel point process. A natural question which then naturally arose in the
community was the existence of a random analytic function with zeros which are this
sine kernel process and which would be obtained as a limiting object from character-
istic polynomials. As we shall see below, the sequence of characteristic polynomials of
random unitary matrices of growing dimensions does not converge. We shall nonethe-
less 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 char-
acteristic 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.

To be more specific, the convergence discussed above will be proved to occur al-
most 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 uni-
tary groups U(n) together in such a way that marginal distribution on each U(n), for
tixed n, is the Haar measure. Along with some of the fine estimates on the eigenval-
ues from [ ] and some new deep estimates related to the logarithmic derivative
and ratios of our limiting random analytic function, we establish almost sure conver-
gence. This strong convergence will in turn imply the weak convergence of the same
objects. But since our rescaled characteristic polynomials 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. Moreover, this approach based on almost
sure convergence will somehow miraculously provide us with straightforward proofs
to some known difficult problems on ratios, logarithms and logarithmic derivatives of
characteristic polynomials of random unitary matrices. The solutions to these prob-
lems always involve the limiting random analytic function discussed above, so that
one might think of it as a canonical object in random matrix theory. More generally
this approach to ratios of characteristic polynomials brings new insight not only in
random matrix theory but also in number theory where we propose a new point of
view using random analytic functions to make predictions for the value distribution
of the Riemann zeta function. More precisely the contributions of this paper can be
summarized as follows:



1. Ratios and correlations on the microscopic scale: ratios of characteristic polyno-
mials are relevant objects which have been extensively studied in recent years,
for instance in relation with quantum chaotic systems or analytic number the-
ory (see [ 1 [ | A 1 [ 1, [ 1, [ ]), using a wide range
of techniques (e.g. classical analysis, representation theory or supersymmetry
methods). It has been an open question to characterize the limiting object ob-
tained from ratios of characteristic polynomials evaluated at points of the form
% for x € C, when n — oo.l It was more or less observed that the expectation
of such ratios converges but the limiting object was not known. In this paper,
we shall give an explicit formula for the limit of the ratios and prove that the
expectation of the ratios of the characteristic polynomial converges ( locally uni-
formly on compact subsets of C — IR) to the expectation of the corresponding
limiting object. We shall also derive the limiting object for the rescaled loga-
rithmic derivative of the characteristic polynomial at the microscopic scale and
give two alternative formulas to compute its joint moments evaluated at several
points.

We shall also give a description of the dependence between the log of the char-
acteristic polynomial evaluated at various points distant of . To the best of our
knowledge this problem was not solved before.

2. Linear statistics: we shall see that the logarithmic derivative of our random an-
alytic function is related to linear statistics for the sine kernel point process for
test functions in H'/? and we shall prove a convergence result, on the mesoscopic
scale, to a holomorphic Gaussian field. It should be noted that 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 special case of the sine kernel determinantal point pro-
cess.

Besides we also prove, using a general result from [ ], a weak conver-
gence for linear statistics on the microscopic scale for test functions which are
only assumed to be integrable and prove that linear statistics on this scale have
a natural representation in terms of our limiting random analytic function.

3. Value distribution of the Riemann zeta function on the critical line: on the
number theory side, we shall state some conjectures relating our limiting ran-
dom analytic function to the Riemann zeta function. We conjecture that our
scaling amounts to eliminating the contribution of prime numbers to keep only
those of the Riemann zeros and thus obtain a limiting object whose zeros form
a sine kernel determinantal point process, in agreement with the GUE conjec-
ture and the fact that short range statistics conform the GUE predictions (unlike
long-range statistics which are better described with primes). We shall also re-
late 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

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



very general conjecture on the logarithmic derivative of the Riemann zeta func-
tion in agreement with the predictions obtained in [ ] and in [ ].
Moreover the general formula for the expectation of the ratios provides simpler
corresponding conjectures for the Riemann zeta function. The point of view we
take is new in the literature on the random matrix approach in number theory:
indeed we suggest to model ratios (and not only their expectations) by some
natural random analytic functions.

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 (—r, 7t| and multiplied by
n /271 of a random unitary matrix of size n following the Haar measure. Let us also define, for

y£Y,

g = 3505 =)
and
K(y,y) =1.

Let Ew 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,

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

X17 - #xrEEo

where
or(y1, -+ yr) = det((K(yj, k) )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) = > fx),

XGEn XGEoo
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
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:

720 (s/2)g(s) = 7 V/20((1—5)/2)¢(1 —5),

and
¢(s) = x(s)2(1 =),
where
x(1=3s)=x(s)™t =2(27)°I'(s) cos(7ts/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 + 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 < 71 < 72 < ---. One can count the
number of such zeros up to some height T:

. T T
N(T):=#{j; 0<7; <T} = Elog% +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). (1.1)



For a given z € C, we consider the value of Z, at the two points 1 and gdizm/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 vari-
ance logn, so it does not converge when n goes to infinity. The same is true for
Z,(e%27/™) In order to obtain a convergence in law, it is then natural to consider the
ratio Z,,(e?#"/™) / Z,,(1), which has order of magnitude 1 and which is well-defined as
soon as 1 is not an eigenvalue of U,, an event occurring almost surely.

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

Zn (621'27'[/11)

Cn(z) = Zn(l) (1.2)

Because (U, ),>1 is a sequence of unitary matrices, the following functional equation
holds:

m _ e—iznign (2) (1.3)

We will prove that this function has a limiting distribution when 7 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 . The zeros of §« are all real and form a determinantal sine-kernel
point process, i.e. for all v > 1, the r-point correlation function p, corresponding to this point
process is given, for all x1,...,x, € R, by

0,(x1,...,%) = det (sm[n(xj _ xk”)
1<j,k<r

n(x]- — Xg)

Notice that this theorem cannot be straightforwardly deduced from the conver-
gence of the zeroes of {, to a sine-kernel process. Afterall, the convergence of point
processes is local in nature while the random analytic function ¢« is certainly not local,
being a infinite product over all zeroes.

Taking a finite number of points z1,...,z, € C, we see in particular that the joint
law of the mutual ratios of Zn(ezmzl/ m,.. .,Zn(ezmzp/ ") 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(eZilen/n) L Zn(e2izxr71/n)
Zn(EZiﬁlﬂ'/ﬂ) . Zn(eZiﬁrﬂ,'/n)’

where r € N and aj€C, BjeC, forall 1 < j <r. Ratios such as (1.4), on the macro-
scopic scale (i.e. without the 1/7 in the arguments) have been extensively studied in
random matrix theory for different random matrix ensembles, e.g. the GUE by Fyo-
dorov and Strahov in [ ]Jand [ ], the COE and the CSE by Borodin and Strahov
in [ ] or in the CUE case by Conrey, Farmer and Zirnbauer ([ 1), by Conrey
and Snaith ([ ]) or Bump and Gamburd ([ ). In all cases, one considers the

R(aq, -+ ,ar;B1,- -, Br) := (1.4)



expectation of the ratios and the n-limit of this expression. But finding the n-limit
of R(ay,- -+ ,a; 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 immedi-
ately yield the n-limit of R(a1,- - -, &,; B1,- - - , Br) as well as some central limit theorem
for the vector (log Z, (¢%72/"),10g 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 keep track of
the sequence (&, ),>1 of holomorphic functions, and a deterministic link between this
sequence and the limiting function ¢c.

Besides it is important to stress that the moments method, which is a classical tech-
nique in random matrix theory, seems tedious to implement at best. Indeed the ran-
dom function at hand ¢, does not have any integer moment when evaluated on the cir-
cle, 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 moments 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,),>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 (U,),>1 by induction as follows: U; = x7 and for all n > 2,

u, 1 0
un = Rn ( 16 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), .. .,)\,(1”) 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 9,571) the argument of )\,(cn), taken in the interval (0,27):

0,?1) 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 co<ol <ol <

for which 9,51)” = ngn) + 2 forallk € 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,

/\,(Cn) = exp (i@,ﬁ”)> .

With the notation above, the following holds:

Theorem 1.3 (Theorem 7.3 in [ 1). Almost surely, the point process

() = L af", ke )

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

N

Vk € [—n%,n 1, y,({n) =yr+ 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:

& (2) B8 Coolz) = €2 11 <1 — Z)

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:

(=3 I 0=3) (=55

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 (yy)xez. This 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 yx and y_j and only at
these points.

Now, thanks to the almost sure convergence, we can state the following corollaries.




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

Zn(ezmln/n) . Zn(ezmrn/n) R Coo(“l) ce éoo(lxi’)
Zn(eZiﬁlﬂ/n) .. .Zn(eZiﬁrn/") goo(,Bl) o 600(181’)
In Section 5 we shall establish that the above convergence also holds in expectation

locally uniformly. Since the convergence in Theorem 1.5 holds almost surely in the
space of holomorphic functions, we immediately obtain:

R(“l/"' /“r;ﬁlr"' /ﬁi’) =

Corollary 1.7. We have a.s. uniformly on compact sets, that as n — oo:

27T Zn(€2inz/n) . 6;0
n Zy(1)

The next corollary involves the logarithm of Z,,. We provide a simple proof thanks
to our functional convergence result. The determination of this logarithm 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\{r% |kezZ, r>1].

Note that for all z € D, we have:
« z
log Z,(z) = >_log 1-—5 ]
k=1 Ay
where the principal branch of the logarithm is considered.

Corollary 1.8. Let r € IN. and fix (z1,2,...,2r) € C". The following convergence holds in

lawasn — oo
2irtzy/n 1 7 itz /1
log Z(e ) L8 Zn(e ) ), nre
V5 logn V5 logn
where N stands for a standard complex Gaussian random variable, and e denotes the vector
(L,1,...,1) e C".

A more general version of the corollary, and a similar result relative to the behavior
of the Riemann zeta function near the critical line, have been obtained by Bourgade in
[ ] (see Theorems 1.1. and 1.4. there).

Proof. Let z be a complex number among (21,22, . .., z,). One checks that
log Z,, (e*™%/") —log Z,,(1) = log &, (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} :

10



Let log ¢ be the similar determination of the logarithm of . Letus fixz € 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 + it and from z + it to z. We also recall 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 &u(z) = . gig;ds
and )
log ¢eo(z) = ’ g:gz;ds

Now, (&5, ¢;,) tends to ({eo, 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) ~ logZu(1)
J(1/2)logn  /(1/2)logn ">

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. O

We can use the a.s. convergence of log ¢, to log {~ that we established above to give
a simple proof for the convergence of the number of points in an arc at the microscopic
scale:

Corollary 1.9. Forall z € R, the number of eigenvalues of U, in the arc between 1 and e*7Z/"
tends in law to the number of points of a determinantal sine-kernel process in an interval of
length |z|.

Proof. For z € R, the number of eigenvalues of U, in the arc between 1 and g2inz/n
multiplied by the sign of z, is equal to (see Corollary 2.3)

1
Ny(z) ==z — E%log(gn(z)),
if 1 and €*™/" are not eigenvalues of U, (which holds almost surely). Now we know

that log(¢,) tends a.s. to log({e) when 1 goes to infinity. The proof of the corollary is
completed once one notes that

Nuo(z) 1= 2 — i%log(@w(z)),

has the same absolute value as the number of zeros of ¢« between 0 and z. Il

Remark 1.10. We shall prove in Section 3.2 more general results on convergence of linear
statistics at the microscopic scale.
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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, forall z & {yy, k € Z} :

2i7 Z,(¥7") | Cho(2)
n Zn(e2mz/n) n—do & (z)’

where

SHCIIPEIND SIS S +i< L )

Coo(2) fez 2 Yk Z=Yo [SI\Z—VYk Z—Y-k
Hence, forall aq, ..., 0, & {yx, k € Z},

(21'71)7 7! (eXimam/ny 7! (Q2isamt/ny 71 (p2isy7/n) folmr)  Goolar)
n ) Zp(e¥ar/n)z,(e2ican/ny 7, (eHurt/n) noeo Eoo(ay)  Geolatr)

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 eige-
nangles y,(cn), stated in Section 2.2.

In Section 3, we establish some properties of the limiting random function {e, and
prove some general results about convergence of linear statistics at the microscopic
scale. Unlike other scales, convergence in law is proved for very general test func-
tions (essentially integrable) and, as expected, no renormalization is needed in the
non smooth cases (e.g. indicator functions).

In Section 4, we prove some fine and technical estimates related to the logarithmic
derivative that we shall need later for the convergence of moments of ratios and we
state some related conjectures on the behavior of the Riemann zeta function in the
neighborhood of the critical line.

