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THE RIEMANN ZETA FUNCTION
AND GAUSSIAN MULTIPLICATIVE CHAOS:
STATISTICS ON THE CRITICAL LINE

EERO SAKSMAN AND CHRISTIAN WEBB

ABSTRACT. We prove that if w is uniformly distributed on [0, 1], then as T' — oo, t
C(iwT+it+1/2) converges to a non-trivial random generalized function, which in turn
is identified as a product of a very well behaved random smooth function and a random
generalized function known as a complex Gaussian multiplicative chaos distribution.
This demonstrates a novel rigorous connection between probabilistic number theory
and the theory of multiplicative chaos — the latter is known to be connected to various
branches of modern probability theory and mathematical physics.

We also investigate the statistical behavior of the zeta function on the mesoscopic
scale. We prove that if we let dp approach zero slowly enough as T' — oo, then
t — ((1/2 4 idpt + iwT) is asymptotically a product of a divergent scalar quantity
suggested by Selberg’s central limit theorem and a strictly Gaussian multiplicative
chaos. We also prove a similar result for the characteristic polynomial of a Haar
distributed random unitary matrix, where the scalar quantity is slightly different but
the multiplicative chaos part is identical. This says that up to scalar multiples, the
zeta function and the characteristic polynomial of a Haar distributed random unitary
matrix have an identical distribution on the mesoscopic scale.
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1. INTRODUCTION

In this article, we study a rather classical problem in probabilistic number theory,
namely the statistical behavior of the Riemann zeta function on the critical line (for
definitions, see Section 1.1), or what can be said about the behavior of the zeta function
in the neighborhood of a random point on the critical line and far away from the origin.
Before going into precise definitions and statements, we review briefly and informally
our main contributions, their role compared to previous studies, and connections to
other branches of modern probability theory and mathematical physics.

One of our main results, Theorem 1.1, states that if this neighborhood of a random
point is of a fixed size compared to the distance to the origin, then the zeta function
behaves like a random generalized function which can be viewed as a product of a
random smooth function and a very special random generalized function known as a
(complex) Gaussian multiplicative chaos distribution. The main contributions of this
article continue with Theorem 1.2 and Theorem 1.3. Theorem 1.2 states that if the
neighborhood of the random point shrinks slowly enough compared to the distance
to the origin, one again has a limit theorem representing the zeta function in terms
of Gaussian multiplicative chaos. Theorem 1.3 states that up to a constant random
factor, we have identical behavior in a model which is believed to be very closely related
to the zeta function, namely the characteristic polynomial of a large, Haar distributed
random unitary matrix. Informally speaking, these results establish that on such a
mesoscopic scale, the statistical behavior of the zeta function is indistinguishable from
that of a characteristic polynomial of a large random unitary matrix. We now turn to
the historical background and context of our problem and results.

The study of the statistical behavior of the zeta function began with the work of
Bohr and Jessen in the 1930’s [15, 16]. They studied pointwise statistics away from
the critical line. Informally speaking, they found that if one considers a random point
uniformly bounded away from the critical line, then the probability law of the zeta
function at this random point converges to a non-trivial probability law as the distance
of this random point from the origin tends to infinity. This left open the questions of
what happens at a random point on the critical line and what are the functional
statistics, or what happens in a neighborhood of this random point. The question
of functional statistics was later studied by Bagchi ([6], see also [56, Chapter 5], and
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[56] in general for an extensive discussion about the statistical behavior of the zeta
function), who found that in a fixed neighborhood of a random point far away from
the origin and at a positive distance from the critical line, the zeta function behaves
like a random analytic function.

The behavior on the critical line is more complicated. A classical result of Selberg’s,
[76], states that to have a meaningful limit theorem for a random point on the critical
line, one must consider the logarithm of the absolute value of the zeta function and
divide it by a suitable divergent quantity related to the distance of the random point
from the origin — the limiting probability law being the standard normal one. For
functional statistics, Laurin¢ikas proved in [57] that on the critical line, (without a
divergent normalization as in Selberg’s limit theorem) one can not have a functional
limit theorem where the limit would be a continuous function. This means that there
are various approaches one could take to obtain a functional limit theorem: one might
try to normalize the zeta function as in Selberg’s limit theorem, one might consider
shrinking neighborhoods, or one might try to relax the regularity of the limit. In the
spirit of Selberg’s limit theorem, a partial result in the direction of a functional limit
theorem for the logarithm of the zeta function on a mesoscopic scale was proven by
Bourgade [17], the limiting object being a suitable Gaussian process (see also [45] for
a related result). From the point of view of relaxing the regularity of the limit, our
Theorem 1.1 can be seen as giving the first rigorous answer to the question of what can
be said about the functional statistics on the critical line, and similarly Theorem 1.2
answers the same question in case we shrink the neighborhood at a mesoscopic rate.
The open, and very hard, problem remaining is to study the statistical behavior of the
zeta function when one shrinks the neighborhood at a ”microscopic rate”. Here (up
to a divergent constant random factor), one expects to have convergence to a certain
random analytic function related to the sine process arising in random matrix theory
— see [23].

Since the 1970’s, and increasingly during the last two decades, a slightly different
direction in the study of the statistical behavior of the zeta function has been provided
by a conjectural connection between random matrix theory and the zeta function — for
a brief overview of this connection, see the book review of Conrey [24]. An influential
conjecture in the development of random matrix theory, as well as certain branches of
analytic number theory, has been the Montgomery-Dyson pair correlation conjecture,
which states that after a suitable normalization, the non-trivial zeroes of the zeta
function behave statistically speaking like the eigenvalues of a large random matrix.
This conjectural connection was a motivation in the work of Keating and Snaith [53],
who suggested that the statistical behavior of the zeta function should be modelled by
the characteristic polynomial of a random unitary matrix. Morevoer, they conjectured
a connection between moments of the zeta function in the neighborhood of a random
point on the critical line as well as moments of the characteristic polynomial of a
random unitary matrix. Again the most interesting and most difficult problem would
be establishing such a connection on the microscopic scale, where one can see individual
zeroes of the zeta function. Nevertheless, our Theorem 1.2 and Theorem 1.3 can be
seen as a rigorous justification of this Montgomery-Dyson-Keating-Snaith picture, when
considering phenomena related to the mesoscopic scale.
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As a final remark concerning the background and general context of our work, we
point out rather recent work of Fyodorov, Hiary, and Keating [36] and Fyodorov and
Keating [37]. Perhaps the main message of these articles is that on the global and
mesoscopic scale, one should think of the logarithm of the zeta function on the critical
line behaving statistically like log-correlated field — a random generalized function which
has a logarithmic singularity on the diagonal of its covariance kernel." Log-correlated
fields have emerged recently as an important class of objects arising naturally in many
models of modern probability and mathematical physics (see e.g. [1, 4, 20, 37, 27, 32,
44]). In addition to being connected to many important models; their interest also
stems from the fact that despite being rough objects, one can make some sense of
their fractal geometric properties, which typically end up being universal — common
to all log-correlated fields. It turns out that a good way to describe and study these
universal geometric properties is through objects which are formally exponentials of
these log-correlated fields. The rigorous construction of these objects and the study
of their properties goes under the name of the theory of multiplicative chaos, and its
foundations were laid in the work of Kahane [52] (see also [72] for a recent review and
[12] for a recent study). From this point of view, many of the conjectures of [36, 37] can
be rephrased as stating that statistical properties of the zeta function can be expressed
through the theory of multiplicative chaos. Some properties one would expect the
zeta function to possess based on universality of properties of log-correlated fields have
indeed been proven recently (without multiplicative chaos theory) — see e.g. [3, 65]
(see also [2, 67, 22| for related results in the setting of random matrices). From this
point of view, our main results connecting the Riemann zeta function to multiplicative
chaos can be seen as establishing a novel connection between the zeta function and a
class of stochastic objects arising in various models of great interest as well as further
evidence for universal behavior in the class of log-correlated fields.

The methods we use to prove our main theorems involve mainly tools of probability
theory and analysis — indeed the tools of analytic number theory we make use of are
rather classical. From the point of view of number theory, our main results lie in the
probabilistic part of analytic number theory. Our main contributions to probabilistic
number theory should be viewed as introducing a new class of limit theorems and lim-
iting objects that are shown to appear naturally in the theory. In the setting of random
matrices, we provide a rigorous proof of a connection between the statistical behavior
of the zeta function and random characteristic polynomials, while in the setting of
the theory of log-correlated fields, our results can be seen as further evidence for log-
correlated fields being an ubiquitous class of objects with many universal properties.
In addition, from the point of view of analytic number theory, our contributions can
be seen as providing rigorous support for a conceptual picture, describing what kind
of behavior one should expect from the zeta function when studying questions on the
global or mesoscopic scale. In the future, this connection to multiplicative chaos could
also prove fruitful in studying fractal properties of the zeta function.

I particular, they argue that known properties of maxima of log-correlated fields, properties
of characteristic polynomials of random matrices, and conjectures due to Montgomery and Farmer-
Gonek-Hughes [35] fit well together.
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The remainder of this introduction is devoted to the precise definitions of the objects
we study, the precise statements of our main results (together with some further re-
sults), along with some conjectures. In this whole article, we have tried to be generous
with details in our presentation to make the text accessible for readers with various
backgrounds.

1.1. Definitions, basic concepts, and main result on the global scale. In this
section, we describe the main objects we study and state our main results concerning
the study of the zeta function in a fixed size neighborhood of a random point on the
critical line. As the study of multiplicative chaos is a less classical field of mathematics,
we also discuss some of its background for the convenience of the reader.

We start by fixing our notation and recalling some basic facts about the Riemann
zeta function defined for o > 1 by the convergent series?

((s)=>) n"

One may continue ¢ as a meromorphic function to the whole complex plane, with only
one pole. The pole is simple and located at s = 1 with residue 1. The critical line
{o = 1} is of particular importance in the study of the zeta function as the behavior of
the zeta function on it is closely related to the distribution of the prime numbers, and
is of course a subject of many fundamental conjectures in number theory. As stated at
the beginning of our introduction, we are interested in the behavior of the zeta function
in the neighborhood of a random point on the critical line. The precise object of our
study is the following:

(1.1) pr(x) = C((1/2+ix +iwT) for =z €R,

where w is a random variable which is uniform on [0,1], 7" € (0,00), and we are
interested in the behavior of this random function in the limit where T" — oo. It is
natural to expect that the precise distribution of the random variable w is unimportant,
but we will not discuss this further.

As discussed at the beginning of this introduction, the other main player in our
study is a random generalized function which is called a Gaussian multiplicative chaos
distribution. The foundations of the mathematical theory of Gaussian multiplicative
chaos were established in the 1980’s by Kahane [52]. At that time, the main motivation
was the desire to build mathematical models for Kolmogorov’s statistical theory of
turbulence by providing a continuous counterpart for multiplicative cascades that were
originally introduced by Mandelbrot for the same purpose in the early 1970’s. During
the last 15 years there has been a new wave of interest in multiplicative chaos, partly
due to its important connections to Stochastic Loewner Evolution [78, 4], to quantum
gravity and scaling limits of random planar maps [32, 60, 13, 61, 62, 63, 27], as well as
to models in finance and turbulence [72, Section 5.

In order to give a brief and informal description of multiplicative chaos, consider
a sequence of a.s. continuous and centered real-valued Gaussian fields X,,, say on an

2We follow the custom in analytic number theory to denote by s = o + it the real an imaginary
parts of the complex variable s.
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interval I C R. The elements of this sequence should be considered as suitable approx-
imations of a (possibly distribution valued) Gaussian field X. For simplicity, assume
that the increments X, ,; — X, are independent. One may then define the random
measures A, on [ by setting

M(dz) = exp(Xo(z) — %E X, (2)?)de.

In this situation basic martingale theory implies that almost surely there exists a
(random) limit measure A = lim,,_,o, A,, where the convergence is understood in the
weak*-sense. The measure A is called the multiplicative chaos measure defined by X,
and Kahane proved that under suitable conditions the limit does not depend on the
choice of the approximating sequence (X,,). However, a significant obstacle in defining
a meaningful limiting object A is that it may very well be the zero measure almost
surely. The most important, and in some sense a borderline situation for defining
meaningful limiting objects, is when the limit field X is log-correlated, i.e. it has a
covariance of the form

CX(ZL',y):—2621Og|$—y|+G(ZL‘,y), %CUGI,

where GG is a continuous and bounded function. Then Kahane’s theory implies that
the limit measure is almost surely non-zero for 0 < $ < 1. The limiting random
Borel measure A = Ag on the interval I is almost surely singular and its basic prop-
erties like multifractal spectrum, tail of the total mass or scaling properties have been
investigated.

At the threshold 5 = . := 1 one needs to add a deterministic non-trivial renormal-
ization factor that depends on n in order to obtain the existence of a non-trivial object
known as a critical chaos measure. This limit can also be achieved through a random
normalization known as the derivative martingale.

Overall, the dependence of the chaos measure on the generating Gaussian field has
many delicate features. E.g. the universality property (how the law of the limiting
object is independent of the precise details of the approximation scheme) is far from
trivial for multiplicative chaos [72, 77, 50]. We refer to the nice survey [72] for the basic
properties of these measures, to [12] for an elegant proof of the existence of subcritical
chaos measures, and to [33, 34, 7] for the existence and basic properties of critical
Gaussian chaos.

There is a further variant of multiplicative chaos that is important for the connection
to the Riemann zeta function (and for random matrix theory as well), which is the
concept of complex multiplicative chaos, where in the above one allows for complex
Gaussian fields. Two basic cases have been studied in the literature. In the first
variant one allows the parameter [ take complex values, and it turns out that one
obtains analyticity in the parameter [ for f € U, where U C C is an open subset
whose intersection with the real axis equals (—1,1) in the above normalization (see
[8, 9] in the slightly simpler case of multiplicative cascades and e.g. [4] in the case of
multiplicative chaos). In the second case one assumes that X = ;X + i, X5 with
X1, X5 independent copies of a log-correlated field and 3y, 2 € R. This case turns out
to be more amenable to analysis, due to the independence of the real and imaginary
parts, and many aspects of it have been studied thoroughly in [54]. However, the
complex chaos we need to study here does not quite fit into either of these models. In
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our situation, we study a complex Gaussian field G, for which there is a very special
mutual dependence between the real and imaginary parts X; and Xs, of the form

E X (2)Xa(y) = —% sgn(x —y) + smooth,

where sgn(x) denotes the sign of x and the covariance is zero when z = y. Formally

this suggests that, the 2-point function E e9®)+9W) is not absolutely integrable, which
in general indicates that one can not use L?-theory to construct a limiting object.
Remarkably enough, it is exactly the above peculiar dependence of the real and imag-
inary part that produces the dominant part (i(z — y))~!' to the two-point function,
and hence the basic theory of one-dimensional singular integrals applies to resurrect
the L?-theory. It turns out that the complex Gaussian chaos we study, which can be
formally written as v = €9, has some unique features that arise from the fact that
it can be considered as a boundary distribution of a random analytic function. For
example, the finiteness of a moment E |v(¢)|P with p > 4 can be shown to depend on
the smoothness properties of the function ¢, and thus their properties differ in some
respects from the complex chaos considered in [54].