In Section 5, using estimates from previous sections and the work of Borodin, Ol-
shanski and Strahov ([ 1), we prove the convergence of the expectation of ratios
of characteristic polynomials to the corresponding expectations of ratios of . This
in turn provides simpler formulas for the corresponding conjecture for ratios of the
Riemann zeta function. The results in Section 5 complete the convergence obtained in
Corollary 1.6 and we can summarize them in the following proposition:

Theorem 1.13. The following results on ratios hold:
1. For any p > 0 and any compact set K C C\IR, we have:

" |P
sup [E | sup on(Z) < 0o.
neNU{eco} (z,2')EK? Cn (Z)

12



2. Forzy,...,zk,24,...,2, € C\R, and forall n € N U {oo},

e(11[2 ) <=
j=1

Gn (Zj)
Moreover, for every compact set K in C\IR, we have the following convergence, uniformly
inzi,zp, ... 26,2, ..,2 € K

k Gn(z}) k Geo(2])
E J E 2.
(jl:ll Cn(z) )) s (Jl:ll Gool2] )>
3. Forallzy,...,zk,2), ...,z € C\R such that z; # z}for 1 <1i,j < n, we have
k k
1 k Goo(2}) 1 Goo(2})
d E /2 ) =d E /
(s ) (e el <éw<zf>>)i,j1
and moreover:
E(&Az’)) B 1 if¥(z) >0
Coolz) ) | €73 ifS(2) <0

And we conjecture that if w is a uniform random variable on [0,1] and T > 0 a real parameter
going to infinity, then, for all zy, ..., zy,2},. ..,z € C\R, such that z; # z}for alli,j,

1 ) i27rz;.
kG 7 HiTw — log T

] 1 . i27z;

-1 2im(z—z;) :
) 1 Ty, +e T " s,
T— det < /) det < I(z;)>0 : \s(zl)<0> ’
Zi — Z; Zi — Z;

E

J

where the last expression is well-defined where the z; and the z; are all distinct, and is extended
by continuity to the case where some of the z; or some of the z;. are equal.

This last conjecture looks simpler than the usual one (see e.g. [ 1) which
involves complicated sums and difficult combinatorics. Note that this simpler form
of the conjecture first appeared in Rodgers” work [ ] where he also used the
Borodin-Olshanski-Strahov formula. It should be added that it was already observed
by the authors in [ ] that taking the limit in the expectation of ratios of charac-
teristic polynomials made sense. However, the natural question whether the ratios
themselves converge remained open, as well as establishing the convergence stated in
the proposition above.

The expectation of products of the logarithmic derivative evaluated at distinct
points was also computed in [ |; we also provide an alternative formula using
the determinantal form above.

13



Eventually, in Section 6, 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 in-
tinity, converge in law to a blue noise, i.e. a noise whose spectral density is propor-
tional to the frequency. In relation with this convergence, we show that the fluctua-
tions of &,/ e, viewed at a large scale, tend to a holomorphic Gaussian process on
C\R, whose covariance structure is explicitly computed. This covariance is consistent
with the computation of the two first moments of &,/ {eo-
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like to thank Alexei Borodin for mentioning the problems on ratios of characteristic
polynomials at the microscopic scale.

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
deviation of y,((n) from k.

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 (4B) = —

_ ; [Slog (Zx(B)) — Slog (Zu(A))].

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 eigenangles of
U, in [0, €] and (ngn), G,En) + ¢]. Then:

(n)

k=" — 3 (log (2u(¢%"49) ) ~ log (Z(e)))

1
T
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Proof. Notice first that if k is increased by n, ngn)

(n) _

n, Ay eiglin) does not change, and the assumption 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 = ¢t

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

(n)

increases by 27, y; ' increases by

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

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

distance between k and y,in). 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+10gn> ’

where C > 0 is a universal constant.
Remark 2.5. In the proof below, we prove that one can take C = %2 + 1

Proof. Let us note
Xy =S (log Zu(1))
]:

Thanks to the formula (1.1) in [

VA €R,E (M) = : :
= e re— g

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

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

1 = z ;
VzeC,—— =¢"z (1 + ) e /],
SR VAU

we have:
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k=1 k2 j=1 (14—%)2
n 2 o0 ) : 1
1 (kztﬁ fjUthkes) (ij—§)>
e\ K (j+k)
0o 2 A2
:HH(]+k) +T

>
N

IR R

M=
/N
| =

+

3
| &
N—
N———

k=1
/1 1
= exp > (+>>
=\ k
2 (2
< exp ( <6 +1 —I—logn))

Eventually for C = %2 + 1, we obtain

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

o . . o 2x o . .
The minimum is reached for A = CHlogn 81VINg us the bound:

2
P (S (logZy(1)) > x) < exp <_C-|—logn> .

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

P (|3 (log Zu(1)) | = x)
=P (S (log Zu(1)) > x) + P (=S (log Zu(1)) > x)
=2P (3 (log Zu(1)) > x)

]

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

1
limsup—— sup |SlogZ,(z)] < V2
n logn |z|=1,zeD !

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

Xen:i=e€¢n, k=012,...,n-1,

and the events:
A = {|S1logZ, (x,) | > 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?(logn)?
< _Z \VPeT)
nlP (Ao,,) < 2nexp ( Ctlogn
< 2nexp (—D? (logn — C))
< 2¢D°Cpt-D?

Hence:

(o]

f: Zn: P (Agpn) = Y nP (Agy) < o0

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

dng € N, Vn > no,Vk, |SlogZy, (xx,)| < Dlogn

Now consider a point z = ¢! € D. For fixed n, it lies on the arc between Xk n and
Xk+1,n for a certain k. Because ‘
0 — Slog Z,(e™)

is piece-wise linear, increasing with speed 1 /2 and only jumping by —7t, we have:

Slog Zu(e?) < Slog Zn(x,) + g (9 - 2?) < Slog Zn(xku) + 70

In the other direction, we have

n <27I(k+1)

" ~ _ 9) > Slog Zy(Xkp1,0) — 7T

Slog Zu(e?) > Sog Zn(Xpi1n) —

17



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 1 large enough so that 77 <

(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:

" = k+0 (log(2 + [k))

In fact, if y,(cn) is replaced by yx (n — o0), this estimate is already easily deduced

from existing literature (for example [ A ). The main tool used here is the
following lemma:

Lemma 2.8. Let E be a point process equal to {yx, k € Z} or to {y,(("), k € Z} for somen > 1.
Then, for all finite intervals I, we have

E (Xp) = [1], (2.1)
Var(X;) §2+7_3210g(1+11]), (2.2)

where || denotes the length of I, X| the number of points of E in I. Moreover the following
tail estimates hold for the random variables X| := X1 — |I|:

e : 2 t
w20 (5] 1) < o (-min (g5 3 )
and, all the exponential moments of Xy are finite, with the following bound for 0 < g < %,
; (eq’XID =1 12 + qy/47 Var (X )t Var(Xo),
— 44

Proof. Equation (2.1) is a consequence of the fact that the 1-point correlation function
of the point processes E is identically 1.

2 sin? ( # >
k2

Let us now prove the bound (2.2). Let f = 1;; we have |f(k)|> =
the Fourier transform of f is normalized as follows:

, where

N

1 —ikx
fil) = = [ Flx)e M

We also obviously have

> fly) = X1

y€EE
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Then, using the 2-point correlation of E, we obtain that

ar(Zf(w) -y Z (1) ]f 2tk

yEE kezx

if E is {y,((n),k € Z},and
ar (ZEf(y)> = [ 27 (LA KD |f(2mk)[ dk,
ye

if Eis {yy, k € Z}. If v denotes the measure (1/1) Y kez+ Ok/y in the first case and the
Lebesgue measure in the second case, we get in both cases:

ar (Z f(y)> = [ 2r( A K [F2rek) vk

y€EE
Hence,

2sin? (7|I]k)
n(27tk)?

2 sin? (77| I|k) sin? (77| I|k)
_7T2< /[0,1] PR v (k) + /<1,oo> (k) )

oo ™ E 0 < [0 < [ =

and, using the inequality |sint| < 1A [t],

sin? (7|I]k) 12 dv(k)
————dv(k) < I|*kdv(k .
/[0,1} k v(k) < /[0,1/\(1/7TI|)] v ( )+/(1/\(1/7'(I|),1] k

Now, for 0 < a <1, and for E = {y,({n),k €Z},

Var(X) /27T (1A [K|) dv (k)

Now,

1 m _ na(na+1) na(2na) )
- — — < _— - 7 < .
/[O,a] kdv (k) n 1<%;m n = 2 Tpa>1 < o2 Ly>1<a
and
f =0 e (2 )2
(a1] N oy (M/1 | M ot

1 1
<2 )-( .z )
<1§m§n m) <1§m§an+1 m

<1+ (1+logn)—log(an) <2+ log(1/a).
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These bounds are obvious for E = {yy, k € Z} since v is the Lebesgue measure in this
case, so we get

2
/m Sm(zwdv(k) < 212 (1A (1/7|1])?) + log(m|I| V1) +2

<1+log(m(1+|I]))+2 <5+1log(1+ |1]),

and then
Var(X;) <2 t 3 log(l +|1]).

The estimate of the tail of X; can be obtained as follows. If E = {y,((n), k € Z}, we can
assume |I| < n, since any interval of size n has a.s. n points in E. In this case, and also
for E = {y;, k € Z}, the restriction of E to I is determinantal, its kernel is self-adjoint,
nonnegative, and locally trace-class with eigenvalues in [0, 1]. Thanks to Proposition 2
in [ ] (which is by the way also a standard result in the theory of point processes),
X1 is a sum of independent Bernoulli random variables. We deduce that if (p;);>1 are
the parameters of these variables, and if 4 > 0,

B[] = T[ (L+ pje = 1)) < e VTP = el DEX] _ olllE1-1) < o
j>1

Moreover, as in Corollary 4 in [ I, we can deduce, for g < 1/2, the claimed
estimate of the tail by using the Bernstein inequality.
We get the bound on the exponential moment as follows. One has

E <eq‘z‘> = q/_oo TP (]5(7] > t) dt

Then, we split the integral as an integral on IR _, which is bounded by 1, and an integral
on IR;. For the integral on IR, we use the following bound on the tails:

= 12 t
gt > < qt -min| -
q/]R+e 1P(|X1|_t)dt _q/]R+e exp( min <4Var(X1)'2>>dt
oo 4 t? )
SQ/ eqt 4Var(XI)dt+q/ eqt—%dtdt

+ q/ 4Var xl dt

N\*—‘

47t Var(X;)e" ?Var(X;)

2 q
Adding 1 to this quantity gives the desired bound. O

Remark 2.9. In the case where E = {yy, k € Z}, an asymptotic estimate for the variance of
X7 is proven by Costin and Lebowitz [ | (see also Soshnikov [ D:

Var(X)) = 7:21055(1 1)) + 0(1).

The bound we have proven here is twice this estimate plus O(1).
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Lemma 2.10. Almost surely:
Vk € Z,yx = k+ O (log(2 + |k|))

Proof. Consider a sine-kernel process y. For A > 1and a < b, let X, ;| be the number
of particles yy in [a,b], and let X4 := X[g 4)- From the estimate given in Lemma 2.8,

2
Var(X,4) < — log A+ 0O(1)

Therefore, for all D > 0,

P (|X4 — A| > Dlog A) < 2exp | —(log A) min D> b
AT A= FI084) = 2o | TU08 8+0(1/logA) 2))

For D > 2, and A large enough, D?>7?/[8 + O(1/log A)] > D/2, which implies:
P (|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, 4] < Xjo,4] = X[o,47)

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. [

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

Lemma 2.11. Almost surely:

Vk € Z,y\" =k + 0 (logn)
Proof. This is an immediate consequence of Corollary 2.3 and Proposition 2.6. O

Lemma 2.12. For every 0 < 5 < %, there exists € > 0 such that, almost surely:
Vk € [—n", n”],y,((”) =+ 0 (n°)
Proof. Since k € [—n!/*,n'/4], we can apply Theorem 1.3, which gives, for all 6 > 0,
=05 (15 ).

Since k = O(n"),
v = v+ Os (nZn—%+5) ,
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which, by taking
1
(5 = — —
g 1 >0,

gives the desired result, for

e=—217+:1))—5:25—(5:5>0.

]

Proof of Proposition 2.7. In the range |k| > n'/7, it is a consequence of Lemma 2.11. In
the range |k| < n'/7, it is a consequence of Lemmas 2.10 and 2.12 (for = 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,,.

Proposition 2.13. One has

Cn (2) =™ 1I <1 - <Z>>
€Z Yi

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.