Before stating our result concerning the behavior of ur from (1.1), we need to re-
call some notions related to generalized functions to properly state our convergence
results. We shall make extensive use of the classical L*-based Sobolev spaces W*?(R),
where o € R is an arbitrary smoothness index. The space W*?(R) consists of all
Schwartz generalized functions f € &'(R) such that the Fourier transform f is locally
L?-integrable and satisfies

1 ey = / (1+ ) Fe)Pde < oo,
R

where our convention for the normalization of the Fourier transform is given by
fle) = [ e playia
R

for f € S(R). One has the duality (W*?(R)) = W~*%*(R) with respect to the standard
distributional pairing. If o > 1/2, there exists a continuous embedding W*?(R) C
C(R), where the latter space is equipped with the sup-norm. In turn, if « < —1/2, one
has 6, € W*2(R) for all a € R. We refer e.g. to [79] or [39] for basic facts on harmonic
analysis and the relevant function spaces — we apply mostly only the L?-theory that
can be often conveniently dealt with by basic Fourier analysis.

We now turn to our first main result, which shows unconditionally®, that the random
shifts p7 from (1.1) converge to a statistical limit that is a random generalized function
whose non-trivial behaviour is determined by a (complex) Gaussian multiplicative chaos
distribution:

Theorem 1.1. (i) There exists a non-trivial random variable x — (ana(1/2 + ix)
taking values in S'(R) — the space of tempered distributions — such that as T — oo

(1+ 2 pr(e) -5 (1 + 2% Gana(1/2 + i),
where the convergence in law is with respect to the strong topology of the Sobolev space
W=24(R) for any o > 1/2.

3That is, we do not assume the Riemann hypothesis.
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(ii) Moreover, the law of the limit (ianq can be characterized in the following way: as
random generalized functions

Crana(1/2 +ix) = g(x)v(x),

where v is a random generalized function known as a Gaussian multiplicative chaos
distribution, which can be formally written as

I/(ZL‘) ) eg(m) 77’

where G is a centred Gaussian field with the correlation structure

EG(z)G(y) =0 and Eg(x)@ =log(¢(1+i(x—vy))) for z,yeR.

The factor g is a random smooth function on R, almost surely has no zeroes, and for
which E (||g(x)||’é[(1) + ||1/g(x)||’é[(1)) is finite for allp € R, any ¢ > 0, and any finite
interval I C R.

Above, the identification of (;4,q and gv can be understood to mean that as elements
of W=*%(R), (1 + 2?) *(ana(1/2 + iz) = (1 + 2?)'g(x)v(x) or then equality can be
understood in the sense of tempered distributions. Note that as we have convergence
in the Sobolev space, we can define the action of (;anq(1/24ix) on a larger class of test
functions than just Schwartz functions. For a definition of the norm we use on C*, see
Lemma 3.1. We now turn to the mesoscopic behavior of the zeta function.

1.2. The mesoscopic scale. Recall that by mesoscopic, we mean that we study the
zeta function in a suitably slowly shrinking neighborhood of the random point 1/2 +
iwT, or in the notation of (1.1), we are interested in the random function pr(drx)
for some 6y — 0 with T" — oo slowly enough. Before stating the description of the
mesoscopic behavior, which comprises our second main result, we first make a couple of
heuristic comments in an attempt to motivate and clarify the emerging picture. As one
may expect from Theorem 1.1 that pr(d72) is close to e997%) | consider what happens
to a log-correlated field under scaling — for simplicity, let us look at a real translation
invariant log-correlated field X with covariance Cx (z,y) = log(1/|x — y|) + g(z — y),
where g is smooth. If we scale the spatial variable by ¢ and let ¢ — 0, the covariance
will roughly be loge™ + g(0) — log |x — y|. So it’s natural to expect that the precise
details of the covariance are irrelevant: the field X (ex) should roughly consist of ”zero
mode” or constant Gaussian random variable whose variance explodes as ¢ — 07, as
well as of a log-correlated field with covariance —log |z — y| 4+ constant (though this
latter field may not strictly speaking exist on the whole axis — see a more precise
formulation below).

For precise statements for our results in this setting, we need to recall the definition
of the Sobolev space W*?2(0,1). For any « € R this space can be defined as the space
of restrictions of elements in W*?(R) to the set (0,1). More formally,

W*2(0,1) :== {gj01) : 9 € W**(R)}
and
||f||W0472(0,1) = inf{HgHwaﬂ(R) s = g|(0,1)}-
The space W*2(0,1) is again a separable Hilbert space. Moreover, it is easily verified

that ||(1 + 2%) 7" fllwez,1) =< || fllwez2,1) (Where a < b means that a/b and b/a are
bounded) for any o € R, which lets us transfer our earlier convergence results on the
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whole line to restrictions to the interval. We also find it convenient to strengthen
our notion of convergence from convergence in law to convergence in the sense of the
quadratic Wasserstein (or Kantorovich) metric W,. Assume that (X, dx) is a complete
separable metric space and p and v are Borel probability distributions on X. Then

1/2
| ; 2
Wi, v)x = ((%E (ax(w.v) )) ,
where U,V are random variables on a common probability space taking values in X
so that U ~ p and V' ~ v. This defines a distance between probability distributions
on X. In particular, convergence in the Wasserstein metric implies convergence in
distribution and uniform boundedness of second moments. The monograph [82] is a
good place to learn the basics about Wasserstein distances, although we hardly need
more than the definition in this paper.
We are now ready to state our first mesoscopic result

Theorem 1.2. There exists a deterministic or > 0 so that o7 — 07 as T — oo and

Tlim Wa(¢(1/2 + idrx + iwT), hy(z)e’ n(z)) 0,

W-e2(01)

where « > 1/2, hy is a random smooth function satisfying hp L1 n C0,1] as
T — o0,

Yr £ \/log(1/67)Z + R,
where Z is a standard complexr Gaussian, R is a complex random variable independent

of v and it satisfies EeMNF < oo for all X > 0. Finally n(z) is a complex Gaussian
multiplicative chaos distribution which can be formally written as

( ) |: 1 6—27ria:u -1 dB(C N /oo 6—27ria:u dB(C:|
n\xr) = exp —_— w w |
0 Vu LV

where BE is a standard complex Brownian motion.

Note that we don’t claim any independence between 71, R or Z.

Our next result (which we prove in Appendix D) is the claim that a nearly identical
result holds for the characteristic polynomial of a random unitary matrix, or more
precisely, for random unitary matrices whose probability law is the Haar measure on
the unitary group.

Theorem 1.3. Let n be the multiplicative chaos distribution from Theorem 1.2 and let
Un be a Haar distributed N x N random unitary matriz. There exists a deterministic
on > 0 so that 6y — 07 as N — oo and

lim W, (det(I — eV Uy), e (n(x) + o(1)))

N—oo

where o > 1/2, and o(1) is a W=*%(0, 1)-valued random variable that tends to zero in
probability, and

w-a2(0,1) = O

Yy £ \/log(1/65)Z + R,
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where Z is a standard complex Gaussian, R is a complex Gaussian random variable
independent of x with order one variance.

Remark 1.4. According to Theorem 1.2 we also have the convergence of the form
Wa(C(1/2 + idrx +iwT), €7 (n(x) + 0(1))) ey = O;

analogous to that in Theorem 1.3. In other words, in the mesoscopic limit the functional
statistics of random matrices and the Riemann zeta function coincide.

Finally, to obtain a proper limit theorem we formulate a result without the divergent
term. For this, we define some further notation and concepts in order to consider almost
surely non-zero generalised functions on (0, 1) modulo multiplicative constants. More
precisely, consider the space

W_%2(0,1) := (W=%(0,1) \ {0})/ ~,

mult
where two non-zero elements f, g € W=%2(0,1) are identified by ~ if f = cg for some
¢ € C\ {0}. To have the structure of a complete metric space, we equip W._%2(0,1)
with the natural metric

Qo (£:9) = il e Tt ey = 995w |

0€l0,2m)

In more geometric terms, we identify non-zero functions by their radial projections to

the unit sphere of the Sobolev space. Functions on the unit sphere that differ by a
unimodular constant factor are also identified.

Our second formulation of the behavior on the mesoscopic scale is the following one.

W—o2(0,1)

Theorem 1.5. Let o7 and n be as in Theorem 1.2. Then as T — oo

C(1/2 + i6ra + iwT) % n(z)
in the topology of W_%%(0,1) for any a > 1/2.

mult

Above, n can be thought of as a representative (or in a sense, a regularization) of a
Gaussian multiplicative chaos

Thult == K €Xp (gmeso) ”7

that is defined only modulo multiplcative constants. Here the field G,,eq is defined up
to additive constants, formally

gmeso (37) -

oo 6727rz:1:u

o Vu

that can be evaluated only against test functions f with vanishing integral: fR f(z)dx =
0. It has rather interesting (formal) covariance structure

dBE,

E (Re Grmeso(7)Re Gineso(y)) = % log <|x i y|) = E (Im Greso (2)Im Gieso(y))  and

E (Re gmeso(x)lm gmeso(y)) = _% sgn(x - y)

Naturally such a result can be shown also on the RMT side, but we leave this to the
reader.

We now turn to an outline of the proof of our main results Theorem 1.1, Theorem
1.2, and Theorem 1.3.
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1.3. Outline of the proof and further results. We now describe roughly the proofs
of our main results as well as state some further ones. We start with Theorem 1.1(3i)
and sketch the overall content of Section 2. For that end, recall that ur, as defined
in (1.1) stands for the random shift of the zeta function. In order to identify the
limit we employ the truncated Euler products (y(s) = [[r_,(1 — pi*)~" where py:s
are the primes in an increasing order, and denote the corresponding random shifts by
prn(x) = (n(1/2+ iz +iTw). The proof uses in a crucial manner the explicit T — oo
limit of the two-point functions

Epr(x)pr(y), Eprn(@)pr(y), and  Eprn(@)prn(y).
The precise statement we need is given in Theorem 2.8 below. We note here that the
proof of this theorem is essentially due to Ingham [47] (see also the more recent paper
of Bettin [14]). However, for the reader’s convenience, we include a proof of Theorem
2.8 in Appendix A — see also the discussion before Theorem 2.8 and in Remark 2.17
for further reasons to present a proof of the result in this article.

Interestingly enough, the main term in E pp(z)ur(y) is given by (i(x — y)) "' i.e. the
kernel of the Hilbert transform. Using this observation as a starting point, a careful
analysis enables us to deduce suitable uniform estimates, which in turn show that the
second moment E |7 (f)|* converges as soon as f is square-integrable with nice enough
decay at infinity. From this one may already fairly easily infer that ((1+2%) "' up(x)) 7>
remains tight in W~*%(R) if o > 1/2.

In order to get hold of the convergence as T — oo, we prove that the quantities
prn(f) approximate well pp(f) in terms of variance if N = N(f) is large enough,
and one may then lift this to a good approximation on the level of negative index
Sobolev functions. The final piece of information one needs is to note that as 7" — oo,
the random variable 7 n converges in law to the randomized truncated Euler product

CNrana(1/2+1ix), where (y rana(s) = Hfj:l (ﬁ) , and the 6:s are i.i.d. random

. 78627ri9k
k
variables, each uniformly distributed on [0, 1]. Finally, we will show that as N — oo,
(Nrana(1/2 +ix) converges almost surely (in the sense of generalized functions) to the
randomized Riemann zeta function (rana(1/2 + ix), where

= 1
grand(s) . IH <1 . pl;8627ri0k) ’
In addition to being a limit of (nyand(1/2 + iz), Cana(1/2 + iz) can be understood
as the boundary values (in the sense of generalized functions) of the random analytic
function (rana(s) in the half-plane {o > 1/2}.

As an aside, we mention that it is important to observe that the limiting statistical
object & — (rana(1/2 + ix) is truly a generalized function, and not a function or a
complex measure. Note that this implies the same claim for the complex Gaussian
multiplicative chaos e¥. To our knowledge, this is the first proof of such a result in the
setting of complex multiplicative chaos.

Theorem 1.6. Almost surely (rana does not coincide with a (random complex) Borel
measure on any open subinterval of the critical line {o = 1/2}.

It is also easy to verify that (i.nq is not a Gaussian random generalised function. As
discussed in [56, p. 250] and [57] it is known that the (localised) random shifts of the
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zeta function on the critical line do not converge in distribution in the space of contin-
uous functions. Thus Theorem 1.6 gives an adequate explanation for this phenomenon:
one is forced to seek for the limiting objects in a suitable space of generalized functions.

The proof of the second part of the Theorem 1.1 (which we give in Section 4) is
based on the following result of independent interest, as it provides a direct functional
Gaussian approximation in contrast to e.g. [1, 67].

Theorem 1.7. For each N > 1, and any A > 0 there exists a decomposition
log CN,]rand(l/2 + ZSL’) = gN(x) + (‘:N<SL’),

where Gy is a Gaussian process on [—A, A] which can be written in the following way:
let (W]g(j))kez+7je{071} be i.i.d. standard Gaussians, then

—m 117(2)
Z \/ﬁ Dy, + ZWI@ )
The function Ey is smooth and as N — 00, it a.s. converges uniformly to a random
smooth function € € C*[—A, A]. Moreover, the mazimal error and its derivatives in
this decomposition have finite exponential moments:

E exp ()\ sup HSN(.T)”Cz[AA}) <oo forall A>0 and ¢>0.
N>1

The proof of this is the content of Section 3, which relies on slightly technical Gaussian
approximation arguments combined with classical estimates for the distribution of
prime numbers. This result then allows us to use martingale techniques to establish
Theorem 1.1 (ii).

After this, we move onto Section 5, where we prove our mesoscopic results for zeta,
namely Theorem 1.2 and Theorem 1.5. The proof of these follow essentially from a
Gaussian approximation result of a similar flavor as Theorem 1.7, but stronger. The
proof of this combines slightly lengthy arguments from basic number theory, harmonic
analysis, and probability theory.

As we discuss later, it is natural to expect that the zeta function would give rise
also to real multiplicative chaos measures in the sense that |pr(2)|” normalized by its
mean would converge to non-trivial random measure on R, and these measures could
be used to analyze some of the fractal structure of pr. Moreover, in view of Theorem
1.1, it is natural to expect that these measures could be constructed from (nyanda as
well. As the existence of the measures constructed from (nana can be deduced from
Theorem 1.7 and slight modifications of it, we prove results concerning them in this
article as well. The precise results are the following:

Theorem 1.8. As N — oo, the random measure

‘C]\/,rand(l/2 + Zx)|ﬁ

E ‘C]\/,rand(l/2 + Zx)|ﬁ

converges almost surely with respect to the weak topology of measures to a random

measure ng(dzr) on [0,1]. For 8 > . =2, this limit is almost surely the zero measure.
For 8 < (., it can be written as

ns(dz) = fa(x)As(dz),

dx, x€][0,1],
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where A\g(dx) is a Gaussian multiplicative chaos measure and fz is a random continuous
positive function such that for any £ > 1 the norms || fg|lcejo,1) and |[1/ fal|cefo1) possess
moments of all orders. Moreover, for 8 < 3. and p < 4/[%,

E 5[0, 1]

The previous result is formulated on a finite interval [0, 1] for the sake of simplic-
ity. From the theory of Gaussian multiplicative chaos and log-correlated fields, it’s
known that even for 8 > f., there’s a way of constructing non-trivial random limiting
measures. This involves a more complicated normalization procedure. The ”critical
measure” corresponding to = f., that was already discussed in Section 1.1, is par-
ticularly important as it plays a significant role in the study of the maximum of the
field, and it essentially determines the distribution of the limiting (atomic) measures
for 8 > [.. We also prove a result concerning this critical measure.

Theorem 1.9. As N — oo, the random measure

ran ]‘ 2
Tog log N ¢ rana (1/2 4 ix)| P

E |§N rand(]-/2 + Zx)|ﬁc

converges in distribution (with respect to the topology of weak convergence) to a non-
trivial random measure &g, (dx) which can be written as fs (x)Ag, (dx), where again fg,
is a positive random continuous function such that the norms || fs||cejo1) and ||1/ fallcepoq
possess moments of all orders, and A (dz) is a critical Gaussian multiplicative chaos
measure.

While we expect that Theorem 1.7 could be used to describe how to construct non-
trivial limiting measures for 5 > /3. and to describe the maximum of |(x rana| as in [1],
this would require significant analysis of the Gaussian field Gy and we choose to not
go into this here. The proofs of these two results are given in Section 6 and Section 7.
Finally in Appendix A, we prove the relevant moment estimates for the zeta function,
in Appendix B, we prove a Gaussian approximation result, in Appendix C, we prove an
analogue of Theorem 1.1 for random unitary matrices, and in Appendix D, we prove
Theorem 1.3.

To conclude this introduction, we offer some further discussion on the background of
the problems we study and state some natural conjectures raised by our main results.

1.4. Further comments, conjectures, and questions. There are several open
question that are raised by or are related to the present paper, and we mention here
a few of them. First of all, one should study the properties of the relevant complex
Gaussian chaos distribution. E.g. one may ask which finite moments does it possess?
What kind of universality does it possess, i.e. under which conditions do different ap-
proximations for the complex Gaussian field lead to the same chaos? What are the a.s.
exact smoothness properties of the realizations as generalized functions? How quickly
can 67 — 07 in the mesoscopic scaling result? Finally, to what extent do this type of
limit theorems hold for more general functions such as L-functions.

Further, and likely far more difficult questions, lie in studying fractal properties of
the (statistical behavior) of the zeta function. A key tool here would be establishing a
connection between |ur(x)|? and real multiplicative chaos. More precisely, one would
expect that the measures
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(@)

—————dx

E|pr(z)]?
would converge to the measures of Theorem 1.8 for 0 < § < 2, and a similar statement
for § = 2 concerning the measure of Theorem 1.9. Such results are also likely to be
of key importance in settling some of the conjectures of Fyodorov and Keating. Such
results would of course not be very surprising in view of Theorem 1.1, but there are
still significant obstacles. First of all, in proving such results, one typically needs good
asymptotics for the normalizing constant a(T) := E|ur(x)|?. Note that asymptotics
for a(7T") would also be of obvious interest for understanding the typical size of the zeta
function on an interval of fixed size. A guess for the asymptotics of this quantity can
be obtained from Selberg’s central limit theorem (see [69, 76]) — namely the fact that

1
(5 loglog(T)) ™" 1og [¢(1/2 +iT +iwT)| —%5 N(0,1)
as T'— oo. In view of Selberg’s this, one would expect that for some ¢(3) > 0
(1.2) a(T) ~ c(B)ei?” orleeT,

which is exactly the long-standing prediction for the Riemann zeta function. Unfor-
tunately, (1.2) is known unconditionally only for § = 2,4 due to Hardy-Littlewood
and Ingham. Also a lower bound of the desired type is known unconditionally [68]. A
conditional (assuming the RH) upper bound of the same type was given in [70, 71, 41]
for p < 4, and for § > 4 in [40]. In addition, some fairly sharp conditional estimates for
the shifted moments such as the two-point function are given in [21], but bounds of the
correct order in log T" are still unknown. The asymptotics of a(7") are actually just the
tip of the iceberg. To prove the type of convergence results one would naturally expect
for the relevant measures, one would expect to need precise asymptotics for quantities
such as E ,uT(x)ﬁ ,uT(y)B. There are in fact very precise conjectures concerning various
kinds of asymptotics of correlation functions of the zeta function — see e.g. [25, 26],
but it seems that with current knowledge, such results still remain out of reach. Nev-
ertheless, we formulate as precise conjectures what we expect the connection between
the statistical behavior of the zeta function and real multiplicative chaos to be.

Conjecture 1.10. For 3 € (0,2) the random densities
(log T)" % (C(1/2 + iz +iT)|°, =z € [0,1]

converge in distribution to a constant multiple of the multiplicative chaos measure de-
scribed in Theorem 1.8.

Conjecture 1.11. The previous conjecture holds for 8 = . = 2 as soon as one adds
the normalizing factor (loglog T')'/2.

Conjecture 1.12. There are mesoscopic analogues of the above conjectures and they
can be formulated in a similar way as in Section 5.

These conjectures all can be viewed as (very strong versions of) statements that
the real part of log((1/2 4 iwT + ix) behaves like a log-correlated field. In view of
Theorem 1.1, it’s of course natural to expect similar statements for the imaginary part
oflog ((1/2+iwT+iz). This seems even further out of reach currently as the imaginary
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part of log ( is closely related to the location of the zeros of (. This being said, there
do exist some results of the flavor of the imaginary part of log ( being log-correlated.
In particular, this is closely related to the issue of linear statistics of zeroes of the zeta
function, which has been studied by Bourgade and Kuan [18], Rodgers [74], as well as
Maples and Rodgers [59], who found that for suitable test functions, the fluctuations of
mesoscopic linear statistics can be described in terms of a log-correlated Gaussian field.
Much stronger results exist in the setting of random matrix theory — for a connection
between multiplicative chaos and the corresponding object in random matrix theory, see
e.g. [55, 84]. We will not formulate any precise conjectures concerning the imaginary
part of log ¢ and multiplicative chaos, but simply note that this is also an interesting
direction of study.

Acknowledgement: We wish to thank Antti Kupiainen for valuable comments on
the manuscript.

2. EXISTENCE OF THE LIMIT ur — f: PROOF OF THEOREM 1.1(i)

The structure of this section is as follows: we start by proving several auxiliary
results that rely on basic Fourier analysis. Then we apply the Ingham-Bettin type
result presented in Appendix A to get control of the second moment of ||pr — pr |
in a suitable weighted Sobolev norm. These auxiliary results are formulated in such a
manner that after they are established the proof of the first part of Theorem 1.1 will
follow effortlessly.

We begin by defining a suitable space of test functions for our random distributions.

Definition 2.1. The space V to consist of locally integrable functions g : R — C such
that

9()P”

Tr < 00
R1‘|—SL’2

llglly =
o

Obviously L>*(R) C V. Next we define another norm that plays a central role in what
follows.

Definition 2.2. Assume that f € L'(R), or more generally, that f € S'(R) is such
that f € C(R). Then we set

1/2
Iz = <Z'f = Loglr ”‘) .

If || f]|z < oo and ||g]|z < co we write

-~

Y _if — log( ))(1log( n))

n=1

Given an integer N > 1 we denote by Ny the positive integers such that their prime
factors are contained in the set {p1, ps,...,pn} consisting of the first N primes. Then
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we write analogously

. 1/2
L Jog(n))|?
I fllzy = (Z |Gz ng( )l ) and

<f7 g)Z,N -

neNy
o

Above the assumption that fis continuous makes sure that point evaluations f(a)
for a € R are well-defined, and hence the quantity || f]|z is well-defined, but of course
it may still take the value co. It is useful to note that for any such f one has

(2.1) £z = Jim [|flzn
—00

We shall make use of the following embedding result.

Lemma 2.3. There exists a positive constant C' such that for all f € L*
11 < € [ 0+l

Proof. Let us write g := f By the definition of the Sobolev space W12(R) it is
equivalent to prove the inequality

HfHZ—Z 902 8D < o1

Approximating by smooth functions we may also assume that g € S(R). In this case,
|| f||z is finite and by using the dual representation of the ¢; norm, we see that

Y

Ifllz = sup }Zb n~2g(3 log(n))| = sup Zb n 251 g)

—l
[[(bn)ll,2 <1 [l(bn)ll,2 <1 osn

n=1 n=1

so it is enough to show that

—1/2
(22) 12 ban™ 201 o) S NGl

We need the auxiliary estimate
(2.3) H5 —ht X (u,u+h] HW L2(R) X h/2 for UER, h > 0.

For this end, we may translate to u = 0 and simply compute that the square of the

left hand side equals
d. d.
£2§/ h2d£—|—/ %gh,
L& Jigan elnt 18

A

where we noted that by Taylor’s formula |1 — 1_267:,:;5 ‘2 < |h€)? for €] < RN

1 — e—27rih§ 2
2mih&
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To return to the proof of (2.2), write b, = byn/2(=(log(n + 1) — log(n))) ™" so
that |b,| ~ 27n'/2|b,|, and observe that (2.3) yields the estimate

—-1/2 _
(24) Z bun 5L logn Z an 5, log(n),5 log(n—f—l)}

W—L2(R)
1 _
S fbaln (= log(n+1)—2—log N2 < Z\b It < | (bn) || 2.

On the other hand, as the characteristic functions have dlSJOlnt supports we obtain

” anx log(n) —log(n+1 HW L2(R) < ” anx( log(n) —log(n-‘rl)]HL N H( )”P’

Now (2.2) is an immediate consequence of this estimate in combination with (2.4). O

Remark 2.4. By slightly modifying the above argument one obtains the sharper result
1£11Z7 < Jo(@+a?)|f(z)]Pdx for @ > 1/2, which is optimal as one can check that the
estimate fails for the choice a = 1/2. o

The following computation of a specific Fourier transform is used to establish the
slightly delicate equality (2.7) which is crucial for our purposes.

Lemma 2.5. Assume that a > 0 and define the function h, : R — C by setting

ho(u) :== (1 +iu) — , where the value at w = 0 is defined as the limit as u — 0.
u
Then

1
= — 2
Zl n 5—% log(n) 71-X( 00,— L 5-a)’

Proof. Observe that g(z) := ((1 + z) — 27 'e™%* is entire and as z — oo, g(z) grows
at most logarithmically in the half-plane {Rez > 0}. This implies that its Fourier-
transform over the imaginary axis is obtained as the limit of the Fourier transform over
the line {Re z = €}, in the limit ¢ — 0". In other words,

Flha) = Jim F(C(1+=+0) — lim Fl(= i) e ) =

with convergence in &', as soon as we verify that both limits exist separately. Since

C1+e+iu) =>7, n-1=fe~tlos(Mu  with uniform convergence, we immediately see

n
that

—1—e -1
n = aligh 1n J L1og Zn 0 Llog(n
In turn, we observe that for any € > 0 the functlon 27T627FE£X( 1 }(5) belongs to
—00,—3a
L'(R) and
—La —a —a(e+iu)
27-(/ 2w 627riu§627r5§d§ _ / e z‘ug/egg/dg/ _ e .
—00 & + 'lu
In other words, the Fourier transform of ¢ aJ<r+ 2 equals 2me?eEy (oo (€), and let-
00, —5-a
ting ¢ — 07 we see that 7y = 27‘(‘)((7 L O

" or
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Our next lemma connects the norms || - ||z and || - ||z 5 to the Riemann zeta function
and the truncated Euler product. The principal claims are formulas (2.7) and (2.8).
Recall that the truncated Euler product was defined by

N

Cn(s) =TT =pe) ™

k=1

Lemma 2.6. Assume that f,g € L' and [, (1 + 2*)(|f(z)]> + |g9(x)|*)dz < oco. Then
for any N > 1

(2.5) (F.gbz = Jim | F@)C(1+e il —)gWdady
= lm (f,9)zn

and
(2.6) (f,9)zn = RQf(as)gN(lH(x—y))@dxdy.
We also have
(2.7) (f9)z = lim Kr(f,9),
where

Krlfoo) = [ 160 (ctite - )+ T E= 0 sy

Moreover, there is a constant C' such that

(2.8)
|Kr(f,9)l <C </R(1 +$2)|f($)|2dx) " </R(1 +y2)|g(y)l2dy) - forall T >1.

Proof. Note that under our assumption on f (and g), we have by Cauchy-Schwarz that
for some € > 0

(2.9) / F@)](1+ J2])° < oo.

In particular, this entails that all the integrals in the statements are well defined, due
to the uniform boundedness of (y (which follows from the definition of () and the at
most logarithmic growth of { over the line o0 = 1 — see e.g. [81, Theorem 3.5].

We observe first that

nii(mfy)

(I Fiz—y) =)

neNy

n

Since Y, oy, = = [T, (1 —ph)~! < oo, we may bring the integral in (2.6) under the
sum, and to prove (2.6) it remains to note that

[ ) dndy = 0 ok tog ) Tog ),
R2
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Next, the fact that Y - n~ 17 < co allows us to deduce in an analogous way that

| J@C et i —y)gly Sdady = 3" = Flak log (L og ).

n=1
and by letting ¢ — 07 we deduce (2.5) as according to Lemma 2.3 and the definition of
the inner product (f, g> 7, the right hand series above has a convergent majorant series

of the form > 7 n 1|f( logn)|[9(5= logn)|.
In order to prove (2.7), we note ﬁrst that that the function s — (1—s)7!1¢(1—s)+s7*
is analytic and bounded over the imaginary axis, whence (2.9) implies that

F (I - )

is integrable over R%. A fortiori,
. —— (A —i(r —y))
1
T R2 [f(@g(y)( 1 —i(z—y)

by the Riemann-Lebesgue lemma. In the notation of Lemma 2.5 it remains to show
that

+ (i(x — y))_l)} T—@ Y dxdy = 0

<f7 g>Z = lim hlogT<x - y)f@)@dl’dy

T—o00 R2

Assume first that f, g € C§°(R). Then we may compute directly

/ F(@) 90 g (@ — y)dady = / F(EFE) Trogr(—E)de,

where the integral on the right hand side has to be understood as the distributional
pairing between the Schwartz test function f(£)g(¢) and the Schwartz distribution
hiog(—-). Lemma 2.5 verifies that the right hand side equals

P —

(2.10) >0 F(G o) 3 Togl)) — 2 [, Feiatees.

For general f, g, we note that in particular, our assumptions imply that f, g € L?. Then
by Lemma 2.3 and the L2-continuity of the Fourier transform we may approximate
general f and g by test functions and take limits in (2.10) to verify its validity in full
generality. Finally, (2.7) and (2.8) are immediate consequences of (2.10) and Lemma
2.3. O

In what follows it is notationally convenient to introduce the 'weight regularization’
of a given function f : R — C by setting

fiz) = (1+2%) 7" f(2).
Directly from the definitions we note that if f € V' (recall Definition 2.1) we have for
T>1

(f) = pr(f) = / C(1/2 4 iz + iTw)f*(x)dz and

Euh(f) =Epr(f / /C 1/2 4 iz +it) f* (x)dzdt,
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These quantities are well defined since by Cauchy-Schwarz and a classical growth bound
on the zeta function, which we recall in (A.1), we deduce that for some Cr, Cp > 0

mﬂfﬂscaéuwma+x%mwx

=@4Wmmﬂ%WM+ﬁWM“ws&Mw

Analogous formulas hold for pg n(f) with ¢ replaced by (.
We next turn to the crucial estimates for the two-point functions. Let us first give
names to the relevant objects.