Proof.
Zy (exp(%))
Zn(1)

1'27r2)

n (z) =

—_
|
¢}
X
o
—~
N ‘

(n)

_ H /\kl’l

11—
k=1 /\;in)

_qpLewBE i)
k=1 1—ex (—'9('1))
= P\~

n exp(Z= — Jia™) P (— 5 + 4ib") —exp (~3ie)” + 57
e T TN () e Ty
: iz 1p(n)
" iz S (7 — 20 )
= [T exp(=-)
k=1 n

sin (—%9,?”)
. n sin (16(n) - %)
= exp(inz) ] S; é@é“»

k=1
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Now, the standard product formula for the sine function can be written as follows:

Vo € C,sin (v) = alim ] (1 — “> :
A_>000<‘j|SA

We then have:

& (2) = explinz) I]

19(”)

. " z ) z
k=1 p 0<ljl<A nj + Yy

VTT z
= exp(inz) kl:[lf}l—rf‘;l" H <1 — (n)>
= 0<|jl<A ot Y
Using the periodicity of the eigenangles, we have:

yl(:—ls-)]n = jn + yl(cn)'

and then

&n (z) = exp(inz) lim 11 <1 — y(i)) _

Ao 1-nA<k<n+nA k

Now, for B > 2n, A > 2 integers such that An < B < An 4+ n — 1, the product of
1 — 5 from 1 — nA to n + nA and the product from —B to B differ by at most 27 fac-

Y

tors, which are all 1 + O(|z| /ygl)) +0(|z|/ |yg;i)nA |) =14 0(|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,

Cn (z) = exp(inz)lim ] (1 — yfn)> :

B—)oo_BSkSB ;

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]))

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

2
<1_z> <1_ z >:1_ZO(log(2+\k!)) <o)
(1) () i 2
Yk Yy
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Hence:

Cn(z) =™ 11 (1 - f)>
c Y

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:

z z . log A
lkgA(l_W>_kgz<l_y<n>> -0 (%7). (23)

k k

1L (0-3) -1 0-) =oe (557 .

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 vy is an
immediate consequence of the absolute convergence of the product

(=) T 0-3) (=55

stated in Theorem 1.5, and following from the estimate:

(1 _ ka> <1 _ y:) _ 1_ZO(log(Ifz+ k|)) Lo (\?j) 14 Ok (loglg—i— \k]))

We now prove (2.3): a proof of (2.4) is simply obtained by removing the indices 7.

We have:
z log(2 + |k log A
|| (1—y(n)>:1—|—01<<§ g(k2 | |)>:1—|—OK( i >

K=A p k>A

and

II <1—(Z;1)> = Ok (1)
k|<A Yk

Therefore:
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() (o ()

k
B log A
-0c(*57)

Because errors are uniform in 7, this is saying:

z z
k|<A yl(c : kez yl(c :

m(-s)-m(-;)
|k|1_§[A (1—%?)) —Ik\SA (1—;]()

dn(-m)-m (-
HI(-5) - 11 (-3

z Z logA
()63 (%)
k<A W) gea\ Wk A

k

sup
n

Now:

IN

<

Hence, as y,((") — Yx pointwise:

z z log A
1 (- )10 5o ()
kezZ y,({) keZ Yk A

Taking A — oo completes the proof. O

lim sup
n— 00

3 First properties of ¢, and linear statistics

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, Co is of order 1. More precisely, there exists a.s. a random
C > 0, such that for all z € C.

|Coo(2)] < €Cl2I108(2412D),
On the other hand, there exists a.s. a random ¢ > 0 such that for all x € R,

|Coo(ix)| > celtl,
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Proof. We have:

(-5) ) - 2B o)

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

(1-2) (1= 2 ) =10 Elies |k|>>>,
Yk Y-k k
which implies

I (-5) (-

k>el?!

In the second regime,

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

(1_2) (1_2) :Ho(\zmz\;a),
Yk Yk k
which implies

(-5 05)

|z| <k<el?!

and then

< exp <o (|z|<|z| +2) ¥ ;)) = exp O(2]).
k>|z|v1

Finally, in the third regime, we have, since |y;/k| is a.s. bounded from below,
1- 2 =1+0(z/k)),
Yk

which in turn implies

1§1k_£z| <1 N J/Zk) (1 B yz_k>

Since

< exp (o <|z| 5 <1/k)>> = expO (|2|log(2 + [2])).

1<k<|z|

zZ
]1 - yo\ < exp(J2]/y0) = expO(lz]),
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we deduce by combining the three regimes, the following upper bound:
[Geo(2)] < exp O (|z]log(2 + [z])) -

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

il = T (1+).

kez Yk

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

il = 11 (14 32 ).

k#0
and then ) e

X sinh(7x/+/c

wo(ix)]| 2 I+ — | =—77F7F—,
6oo i) _kl;[1< Jrck2> mTx/+/c
which shows the lower bound given in the proposition.
O

3.2 Convergence of linear statistics
We proved in [ ] that if E;, is the set of zeros of ¢, (i.e. the set of eigenvalues of

U, multiplied by n/27), and if E« is the set of zeros of {«, then, for all measurable and
bounded functions f from IR to C, with compact support, the following convergence

in law holds:
> fx) =2 > fl).

x€E, XEEw

We now improve this result by showing that it holds for more general test functions
and show how linear statistics can be expressed in terms of (.

Proposition 3.2. Let E;, be the set of zeros of ¢, (i.e. the set of eigenvalues of U, multiplied
by n/2m), and E the set of zeros of Coo. Then, for all integrable functions f from R to C,

> f(x) =2 > flx)

x€eE, XE€EE
in distribution.

Proof. For A > 0, let f4 be the function given by fa(x) := f(x)1|yj<a,|f(x)|<a and let
A = f — fa. Proposition 4.1 of | ] implies that the proposition is true when f
is replaced by f4,i.e. forall A € R,

tlew (5 100)] e fon (i 5 p0)]. w0

x€E, x€E
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On the other hand, since the one-point correlation function of E, and E is equal to 1,
we have

> 1ga(x)

x€E,

> rgA<x>|} = [ Igal:

x€E,

Hence,

e o (310 - oo (1 5,0 0 (e 5, o]
= E _exp (m > falx > +0(IM /. Igal)

x€E,

and the similar estimate with E; replaced by E. Taking the limsup of the difference
when 7 goes to infinity gives, using (3.1):
| =0(JAl [ Izal)

E |exp (i)\ zé f(x))

for all A > 0. Now, by dominated convergence, the integral of |g4| goes to zero when
A goes to infinity, which gives the desired result. O

lim sup
n—00

E |exp <i)\ > f(x))

XEEoo

It is natural to conjecture that something similar happens for the zeros of the Rie-
mann zeta function:

Conjecture 3.3. Assume the Riemann hypothesis. For all functions f from R to R such that
| 1£(x) log(2 + [x[)dx < e,

> ) = X fx)

er% e x€Ee

2imtz :
gT> and w 1s

in distribution, where E% denotes the non-trivial zeros of z — ( ( +iTw —
a uniform variable in [0, 1].

The extra factor log(2 + |x|) in the integrability condition is due to the fact that we
sum f over all zeros of {, who have a logarithmically increasing average density.

One can also express linear statistics of E;; in terms of the logarithm of {... We have
the following:

Proposition 3.4. Let f be a C' function from R to R, integrable, such that
xf] — 0, [ |xf(x)] < eo.
Then we have a.s.

0) [ fedx = [7 Slog(@ny)f (dy.

ern
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Of course, a similar result holds with E., instead of E,,.
Proof. Forall A > 0,

> 0= feACENEAA T 3 [ fwa

x€E,N[—A,A] x€E,N[—A,A]

— f(-A) Card(Ex N [-A,A) + [ f'(y) Card(Ex N1 [y, A])dy
= (=AY Na(A) ~ Na(—A)) + [ (Na(4) —~ Nay) ' )y
= SAN(A) = F-ANa(=2) — [ Naly) ()

Since N,(y) = O(1+ |y|) a.s., we deduce, from the assumptions made on f, that
almost surely:

2 Sl =- | Nulw)f )iy = 711/: Slog(En()f iy — [y (v)dy

Doing an integration by parts gives the desired result. O

4 Fine estimates for the logarithimic derivative and re-
lated conjectures for the Riemann zeta function

We now state a conjecture which relates the random function ¢« to the behavior of the
Riemann zeta function { close to the critical line:

Conjecture 4.1. Let w 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:

7(5+iTw — (2% o
< (2(3 I+ iTwl)gT);Z < C> =% (Ewlz)iz € C)
2

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

(gt ¢ (217~ togr) = =€) = (= <)

on compact sets bounded away from the real line.

This conjecture is supported by the following lemma:

29



Lemma 4.2. We have, for z ¢ R,

e 1 1
C‘” =in+ Z : + ) ( + >,
(;IOO keZ > yk Z=Yo (S \2—" Yk Z— Y-k

and when the random variable w is fixed:

—i2 {’ 2rz\
logTC< —HTw_logT) i

~E§

where Eg are the non-trivial zeros of the Riemann zeta function centered around 1 + iwT
and renormalized so that their average spacing around the origin is O (1). More precisely, if

’yEEé,then:
. —logT 1 .
V= o (P 2 “"T)

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

5 1 1~+i< L | )

5 270 277 g \EF 7Tk 27Tk

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

Remark 4.3. 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) +0O(log A),

A A
p(A) = 5,108 (m) :

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
~ ) _
% = sgn(k) 22— ([k|) + O(log (2 + [K))),

where (=1 is the inverse of the bijection from [27te,0) to Ry, induced by ¢. The implicit
constant depends on T, w 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 ¥'s, 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 logarithmic derivatives of the cor-
responding 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 ¢}, /(. For the
formula involving ¢, we start by the Hadamard product formula for the zeta function:

Mo (1-3)

Vs € C\{1},Z(s) = 715/22(5 )T+

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 1t 1M s
g(s)—zlogn—l—;s_p pa—| 2r<1+)

Take s = 1 +iTw — fgg% with T — oo and use the asymptotics FT/ (1+35) =logT +

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

—i2n ¢’ (1—i—iTw— i27'(z) B —i27tZ 1 n 2 1
logT ¢ \2 logT) logT s—p logT2
—i27T 1

= i+ > — ,
log T % % — (p— 1 —iwT)

(logT+O(1)) +0(1)

+0(1)

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

-2’ (1 . i27rz> . > < 1 1 )
A z+iTw— =i+ — + . +o(1),
logT ¢ \2 log T ,(2::1 Z—Yark Z— Vatil—k (1)

where a depends only on the way to number the ¥;’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 4.1: since the randomized and
renormalized zeros ¥ 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
it in the expression of {'/ is due to the Archimedian gamma factor in the Hadamard
product of . With the same renormalization corresponding to the average 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 first two moments of %, which will naturally give a

!
conjecture on the corresponding moments of % A particular case of our conjecture is
in fact equivalent to the pair correlation conjecture under Riemann hypothesis, thanks
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to results 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
tunction 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 Ero/ Eoo SCEMS tO carry some spectral interpretation (see the last
section and the reference there to the recent work by Aizenman and Warzel | D).

As shown in Lemma 4.2, ¢J,/{« can be written as an infinite sum indexed by Z
which is not absolutely convergent, but which converges if we cut the sum at —k and
k for k € IN, and then let k — oco. Instead of considering the terms indexed by m &
{—k,—k+1,...,k}, it can be more conveninent to take all the terms of index m such
that |y;,| < A, and then to let A — oo. The following result says that the two ways to
consider the infinite sum give the same result.

Proposition 4.4. Almost surely, for all z ¢ {yx, k € Z},
Ceo(2) 1

=i+ lim .
Coo(2) Aoy 21 Z = Yk

Proof. By Lemma 2.10, there exists almost surely C > 0 such that
Yk — k| < Clog(2 + |k|)

for all k € Z. It is sufficient to show that almost surely, for all z ¢ {y;, k € Z},

1 1
i+ - > +imr | — 0.
yel<a Z Yk k|<A—Clog(2+A) * ~ Yk A—roo

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

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

and then we have to show that

1
— 0.
— Y A—oo

2

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

1

— — 0.
Ik|>A—Clog(2+A), [k|—Clog(2-+|k|)<A |2 = Ykl A—eo

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).

]
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We will now bound some exponential moments related to ¢/, /. In order to apply
this bound later to convergence results, it will also be useful to consider ¢, /&, for
tinite n. The infinite product given in Proposition 2.13 is clearly uniformly convergent
in compact sets if we regroup the terms of indices k and —k, and ¢, does not vanish
outside the real axis. Hence, we can take the logarithmic derivative:

Cn(z) . 1 1 1
Gz T w+z< Ol mJ'

Z—Yy k>1 \Z =Yg Z=Y_

(n)

Since v’ — k is n-periodic and then bounded, one deduces that we also have
!/
LG D D
[yk |<A k

From now, we will allow #n to be either oo or a strictly positive integer, and we will
write by convention y,(coo) := Yk. Moreover, we define:
1 G 1
(n) " &,(2) 2.

M >a %~ Yk

Then, we have the following estimate:

Proposition 4.5. Let K C C\R be a compact set. Then, there exists Cx > 0, depending only
on K, such that for all p > 0 and for all A > Cx(1+ p*log(2 + p)),

p

1
‘}/;({n) [>A z—y}(cn)

2
sup [E |supe <1+ Crplog A
neNU{oo} zeK \/Z

In particular, for all fixed p > 0, we have:

[ p Z () #
supe R . 1
zeK

Proof. Let « > 1 be an exponent to be decided later and denote for every ¢ € Z the
intervals:

limsup sup E
A—o0 nelNU{oo}

Ip == (|€], (]¢] +1)"]
If =sgn({) (IyN[A, o))

First there is a deterministic constant Cg , > 0 such that for ¢ > 0:

()
,ylgn>|61€;$| 1 sgy Cica
z

<
— (1+€)u¢+1

ORIk
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Then, thanks to the triangular inequality and Proposition 4.4, and using the notation
X and X given in Lemma 2.8,

1 1

(,; z—y" S;) sz =y
! I>a = Tk = lylert = 7k
(n)
C
<2 X it Z aeee
20\ [y lerp " letf
X4 —X
oy (BTt o Kt X
“&\ 0 a+0 SNEA L
X\I/A +‘X—1A Xpa+X_ja
< : o - +CK,0¢£—,X+1£
>0 (1+4) (14 0)
17| 1 , C
<2C ’g+ T ‘X +‘X_ <1+ K"")
K""lg (14 0)*1 ﬁ% (14 6)" < 17 i ) 1+¢

Notice that I{! is empty when |¢| < Ai — 1. Thanks to that, we will now prove that:

> 1(11) :OK,a<All)+<1+OK,a<Al ))Z <’XT{1:2“”A) (4.1)

>4 % Yk (20

1
« «

Indeed, from the previous equation, the first sum can be written as:

I (1+0)% — ¢
2Cka ) m<<l<,a > Y
(>A%—1 (>A%—1
1 e(X—l
NS Eliﬁi““
(>A%—1
1
— Z 5
oAb (1+2)
1
Lo
Aw

1+£
Now, we are ready to exponentiate the inequality (4.1) after multiplication by p >
0. Let (B¢),cz be the probability weights given by:

And, in the second sum, write (1 + CK"") =14 Oka (All> to deduce inequality (4.1).

b= Ly 1
£7 Zap {1+l0zat} 010"
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where Z 4 , is the normalisation constant, chosen in such a way that the sum of B, for
¢ € Zis equal to 1. One easily checks that

1
Zx = O (g )

We have:

1
exp p 7(71)
" >a % Yk

1 1
< o (p0xa (1)) ow (’” (1400 (7)) 200 5 e[y )
® « leZ

(Jensen) pOk, 1
S e < ) ZlBéeXp< <1+OK10¢< 1)) O,x <A11/“> ‘XIA>

(e Ax

_ %00 5 e (s %)
leZ
_ ePOK,zX(Al,}C) (Z B¢ [exp (q ‘XIA ) — 1} + Z ﬁé)
leZ leZ
= epOK'“(Alclv) epom(f‘l”l‘) > B {exp <”l ‘S{Ie; > B 1} '

where

If0<g<1/4,wegetl/(1—2q) <1+ 4qand then by Lemma 2.8:

X 4 402 Vi
IE[eL” ,;I_ll < /— g? Var(X
1_
402V,
( ,/47rVar ) 7 Var(X

( 1+47IVar(X )) 4q2Var( IA)
e l

44 Var(X
<7q 1—|—Var(X ))eq l 12‘4).

Using the estimate of the variance given in Lemma 2.8, we deduce

EV If_ll < qlog(2 + | I{1])e0 e los @11

= qlog (2 + Oq (1 + |£])* 1)) €O(6" og(2+Oa(A41))))
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o q1og(2 + [¢])e T 108EHI) — g(2 4 |¢) o) Tog(2 + |¢])

Hence, in the region where g < 1/4, we get

o

supe
zeK

> (1) 1(14)

‘}/k [>A =y,

E
leZ

| < eOK’“(Api> + Oy <q o (Ll) S B2+ [£)) O 10g (2 + |€)>

The sum in £ is smaller than or equal to

1 _ 2
~ S () 2+ )T log(2 + |4]).
Ar 1> Al/a_q

If the exponent Ok ,(g?) is strictly smaller than (a — 1)/2, then the terms of the
last series are bouded by 2*(2 + |¢|)~Plog(2 + |¢|), where B > 1+ (a — 1)/2 and
B = a — Ok 4(g?). Hence, in this case,

S A+ )@+ ) og 2+ |0]) <o S 2+ 14]) Plog(2+ |4])
[¢|>Al/x—1 0>AVe 1

Now, since B > 1, the function x — x~#log x is nonincreasing on [e, ). Hence, for
A > e%,

S (L4 )@+ 1€) Ok T) log(2 + |€]) < /AW x~Plog xdx
[|>Al/x—1
' Plogx]” 1 ®© By

1—ﬁ A/ 1—’B Al/a
1

1
< L 40-pipogat/ey 4 L q(-p)/a
Sp-1 BATI Y o1y

<u [

2 2
_ 2 A(1-B)/a 1/a (1-B)/a

< “_1A <“_1—|-log(A )) <Ly A log A
B log A

o Al—(l/‘x)'i'OK,a(qz).

Moreover,
1 o0 1 1
— — > A
A= 2RI Z e P A At P gy

if A > 1. The condition Ok ,(¢%) < (a — 1)/2 is satisfied as soon as § <k, 1, and
since g is dominated by p/A'~(1/%), as soon as A >y, p*/ (@D, Hence, if A >g,

1+ pfx/(tx—l)’
) + 0O, (WOK'“(}]}()AOK,X( HogA)

2

p
E |supe
zeK

OK,zx (
=e

9\»—!“3

1
‘y;(n)bA z—yl((n)

36



b
=

2
OM(%) plog A Osz( +-2 288 )
_ A\ L ’ A2-(2/4)
=e¢ A + OK,,X AT (1/a) e .
Let us now choose a = 2. For A > 1+ p?, we get

o

supe
zeK

k

E

Now, by assumption, p/+/A < 1, which implies that

CxT7) 214 04 (\}%) — 0x(1)

-I =1+ Ok (plOgAeOK(#lZgﬂ) )

and

L

supe
zeK

2

1
‘y,((n)bA zfyl(cw

E

VA

Now, log A/ A is nonincreasing in A > e,soif A > e + p2 log(2 + p), we get

2 2 2
p-log A p~log(e + p~log(2 + p))
O [958 2) < 0 — O(1),
K( A ) - ( e+ p?log(2+ p) k(1)

which gives

o

supe
zeK

1
Zlyl({n) oA

E

}HOK(PI;%A).

]

As a consequence of the above bound we have the following estimates on the L
norms of ¢,/ &eo.

Proposition 4.6. For any compact set K of C\RR, and for all p > 1, there exists an absolute
constant Cp, g such that:

1 ! log(2+A)
VA > 0,supE <Cpx—Fr—"
z€K <yk>Azyk > 1% \/1+A
and in particular,
p
1
sup E 0,
zeK |yk|>AZ — Yk A—roo

Moreover, &L, (z)/Co(2z) isin LP forall z ¢ Rand p > 1.

37



Proof. For A > 2, let us define ¢ = v/A/log A. For A large enough, 2+ g < A and

then )
: < Cx(1+ 1)
Ck(1+g°log(2+4+4g)) <Cx(1+ logA)’
which is smaller than A if A is large enough depending on K. By, Proposition 4.5, we
deduce that there exists Dx > 2 such that for A > Dy,

1 Ckglog A
]E eq‘2|yk\>A zyk‘] < 1 Kq g 1 C .

Now, we have x¥ <, e, and then for A > Dg > 2,

[ p

Eflg > L } i,
i >4 % Yk

Le. y

p p

1 logA  log(2+ A)

E <Ly 1/q= <
< |y,%Az—yk > g VA VI+A

In order to remove the condition A > Dy, it sufficies, by using the Minkowski inequal-
ity, to check that for A < Dk,
P\ 7

1

“(

Now, each term 1/ (z — yy) is bounded by 1/ (inf,cx |3z|), and then
%

o

Now, this last bound is finite since X|_p, p,) admits exponential moments by Lemma
2.8, and since it depends only on K and p, we get the desired bound.

The fact that &, /{ is in L? is immediately obtained by taking A = 0 and by
observing that the restriction |yx| > 0 in the sum is irrelevant, since 0 is a.s. not a point
in {yk/ k e Z} [l

Z —
A<lyg<Dx © Yk

1

>

Z —_
A<|yx| <Dk Yk

p
) <k || X[—py,pylIL,-

The preceding result allows to compute the moments of &}, /e by first restricting
the infinite sums to the y;’s between —A and A, and then by letting A — co. More
precisely, for all fixed z1, z, . . ., Zp ¢ R,

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

and
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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.

Remark 4.7. 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) = E(£2())

Coo
. . 1
=in+ lIm E| >
A—00 |yk\§AZ_yk
=i+ lim dyLQ/)

A= J[-AA] T Z—Y
= im (1 —sgn (3(2)))
= 12711 (3(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 (2o e)

= —7* + 7% (sgn (3(2)) +sgn () + <klz—yk2 i3/1)

! __
Az \ plml<a Z —YkZ T U

et e E 2iet)

Moreover:
1 1 d dyrdys (1 — S(y1 — 1y2)?
E( > : :/ v +/ y1dya ( (/y1 yz))’
il lyl<a =~ YkE Y a4 (z=y) (@ —y)  J-aap (z—y) (@ —p2)
where )
sin (7tx
S(x) = "
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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 #2):

dy . sen(3(2) —sen (3()

A% /[—A,A1 (z—y) (7 —v) z—7

The second integral can be written as I; — I, where

I = / dy1dy»
(4,42 (z=y1) (2 —y2)’

and

S(y1—v2)?
L = dy-dy».
2 /[-A,A]z z—y1) (2 —y) M2

One has immediately

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

A—oo A—c0 z—y AAZ —y
For fixed z and 2/, the integral I, is dominated by
/ 1 3 dyldyz
R (14 [y ) (T + [y2D[1 + (y1 — y2)?]
1 1 1 1
<3 + )d d
2 e T e (e * e ) 1

B dy du <o
ORI R (T4 [u])? 7

Hence,

lim I, = dyidyo,

A—o0

/ S(y1 —v2)°
R (z=y1) (2 = ¥2)
where the last integral is absolutely convergent. The change of variable u = v, v =

Y1 — Y2 gives
du

. _ 2
z}g;olz a /Rde(v) /]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)_m z—z —v

/ du . sgn(3(z)) —sgn (S(2))
R ( .

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

- 5(0)?
. o~ o x( ~/ N7
1%11}20 L =im[sgn (S(z)) —sgn (S(2'))] /]R O vdv,
where
S(0)? 1 2l
/IR 7 o = I /IR v (z -2 —0) dv'
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do,

1 1—€¥ 4 2imo p 1 [ 1—e 27 _2ino
N 47'L'2/IR v2(z — 2/ —v) v+47‘[2/]R v¥(z — 2z —v)
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
can be extended to meromorphic functions of v, with the unique pole v = z — 7.
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 2i7
times the sum of the residues of the integrand at the poles in the upper half plane:

1 / 1-— eZinv —+ 21'7-(Udv B 1— €2i7T(Z—Z') + 217_((2 _ Z/)]1
42 JR v2(z -7 —v) 2int(z — 2/)2 F(z—2)>0

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

1 / 1—e 2T _ iy 1— e 2n(z2) _2jn(z —2')

dv = — Tots iy
472 JR vz(z — 7 v) v 2i7r(z _ Z’)Z J(z—2')<0

and by adding the equalities:

2 son (X(z — 2/ 1 — e2im(z—2) sgn(S(z—2'))
/]R s@? s (S ) ( ) 1

z—z' —v 2ir(z — 2)2 t
By noting that
it [sgn (3(z)) —sgn (3(2'))] sgn (S(z — 2')) = 2imlg(z)5()<0r
we deduce
ji_rflo L= 1— eZzn((zZ—i’):/g)nz(%(z—z’)) Loy o0+ ;580 (%(z)i : ?n (%(z’))'
Hence,
Jim (I — Ip) = =7 sgn (3(2)) sgn (I(2')) - = ezlﬂé—j’);g)r;(%_z/» Lg(z)3(2)<0
. sgn(9(2) —sgn (3()
z—z2 ’
and

i ! ! = —7?sen (S(z2)) sen (S(2/
11mIE'< 3 Zykz,yl> gn (3(z)) sgn (3(2'))

A
T \nllwl<a
1 — p2in(z—2') sgn(S(z—2'))

- z—2) Ig(z)3(2)<0-

41



Hence

~,

/ ) 1 — e2in(z—z’)sgn(£s(z Z'))
My(z,2') = =471 5(2)<0,5(2')<0 — Z—2) I3(z)3(2)<0-

This formula has been proven for I(z) # (z'). It remains true without this as-
sumption. Indeed, the L? convergence of irt + Slyl<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.