Definition 2.7. Let w be uniform on [0,1], "> 0, and x,y € R. Then we set

VT(l)(:c,y) =E |{(1/2 +iwT +ix)((1/2 +in+iy)],

VD (2,y) =E [Cn(1/2 + iwT +iz)C(1/2 + il + iy)} )

V2D (2, y) =E [¢(1/2+ iwT + iz)Cn(1/2 + iwT + i@/)} )

VT(?’)(:c,y) =K CN(1/2+in+i:c)CN(1/2+in+iy)},
and finally
Vil(z,y) = Vi (@) + V2D (x,y).

A direct application of Fubini shows that

(211) E ()] = [ r@F @V e ey

Analogous formulas hold for

E [prn(f)pr(g®)], E[pr(fFprn(g®)], and E [prn(f)prn(g)],

respectively, where one replaces V}l)(a:,y) in (2.11) by Vf’l)(:c,y), VT(2’2) (x,y), and
VT(3) (x,y), respectively. Especially, one should observe that for real-valued test func-
tions f one has

(212) B [pr (/) (F) + pr () (FF)| = ST @F@)Ve? (@ y)dady.

We next establish asymptotics for the kernels Viﬁ') (x,y). In the case of VT(I) (x,y) this
essentially reduces to a classical result on second moments of the shifted zeta function
due already to Ingham [47], and to a generalization by Bettin [14]. However, we also

need asymptotics of mixed quantities like VT(Z)(x, y), and Bettin’s proof does not work
as such in this case. Due to these reasons, and for the convenience of a reader who
is not an expert in number theory, we choose to provide the relevant arguments in
detail in Appendix A, where we actually modify the approach of [5] for our purposes.
However, see Remark 2.17 below in this connection.
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Theorem 2.8. As T — o0,

. —i(z—y)
213) V() =C(1 +i(x — y)) + S E =) ( L ) + Ei(z,y,T)

1—i(z—y) \2r
and for fived N,
(2.14) Vil (w,y) = 2n(L+i(z —y) + Ea(z,y, 1),
where

Bi(0,y,T), Balw,y,T) = O(TV2(1+ 2112 4 [y ).
Fox fited N > 1 we have
(2.15) VP (w,y) = (L +i(z —y) + o(1),

where o(1) is uniform in v,y € R as T — oo. Above the error estimates for VT(Q) (x,y)

and VT(3) (x,y) are not necessarily uniform in N.
Proof. See Appendix A. O

Remark 2.9. For simplicity, we state the above asymptotics only for the sum term
VT(Q) (x,y), instead of the summands VT(Q’Z) (x,y), so that in some of the exact formulas
below we need to assume that the test function f is real valued. However, this will be

enough for the relevant estimates. o
Lemma 2.10. Assume that f is real valued and f € V. Then

(2.16) Elpr(fP < CIFF1Z S IR

where C' is independent of both T'> 1 and f € V. Moreover,

(2.17) dim Elur (17 = 1717 S AR

Proof. Let us write

1 _ . CA—i(x—y) [T\ ¥
V) =g+ ite — ) + S () )

Due to the error estimate (2.13) and Cauchy-Schwarz we have
[ B )@ sy
R
ST [ @IF@I el + o) dody
R2

<O [ F@ @I+ 22 1 ) ey
R2

< T ( / @1+ %) ),

which shows that the contribution from the error term vanishes in the limit 7" — oo.
Finally, by recalling the notation of Lemma 2.6 we see that the contribution of the main

term equals K., = (f*, f¥), and the uniform boundedness along with the statement
2

about the limit of this term follows immediately from Lemma 2.6 as soon as we observe

that [ [f(2)]2(1 +22) = || f]2. -
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We have analogous estimates for similar quantities arising from the truncated Fuler
product and for the cross terms involved.

Lemma 2.11. Assume that f is real-valued and f € V. Then

(2.18) Elurn(fM)F < CNIFIZ < CNIFIF
where C(N) is independent of T > 1 and f € V. Moreover,

(2.19) Jim Blurn(fF = 1128 S 11

In a similar vein, for all’ T > 1 one has

(2.20) |E (urn (S () + pr(fFuen ()| < CNIIT,
and

(2.21) 7lijgoE(MTJ\/(JH)MT(fr)+MT(JH)MT,N(J““)) =2/ lzn < CAFI-

Proof. The statements (2.18) and (2.19) are proven exactly as the corresponding state-
ments in the previous lemma by invoking the error estimate (2.15). In turn, (2.20) is
obtained by Cauchy-Schwarz from (2.16) and (2.18), and the proof of (2.21) is also
analogous in view of (2.14) and (2.12). O

As an immediate consequence of the previous lemmata we will now deduce an inter-
esting intermediate result, which already gives quantitative estimates for our approxi-
mation when considering a fixed test function. We also point out here a fact that can
be easily checked by adapting the rest of our proof in a simple way, namely that when
considering a fixed test function, we don’t actually need any smoothness from it — it’s
enough for it to be locally square integrable and have nice enough decay at infinity.
Thus the action of our limiting object can be defined for some test functions that are
not in the Sobolev space W*2(R). This is a common phenomenon when studying
random generalized functions.

Proposition 2.12. For each N > 1 there exists a constant C(N) < oo such that for
any (possibly complez-valued) f € V

(2.22) Elpr(f*) — prn (P < CIFNZ < CIFI
Moreover, we have
(2.23) 1i;njupE|MT(fr)—MT,N(fr)|2 < ANz = 1128 < CUFIR-

where C" is independent of f and N.

Proof. Let us first assume in addition that f is real-valued. Now (2.22) is an immediate
consequence of the previous two lemmata. In addition, by combining (2.17), (2.19),
and (2.21) we find

E|ur(f) = prx (O = 117 = 15z as T — oo

Then (2.23) follows in the case of complex-valued f by considering separately the
corresponding quantity for real and imaginary parts of f. 0
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One should note that the previous proposition shows that for a fixed test function
f, choosing first N large (depending on f), and then T large enough (depending on f
and N), the second moment of pp(f*) — pr n(f*) can be made arbitrarily small.

We fix o > 1/2 for the rest of this section and consider both . and pj y as
W~*2(R)-valued random variables. Actually, by the growth estimates of ¢, namely
(A.1) and the fact that pr y is bounded, they are even L?(R) N L'(R)-valued random
variables. Measurability is obvious since they are continuous mappings from €2 := [0, 1]
to L*(R) (and W~*%(R)). Our next step is to extend the approximation hinted at in
the previous proposition to the level of mean square approximation in the Sobolev
space.

Proposition 2.13. Assume that a > 1/2. Then

. . r r 2 _
Jim. hITnfipE 107 = 1wl -o2@y = 0

and, consequently

i fnsup W (HF s 1) ooy = O

Proof. We first estimate the lim sup in the statement for a fixed N. As noted above, the
random variables actually take values also in L*(R), and hence their Fourier-transform
can be considered pointwise. Denote the complex exponential function z — e~27%* by
e¢ and note that we have the estimate ||e¢||yy < ¢ for all £ € R. Hence we may apply
Fubini’s theorem to compute

r r —« r r) |2
B iy sl = [ (16 Lur(e)) = pr(e) P
Proposition 2.12 verifies that the integrand has an integrable majorant of the form
C'(N)(1 + £?)~ and that
. r r\ |2 r r
h;nsupE | (€f) — o (e€)|” < C"(lleElls — lletlZn)-
— 00

Clearly the integrand is continuous jointly in 7" and £, and hence a simple application
of the dominated convergence theorem shows that

limsup E || — iy [[fy o2 < C"/R(1+§2)°‘(H€EHQZ— legllZ ) dé.

T—o00

The proposition now follows by applying (2.1). O

We next record a simple fact whose validity is seen easily by approximating the full
sum by a partial sum.

Lemma 2.14. Assume that X,,, n > 1, are random variables and assume that Yr,, are
uniformly bounded random variables, |Yr,| <1 for all T € [1,00) n > 1. Assume also
that for all € > 1

(Yra, Yro. ..., Yrg) -5 (X1, Xa,..., X)) as T — .

Then, if (u;) is a sequence of elements in a Banach space E such that > " | ||lun|p <
o0, one has

WQ(Z Y7 tn , ZXnun)E -0 as T — oo.
n=1 n=1
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For the rest of this section we shall denote by 6., k¥ > 1, i.i.d. random variables,
uniformly distributed on [0, 1]. Then the variables

627”01, e27m«92’ o

are i.i.d. and uniformly distributed on the unit circle. The truncated randomized Euler
product is defined by the formula

N 1
CN,rand(S) = H (W) ’

k=1

and for us, most often (y yana is shorthand for (yyana(1/2 + iz). The next proposition
constructs the final limiting element (;.,q and shows that it is well-approximated in
distribution by suitably chosen pr n.

Proposition 2.15. (i) Assume that o > 1/2. For each N > 1

(2.24) W, (urﬂN , G\,,rand> - — 0 as T — oo.

(ii) Almost surely there exists a W~**(R)-valued limiting random variable
(225) C:and = lim C]iﬂrand'

N—roc0
In addition,

W. ( T4 Ch ) — 0 N — co.
2 Crand CN,rand W-a2(R) as oo

Proof. We shall make use of the well-known fact that for any any N > 1 as T' — oo
one has that

<p7in pfin) i> ( 20 €2m‘9N>

P o s

This follows simply by observing that if rq,...,ry are integers which aren’t all zero,
then all the mixed moments

N 1
. . N
E | | p;ﬂrkwT _ / ewTE r—1"k Ingkdu,
0
k=1

tend to zero as we let T' — oo since chvzl i log pr, # 0 by the uniqueness of the prime
number decomposition of integers. As a consequence, for any ¢ > 1

(2.26) (rmT’ gl .“’[M) N (627m'o9-a(1)’ B .’627ri€-a(é)) as T — oo,
where 0 := (01,0s,...) and the sequence a(f) = (a;1(f),az(f),...) is defined via ¢ =

| p:’“(z). We may write
—iwT

r _ —1/2—ix n
oy (%) = Z n~Y 1122

neNy

where 7 n7? < 0o. Hence Lemma 2.14 yields (2.24) in view of (2.26) even with
respect to the 2-Wasserstein distance in L? instead of W~*%(R). This proves part (i).
In order to treat (ii), we observe that by the Gauss mean value theorem

1
1 — D 5627”6’“
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for any s € {o > 0}. Hence, by the very definition and independence, the sequence
of random variables ({x yand)n>1 forms a W~*?(R)-valued martingale sequence, with
respect to the natural filtration Fy := o(6q,...,0x). Moreover, we claim that this
martingale is bounded in L?:

E (HCN,randHl%Vfa,Q(R)) S C < 00,

where C' does not depend on N. In order to verify the above uniform bound we compute
as in the proof of Proposition 2.13: for any 7" > 1

(2.27) E 25 3 = / (1+ E)F |pur. () Pde.

Since obviously supys, ||fi7,5||z(®) is bounded in the probability space variable, also

E ‘,UT,N (eg) ‘2 is bounded in &, 7. We deduce that the integrand in (2.27) has an inte-
grable majorant. In view of (2.19) we see that

T11_I>rOlOE }uT,N(eE)}Q = [legllZ,n < co

and by recalling (2.24) and taking the limit 7" — oo inside the integral (2.27) it finally
follows that

E (|Cxrandlyezge) < co/(l L) ode forall N> 1.
R

At this stage, both claims of part (ii) are a direct consequence of basic Banach space
valued martingale theory, see e.g. [46, Theorem 3.61, Theorem 1.95] or [30, Corollary
V.2.4, Corollary II1.2.13] — the basic fact being that W~*%(R) is a separable Hilbert
space and thus possesses the Radon-Nikodym property. U

We are then ready to prove the first part of our main result.

Proof of Theorem 1.1(i). Assume that ¢ > 0 is given. We first apply Proposition
2.15(ii) to pick Ny large enough that for any N > Ny we have

WQ(C:and7 C]I;f,rand)Wfag(R) <e for N > NO-
Next, according to Proposition 2.13 we may select Ny > Ny and T > 1 so large that

W2 (:ug“ ) lug“7N1)W—a,2(R) S € 1f T Z T().
Finally, Proposition 2.15(i) allows us to find 77 > T} so that
W2 (C]ifl,rand ) :ug“,Nl)W_a,Q(R) S € when T Z Tl-

By setting N = N; in the first inequality, and combining all the three estimates it
follows that
Wo (u% , C )W_Q,Q(R) <3¢ whenever T >T,,

rand

and Theorem 1.1(i) follows. O

Remark 2.16. It’s natural to ask whether the class of test functions for which this
convergence holds can be enlarged - or if one can regularize our objects in some weaker
way than by f — f*. We do not consider this question further here, but just point out
that the answer to both of these questions is positive in view of Remark 2.4 and the
the fact that we have not striven for optimality in this respect in the proof of Theorem
1.1(i), including the error estimates of Theorem 2.8. o
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Remark 2.17. Here we sketch another route to the proof presented in this section

that bypasses the explicit estimates for the 2-point function VF}Z) (x,y) presented in
Appendix A. We start by considering a cross term with finite Dirichlet polynomials
and ( itself.

Lemma 2.18. Assume that A C N is a finite subset and denote Ca(s) == > . n"°.
Then, if one defines

VA (3. ) — [gA(l/z +iwT +iw)¢(1/2 +iwT + iy)] )

VT(A’Q)(x, y) =E [§(1/2 +iwT +ix)Ca(1/2 4+ iwT + z’y)] ;

it holds that

(2:28) Vit(ay) = Ca(l+i(e —y)) + O(T0(1+|y%))
and
(2.29) Vit (@) = Gl +ile—y) + O(TVo(1+[a)),

where both error estimates may depend on A.

Proof. We will first prove the latter statement (2.29). As we do not care on the depen-
dence of the error on the finite set A it is enough to treat the case of a singleton, say
A = {m}. Let us first assume that |z| < T'/2, write

N 1 1/2+iT '
(2.30) Vi (2, y) = / m* (s + ix)ds,

and use the residue theorem to move the integration to the line [3/2,3/2+ T, so that

T 1
V(AvQ) — —1 i(z—y) T— E 1/2+iy —3/2 i (m/n) E T A).
T (xvy) + m log(m/n) + (xvya ) )

n=1, n#m

Here the error term consists of the horizontal integrals and the (possible) residue at
s = 1 — iz (with obvious modification for x = 0). The contribution of the residue is
T-'O(1) and by (A.1) the horizontal terms contribute at most T-*O(TY6 + |z|'/6) =
O(T~Y/5(1 + |2[*%)). The infinite sum term is of order O(T~!) uniformly in z,y (note
though that almost all of our error terms depend on m). In case |x| > T'/2 we note that
size the whole integral is O(T"/% 4 |z|'/®) = O(T~Y/%(1 + |2|*/%)). Putting everything
together, the estimate (2.29) follows. In turn, the proof of (2.28) is similar: one starts
from an analogue of (2.30) and makes a change of variables s — 1 — s so that the
integration is along the segment [1/2,1/2 — T, and the rest is analogous. O

Let us define (f,9)z.4 := > ,ca n’lf( = log(n))g(5=log(n)). One then proceeds as
in the proof of the first part of Theorem 1. 1 (i) by substltutmg in the original proof the
asymptotics provided by the previous lemma. In the first step one obtains an analogue
of Lemma 2.11. In particular, when we define the W~*?(R)-valued random variables

MT,A( ) = CA(l/Q + o + ZTw Zn*1/2+zx+sz
neA
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we have
jlgI;OEmTA(fr)P = I/ 1Z.a S IFIT-

and

Jim E (s a(Fr(F7) + i () ura(F) = 20 £ 150 < CAIFIR
Then the analogue of the second part of Proposition 2.12 reads
T E [r(f%) — pralf)P = (1% = 177150 < AR <o,

where the first statement is now equality and C” is independent of A.