Second moment with a conjugate M,(z,z');z,z' ¢ R: Let us now define

¥a(a) =B (20520 ))

Coo " Goo
Since —
g‘:( Z/) = —2im + g:( z'),
one gets
My (z,7') = M(z,2) — 2itM;(z),
and then

5 , ) 1 — eZin(z—?) sgn( z/
M(z,2) = 47152y <0,5(z) <0 — 77 Ls@)s)>0

&
=
N
|
N

L
—
=

In particular, we get the L2 norm:
1 — e—47(S(2)]

_ 2
< > =4 lg(z)<o+w.

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

600
=)

Conjecture 4.8.

lim lE(gl( +iwT + )€/< +iwT + i ))
1— e—(a —a) sgn §R(u —a)

(a—a)’

1 7’ a \ZJ' /1 . a’
Tlglf}Olog T]E<C <2+WT+1 gT)C(2+MT+10gT)>

1_— ef(aJra )sgn R(a+a’)

=Lp(a)<oR(a")<0 — Ly a)w(a)<0

=Lp(a)<o,R(a")<0 IR (a)r(a)>0

(a+a)
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Remark 4.9. In Lemma 4.2, 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.

5 The moments of ratios related to ¢

5.1 Expectation of ratios

For z € C, the random variable {«(z) has no moment of order 1. However, if we
consider the ratio of products of values of ¢« at points outside the real axis, and if
there are the same number of factors in the numerator and in the denominator, then
the ratio is integrable. This result is a consequence of the following theorem:

Theorem 5.1. For any p > 0 and any compact set K C C\RR, we have:

gn(Z') s 0o
n(2) ><

Proof. Let (z,z') € K. Without loss of generality, one can enlarge the compact set
K to a compact that is symmetric with respect to the real line, and whose part above
the real line is convex. Using the functional equation (1.3) if necessary, we can then
assume that z and z’ are both in the upper half-plane.
Since this part of K is supposed to be convex, [z,z'] C K. Therefore, the segment
z,2] does not cut the real line, where zeros lie. Hence for n € IN LI {co}:
¢n(z')

& ))’ pla—2| sup,cg| 2 (1)
ex R ( 2E <e
E(2) P (p /u En

By absorbing the quantity |z — z’| = Ok (1) in the exponent p, we only have to prove
that for all p > 0:

sup IE< sup
(

neNU{oo} z,z')€K?

p

<

1 !
P2 kez O] Pl (2)
sup [E | supe k

= sup E| supe < 0.
neNU{oo} zeK neNU{oo} zeK

By Proposition 4.5, we know that for A := C/(1 + 4p*log(2 + 2p)),

2p
sup [E | supe
neNU{eo} zeK

Z n %
‘yl(c >4 Z*yl(c ) < 0.
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By the Cauchy-Schwarz inequality, it is then sufficient to check that

2p
sup E [ supe
neNL{oo} zeK

> ), T
g 1<A z—y](() < 0.

Now,

1 < X sup 1 1

| S A-4,4 S s

yP<a? y,({”) =A4] zekier |2 =t T infex |32
k =

X[-a4)
and all the exponential moments of this last variable are finite, thanks to Lemma 2.8.
O
From this bound, we are able to deduce the following convergence result:
Proposition 5.2. For z1,...,2k,2},...,2, € C\IR, and for alln € IN L {c0},

k Cn(z;)> ~
E (]1:[1 Cn(zj> <

Moreover, for every compact set K in C\IR, we have the following convergence, uniformly in
21,22, 2k, 2}, -, 2} € K

k ! k Eoo(Zh
N LCANINE NCIY
j=1 Gn (Z]) n—reo =1 Goo (Z])
Proof. The finiteness of the expectation is a direct consequence of Theorem 5.1 and the
Holder inequality. The convergence we want to prove can be written as follows:

FE(z) coo<z;->}
E Ll} Xeni | ey

— 0,
n—oo

sup
zl,zz,..‘,zk,zi,...zl’(eK

which is implied by

£ Gz k Zwlz '.)]
U Hegy)

E sup
\‘Zl Z9

/ /
,...,zk,zl,...szK
Now, we have

) f )]
]Hlm e

]':

(2})
¢n(2))

Goo(2])
Goo(2))

<x I o) I

m<j<k

It is then sufficient to show, for 1 < m <k,

/ m—1 ! ! /
]EKSHP @(z)) (Sup n(z) Enlz)  Gml?)
z,z'€eK z,z'€eK

) | 8@ a2

Cn(2) Coo(2)
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which is implied (after two applications of the Cauchy-Schwarz inequality) by

[ e e
(z r(z
Sap B [(.SEEK & (2) ) J Sup E _(;;%EK 6 ) J
[ e )P
EI 0@ W) | el
From Theorem 5.1, it is then sufficient to show that
[ la@) ()P
Pl am T wm | | Rt
Now,
E(Z)  El@)| [En(#)[Ew(2) = En(2)] + Ea(D)[En(Z) — Eno(2)]
By 91 PN 5 RN 5 B 8 En(2)E(2)

2 (SUPren oo} SUPzek [6r(2)]) (sup.cg 181 (2) — Eno(2)])

= infreNu{oo} inf,ex [Gr(2)[?

Almost surely, ¢, converges uniformly to . on K. Hence, the numerator of the last
fraction converges to zero when n goes to infinity. On the other hand, since ¢ does
not vanish on K (all its zeros as real), its infimum a on K is strictly positive. By the
uniform convergence of (¢;),>1 towards (e, there exists rg > 1 such thatr > rp implies
infg |¢;| > a/2. Moreover, since ¢, also has only real zeros, infx |¢,| > 0 for all r < .
We deduce that the denominator of the fraction above is strictly positive. Since it does

not depend on 71, whereas the numerator goes to zero, we get almost surely:

s [£2) _ 8l
z,z' €K gi’l (Z) (:00 (Z)

By dominated convergence, for all B > 0,

Cn(Z) _ Gw(z))
Cn(z)  Ceo(2)

2
> 0.

n—oo

E {B A sup

z,z/ €K

and then

limsup E { sup

n—oo z,2/€K

NE e

' En(Z)  Ew(@)[
< limsup E |1 / / su _
=~ n—)oop Supz,z/eK %;l((zz))_%o;((zz)) ZZB Z,ZIEPK Cn(Z) goo(Z)
/ N 4
< llimsup]E [sup én(z')  Goo(Z) -I
B n—00 [Z,Z/EK Cﬂ Z) goo(Z) J
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4
1 §n(2') (ZOO(Z/)
< —sup E su + su
Bne]II\)I <z,z’£K Cn(Z> Z,ZISK gw(z)
N 14
< 16 sup [E | sup on(Z)
neNU{eco} z,2/€K CH(Z)

By Theorem 5.1, the last quantity is Ox(1/B). Since B can be chosen arbitrarily large,
we get

Cn(Z) _ Gw(z))
Cn(z)  Ceo(2)

2—|
— 0.

E {sup

z,z/ €K

]

Now, the joint moments of ratios of ¢, can be explicitly computed, by using tools
given by Borodin, Olshanski and Strahov. In [ ]and [ ], they established that
certain determinantal formulas for ratios of characteristic polynomials are equivalent
to a certain property regarding the underlying point process of zeros’. This prop-
erty was named Giambelli compatibility (equation 0.2 in [ ). We are now con-
cerned with a particular case of that general framework. Consider a point process
A=Ay = (M, Ay, ..., Ay) of n-point configurations in C. We assume that the under-
lying probability distribution is of the form:

P (A € dx) = - |AG)P T aldx) (5.1)
n i=1

where A(x) = [hi<i<j<n (xl- — x]-) is the Vandermonde determinant, « is a reference
measure on C whose moments are all finite, and C,, is a normalisation constant. We
then have the following result:

Theorem 5.3. If for u € C we note

then the following formal identity holds for all k > 1,

det (ui ! vj) E <Jf[1 gEZ;) — det (ui 1 JF <ggf‘];>>k1=1 (5.2)

This identity has to be understood as follows. Writing

1 =AY
uj— A =2 il
j

m=1Y;

D(u,) and ) 9 multivariate power series in the variables

ui, ..., Ug,01,...,0 for which all the nonnegative exponents are bounded by n, and whose

we deduce an expression of H;-‘Zl

2The authors are grateful to Brad Rodgers for many insightful discussions on the subject
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coefficients are polynomial functions of Ay, ..., An. The fact that the moments of w are all finite
implies that one can take, term by term, the expectation of these power series. The two sides of
(5.2) can then both be written as power series in uy, ..., U, 1, .. ., Vx with exponents bounded
from above, divided by []; gi,jgk(ui — vj). The formula (5.2) says that these two power series
coincide.

Pointers to the proof. This result is proven in [ ], up to small changes. Comparing
our notation with [ ], we have

D(v]-) = U?E(—v]'), [D(u]-)]_1 = uj_”H(uj),

and then we deduce immediately our formula from Proposition 2.2. of [ ], by
changing the sign of the v;’s and by multiplying both sides by H;.‘Zl(z;]- /u;)". Note
that this multiplication is the reason why we allow here nonnegative exponents up to
n in the formal power series. In [ ], the results are proved for « carried by R,
however, they can immediately be extended to C: the only change occurs in the proof
of Theorem 3.1 in [ ]. We have to replace A,y N—iyN—jby A),4N—iN—j, Wwhere

Apg ::/Cxpqux(dx),

the conjugate coming from the fact that the joint density of A involves |A(x)|? instead
of (A(x))2. O

We specialise « to be the Lebesgue measure on the circle S' = {|z| = 1} and, thanks
to the Weyl integration formula, equation (5.1) becomes the density of eigenvalues for
the CUE. The random vector A(") can therefore be seen as the zeros of the characteristic
polynomial Z,, (equation (1.1) ). The following corollary is intuitive, although the proof
requires some care in passing from a statement on formal power series to a statement
on actual analytic functions:

Theorem 5.4. For (zq,...,2¢) € (C\IR)k and (z},...,z,) € CK, such that for 1 <i,j <k,

Zi — z} is not an integer multiple of n,

k k
1 k Z(2)) 1 Cn(2})
< orz 2 > <]1:[1 &n(z)) oy 2\ Cu(zh) 3)
e n — € n 1’,]':1 e n — € n 1',]':1

and moreover:

E(%5)) = { e yoe 20 o

Proof. Recall that
7 (e2imz/n D(e2imz/n
Cn (Z) — 7”1( ) — ( )
Zn(1) D(1)
When forming a ratio, simplifications occur and give:

2z,
]

v1<i<k ‘:n(Z;) _ D(em’;‘)’
¢n(z)) D(e )

[~
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i2mz, 27z
Now we set (1,v) € CF x CF such that v; = e~ and uj = e n . The result we
have to prove is equivalent to the following: the equation (5.2) holds as an equality of

complex numbers for all (uy,...,ux,v1,...0%) € (C\Sl>k x Ck such that u; # v; for all
i,je{1,...,k}.

Now, all the computations in Theorem 5.3, implicitly needed in order to write an
equality of formal series divided by [];<; j<,(u; — v), can be translated to get an equal-
ity of complex numbers, provided that the formal series converge absolutely and that
the denominator does not vanish. This last condition is satisfied since we assume
uj # vj foralli,j € {1,...,k}. Now, if |u;| > 1 for all i, each term of the power series
corresponding to D(v;)/D(u;) is dominated by the corresponding term of the power

series .
n n oo ’ A ’P |z)]-| +1
(Il + 1Al) -

ml_:[1 ] " ml_:[1 pz—:o | [P ui| —1
We deduce that the power series involved in the left-hand side of (5.2) after removing

the denominator []<; j<,(#; — v;) is term by term majorized by the series correspond-
ing to

k(o] +1\"

M(5) T (ul o,

i 0EG 1<i,j<k,j#£o(i)

which is convergent since this quantity is finite. Similarly, the series in the right-hand
side is bounded by

ST (i I ()

C€S) 1<i <k j#0 (i) i=1

Hence, we have proven that (5.2) holds under the assumption that u; is outside the
unit disc for all i. Now to extend the result to inside the circle, we shall remove an
arc from the circle so that our working domain becomes connected.’> Going back to
the definition of the distribution of A("), assume that « is not the uniform measure on
the circle, but the uniform mesure on D, := {z € C | |z| =1, |z — 1| > ¢} for a certain
€ (0,1). In that setting, equation (5.2) still occurs for |u;| > 1, since our proof is avail-
able as soon as the measure « is supported by the unit circle. Now, the expectations
involved in (5.2) are integrals, with respect to the distribution of A, of rational func-
tions of (u1,...,ug,v1,..., 0k, A, .o, An). If ug, ..., uy are in a compact set Ky of C\D,,
and vy, ..., v, are in a compact set K, of C, then these rational functions are bounded
by a quantity depending only on K; and Kj, since almost surely on the law of A",

D(v;) - 1+ sup,cg, 7] " o
D(u;) =\ dist(Ky, D) '

n

=11

m=1

Ui — Ay

Hence, using dominated convergence, one deduces that the expectations in (5.2) are

holomorphic functions of (uy, ..., ux,v1,..., ) on (C\Dg)k x Ck. Hence, the two sides
of (5.2) can be written as quotients by []1<; j<k (u; — vj) of holomorphic functions. Since

3This idea was suggested to us by Brad Rodgers
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these holomorphic functions coincide on ({z € C, |z| > 1H)¥ x €k, and (C\D,)* x C*
is connected, they coincide on (C\D;)* x C*, and in particular, (5.2) holds for all
uy, ..., ux € C\S'and vy,...,09, € C. Now, if uy,...,uy € C\S!, vy,...,v¢ € C are
fixed, the left-hand side of (5.2) is the integral, with respect to the law of A", of a con-
tinuous, bounded function of (A4,...,A,) € (SH)¥, and the right-hand side is a linear
combination of products of such integrals. Hence, the two sides of (5.2) are continu-
ous with respect to the law of A("). Now, it is easy to check that the law of A(") for &
uniform on D; tends to the law for & uniform on S! when € goes to zero. Hence, since
(5.2) holds for a uniform on D, it also occurs for « uniform on S!.

It remains to prove (5.4). Using the change of variables u = ¢27%/" and v = ¢27%/",

we have to check Do) ) £ <1
v)\ _ if |u| <
]E<D(u)>_{(v/u)” if [u] > 1 (5.5)

If |u| <1, we can write

Do) _ fr1=oA,l o )
D(u)_Hl—u/\rﬁl_mnll AL (Z PAm>.

m=1

If we expand this expression as a power series in u and v with polynomial coefficients
in A{1,..., A1, this series is term by term dominated by

{ 1+ o) (z W)} <o

Hence, the expectation of D(v)/D(u) can be obtained by adding the expectations of
each term of the corresponding power series. For all nonnegative integers p,q > 0,
the term in uPv7 is a polynomial in A; %, ..., A;; 1 with total degree p + g. Now, the law
of A remains invariant if we multiply (AL .., A by any z € S, and then the
expectation of the term in u”v7 is invariant by multiplication by z7774, which implies
that it is zero for all (p,q) # (0,0). Hence the expectation of D(v)/D(u) is equal to the
constant term of the corresponding series, which is equal to 1, and then we get (5.5)
for |u| < 1. The case |u| > 1, v # 0 is the deduced as follows: we have

= e ro = o (faw ) Tt - = o (100 ) 06

(0 . D@
w ~ M e

E (gg;) — (v/u)".

Using dominated convergence, it is easy to check that E[D(v)/D(u)] is continuous
with respect to (u,v) € (C\S') x C, which allows to extend (5.5) to the case |u| > 1,
v=0.

O

e}

7

)

and then, since |7 !| < 1,

]
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As Borodin, Olshanski and Strahov have in fact noticed, taking the limit for n going
to infinity is meaningful. Here, we can go further since we have now constructed the
limiting object {. More precisely, using the convergence proven in Proposition 5.2,
we easily get the following;:

Theorem 5.5 (Ratio formula). For all zy,...,zk,2},...,2, € C\R such that z; # z;- for
1 <i,j < n, we have

' k
1 k Goo(2)) 1 oo (%))
d 5] =d ]
“ <Zz' - Z})i,jl N (]1:[1 Coo(Zj)> “ (Zf B Z§']E <C°°(Zi)>)i,j1

and moreover:
E(@,(z’)) B 1 if(z) >0
Eolz) )~ | €273 ifS(z) <0

The condition z; # z;- is not really restrictive, since for z; = z;-, the ratio inside the

expectation can be immediatly simplified by removing the factor o (z;) = Coo(z;-) in
the numerator and the denominator. If the z; and the z;- are all pairwise distinct, we
can divide by the Cauchy determinant in the left-hand side, in order to get the joint
moment of ratios Coo(z})/ Coo(2j). If some of the z; or some of the z} are equal, the

Cauchy determinant is zero, so the ratio formula does not give the moment directly:
however, the moment can be recovered from the fact that it is continuous with respect
to z1,...,2,,2),...,2; € R, this property of continuity coming from the uniformity of

the convergence in Proposition 5.2. The joint moments of ratios of the form %Z((ZZ/)) and
conjugates of such ratios can then be easily deduced from the following:

Cool(z) = 77 1T (1 — Z) = g 2inz {emi 11 (1 — ]/Z_kﬂ = e 27EE (2).

keZ Yk kez
In this way, we get forall z,z’ ¢ R,
2 2
E [ COO(Z/) —| — 6*4”%(2/*2)]1%(2)@ <1 + (1 _ e—47‘(%(z’)sgn(%(z)))|2_zl|>

43(2)3(2")

[ Cu(2) | |
Given Conjecture 4.1, it is natural to expect the following;:

Conjecture 5.6. Let w be a uniform random variable on [0,1] and T > 0 a real parameter
going to infinity. Then, for all z1, ..., zk, 2y, . ..,z € C\R, such that z; # z; for all i, ,

1 . z'27rz;.
k ¢ 3 HiTw — log T
] 1 . i27z;

-1 2irt(zh—z;) k
1 T, +e I T s,
T— det < /) det < $(z)>0 : \s(z,)<0> ,
Zi — Z; Zi— Z;

I ]

E

where the last expression is well-defined where the z; and the z;- are all distinct, and is extended
by continuity to the case where some of the z; or some of the z} are equal.
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Remark 5.7. In a recent work [ 1, Rodgers has shown that the GUE conjectures and the
Riemann hypothesis imply the above conjecture.

5.2 Moments of the logarithmic derivative

We have seen in Section 4 how to compute the expectation of products of the loga-
rithmic derivative of the characteristic polynomial evaluated at different points at the
microscopic scale. In particular, it appeared that this method is hard to exploit when
one considers a product with three or more factors. On the other hand, one might try
to compute such expectations using the ratios formula (5.5). Indeed, it follows from

Theorem 5.1 that we can differentiate [E (H] 1 (;o( )> with respect to z] and then take

z; = zj, with the z}'s all distinct. As an application one can see that the formulas given
Section 4 can be obtained with this method in a much quicker way. We shall use this
approach to establish a general formula for the moments of the logarithmic derivative.

Before proceeding, let us mention again that the moments of the logarithmic deriva-
tive of the characteristic polynomial as well as their asymptotic behavior have already
been studied in the random matrix literature in relation with the Riemann zeta func-
tion (seee.g. [ 11 Jor|[ ]). Since the formula for the ratios that is usually
used in this literature is different from our formula (5.5), the formula we shall establish
will look different as well.

We will state our main formula at the end of the section after discussing several
computational steps.

We assume for the moment that the z;’s and the z;-’s are all distinct and not on the
real line. If A denote the set of indexes j such that z; has negative real part, we get

— k
2imt(z—z;)Lic o
der (£ )
i s
E ] 5| = =,
Geo(2))

el

The denominator is the Cauchy determinant:

p
det( 1 /> :Hi<j(zj_zi)Hi<j(Z§_Z;').

Zi — Zj i (zi — 2j)

i,j=1

Expanding the numerator then gives, after dividing by the Cauchy determinant:
[ k Goo(z -I ZiH(Z;(i)—Zi) ' ' . N—1 ! n-1
LH &z J Y el I]e II (Zz_zj)H(Z]_Zz) H(Zi_zj)

ceB; i€A i,j7o (i) i<j i<j

This expression is proven for z;, z;- all distinct: by continuity, it also holds for the z;’s
distinct on one hand, and the z;-’s distinct on the other hand. Now, it is possible, in

the last expression, to differentiate inside the expectation, with respect to any set of
variables. Indeed, since the product of ratios of ¢« is holomorphic with respect to all
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the variables on C\R, differentiating is equivalent to taking suitable integrals on small
circles, by using the formula

f/(z) = i /27-[ e—ief(z + €ei9)d0
2me Jo ’
and the integrals can be exchanged with the expectation, because all the moments of
ratios of e« are uniformly bounded on compact sets of C\R, by Theorem 3.11. We
deduce that for zy, . . ., z; pairwise distinct and not real:

{ k C/OO(Z])-I _ . ok 621‘77(2:”. —z;)
Bl = 22 e (I

i—1 TES; icA

ij#0(i) i<j i<j

I[I z-2)]1IGE— z) (= - z})1> .

For each permutation ¢, we have a multiple derivative of a product, so we have to add
all the possible terms obtained by distributing the derivations on the different factors.
If j is not in the set F(c) of fixed points of o, then the product contains the factor z; — z;-.
If this factor is not differentiated with respect to z;, the corresponding term vanishes
by taking z;. = z;. If this factor is differentiated with respect to z}, it becomes equal to

—1. Hence, we get

=[E-2)" Y e(o)(~)FOL,

i<j TeS;

a|F(U)| 2irt(z . —z; —
IIe (o =21) I (z—-z)]IG~-2) 1 .
Zy=21,-,2, =2

. X 78,
jere) 97 \ jca i,j#i,0(i) i<j

We have to differentiate a product of three factors (which are products themselves).
Hence, we can write the result as a sum of terms indexed by partitions of F(c) into
three subsets U, V, W. For a given partition, the corresponding term can be nonzero
only if the first product depends on all the variables indexed by U, which means that
for all j € U, there exists i € A such that o(i) = j,i.e. i = 0~ !(j). Since U is included
in F(c), we have j € F(c) and then c=1(j) = j,i.e. i = jand j € A. Hence, we only
need to consider partitions for which U C A. Moreover, if this condition is satisfied,
each derivation of the first term simply multiplies it by 2i7r, and then we get:

E [ﬁ &(z)) | CTlz—2)"" S e(o)(=1)< FOI T] 2o
|j:1 ‘:OO(Z])J ! l

i<j reS; icA

N4
X 3 (zm)lu\ﬁ I (z-2)
ULVUW=F(¢),UCA Hjev 92 \ i j 200 A
(=21, 2=
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a\W\ / =1
.o >< m H'(Zi - Z]') .
Je ] Ni<] 21 =21, 2 =2

In order to compute the differential with respect to z;-, j € V in this formula, we need,
for each j € V, to remove one of the factors z; — z} and to replace it by —1. The index i

in the removed factor is free as soon as it is different from j and ¢! (j), now j = ¢=1(j)
since j € V C F(0). Hence, we get:

oIV < T ’)>
e “TE
H]GV aZ] l‘,j#i,g‘(i) Zi:Zl,...,ZL:Zk

= (-1)lV 3 I G-z II @G-z).

VieVwie{L.k}\{j} jeV,izjo1(j) JEV,itiw;

The computation of the derivation with respect to the indices in W is done by using
the following lemma:

Lemma 5.8. For x1 # xp # - -+ # Xy, let

A_l(xl,...,xk) = H (x]'—xi)_l.

1<i<j<k
Then, for1 <m <k
A _ A ONitewin) TT (1 — 1)1
ST (x1,..., %) = (x1,..,x) > I (xi, —xp) 7,
[Tj=1 9%; i1 p—1

where N (i1, ...,1y) denotes the number of indices p € {1,...,m} such thati, € {1,...,p}
and ij, = p.