Especially, given £ > 0, by running the Sobolev-estimates as before we deduce easily
that for large enough N > 1 and a large enough, but finite, subset Ay := {1,...,k} C
Ny we have for large enough 7" that both

W2 (Mg“ ) M%Ak)wfa,g(R) <€
and
W2 (C]I;f,rand ’ M%Ak)w—a’?(]R) <eg,

where the latter estimate follows easily by the uniform convergence of the series defining
fr, 4, on the critical line. The rest can be dealt with as before, in view of Proposition
2.15.

One should note that it appears harder to get good error estimates for the approxi-
mation yielded by truncated Euler products by using this alternative argument. o

We next consider briefly (;anq as a random analytic function in the half plane {o >
1/2}. First of all, in our convergence statements above we may equally well switch
from the factor (1 + %)=t to (1/2 + ix)~2. Namely, if we write for z € R

m(e) == (1/2 + iz) (1 + 2%)

we clearly have that ||(-£)*m||®) < Cj for all k > 1. Thus m is a multiplier in the
Sobolev spaces W™2(R), i.e. |[mf|lwuem)y < C||f|lweem) for all f € W*?(R). This
well-known fact is easily verified for u € N, it follows by interpolation for non-integer
u > 0, and finally by duality for negative u. The convergence statement in (2.25) can
thus be rewritten as

(2.31) 5 2Crana(s) = A}Lm s *(Nrana(s) on the line {0 =1/2},

with convergence in W~*2?(R) for, say o € (1/2,1]. It is classical that the Poisson
extension of a (generalized) function f € W~*%({o = 1/2}) is well-defined and yields
a harmonic function in {o > 1/2} and f is obtained as the distributional boundary
limit of its harmonic extension. Moreover, the point evaluations in a compact subset
K C {0 > 1/2} are uniformly bounded with respect to the Sobolev-norm on the
boundary. Hence, if a sequence of boundary functions ( f;) satisfies || f — fi |l w—e2@) — 0
as k — oo, then the Poisson extensions of f; tend to that of f locally uniformly in
{o > 1/2}. In our situation the Poisson extension of s 2y ana(s) obviously equals

N
1
2 —2
ran = — - | > > 1/2.
() = T () 7>

k=1
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Moreover, as N — oo, the product in the right hand side obviously converges locally
uniformly in {o > 1} to

s 1
=) a2
(232) S Crand(s) =S5 H <W) ’

k=1

All these facts together with the convergence (2.31) enable us to deduce that, almost
surely, the product in (2.32) actually converges locally uniformly in {o > 1/2} to a
random analytic function, with distributional boundary limit s 2(,anq. Then of course,
the same convergence statement holds for

o 1 ‘
Crand(s> - IH <1 _ pksegmgk) m o> 1/2
A fortiori, as a consequence of Theorem 1.1 we obtain the basic known results of the
functional statistical convergence of the zeta function in the open strip {1/2 < o < 1}
(or in the half plane {o > 1/2}).

One should note that by the local uniform convergence and Hurwitz’s theorem, the
randomized zeta function (rana(s) is non-zero for o > 1/2. This has been noticed before,
see e.g. [43, Theorem 4.6.] where the different realisations of ((s) were obtained as
possible vertical limit functions of the Riemann zeta function.

We finish this section with the

Proof of Theorem 1.6. Let us first establish the following auxiliary result
Lemma 2.19. Almost surely one has for almost every t € R

lim sup |(rana (o + it)| = oo.

o—1/2F
Proof. In order to prove the lemma, we cover R by the intervals [m, m + 1), and note
that by translation invariance it is enough to prove that the blow-up takes place almost
surely for almost every ¢ € [0,1). By joint measurability, translation invariance, and
Fubini’s theorem it actually suffices to show that

lim sup |Crana(0)| = oo.
o—1/2F

For that end we note that by the Euler product we may infer

[e.9]

lOg |§rand(g)| = Z

ag
k=1 Py

cos(2m0y,) + E(o)

where for o > 1/2

B(o) = 33 U o),

20
k=1 Py

and the O(1)-term is uniform in ¢ > 1/2. We now skip ahead slightly and make use
of Lemma 3.1 to argue that since > -, p,;4°' < 00, almost surely the whole error term
E(o) is uniformly O(1). Here one uses the fact that a standard Dirichlet series is
bounded on the half-line [0y, 00) assuming that it is converges at oy.
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It remains to check that almost surely

— cos(2m0
lim sup M =:limsup g(o) = oc.
o—=1/2+ 1 Py o—1/2+

Let us note that for any o € (1/2,1) we may simply compute

Elg(o)|* = 32]972” D; E cos (27r91 2 + Zp,;‘l"E cos?(2ml;) < 3(E \g(9)|2)27
k£j k=1

since E cos?(270;) = 1/2 and E cos?(276;) = 3/8. The Paley-Zygmund inequality now
verifies that

P (lg(a)| > (E|g(a)|*)?) > o >0 forall o€ (1/2,1).

Especially, as lim,_,1/o+(E[g(0)[*)"/? = oo we gather that P(limsup,_,,;+ [g(0)] =
o0) > ¢p, and the claim follows by symmetry and Kolmogorov’s 0-1 law.

To return to the proof of the original statement, it is thus enough to show that the
Poisson extension of an element g € W~*?(R) has radial boundary limits in a set
of positive measure assuming that it coincides with a measure on an interval I C R.
However, we may then decompose g by a suitable cut-off function into the sum u; + s,
where u; is the Poisson extension of a measure supported on I, and uy is a W~*?(R)-
function, supported on R\ I’, where I’ C I is an open subinterval. Then wus has zero
boundary values on I’ and by basic harmonic analysis (see e.g. [75, Theorem 11.24]
for a variant on the unit circle), u; has finite radial limits at almost every point on I’.

Lemma 2.19 then implies that (ana(1/2+1t) can’t be a measure on any open interval.

0

3. A GAUSSIAN APPROXIMATION FOR THE FIELD: PROOF OF THEOREM 1.7

The goal of this section is to prove Theorem 1.7 - namely that on any interval [—A, A]
we can indeed write log (n rand(1/2 +ix) = Gn(x) + En(z), where Gy converges to a
(complex) log-correlated Gaussian field, and £y converges to a smooth function. Since
this has no consequence for the proof, we shall simplify notation slightly and replace
the interval [—A, A] by [0, 1].

We shall make repeated use of the following auxiliary technical result that can also
be deduced from known estimates due to e.g. Kahane and Kwapien for random series
in Banach spaces. However, for the reader’s convenience we provide a proof below.

Lemma 3.1. (i) Forn > 1 consider the random functions F, on the interval [0, 1]

defined by the series
= Aefi(x)
k=1

Here the Ay:s are i.i.d., centered and possibly complex valued random variables that are
either standard normal variables or they are symmetric and uniformly bounded: |A;| <
C < oo almost surely. The functions f; are assumed to be continuously differentiable
on [0, 1] with

(3.1) Z (Ll 2o,y + il eo,0) < 00
=1
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Then almost surely the series
F(z) = Apfu(x),
k=1

converges uniformly on [0, 1] to a continuous limit function F. Moreover, one has

(3.2) E exp (A [|F||ro,]) < oo forall A >0 and
(3.3) E exp (A sup ||F, — Fullr=p,) < oo forall X>0.
0<n’<n

(ii) Assume, in addition, that the functions fi are smooth and that

STIA oy <00 forall £>0.

k=1
Then almost surely F' € C*°[0,1] and for all { > 1
E exp (M ||F|lcepy) < oo forall X > 0.
Moreover, for every index £ > 0 it holds that
E exp (A sup [|F, — Fullceoy) < oo forall X > 0.

0<n/<n
Here we have written | f| ceo.1) for the norm Zﬁ:o | f D[ pocpo,1) and Fy = 0.
Proof. (i) We may assume that the Ay:s and fj:s are real-valued, since the general
case is then obtained by considering the four series obtained by multiplying the real

or imaginary part of Ag:s with the real or imaginary parts of fi:s (note that for (3.2)
and (3.3) one applies Holder’s inequality). We recall the standard Sobolev embedding

! /
B4 Wlewn < 2wy =2( [ (F@F+17/@R)r) "

Since the variables A, are independent and centred, we find for M < N,

N
EHFN - FMH%/VL?(O,I) <2 Z [ka”%oo[o,u + ||f/;||%oo[o,1ﬂ :
k=M+1

Then Lévy’s inequality (see [51, Lemma 2.3.1]), applied here to our W2(0, 1)-valued
symmetric random variables) yields that

N
(3.5) E sup [[F — FMHIQ/VL?(O,I) <4 Z [kaH%OO[O,l} + ||flf;||%oo[o,1]} .

M=r<N k=M+1

By our assumption (3.1) we may pick a subsequence (V) so that

Njt1

4 Z U felZeion + il Foopo] <375

k=N;+1

for j > 1. Borel-Cantelli along with (3.5) then ensures that there exists a random
threshold jp, which is almost surely finite, such that for j > jo,

sup  ||Fy — Fi,q1llwiz) < j?
Nj<u<Nji1
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for j > jo. Thus summing over j implies that the subsequence Fy, almost surely
converges absolutely in the space W12(0,1), and by (3.4) also in C([0,1],C). Also,
at the same time the above inequality implies that the full sequence Fy converges
uniformly to a random continuous function.

It remains to check the claim about the exponential moments. For that purpose an
application of Azuma’s inequality and (3.1) implies the existence of a finite number C
such that for small enough a > 0

(3.6) EcP@P’ < and  Ee@F < forall z € [0,1].

Making use of Jensen’s inequality (applied to integration with respect to z) and the
observation that ¢ — e is convex on [0, 00), we obtain by (3.6) and Fubini’s theorem
for small enough a > 0

1
E o MHElizon — | polo (F@P+HF 2)2)dz <E / a(IF@P+HF' @) gy < 0.
0

Lévy’s inequality then strengthens this for small enough a > 0 to

2
E ¢ Pnzt NIy o o,

The obtained estimates clearly imply (3.2) and (3.3).

The case where the variables A, are i.i.d. standard normal random variables can be
proven with exactly the same proof or more directly by considering F' as a W12(0, 1)-
valued random variable that is well-defined by the assumption (3.1). Then (3.3) is
obtained directly from Fernique’s theorem [51, Theorem 12.7.2].

(ii)) The statement is a direct consequence of part (i) applied successively to the
derivative series defining F“)(z), £ > 0. O

We will now start the proper consideration of the truncated randomised Euler prod-
ucts by expanding

oo N
1 1r
l0g (N rand (1/2 + ix) Z Z = e2miith - 3+iz)

J=1 k=1

.

and first verifying that the sum over the j > 2 terms yields a negligible contribution
in the sense that it is almost surely smooth over z € [0, 1].

Lemma 3.2. Let
oo N 1
— Z Z Z 2miith J( tiz)
=2 k=1 J

Almost surely, as N — oo, Ly converges uniformly on [0,1] to a random C*-function
L. The derivatives L%) also converge uniformly, and for any € > 0

E Mozl @loton < oo forall A €R.

Proof. Let us separate Ly into the j = 2 part and the j > 3 part. As the series

ZZ L oo (o pi)’

k1]3
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converges for any ¢ > 0, we see that the series

S5 jem

=1 j=3 7
together with the arbitrarily many times differentiated series converges absolutely and
uniformly to a (deterministically) bounded quantity. Thus this part of the sum cer-
tainly satisfies the statements of the lemma.

In turn, the ¢:th derivative of the k:th term of the j = 2 sum has the deterministic
upper bound p; '(log py.)’ and the claims for the j = 2 sum follow immediately from
Lemma 3.1(ii) together with the fact Y70 | p,*(logpy)* < oco.

O

To study the main term, i.e. the part of the sum with j = 1, we will split the
field into a sum over blocks, where within the blocks, the quantities logp are roughly
constant, and perform a Gaussian approximation on each block separately. To make
this formal, let ()52, be a sequence of strictly increasing positive integers with r =
1 and then {p,,...,p,,,—1} Will be the set of primes appearing in the block we've
mentioned. We will make some preliminary requirements on the blocks. We assume
that 1 < rgy; — 1, — 00 as k — oo, but on the other hand 71 /ry — 1 as k — oo.
Also it is useful to assume that p, ., —1/p,,, < 2. for all m > 1.

We then define the blocks of the field as well as a ”freezing approximation”, where
we approximate p, " by p.** within a block.

Definition 3.3. For (r,,)>_; as above, define for « € [0,1] and m > 1:

T‘m+171

1 ) )
Ym(l’) — _627rz€kp];z:v.

Consider also the approximation to this where the z-dependent terms within each block
are ”frozen”:

Tm+1—1

~ ) 1 )
Yolo) =p," Y, —=c
k=rm \/p_k

= P, (Cp +1Sm),
where (), is the real part of the sum, and .S,, the imaginary part. o

The required Gaussian approximation uses the following fairly standard result. We
state it in a slightly more general form than we actually need here, since we expect it
might be of use in further study of certain more general non-Gaussian chaos models.
Some initial steps in this direction are contained in [49].

Proposition 3.4. (i) Assume thatd > 2 and H; = (Hj(l), e H](»d)), jed{l,...,n}
are independent and symmetric R?-valued random variables with
by' < ¢ i=d 'Tr (Cov (H;)) < by

forally € {1,...,n}, whereby > 0. Assume also that the following uniform exponential
bound holds for some by, by > 0:

(3.7) E exp(bi|Hg|) < by forall k=1,...,n.
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Then there is a d-dimensional Gaussian random variable U with

Cov (U) = (D ¢;) ' ( Z Cov (H;)),  Tr(Cov(U)) =d,

j=1
and such that the difference

Vi=U— (Y e) "D H,)
j=1 j=1
satisfies
(3.8) E|V| <an™”.
Above = [(d) > 0 depends only on the dimension and a; on d, by, by,by. More-
over, U can be chosen to be measurable with respect to o(G, Hy,...H,), where G is

a d-dimensional standard Gaussian independent of the H;:s. In addition, there is the
exponential estimate

(3.9) E exp(A[V]) < 1+ age® n— for 0<\<asn'/?

where the constants as, as, as, a5 > 0 depend only on by, by, by and the dimension d.

In the case where the variables Hy are uniformly bounded, say |Hy| < bs for all k,
then (3.9) holds true for all X > 0, where now the constants ay, as, aqs may also depend
on bs, and there are constants ag, ary,as > 0 that depend only on by, by, by, bs,d so that

E exp(ag|V[?) < 1+ amn™,

(ii) If we assume that Cov(H;) = c;d '1, where I the the d x d identity matriz, and
the dimension d > 1 is arbitrary, then the conclusion (3.8) can be strengthened to

(3.10) E|V| < aylog(n)*n=1/2.

We will postpone the proof of this result to Appendix B since its ingredients are
basically well-known, however the above formulation is tailored for our purposes.

Our aim is to apply Proposition 3.4 to approximate (C,,, S,,) by a R?-valued Gauss-
ian random variable. To do this, we need to scale things a bit differently. Define the
following sequence of R%-valued random variables (so in the setting of Proposition 3.4,

d=2)
H;.,, = (7‘]%”“1 cos(270,, _,..), VPt sin(27r9prm1ﬂ.)> , J=1 . T —Tm.