Proof. For m = 1, we obtain k — 1 terms, obtained by differentiating each of the factors
(xj — x1)~! with respect to x;. This multiplies the factor by (x; — x1)~!, since the

derivative is (x; — x1) 2. Hence,

m

a—A_l(xl, cx) =AY, x) > (xi — x1)7 L
1 ix1

which proves the formula for m = 1, since N(i) = 0 for all i # 1. Let us now deduce
the formula for m € {2,...,k} from the formula for m — 1. If the claimed forumula is
true form — 1,

g . ) m—1 0
A2, xp) = > NGt t) TT (g, = xp) T =7 (21,0, )
ITj% 9x; iAo i g Am—1 p=1 9%
9 [(md
+A71(X1, ) Z N(it,im—1) 7 H (xlp — xp)fl
i1 £ ig 1 Am—1 xm p=1
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The derivative in the first term gives terms with an extra factor (x;, — x,,) !, for all
im # m. The derivative in the second term gives terms with an extra factor (x, —
xm) "%, forall p € {1,...,m — 1} such that ip = m. Hence

o o m o
WA 1(x1/.../xk> — Z 2N(11/--.,1m) H (xlp _xp) 1A 1(.x]_,...,Xk)
=171 171, i #m p=1
+A" (Xl, ey, xk) Z 2 (i1,eeerim—1) Z (xp — xm)_ H (xiq — xq)_ .
i1#£]L,. i1 £m—1 pe{l,...m—1},ip=m q=1

Now, if the index p in the last sum is denoted iy, the constraint on iy, is that i,, €
{1,...,m —1} and i;, = m, or equivalently, i,, # m, i,, € {1,...,m}, i; = m. More-

over, the factor (x, — x,;) ! is equal to (x;, — x») ~'. Hence,
9" 1 NP m 1A-1
3 A Y2y, = Y NG ) T (xi, = xp) AT (X1, 0, X%)
[T} 9%; £, p=1

. . m
FA T ()Y ZN(”"""Zm’l)ﬂime{l,...,m},iim:m IT (xi, —xp)
1'1751,...,1'",75”1 p:1

and then
aﬂ’l
= A (2,
. . m
= A_l(xl, x> 2N ey e ) TT (= xp) 7!
i1 #],.. im#£m p=1
1 N(iteeoim-0) i1, mbic —m T ~1
=A (xl,...,xk)‘ Z PR 1 {1l mb i, H(xip_xp)
i1#L,.. im#£m p=1
. . m
= A Nxy, o) > 2Nl T (xi, — xp) L
i1 #],.. im#£m p=1

From this lemma, we immediately get

a|W\ / \—1
(e
J€ J NIy 2y =21,....2, =2

B (H(Zz‘ - Zf)_1> 2 2N T (2; —2)) 7,
i<j VieW,w;e{l,...k}\{j} jeW
where N(wj,j € W) denotes the number of pairs {j,k} C W, such that w; = k and
wy = j, in other words 1/2 of the number of j € W such that w; € W and wy,; = j.
Hence, we deduce
k= ) .
E [ G (Z])-I _ H(Zj —Zi)_l Z 6(0)(_1)k—\1—“(0)\ H 62171(20(,) z;)
i—1 g (Z])J

i#j logIGTE icA

54



X S (2i) Ul (1) S oN(wij€W)

ULVUW=F(0),UCA VieVUW,w;e{L,...k}\{j}
-1
. X I[I G-z) II (@-—z)I]Gw—z)
&V ,itjo1(j) JEV iFjwj JEW

The sum indexed by U, V, W can be simplified by considering X = V U W, and by
using the fact that U is the complement of X in F(c). We have |U| = |F(c)| — | X|, and
by splitting the following product in two factors corresponding to j € W C F(c) and
JEVUW =X,

H (Zi_zj): H (Zi—zj) H (Zi_zj)'

JEV,i#jo1(j) JEW,i#j JEXi#j,071(f)

which implies

11 (zi—z) I @i—-z) ]l (ij — z]-)_1

]gvrl#]lgil(]) ]EV,Z#],WJ ]GW
= Il @-z) Il (zi—z).
JEX iFjwi jEXi#jo ()
We deduce
£ Cw(z)| 4 k= |E(@)] TT 27z ~2:)
E 1] =TG-z Y e(@)(-1) [T # o=,
—1600(2)) | 7E6; icA
X 3 (2ir)IF@)I=IX] 3y I (zi—z).
F(0)\ACXCF(0) VieXwie{l,...k}\{j} jeX,i#jwj
x0TI Ei—z) YD (1)K WipNGwew),
jEXi#j,o () wcx

Let us now compute the last sum indexed by W. If there exists j € X such that w; ¢ X
OT Wy, # j, then for all W C X such that j ¢ W, we have

ZN(wiri c WU {]}) = Z ]lw,-eWU{j},wwi:i + ]leewu{j},wwj:j'
icW

The last indicator function is equal to zero since w; ¢ X or wy,; # j by assumption.
Hence,

ZN(ZUZ',i eWu {]}) = Z ]lwiEW,ww,-:i + Z ]lwi:j/wwizi'
iewW ieW
In the second sum, the indicator functions are also zero: otherwise we would have
Wi = Wy; = ieW,and Wy = Wj = j. Hence

N(wi,i e WU {]}) = N(wi,i eEW)
and

3 (_1)\X\*\W|2N(wz‘/i€W)
WcX
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_ ngew ((=1) /XK1= WIpNGideW) 4 (_1)[XI=IW]-1pN(wiieWu(i))
/]

_ ngew ((—1) /XK1= WINideW) 4 (_1)[XI=W]-1pN(wiieW)) _ g,
/]

We can then restrict our computations to the case where w; € X and wy,, = j for all
j € X: in other words w; = 7(j), where T is an involution of X without fixed point. If
Tx denotes the set of all involutions of X without fixed point (in particular Zx is empty
if | X| is odd), we get

E {ﬁ géo(zj)—l _ H(Z] _Zi)_l Z e(o_)(_l)k—\l—“(a)\ H eZiﬂ(Z(r(i)_Zi)m
|J':1 COO(Z])J

i#] re6; i€A

. X > (2irr) F@I=IX] 7 I (zi—z).

F(0)\ACXCF(0) el jeX,itie())
< I GEi—z) X (~D)WINEGEW),
j%X,i;&jl(rfl(]') WcX

In the sum in W, we have replaced (—1)IXI=IWI by (—1)IW], since T can exist only for
| X| even. Now, if X, ..., X}, are the supports of the cycles of T (h = |X|/2), we have
forall W C X,

h h
(=)Wl = TT (=1)WNXl oNEGLIEW) — TT 2twoxp=xp,

p=1 p=1
Hence,
h
Z (_1)|W\2N(T(J'),J'€W) — Z H (_1)|Wp|2]lWP=XP
WcX Wi CXq,..., W, CXj, p=1
h h
=11 X (-pMhM=x =T[1-1-1+2)=1.
p=1W,CX, p=1
We know have
k géo(z) — - int(z i\ —z;
§ [LH ; d)} =1 —2)" Y e(0)(~1)F1FO [T 2o,
=1 5% \%] i#] TESK €A

. X > (2i7r) F@I=IXE$7 I (zi—z) 11 (zi — zj),

F(0)\ACXCF(0),|X|€2Z TETy jeX,i%)(j) i€ X, i, ()

which can be simplified in

kiu(z)| k= |F(0)] -1
E[T]2=75 = Y elo)(-1) II (o) —2) " -
i=1 COO(Z])

ceSy j¢F(o)
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. X ZZHZJGA ) Z]) Z (217-( |F | |X| Z H _Z] 1/

F(0)\ACXCF(0),|X|€2Z telyjeX

Let us now reorder this sum in function of the permutation p = ¢ o t. The condition
F(o)\A C X C F(0) means that only the points in A can be fixed by p. Moreover, for
a given p, o can be any permutation obtained by removing some of the 2-cycles of p. If
S(p) denotes the set of such permutations o, and if for o € S(p), we denote by N(c, p)
the number of 2-cycles which are removed, we get

E Lﬁ d"(zf)} SCf Y ep)(—2im) PO

=1 6eo(3) PG, F(p)CA
XL gy —2z) ™ X ()N Ll =50,
j#F(p) aeS(p)

Let us suppose that p has a 2-cycle completely outside or inside A. In this case, if
0,0’ € S(p) differ only by this cycle,

(—1)N@P) 2T jeao)=2) = —(—1)N(00) 2T EjeaZor () =2)

Hence, the sum for ¢ € S(p) vanishes. Otherwise, the 2-cycles of p are of the form
(a,b) wherea € Aand b ¢ A, and removing such a cycle removes a factor —e%7 (202
in the term

(_1) N(o,p) ZZHZ]EA Z])

Hence, if G 4 denotes the set of permutations of order k such that all the fixed points
are in A and all the 2-cycles have one element in A and one outside A, and if for
p € Sk a, G(p, A) is the set of elements in A in the 2-cycles of p, then we get

(55 8@) | _ 1% S elo)(—nir) O

PESK A

x T (g —zy) 7t Ziealon=5) T (1 20
jF (o) i€Glo,A)
We now summarize the above in the following Proposition:

Proposition 5.9. Let z1, - - -,z be distinct complex numbers in C \ R, and let A denote the
set of indexes j such that z; has negative real part. Let us also note &y a the set of permutations
of order k such that all the fixed points are in A and all the 2-cycles have one element in A and
one outside A, and let F(c) be the set of fixed points of o. For p € & 4, we note G(p, A) the
set of elements in A in the 2-cycles of p. Then the following formula for the moments of the
logarithmic derivative holds:

k .
1 6o () PESKA
% Fpragy = zj) 1?7 2gealzo ) I (1 — 2 GE20)) |
jF (o) i€Glo,A)

Remark 5.10. For k = 1 and k = 2, we recover what we obtained before.
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6 Mesoscopic fluctuations and blue noise

The function gw( ) — irt 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:

={fe*(RC) (/\f (1+ [k ak},

We then call blue noise a Gaussian family of centered variables indexed by H'/2,
denoted (B(f))epns2, such that f — B(f) is linear, B(f) is as. real if f is a real-
valued function, and

BIB(H)P) = 5 [ KIf () Pk

The covariance structure of B is then:

E[B()B(s)) = 5 [ HF(R)2(-
B(B()B(E)) = 5 [, IKf ()3 TRdK

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

| f(H)dB; = B(f).
Now, for any function f € L'(R,C) N L3(R,C), we have

2
(Z £ () |> } = [P+ [ (1= 8 = y)IF ()L (y) vy

kez
< [UP+(f 1) <o

Xpi= 3 fly)— [ f
kez
is well-defined as a square-integrable random variable. As we will see in Corollary 6.3,
Xy can also be defined as a square-integrable random variable as soon as f € H 172,
even if f is not integrable.
In this section, we examine the behavior of ez f (%) — L [ f as L — oo for suit-
able functions f:

and then
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Theorem 6.1. If (yx; k € Z) is a sine kernel point process, there is a blue noise 2 such that

(Xf( )>f€H1/z L%‘X’ /f f cHl/2’

the convergence holding in law for finite-dimensional marginals.
In Subsection 6.2, 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,.

6.1 The sine kernel from afar
We will need an intermediate proposition:

Proposition 6.2 (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 C,(f), then we have:

Ci(f) =0

A 2
k)| 1> ndk

Calf) = 37 J [F O k] <

WOl <o [

ky++-+kp=0

Vp >3,

Lty oty 52 oa | [ (Rr) - f (kp)| i
where in the previous equation, dk stands for the Lebesgue measure on the hyperplane {ki + - - - + k, = 0}.

(n) n

Proof. The first equality is immediate. Now, since v, = EQIEH) converges almost
surely to yx, X f is the almost sure limit of:

X, g ZZf(%f’;E”))—/f
Ei:<—/f+2f (=t + z))
%

)

where 1, is the sequence of 27t-periodic functions with zero mean:

P (6 z——/f+ > f(5-0+n)

leZ

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

27T .
<ck(¢n) - 217T [ pu(e)e a6k € z)

of ¥, are given by:
CO(¢n) = 0/
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A k
ke 2l - VI ().