DPry,—1+j Pri,—1+j
We then have
[ < 25220 <

p'f‘m

and .
Cov(H; ) = —M_f =cjml
2 prm_l'i'j

where 1/2 < ¢;,, < 1. In this notation, we have

1 Tm+1—"Tm b Tm+1—Tm
m
(Cma Sm) R — E H]}m = F— Hj,mv
prm-’»lil -]_1 Z]lk{l " C.]7m -]:1
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where
1 Tm+1—"Tm 1
by = | = .
2 ; Dron—1+;

Proposition 3.4 (ii) thus yields a sequence of independent standard two-dimensional

normal variables ( ,5}’, Tﬁ?’), m =1,2,..., so that the distance between (C,,, S,,) and
b ( . 722)) is controlled as in the statement of Proposition 3.4 (ii).
We may assume that our probability space is large enough for us to write for each

m >1andie{1,2}

Tm+1—"Tm Tm+1— 1

=X &

prm 1+J J=rm

J=1

where the V[/j(i):s are independent standard normal random variables for all j > 1 and
i € {1,2}. Finally we can write down our Gaussian approximation to the field, its
blocks, and frozen versions of the blocks.

Definition 3.5. Let (Wk(j)>k217je{172} be the ii.d. standard Gaussians constructed
above. For any N > 1 and x € [0, 1] the Gaussian approximation of the ”j = 1 part”
of 10g n rana 1s given by the Gaussian field

Mz

(W“ + i) .
k=1
Moreover, we define the blocks of g

Tm+1— 1

= >

k=rm

and a "frozen” version of the block as

\/_ (Wl + i) g

Zn () = byp, (VY + 5V, P).
O

We then the start the analysis of the error produced by our Gaussian approximation.
This is first performed only for sums over full blocks. We introduce some notation for
the errors. Let us call the error we make by approximating our frozen field by the
frozen Gaussian one by

Eva(@) =) V(@) = Zu(z)),  x€[0,1).
m=1
In a similar vein, the error obtained from the freezing procedure is denoted by

n

Byn(@) =Y (Yn(2) = You(@) + Zon(2) = Zin(2)),  x€0,1].

m=1

whence the total error can be written as

En () := Eyp(2) + Eyp(x).
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We study first the size of the error El,n.

Lemma 3.6. Assume (in addition to our previous constraints on (r,,)) that

[e.9]

3.11 Tmal — Tm) @ < oo and su Fmt1 — Tm log 7, )¢ < 00
+ p g
m=1 m>1 T'm

for all € > 1, where ay is the constant from Proposition 5.4. Then, almost surely there
exists a C*-smooth limit function

Ey(z) := lim By, (z),

n—oo
where the convergence is in the norm || - ||cejo.q) for any £ > 0. Moreover, one has
(3.12) E exp (A sup 1By n — Byl ce 01]) <oo forall \>0,
0<n/<n

where one applies the convention El,o(x) =0, and, in particular,

(3.13) E exp (>\||E1||C‘3[o,1]) <oo forall A>0

for any ¢ > 0.

Proof. To prove convergence of ELm, we fix an integer ¢ > 0 and observe that

||E1,m—1 - El,mHCZ[O,l} < |(Cma Sm) - bM(Vrng)a Vrg)”(l + log Tm)g

Tm+1—"Tm
= by, Hj o — (VIO VY (14 logr,,)".
E]ZJ{I m ],m

We then recall that we assumed that r,,1/r, — 1 so we see from the prime number
theorem (and a crude estimate on the sum) that for some constant C; > 0

Tm+1 — T'm
by, < C - .
m = max(log rm, 1)

Thus by the second condition in the assumption (3.11)
b2 (14 logr,)* < O,.
Proposition 3.4 (more precisely (3.9)) then implies that we have, for some constants
c,C,
E||Eym-1 — Eimllonoy < CE (el T ) T T Hy = (VD VAP

< é(rmﬂ — )M

Thus by our assumption on (r,,), the series E, = 2;021(51,1% — El,mq) almost surely
converges absolutely in C¢[0, 1].
We next use the crude estimate

sup ||E17n—ELn,||CZ[O,1]gZ (Coy S) = b (VD VY (1 4 log 7",

0<n/<n
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so that by independence and (3.9)

o0

b (D @ ¢
E exp(A sup ||E1n - Eln o) < E M (CmySm)=bm (Vir Vir )| (1+10g 7m)
0<n/<n m—1
o
21,2 20 —
< (1 + a2ea3)\ bz, (1+log rm) (Tm+1 o Tm) a4>
m=1

As we saw that b,,(1 + logr,,)* is bounded, we find for some constant C' (depending
on \) that

E exp (A sup | By — Em”cf[(n] ) < H 1+ C(rmp1 — rm) ™)

0<n/<n 1l
S eC z:;.rc;:1(7’m+17rm)—a47
and (3.12) follows. Finally, (3.13) is an obvious consequence of (3.12). O

Let us then estimate the error due to the freezing procedure.

Lemma 3.7. Assume that the sequence (r,,) is chosen so that

2 A
(Tmg1 = Tm) (Propsy — Dro)” 108" 7, _
T3,

Mg

(3.14)

m=1

for any £ > 1. Then, almost surely there exists a C'*°-smooth limit function

Ey(x) := lim By, (z),

n—oo

where the convergence is in the sup-norm over [0, 1]. Moreover, for any ¢ > 1 we have
both

E exp ()\Hﬁg”cf[o,l]) <oo forall A>0 and

E exp (A sup ||E2n—E2nl||CZ[01])<OO forall X\ >0.

0<n/<n

Proof. The proof is again based on Lemma 3.1. It follows immediately from the defi-
nitions that

Yo(2) = Yoo (@) + Zn(2) — Zp()

Tm+41—1 1 1
_ —iw _—iz\ [ 2mi0, [ ., (2)])
— . e W, + W
k:zrm /_pk (pk by, ) ( \/§ k k

Tm+1—1 1
i 1 . 2

where fi(z) := \/% (pl;”” — p;f) . Given any integer ¢ > 0 we may use the properties of

the sequence (r,,,) and the 1-Lipschitz property of u — €™ to estimate for any z € [0, 1]
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and r,, <k <rp—1
p 2157 @) | = (=) (9 log” pr — p;, " log" py,, )|
< |pp ™ — pr|log" pi + | log” pr. — log" pr,, | S log‘(py,,)(log px — log py,,)
< log!(py,, ) = Prm.

Tm

[e'e) ) 2

¢ T"m+1 — Tm [ Prysr — Prom
S Oy S ( o ) log? (pr,)
k=1 m=1  Prm Prm

e _ 2
< (e - rm><prm+;3 Pra) 102, ) < o0
m=1 m

by our assumption. The claim now follows by a two-fold application of Lemma 3.1(ii).

0

We next combine the error estimates proven so far and make the final choice for the
subsequence (r,,). For that purpose we need the following well-known lemma, whose
proof we include for the reader’s convenience.

Lemma 3.8. For large enough n it holds that
—ne~ Vit < LivH(n) < ne" Vs,

Proof. We note first that the inverse Li~! is convex since Li itself is concave. Further-
more, we have (Li ™) (z) = log(Li ' (z)) < log(2zlog(x)) < 2log(z) for large enough
x. Hence, as a suitable quantitative version of the prime number theorem verifies that
for any ¢ > 1 there is the error estimate |7(z) — Li(z)| = O(z exp(—cy/log z)), we have

n = 7(p,) < Li(p,) +ne2ven In particular, for large enough n
pn > LiTt(n —ne V18" > LiY(n) — ne”2VIe(Li~1Y(n) > Li~'(n) — ne"Vios™,
The proof of the other direction is analogous. O

Proposition 3.9. Choose (for the rest of the paper) 1, = |exp(3log?m)|. Then the
combined error E,(z) = E,1(z) + E,2(z) a.s. converges for any £ >0 in C*[0,1] to a
C*-smooth limit

E(z) := lim (B, (z) + Epo(x)).

n—oo
Moreover, for all A >0 and £ > 0
(3.15) E exp (A||E|cepo,)) < o0
and

E exp (A sup [|E, — Ew|lceo) < oo
0<n/<n
Proof. We first recall the condition of Lemma 3.6 - namely that the first error term
converges as soon as

(3.16) Z(rmH —7Tp) " < oo and sup M(log 'r’m)g < 00

m—1 m>1 T'm
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for any ¢ > 0. Lemma 3.8 yields for our sequences that p, ., —pr,, S (Fmy1—7m) log 7+
rme” V18T By plugging this into condition (3.14) we see that a sufficient condition
to apply Lemma 3.7 in order to control the second error term is given by the pair of

conditions
o

e 3
(3.17) Z (M) log”(r,,) < 0o and Z e~ 2VIoerm ook (r, ) < 00

r
m=1 m =1

for all L > 1. Finally, it remains to observe that the choice r,, = |exp(3log®m)]
satisfies both (3.16) and (3.17), and satisfies the initial properties postulated for (r,)
after the proof of Lemma 3.2. U

To complete the approximation procedure, we finally verify that the fields Gy are
good approximations also for indices N inside the intervals r,, < N < 7,,41.

Proposition 3.10. Denote the total error of the Gaussian approrimation by setting
N

1 ) )
En(z) = E ——p.e* ™ — Gn(x) for N>1 and z€][0,1].
ey VPk

Then, almost surely, Ex(z) converges in C*[0,1] to a C*°-smooth limit function
E(x) := lim Ey(z),
N—o00

where the obtained limit is of course the same as in Proposition 3.9. Moreover, for all
A>0and any £ >0

E exp (A||E|cepo,)) < o0
and

(3.18) E exp (A sup IEnllcep) < oo

Proof. After Proposition 3.9 it is enough to show that any given partial sum of the
original series is in fact well approximated by the sum of the blocks below it, and that
a similar statement holds also true for the Gaussian approximation series. Let us fix
m > 1 and recall our notation

rm+1_1 T'm+1_1

1
Yo(e)= D, —=p ™ = 3 Ay(a),
k=rm \/p_k k=rm

which is just the partial sum of our original field corresponding to the m:th block.
Observing first that

Lelog2(m+1)J

Tm+1—1 20 20
1 1 k
E 08 Pk < E 08 < log m“‘z(logQ(m + 1) — log? m) < log m*im !
P 22 (oo klogk

Sm2,

Azuma’s inequality yields

Tm+171

P(YO@) 2 N S (—en( S

k=rm

1 20 1
0g pk) ) < exp ( o c')\2m1/2).
Pk
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In particular, we obtain that for some constants ¢’, C' that work for all z € [0, 1] we
have

E exp(¢"m'?|Y 9 (2)]?) < C.

This holds true for all £ > 0. As at the end of the proof of Lemma 3.1, we deduce that
E exp(c”’m1/2HYm(a:)HéZ[O j) < C, and again Lévy’s inequality enables us to gather
that
1/22
B(,, s 3 Avleton > 3) S explem' )

Summing over m yields for A > 1

(3.19)

P(sup  max » I Z Aillotpn > A) S ZeXp<_C//lm1/2)\2) < exp(—c")2).

m>1TrmSu<rm+1
= k=rm m=1

Exactly the same proof where Azuma is replaced by elementary estimates for Gauss-
ian variables yields the corresponding estimate for our Gaussian approximation fields.
An easy Borel-Cantelli argument that uses estimates like (3.19) in combination with
Proposition 3.9 then shows the existence of the uniform limit F(z) = limy_,o Fn ().
Finally, combining (3.19) with (3.15) yields (3.18). Together with our previous consid-
erations this concludes the proof of the proposition. O

Finally, putting things together we obtain

Proof of Theorem 1.7. Noting that log(nranda = Gn + En + Ly and writing Ex =
En + Ly, we see that Theorem 1.7 follows by combining Lemma 3.2 with Proposition
3.10. ]

4. THE RELATIONSHIP TO COMPLEX GAUSSIAN MULTIPLICATIVE CHAOS: PROOF
OF THEOREM 1.1(ii)

In this section we prove the second part of our main result which states that (iang
can be expressed as a product of a complex Gaussian multiplicative chaos distribution
and a smooth function with good regularity properties. We will first start by proving
the existence of the complex Gaussian chaos needed. Recall from Section 2 that we

write fT(z) for (14 22)7' f(x).

Lemma 4.1. Denote

N )
1 —im (1) y17(2)
un(a) = [[ e
N = .
j=1

For any o > 1/2 the sequence (l/jr\,)N>1 is an L*-bounded W~**(R)-valued martin-

gale, and consequently it converges almost surely to a W ~%?(R)-valued random variable

which we write as
r : r
VY= lim viy.
N—o0 N

Proof. By independence, for any a € C

E oW 4w ) _ 3@ +(i0)?) _ 4
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and we infer that (v) is a martingale sequence taking values in L? C W~*?(R).

N>1
Assume first that [ |g(z)]*(14 2?)dz < co and write Z; := 2*1/2(Wj(1) —i—in@)) so that
(Z;);>1 1s an i.i.d. sequence of standard complex Gaussians. By using independence,

the fact that Ee®%5% = ¢28 and the series expansion of the exponential function,
we easily compute

= lala)f :/RQ“‘”W“F’(ZQP PN =T e

neNy

<llglz < / (@) 21 + 22)da,

where the quantities a;(n) were defined in the proof of Proposition 2.15 and the last
inequality comes from Lemma 2.3. We recall the notation e¢(x) = e7*™** and ef(z) =
(1+2?)~Le=2™ from Proposition 2.13. Now substituting eg in place of g, multiplying
by (1 + £?)~ and integrating over R we gather that

E V5l oeg < C.
where C' does not depend on N, and we are done. (]

One should observe that the martingale considered in the above proof is non-trivial,
and hence the limit random variable v is also non-trivial (i,e, it does not reduce to
a deterministic constant). We then start the proof of Theorem 1.1(ii) by fixing a
compactly supported test function f € C§°(—A, A) and observing that we have the
equality

CN,rand(f) = VN<eng)7
or, writing g(x) := (1 + 2?) f(x) this becomes

C]K/,rand(g) = VJI;7<egNg)'

Here, almost surely (% . 4 converges to (%, ; and vk to v* in W~*?(R). Moreover,

e“Ng — efg in C*°, with supports contained in (A4, A). We may thus take the limit* in
the previous equality and obtain the almost sure equality

Gana(9) = V7 (e59) = (517)(g).
A fortiori, since A was arbitrary and this holds almost surely for a countable dense
subset of f:s in W*2%(R), we see that almost surely Cang = €“v (either as tempered
distributions or with the interpretation that (¥ = 1" as elements of W~%2(R)), and
this completes the proof Theorem 1.1(ii).

5. THE MESOSCOPIC LIMIT — PROOF OF THEOREM 1.2 AND THEOREM 1.5

In the present section we verify our statements about the mesoscopic behavior of
the zeta function. We start with some definitions and technical lemmata. Fix a two-
sided complex Brownian motion u + B for v € R. More precisely, this means

that BE := 2-/2(B{M 4+ iB{?), where B{", B?) are standard independent two-sided

“Here one simply chooses e.g. « = 1 and notes that one easily checks that the map (f,g) — fg
is continuous map from C'(R) x Wh2(R) — W'2(R) when C*'(R) is normed by || fllcrr) = || flloc +
|| f/llco- By duality, it follows that in the same map is continuous C*(R) x W—123(R) — W~12(R).
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Brownian motions. For h € L?(R) we define a translation invariant process G[h| on R
by setting

G[h](z) :== /R e~ 2mwup (4)dBE.