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

Cin (f) =0
|k] (27‘[k> 27tk 1 \k| »(27tk\ [ 27k
-2 5 B (E2) () <2 3 ) 22)
n = n n st " n n
1 |k1| PS 27Tk1 Py 27Tkp
W2 O < m X SF(FR) A ()
‘ np—1 i k=0 n n n
[Kkq |+ kp|>n

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

27 5~ ”<|f<27ﬂ<>f<_27:‘) =% 2 [ k] |f (22K)

nkezn n

k1

n

The others appear as error terms and are Riemann sums converging to integrals on the
hyperplane {k1 +-+ky= O} C R”.
ISOEICY
ky+-++kp=0
ey |4+ [y | >
Therefore, for every p > 1, the p-th cumulant of X, y is bounded independently of
n and the sequence |X,, ¢|? is uniformly integrable. Thus, the convergence of X, r to

1
VP22 X
n—oo ~ A
i /kl+m+kp_0 Lt ot o1l | F (271k) - f (27K, )| d.
Xy is not only almost sure but also in every L¥ (Q), Q) being the underlying probability

space.
Now since
n—oo
VP 2 LCp(f) = Cp(f),
we have ,
PN
~ 5 [ OO k] < [ 181 k) Py
¥p 2 3,|Cp(f)| < /kl+-~-+k,,_0 Lty ey 11| | f (270k) . f (27K, ) | dk
After an obvious change of variables, we recover the claimed estimates. O

Corollary 6.3. The map
f — Xf

from LY(R,C) N HY?2 to L2 (Q) admits a linear extension to H'/2, which satisfies the follow-
ing property of continuity:

1
E(|x]7)" <Al .

uniformly, for all f € H'/2. This extension is unique up to almost sure equality.
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Proof. The estimate on the second cumulant, given by Proposition 6.2, implies

N|—

2
E (1) <Al
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) fem2 of random variables such that Yy = Xy a.s. if f is smooth

with compact support, and

NI—

2
E(f)" <Al
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 HY2, Now, the map f + X¢ — Yy from

f e L'nHY? to L?(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 (|%,)" < 1Al +11£]]2

which implies:

1

2
E (1% = Y/")" < Il + 1Az + [l < ANl + ALz

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 H'/2, it vanishes everywhere.
O

Proof of Theorem 6.1. It is sufficient to prove convergence in law of the one-dimensional
marginals, for real-valued functions f. Indeed, if we have this convergence, if fi, ..., fi
are real-valued functions in H/2, and if A1, ..., A,y € R, then we have the convergence
in law

Xi(1) = M%) BU) = 4B,

for
f=MA+Afo+ 4+ Aufm.

Applying the bounded, continuous function x + ¢* gives the convergence of the
Fourier transform of (X f (t))lgjgm towards the Fourier transform of (B(f;))i<j<m.

and then the convergence of the finite-dimensional marginals claimed in Theorem 6.1,
for real-valued functions. The case of complex-valued functions is then deduced by
linearity.

If remains to prove that for all f € H 172 real-valued,

Xs() =2 B(f).
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Let us first assume that f is smooth function with compact support. If C;,L) (f) is the
p-th cumulant of X (3)” then by rescaling the space variable:

VkER, f (i)(k) = Lf(Lk)

and

c(f) =0
c@m—%ﬂMﬁwM«ﬂmmﬁm@m%

V| < [

Therefore, as L — o0, X £(

Vp >3,

O]l{|k1\+~~-+|k,,\>2nL}|k1| ‘f(kl)'“f(kp)‘dk

) converges in law to a centered Gaussian random variable

1+‘“+kp:

L

with variance 5= [ [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;),cp such that:

If = full =50

We will be done after proving that for any t in a compact set:
itX .. t2 A
f(f ) n—oo L 2
]E(e i ) —>exp< 4n/\k||f(k)|dk>

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

’IE (!t f(L)) —exp <_4t; / |ka(k)\2dk>‘
< ‘]E (eitxf(t)> —E (eitxfn(t)>’

# B () —enp (- [ KIfo 0P

e (1 [ IKIF0ORAE) —exp (£ [ WIf 00

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

_|_

As for the first term, we have for any € > 0:
itX . itX, .
(W) B ()
itX o \—itX, o
gIE(el (1) m(t) _1’>

<2P (’Xf

=l

(1)~ %h(2)
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gz]E (’Xf(t) ~X5(3)

&2

)
+ elt|

By linearity and the second cumulant estimate:

2\ 1 2\ 2
> :]E(’Xu—fnm)

) <=l

E (%)~ X5

Hence for any fixed n and & > 0:
lim sup

s ]E( ¢ ot )> —exp <_/|ky|f ]%lk)’

<Uf =filly (G+8)+el

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

6.2 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) = —iv2msgn S(z)e” iz <o,

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

Proposition 6.4. For all z ¢ R, we have almost surely,

&2 1 °°< 1 1 )
sz_g’oo(Z) 2intlg, 0 = intsgn Sz + _3/0+;;1 Z—yk+2—y_k .

Proof. Let ¢ be a smooth even function from R to [0,1], nonincreasing on R, equal to
lon[—1,1] and to 0 on R\ [—2,2]. If for A > 0, fZ(A) (t) = fz(t)p(t/A), we have

AN — (0] < 1£O M54
and

DY ()~ 0] = 09t/ ) + <ol 1/ A0 — 0] < O] Epsa+ DL

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

1

(A) (A)y/ / e
£V = £OP+IED O - LOF < G007+ Zarme
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We deduce that fZ(A) converges to f, in H', and a fortiori in H'/2. Hence, in L*>(Q)),

Xp, = lim X () = lim (Z @(y_k/A) B qv(y/A)dy)

A—o0 =0\ kez Z— Y R zZ—-Y
2 1 Au
— i —¢ _lyl<Au Y 4
Agllo 1( QO(M)) <k€ZZ Z — Yk /—Auz—y "

From Proposition 4.6, one easily deduces that

- 21'777]1%z<0

3 Ly, <B _/B dy GL(2)

kez Yk Bz —Y B Coo(2)

in LP(Q) for all p > 1, and in particular in L2(Q)). Now, since —¢' is nonnegative in
[1,2] and has integral 1, one has

/f<—qo'<u>><2”"'§‘“‘— [ )du—%(zﬁzmm

ioy Z— Yk —Auz—Y Coo(2) )
< —¢'(u))du “lydsAu LA +2irtlg,
S O Dol Wit <
1 B /
< sup " lul<B _/ dy — Coo(2) + 2irtlg, o ,
Be[A24] ||kez Z — Yk ~BZ—Y  Goo(2) 12(0))

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

1. 1<Au Au (’)o )
X; = lim 12(—¢’(u)) (Z Sl=an ay )du _ gwg T

A—o00 ke Z =Yg —Auz—Y

A consequence of the previous proposition is the following result:

Proposition 6.5. For z € C\IR, let

F(z) = Xy, = ?:8

Then, one has the convergence in law:
(LE(L2))zec\r 72, (G(2))zec\m/

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

Iy s(z)<o

E[G(21)G(z)] = —— e,
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Ls(2)3(20)>0

E[G(z1)G(z)] = — @ —2.)

4

and in particular

E[|G(z1)%] =

Proof. We have, for L > 0,

= Lfia),

f(#/L) = = (1t/L) L

4

and then
sz(/L) - LXsz = LF(LZ)

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

E[#(f21) B ([2)]
1 . i . ‘
=5 /]R k| (—iv2rsgn(zq)e “Zlk]lkg(zl)@) (—iv2msgn 8(22)61Z2k1_kg(22)<0)dk.
If 3(z1) and ¥(zz) have the same sign, the product of the indicator functions vanishes
forallk € R, so
]E[@(le)@(fzé)] = 0.
If $(z1) and J(z2) have not the same sign, we get
E[2(fa) 2(f)) = [ Ke* 15,0,
By doing the change of variable k' = ksgn (z,), we get
EIB(f) B(for)] = || keez-a)sen3lenlg

Now, forally > 0,

/0 ke Vkdk = /0 (u/y)e "d(uly) = 1/,

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[%(le)%(fzz)] = _1/(22 _Zl)2
for J(z1)3(z2) < 0, and then in any case,

_ sE)s(z)<o

E[5() B )] = —LE20

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

E[#(f.) #(f,)] = —W
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Remark 6.6. 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)] = — =) 15(2)%(2) <0
and then
]l% z1)(z
B((LF(Lan)(LF(L22))] =~ 22250 = E[G(21)G(z2)]
Similarly,

E[(LF(Lz1))(LF(L22))] — E[G(21)G(z2)]-
This convergence is naturally expected once the previous proposition is proven.

The stochastic process z — Xy, admits the version
_2)
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) — 2intlg, <,

Proposition 6.7. 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.

Proof. We first compute the L% norm of G(z1) — G(z2) when z1,2z, ¢ 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
= — —_—5 —> T ]l% 21)S(z ( —5 t > ) :
(z1—-71)?2 (z2—22)2 E)S@>0\ (7 = %)?2 " (20 — 21)2

Let us now assume that z; and z; are in a given compact set K of C\R. Let us denote:

ck := inf{|¥(z)|,z € K} > 0.

If z1,zp € K have imaginary parts of different signs, necessarily |z; — z| > 2cgx and
from the computations above,

1 1 < 1
432(z1)  492%(z2) T 2c%°

E[|G(z1) — G(z2)[*] =

One deduces

1
E[|G(z1) — G(z2)[*] < 87|21 — 2|
Ck

If z1,z; € K have imaginary parts with the same sign,

E[|G(z1) = G(z) '] = A(z1,71) + A(z2, 2) — A=z, 72) — A(22, 7)),
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where
1

(4 —0)*

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

A(u,v) = —

Az, 7) + Az 7) — Al )~ Alm) = [ [ Alla(u,0)dude,

z1 Jz1

where A1 2 is the second derivative of A with respect to the two variables. Hence,

E[|G(z1) - —s[" [ =t d”d”

u—v

Now, for u € [z1,2zp], v € [z1,Z2], we have |S(u) — I(v)| > 2ck, since z1,z, € K.
Hence, |u — v|* > 16¢%, and

2 3 Z)  [Z2
— < = .
E(G(z1) ~ G(z) ) < g [ [ lduldol

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

E[|G(z1) - G(z2)"] < -z~

84|Zl

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

'/r G(Z)dz'z = /01 /01 G(T(£))G(T (u))T" ()T (u)dtdu.

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

'/G dz‘ —// T(u))T' (DT (u)dtdu,

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

G(z) = G(2).

G(z)dz : = | | G(21)G(22)dz1dz,.
r rJT

Now, forz; €I,z €T

E[|G(z1)|G(22)1] < (E|G(z1) )" (E[[G =) )

Hence,

1/2 1

4S(20)[S(22)]
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which implies
| JElG)GE a2z < C0 <o

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

to write )
E U/r G(2)tz } = [ [EIG(1)G(z2)ldzrdz
Now, for z; € T'and z; € T, $(z1) and 3(z7) have the same sign, which implies

mamé@nzmamcmn:—@fﬁy

|| o | = - [ o

which is equal to zero, since the function (z1,22) — 1/(z2 — z1)? is holomorphic and
the contours I' and I are closed. Hence, for all closed, piecewise smooth contours I' on
C\R, one has almost surely

and then

/FG(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.

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)).c¢ is tight in this space. For a
compact set K of C\R, and for z1,z, € K, one has

1— e—4L7r|S(zl)| 1— e—4L7r|%(22)|

120z T 49z

E[|LF(Lz1) — LF(Lz)[*] =

if %(Zl)%(ZZ) < 0,and
]EHLF(LZl) — LF(L22)|2] = AL(ZLZ) + AL(ZZ;Z) — AL(ZLE) — AL(Zz,ﬂ)
Zy 22 I
/ (A7)12(u,v)dudv
1 Jz1
if 3(z1)S(z2) > 0, for

1 — e2imL(u—v) sgn (u—0)

(4 —0)?

Arp(u,v) = —
In the first case, we get

2
zZ1 — Z

E[|LF(Lz1) — LF(Lz,)|?] < lz1 — 2" 42|
8cK
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and in the second case,

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

[S@)|IS(v)[>cx

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

2(1 _ eZinL(u—v) sgn‘\‘y(u—v)) 2inL sgng\s(u _ U)eZinL(u—v)sgn%(u—v)

/ p—
(AL)l(u’ U) - (u o 0)3 (1/[ N 0)2 ’
. B 6(1 _ eZinL(u—v) sgn%(u—v)) 8itL sgn %(u _ v)eZinL(u—v) sgn S (u—o)
(ALhalr) = =y =L
47721 2p2imL(u—0) sgn S (u—v)
(u —0)? ’

6(1+ e 2mLISw=0)l)  grLe=27LIS(u=0)| 4721 2,-27LS(u=0)|
u—ol* lu—o3 lu— o2
12 8rLe—27LIS(u=0)|  g47212,-27L|S(u—0)]
=0 " B@—o)F " Su-o)p
4712
[S(u—o)*

2
< % (1 + sup(x + xz)e—an> :

[(AD)12(u,0)] <

&l

=]

IN

(1+ (LIS — )| + L2(S(u — 0))?)e 2mHS0=0)])

Hence,

sup E[|LF(Lz;) — LF(Lz)|?] < éx|z2 — z1]%,
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.

]
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