For a fixed h € L? the covariance of this process is EG[h](z)G[h|(y) = |h|2(x — y),
while E G[h|(z)G[h|(y) = 0 for all z,y € R. In order to make sure that G[h| defines
random continuous functions of the variable x we shall, unless otherwise stated, assume
that there is an € > 0 and a C' > 0 such that

(5.1) 0 < [h(u)| < C(1+ |ul) /27

This makes sure that |h|? is H6lder-continuous and hence by classical theory, G[h] has
a modification whose realizations are almost surely continuous in z. Moreover, the
sup-norm over any finite interval has the standard (double-)exponential estimates. In
particular, for any f € L*(R) with compact support we may safely compute

(5.2) IE}/Rf’(gg)ec[h}(m)alx’2 — RQf(x)mexp (%E (G[h](:ﬂ) +G[h](y)>2)dxdy
= | @ FW)exp (hPG — y)dudy.

Lemma 5.1. Assume that h,h; (where j = 1,2,...) satisfy (5.1) and for almost every
u € R one has liminf; o [h;(w)| > |h(u)|. Then for any f € L*(R) with compact
support it holds that

2
E)/f(x)ec[h“f)dx’ gliminfE’/f )eClhal( dx’
R

Jj—o0

Proof. We start by observing that F((\/h\\z) ) = ([h|*(=))™ = (|n[*)™(~). Hence we
apply (5.2) to compute

E‘/f )eClhl(@ dx‘ _Zn'/ \h\ (x —y))"dady
—Z I ALGIR PGS

- Z ﬁ/ [F&+ &t GIPIRP(E) - [P (En)dE - - dE.
n=0 ~ JR"
Applying the above identity to the functions h; as well, the claim follows immediately

from Fatou’s lemma. O

Lemma 5.2. Assume that [,(1+ 2*)|f(z)[?dz < oco. There exists a C > 0 such that

E}/f Glu™' %X, al( )dx)}QSC/]R(1+:c2)|f(x)|2dx forall A>1.

Proof. By easy approximation (recall that A is finite) we may assume that f € C§°(R).
For each ¢ € [0,1] write hs(u) := e ®*u""/2x[ o) (u). By the previous lemma, instead
of the functions (u~" ®X[1,4]) A1 it is enough to prove the uniform bound for the family

(hs(u))se(0.1)-
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Now |ho|?(u) = u ™ X[1,00) SO \mz € L*(R), and as supp(|ho|*)C [0, 00), the Paley-
Wiener theorem verifies that |hg|? extends to an analytic function in the lower half plane
and for any € > 0, the analytic extension stays bounded in the half plane {Im¢ < —¢}.

Moreover |hg|? is obtained as the distributional boundary value of this extension (that
we denote by the same symbol). By definition,

(5.3) hs2(€) = |ho|2(—i26 + €) forall € € R.

On the other hand, we may approximate |hg|* by u_lx[l,A), and obtain for £ # 0

. A —2mits 0o ,—27is sgn(§)xoco _—is
hol2(€) = lim [ & ds:/ ‘ ds:/ € ds,
1 2

where the computation is validated by the local uniform convergence of the limit on
¢ € R\ {0}. Here one e.g. uses the fact that the real and imaginary parts are given

by standard cosine and sine integrals. Thus, |m2 is locally smooth, even analytic in a
neighbourhood of any given point £ € R\ {0}. Moreover, we observe the bound

[1ho(©)] < el for €] > 1, Img <0,
For € € B(0,1) N{Im¢ < 0} we can write

R g
2mwE u 27r§u

(where the integration contour stays in the lower half plane) and we see that
(5.4) ho[2(€) = log(1/€) + [entire] in ¢ € B(0,1)N {Imé < 0}.
By (5.3) we deduce that the distributional limit of exp(\@(f )) equals the distri-

butional boundary values on the real axis of the analytic function exp(|ho|?(£)) in the
lower half plane, assuming that the latter ones exist. In turn, this follows follows from
(5.4) and the above discussion. Namely,

exp(|ﬁo\|2(§ )) = coé ™! + [analytic and bounded over R].

We may then invoke Lemma 5.1, Cauchy-Schwarz and the Plemelj formula to deduce
that

@I

R2 T — Y+

Co

E\/f )eClhal@ g |* <c/ |f(z |dxdy+hm

<c' [ 1+ ) f(o)de
R
where we used the estimate [, |f(z)|dz < (fp(1 + 2?)|f(z)]?dz)"/? as well as the fact
that the Hilbert transform is a bounded operator on L?(R). 0

The next lemma records a couple of basic properties of the complex chaos defined
via exponentials of stochastic integrals of the type considered above.

Lemma 5.3. For 0 <a <1< A denote

1 e 2mizu _ c A e~ 2mizu c
Na,A () := exp [ / — g 4Bt /1 —7 dBu} .
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Then, for any o > 1/2 we have
(5.5) sup B |Jrg 4 (@) [y-e2q) < 00

a€g(0,1),A>1
and for every a € [0,1] there exists the almost sure limit
(5.6) (1+2%) o) = Jim of 4(a) € W O2(R)
In a similar vein, there exists the almost sure limit
(5.7) (1+2*) (@)= lim 7} .(x) € W **(R).

a—0T,A—oo

Proof. 1t is enough to prove the first statement since the latter ones will be easy con-
sequences of the first one and the fact that (1 + 2%)7'n, 4 is a W~*?(R)-valued mar-
tingale with respect to decreasing a and increasing A. For that end, write S,(z) :=

fal e_?#dBS so that
Mo, () = exp (Sa() + Glu™ x4 ().
By Lemma 5.2 and our standard computation of the expectation of the Sobolev norm

(see e.g. the proof of Lemma 4.1) we have for any g € (3/4,1]

— u’1/2 x
(5.8) SUE |(1+ ) el XAy ey < oo

In turn, the part S,(z) behaves nicely and defines a smooth field, and by the already
familiar argument we deduce that E exp (A SUDqge(0,1) 1Sallcipo,)) < oo for any A >
0, whence by Chebyshev we have the exponential tail P(sup,e (1 |[Sallotjo,) > y) <
C(N)e ™. Assume that ¢ > 0. Choose A > ¢71. By translation invariance we may
compute for y > 0

IP’( sup (|Sa(z)| +154(2)]) > y+elog(l+2°) for some z € R)

a€e(0,1)
5 Ze—k(yﬁ-elog(l—i—rﬂ)) S e Z(l + n2)—>\a S oM
nez nezl

This easily yields that E | SUD,e (0,1 1(1 4 2%) 7% exp(Sa(2)) o1 (m) ’2 < 00. We may thus
choose B =1 —¢ with € € (0,1/4), assume « € (1/2,1], and obtain by independence
and (5.8)

E (14 2%) 0,4 (2) By egey
_ 2
SE (101 + 2% exp(Sa(@)lermll(1 +22) e MalDy ) < €

uniformly in a, A. Here we again used the fact that functions with nice enough bounds
on their derivatives are multipliers in Sobolev spaces — see the discussion at the end of

Section 2.
L]

Our next task is to approximate our Gaussian field

N
1 D @y, i
G (@) =Y ——(WV + i )p .
— 2Dk
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on the interval [0, 1] by stochastic integrals of the type considered above. We'll carry
this out in several easy steps. First we replace the summation over primes by a more
regular one in terms of the Logarithmic integral: define

G (e W i P L ()

N
Let us show that this is a good approximation to Gy.
Lemma 5.4. There exists a random smooth function Fy : [0,1] — R such that almost

surely, Fn1:= Gn1—Gn converges to Fy in any CE[O, 1], £ > 1. Moreover, for all X > 0
and any ¢ > 0

E exp (A|Flceo,y) < o0
and

(5.9) E exp (Asup || Fy1llceo) < oo
N>1

Proof. To apply Lemma 3.1, the term with no derivatives can be estimated with Lemma
3.8, and we see that, uniformly for = € [0, 1],

efimlogpj o 1 < |pj — Llil@)‘ < j71/2€f\/@
~ 3/2 ~ :

N L) P
Differentiation only gives an extra power of log j here. So we see that (3.1) is satisfied
and Lemma 3.1 applies as before. (]

efim log Li~1(5)

The next step consists of (after first enlarging the probability space if needed) ex-
pressing the Gaussian variables 2*1/2(Wj(1) + Z'VVJ-(Q)) in terms of BE = B(l) + iBfZ) in
the following manner:

Li~1(j+1 (i)
Li—(

’ g VTG - L)
This leads to the second approximation:

Lemma 5.5. Let
i\f: Lim'(j+1) ,—izlogt dB;C
Gna(z) = / —— —
o1 L) Vi VLT +1) = Li ()

Then almost surely, Fy n = Gno — Gn converges uniformly to a smooth function F
and the C*[0, 1]-norms of these quantities satisfy the same estimates as in the previous
lemmoa.

Proof. While we are now not in the setting of Lemma 3.1, we can still mimic its proof.
By Ito’s isometry, to get a hold of the expectations of the square of the Sobolev norms

| - ||%/Vk’2(o 1y We note that in order to estimate the L?-norm one needs to estimate for
x € [0, 1] the square of the error that takes the form
efimlogLi_l(j) efimlogt 2

dt.

1 Lim (j+1)
Lit'(j+1) = LiT'(5) /Lil(j) Li '(j) Vi
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(Li‘l(j+1)fLi‘1(j))2)
Li~'(5)3

come with an extra log? j. All these are summable over j, so we can conclude as
before. 0

This quantity is of order (’)( = (’)(j_3), while the derivative terms

To proceed, we'll want to replace the 1/4/Li~'(j + 1) — Li_'(j) by something more
convenient. More precisely, we’ll make use of the following approximation.

Li—Y(N+1) efi:vlogt dB;C
QN,;», X Z:/ .
(@) Li~1(1) Vvt logt

Then, almost surely as N — 0o, Fs n = Gn3 — Gna converges uniformly to a random

continuous function Fs, and the C*|0,1]-norms of these quantities satisfy the same
estimates as in Lemma 5./.

Lemma 5.6. Let

Proof. We again argue as in the proof of Lemma 3.1. Now we need to estimate terms
1 1

of the form
Li~1(j+1)
/Li-lm VI + D) -Li'(j) Vst

and similar ones coming with a factor of log* ¢ coming from the derivative term in the
Sobolev estimate. To estimate such a term, we see that it is enough for us to estimate
the difference |Li~'(j + 1) — Li '(j) — logt| for t € [Li"'(j),Li"*(j + 1)]. For this, we
recall that Li'(x) = 1/logz and use a change of variable to write

“
~dt,
ot

1
LiTt(j +1) — Li}(j) — logt| < / [log(Li™(s)) — log t|ds
J

Li'(+1) _ Li'G+1)-LiT') _ .
Wy T we
Above we used the asymptotics Li~*(j) ~ jlogj and (Li ')'(j) ~ logj. Hence the
square of the Sobolev norm can be bounded by O((j*‘rs(logj) Z), which is summable
and the rest of the proof goes through as before. OJ

SLT(@+1)-Li () < log

We note that (27Te2’”‘)*1/ 2dB§2m is a standard Brownian motion, which we shall
denote with slight abuse of notation still by d BE. After performing a change of variables
t = exp 2mu in the integral defining our last approximation, the outcome is

log(Li~ Y (N+1))/2n e~ 2mizu
/ dBE.
log(Li~1(1))/2n Vu

e—27rzacu

By observing that a term of the form flig(Lrl (1))/2x TdBS can safely be absorbed

into the error term and noting that we could have equally well considered an arbitrary
interval [—A, A] instead of [0, 1] we thus obtain a new variant of Theorem 1.7:

Proposition 5.7. For each N > 1 we may write
log (v xana(1/2 + i) = G (x) + En(x),
where éN is a Gaussian process on R and can be written as the stochastic integral

éN(Jj) =G [uil/QX[l,logLi’l(N-H)]] (55)
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The function Ey is smooth and as N — 00, it a.s. converges uniformly in every
C—A,A] (A>0,0>1) to a random smooth function on R. Moreover, the marimal
error and its derivatives in this decomposition have finite exponential moments:

E exp ()\ sup HgN(J?)HCf[A,A}) <oo forall A\>0 and ¢>0.
N>1
We are now ready to prepare for the actual proof of the mesoscopic scaling result.

We record first a simple estimate for dilations

Lemma 5.8. Assume that a > 1/2 and f € W=**(R). Then for any § € (0,1) it
holds that

() lw-az@ < 072 fllw-e2m):

Proof. One simply computes
(FCOI T / 6 FETIOP(L 4 €%)dg = 67 / PP+ (36)*)dg
R R

< 0T flf-enm)-
0

From now on, we focus on the interval (0,1). Recall 7, 4 from Lemma 5.3 and note
that the same lemma verifies the existence of the complex chaos

1 A
n = lim No.A = lim exp (/ (6—27rixu . l)u—l/QdBS + / 6—27ria:uu—1/2dB§)
A—oco A—00 0 1

and n € W=*2(0,1) for any o > 1/2.
The following result is our main ingredient for the proof of Theorem 1.2.

Proposition 5.9. Fiz o > 1/2. Assume that § € (0,1) and consider the dilatations of
the randomised zeta function on the interval (0,1). Then we may decompose

(5.10) Crand (1/2 4 0-) (0.1) = hse¥*n®.
Here the distribution of the complex multiplicative chaos n'9 is independent of §:
(5.11) % ~n i W%0,1) for any 6 € (0,1).

Moreover, hs is a random smooth function on [0, 1] which tends almost surely (and
hence in distribution) to the constant function 1 : for each £ >0

(5.12) hs “31 in CY0,1] as §—0T.
Finally, Ys is a complez (scalar) random variable that can be written in the form
(5.13) Y; £ \/1og(1/6)Z + R,

where Z 1s a standard complex normal random variable and the random variable R,
which is independent of §, satisfies E exp(A|R]) < Cy for all X > 0.

Proof. Apply the dilation z + dz in Proposition 5.7 in order to write
Ganan(1/2 +102) = exp (En(0x) + Gy (02))
= €exp (gN(M)) exp (G[u71/2X[1,logLi_1(N+1)ﬂ (555))
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By making of variables in the stochastic integral and letting dBS? = §~1/2dBS, stand
for another copy of the standard Brownian motion we obtain

_ _ _ log LiT(N41) '
En(0x) + Gn(ox) = En(02) + / e~ 2miwduy =12 BC
1

" Slog i~ (N+1) '

— 5N<5x) +/ e—27rza:uu—1/2dBf,5
)
= <8N(<5x) — En(0) — / (e 2mien 1)u’1/2dBf’5>
0
1 ‘ log SLi~Y(N+1) '
+</ <6727rz:1:u . 1)u71/2dBS,5 +/ 6727mmuu71/2dBS,5)
0 1

1
+ <5N(O) + / u_l/def"S) =: As n(x) + Bsn(x) + Cs v ().
5

Here the results of Proposition 5.7 imply that as N — oo, we have almost surely
5
exp(As n(x)) — exp (5(5x) —£(0) — / (e~ 2mizu l)u_l/deS’5> =: hs(z)
0

with convergence in C¢[0,1] for any ¢ > 0. Moreover, (5.12) is clearly true. Next, we
observe the almost sure convergence

1
Csn(z) — exp(€(0) +/ u~V2dBEY) =: Y5,
5

where Y5 has the stated properties by the Ito isometry and Proposition 5.7. Finally,
recalling the definition of n® we have almost surely that
exp(Bsn(z)) = 0@ in W*2(0,1).

By combining all the above observations and invoking the definition of (;.,q the equality
(5.10) follows. O

We can now prove our first characterization of the mesoscopic behavior of (.

Proof of Theorem 1.2. Combining Theorem 1.1, Proposition 5.9 and Lemma 5.8, we
see that for each k € Z., there exists a T} so that for T' > T},

Wa(C(1/2 + ik 2 + iwT), Gana(1/2 + ik ™) Jw-a2 (0,1
=Wy(C(1/2 + ik~ o +iwT), ha e (2)e e n ™ (2)) a1
< 1/k.

We can naturally take T}, to be increasing in k. Taking dp = 1/k for T € [T}, Tj.41)
along with hp = hs, etc. gives the claim.

O
Let us now turn to the proof of Theorem 1.5. Since Wr;ﬁf((), 1) is a bounded, com-
plete and separable metric space, convergence of Wr;ﬁf(O, 1)-valued random variables

in the corresponding Wasserstein metric is equivalent to standard convergence in dis-
tribution. We need one last auxiliary result:
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Lemma 5.10. Assume that the W~%2(0,1)-valued random wvariables gy are almost
surely non-zero and

WQ (gk ) g)Wfa,2(071) =0 as k— 0,
where g is an almost surely non-zero W=%2(0, 1)-valued random variable. Then also

Wy (gk , g)WH_ﬁl’f(Ovl) -0 as k— oo,

Proof. The statement follows easily after one notes that for any ¢ > 0 there is an
r such that P(||g|lw-e20,1) < 2r) < /2, and hence for any k > kq(e) it holds that
P([|gk|lw-a20,1) <7) < e. A fortiori, for k > kg

WQ (gk ) g) Wr;‘f‘lf((],l) < e+ T71W2 (gk ) g)W—a,2(071)7
and the claim follows. O
We are finally prepared for

Proof of Theorem 1.5. Observe that n is almost surely non-vanishing as an almost sure
limit of a non-trivial L>-bounded martingale by its definition and a simple application
of Kolmogorov’s zero-one theorem, and the same holds for (i.nq. Moreover, we note
that n ~ n©® for all § > 0. Proposition 5.9 yields that

Wo (TI ) Crand(l/2 + ié.))W[;‘f‘lf(O,l) =W, (n(é) ) h56Y6n(6))W[;‘3;2(0,1)
_ (6) (9)
= Wa(n'”, han )Wr;jlf(o,n

where in the last step we used (5.12) °. We then set § = 1/k and apply Lemma 5.8
and Lemma 5.10 to pick a strictly increasing sequence 7T} so that

Wa(pr (k") Gana(1/2 +ik™"))yy-aay < 1/k for T > Ty

By combining the above inequalities we see that the choice 7 = 1/k for T' € [T}, Tj41)
applies as before. 0

—0 as 6 — 0%,

6. RELATIONSHIP TO REAL (GAUSSIAN MULTIPLICATIVE CHAOS IN THE
SUBCRITICAL CASE: PROOF OF THEOREM 1.8

In this section, we prove that for 0 < 8 < B. := 2, [(nrand(1/2+i2)|? /E | (v rana (1/2+
ix)|Pdr almost surely converges with respect to the weak topology of measures to a
random measure which is absolutely continuous with respect to a Gaussian multiplica-
tive chaos measure. This will be an easy consequence of our Gaussian coupling and
the general theory of real Gaussian multiplicative chaos measures.

For a proper introduction to the theory of Gaussian multiplicative chaos, we refer
the reader to Kahane’s original work [52] or the recent review by Rhodes and Vargas
[72]. We also point out Berestycki’s elegant proof for the existence and uniqueness

"More precisely, using the fact that hs is a multiplier on W ~%2(0, 1), one readily checks that for
small, but arbitrary e > 0, P(||(hs — 1)n@||y-a2(0.1) < |||l -a2(0,1)) = 1 — ¢ for small enough 4.
Now on this event, we have H||77(5) ||;V17a12(0,1)77(5) - ||h577(5)||;V1,a,2(011)h577(5) HW*“vZ(O,l) = O(e), where
the implied constant is deterministic. This implies that in the metric of W._%2(0,1), as § — 07, the

mult

distance between 7(®) and hsn®) tends to zero in probability. As the space is bounded, this implies
convergence in the Wasserstein sense as well.
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of subcritical Gaussian multiplicative chaos measures [12]. For the convenience of the
reader, we nevertheless recall the main results from the theory that are relevant to us.

Theorem 6.1. Assume that we have a sequence of independent Gaussian fields (Yy)72,
on [0, 1] and that the covariance kernel of Yy, Ky, , is continuous on [0, 1] x [0, 1]. Define
the field

X, = i Yk7
k=1

and assume that as n — oo, the covariance kernel Kx, converges locally uniformly in
0,112\ {z =y} to a function on [0,1]* which is of the form

log +g(z,y),

|z =yl
where g is bounded and continuous. Moreover, assume that there is a constant C' < oo
so that

(6.1) Kx, (z,y) <log | | +C forall z,yel[0,1] and n>1.
-y
Then for B > 0 the random measure

converges almost surely with respect to the topology of weak convergence of measures
to a limiting measure \g. This limiting measure is a non-trivial random measure for
B < B. =2 and for 8 > B,, it is the zero measure. Moreover, if 0 < 8 < /2, and
0<p<2/B?% then for a compact set A C [0,1]

E (\s(A)?) < oo.

Proof. (Sketch) By (6.1) and Kahane’s convexity inequality (see [72, Theorem 2.1]) one
may easily compare to a standard approximation of a chaos measure and deduce that
for any 5 < f. the random variables A\g,[0, 1] form an LP-martingale with a suitable
p=p(B) > 1. At this stage the standard theory of multiplicative chaos can be applied
to obtain the rest of the claims, see e.g. [72, Theorems 2.5 and 2.11].

O

As we are studying |(n rana(1/2+i2)|?, our relevant field is log |y rand(1/2+i)|, and
the relevant Gaussian part is the real part of Gy. To simplify notation slightly, let us
write Gy = Re(Gy) and Xy = log|(n rana(1/2 + iz)|. To apply Kahane’s construction
of a Gaussian multiplicative chaos measure, we’ll need to establish that the covariance
of Gy satisfies the requirements of Theorem 6.1. From the definition of Gy, we see
that

N
1 .
Gy(z) = Z S (Wj(l) cos(zlogp;) + Wj@) sin(x 1ngj)> :

A direct computation shows that

Koy (x —y) =EGN(2)GN(y) = Yn(z —y),
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where

1 N cos ulogpj
- gy celuber)
7j=1

The following result is enough for us to be able to apply Kahane’s theory for defining
a multiplicative chaos measure. It is of interest to note that we are dealing with a
logarithmically correlated translation invariant field whose covariance deviates from
log(1/|z — y|) by only a smooth function.

Lemma 6.2. We have

Kegy(x,y) log(mln<|x_ logN>>’ < (|,

where C'is uniform over N > 1 and (x,y) € [0, 1]. Moreover, if x # y
1 1
Ko, (a0) — Kola) = 3log = +gla =) a5

with local uniform convergence outside the diagonal. Moreover, we have g € C*(—2,2).

Proof. We shall employ the notation where z ~ z for given quantities z =
uni

zn(u), z = Zy(u) stands for the uniform inequality |zy(u)—Zy(u)| < C with a universal
bound C' and such that limy_,(2n(u) — Zn(u)) converges uniformly to a continuous
function on the interval u € [—2,2]. We shall employ the well-known asymptotics

p; = jlogj + O(jloglogj).

This implies that Z]Oil | log s 71;g(j 2J)l 50 and since the cosine function is 1-Lipschitz
J

we obtain

N . .
1 Z cos (ulog(jlogj)
\I]N(U) u;;f 5 ( i ) )
=1 Pi

In a similar vein, 3 77 ‘pj’l —(J logj)_l‘ < oo which leads to

N L

1 cos (ulog(jlog 5))
v ~ = .
¥ e 32T Jlogs

J=1
Next we observe that for all v € [-2,2] and = > 10

d (COS (ulog(zlog)) )

dx xrlogx

6

— 2?logx’

Since [ (z*logx) 'dx < oo, it follows that

I/N cos (ulog(zlogz))dx
=10 zlog .

To continue, we note that

Jl-
=10

dx

xrlogx

1+ logx
log x + loglog x

< 00
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so that
W (u) 1/N cos (ulog(zlogz)) (1 + log x)dx
u ~ -
N wif 2 J._9  log(xlogx) xloga
(62) N l/logNJrloglogN COS(ut)dt N l/logN Cos(ut)dt
unif 2 1 t unif 2 1 t
1 ulog N
= —/ Cos(x)dx =: A(u, N).
2/, x

Above in the first step we performed the change of variables u = log(zlogx) and
noted that du = (1 +logz)dz/xlogz. In the second to last step we used the fact that
log VHoglog Ny 11 — (1) as N — oc.

log N
It remains to prove the claim for A(u, N) defined in (6.2). Since lim, o, f - %m)d:p

exists and is finite, we see directly from the definition that for any €5 > 0 in the set
{e0 < |u| < 2} the function A(u, N) converges uniformly to a continuous function of u

as N — 0o. Moreover, since fol | cos(z) — 1|z~ dx < oo, we get for |u] > (log N)~!
1! 1
|A(u, N) — 5/ v dr| = |A(u, N) — 3 log(1/u)| < C,

where C' is independent of N and u. Finally, if |u] < (log N)™' we get in a similar
manner

ulog N 1
|A(u, N) — 5/ vtz = |A(u, N) — 3 loglog N| < ",

and now C’ is independent of N and u € {|u] > (log N)~'}. This proves the first
statement of the lemma. B

By (6.2) we deduce that there is a continuous function b(u) on [—2,2] so that the
limit ¥ of the functions ¥y takes the form

U (u) = b(u) + %/

with b € C[-2,2] as u — ful(cos(x) — 1)z~ tdx is continuous over u € [0, 1]. Especially,
we know that W(x — y) yields the covariance operator of our limit field since the esti-
mates we have proven imply that ¥y (z—vy) — U(zx—y) in L*([0, 1]?), and convergence
in the Hilbert-Schmidt norm is enough to identify the limit covariance of a sequence of
Gaussian fields converging a.s. in the sense of distributions. We still want to upgrade
b to be smooth. For that end we first fix §y > 0 and observe that what we have proved
up to now (see especially (6.2)) yields that we have

U(u) = <ngnoo > oo )

with uniform convergence in the set {Jy < |u| < 2}. However, if we apply exactly
the same argument as above to the sum Re (Z;V=1 ptT=™) for, say, € € [0,1/2], we
obtain uniform (in €) estimates for the convergence of the series

-5

cos(t)

dtu log (Jul™") +b(u) for 0<|u| <2,
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for any fixed u € (0,2). Especially, we deduce by invoking the logarithm of the Euler
product of the Riemann zeta function that

—k(14e+iu)
1
o —l—e—iu . -
U(u) = €£m0+ Re <E P; ) = lim 2Re (C(1+E+w E )

e—0t
=2 j=1

1 — U 1 .

= 5R < C(1+ du) ZZI{I ! k e )> , = §Re (log(C(1 +iu)) — A(u)),
k=2 j=1

as the last written double sum converges absolutely (uniformly in ¢). It remains to

note that log(¢(1 + iu)) is real analytic on (0, 00), and the function A is C*°-smooth

on the same set as termwise differentiation of A ¢ times with respect to u produces a

series with the majorant series

ZZkel klogp<2p 3/2<ZT+2 )<oo.
P k=2 r=0
O
Remark 6.3. Note that in our case the asymptotic covariance has a singularity of the
form —3 log |x — y| instead of — log |x — y| as in Theorem 6.1. This simply means that
we replace B by 3/v/2 in Theorem 6.1. o

Before proving the convergence of the subcritical chaos we still need to note that
the normalizing constant in our exponential martingale obtained via the Gaussian
approximation behaves like that of our original martingale.

Lemma 6.4. For any § > 0 there is a constant C' = C(B) such that for N > 1 and
z € [0,1]

C™'E exp(BGn (7)) < E|Cyrana(1/2 +ix)|" < CF exp(BGn(z))  for all .

270 ;

Proof. By independence rotational invariance of the law of €™ and the finiteness of

the sum Y77, 372 ok~ 'p; "% < 0, we see that
(6.3)

N
E [¢N rana(1/2 + )| = HEe—eogll—pJ V] T E P Tk costanht)

j=1 j=1

N
= H E eﬁpj_l/Q cos(27r€j)+§p;l cos(4m0;)

)

where we use the notation a, =< b, to indicate that the ratios a,/b, and b,/a, are

2
bounded. Now consider the function \ — E efAcos@m)+8% cos(4n8;)  Thjs is analytic
and one can easily check that

(6.4) [ A cos(2mb; )+B—cos(47r9 ) e¥>\2+0(>\3)

as A — 0. Substituting A = pj_ ? and noting that Z;; pj_3/2 < 00, combining (6.3)
and (6.4) implies that
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2
B2 <N 1
4 Zj:l Pj

E |§N,rand(1/2 + 'L’L‘)|ﬁ = e

From the definition of G, we see that EGy(z)? = Z;VZI % so we conclude that
J

BEN 1
E PG () — o2 > =1 2;1>j < |§N,rand(1/2 + ’L':E)|ﬁ,
which was the claim. O

One should note that combining the above lemmas we see that for N > 1

2
E (N rana(1/2 + m:)\ﬁ = E exp(BGn(2)) < exp(% loglog N) = (log N)52/4.

Finally we are ready for:

Proof of Theorem 1.8. Consider the Gaussian field G that is the limit of the fields Gy
(this limit exists for example in a suitable Sobolev space). For 5 < 2 the corresponding
Gaussian multiplicative chaos measure Ag, exists due to Theorem 6.1, and the approx-
imating measures obtained from the fields Gy (we denote these measures by Ag n)
converge to Ag. In particular, there is a p > 1 such that E (A5 5[0, 1)) < C < oo for
all N > 1. Recall that we want to prove that for each continuous f : [0,1] — R,

! |<N,rand(1/2 + ZSL’)W
A K ‘C]\/,]rand(l/2 + Zl’)|ﬁ (x)dx

converges almost surely to a non-trivial random variable (almost sure convergence with
respect to the weak topology then follows from the separability of the space C0,1]).
By the construction of the measure, this is a positive martingale, so it is enough to
prove that it is bounded in L? for some p > 1. For this it is then enough to show that
for the special case where we choose f = 1, the martingale is bounded in L” for some
p > 1. Choose p € (1,p) and note that since the normalization factors are comparable,
we obtain by Holder’s inequality and Theorem 1.7

! |CN,rand(1/2+ix>|ﬁ
g |:[; E‘CN,rand<1/2+ix>|ﬁ

[ 1/(®/p)’ - ,
< C (Eexp (pi/p)BlEnl~nm)) " (EQsnl0, 7)< C,

te] < €8 (explpBlEnlimon) Oanl0. 1))

where ’ denotes Holder conjugation. This yields uniform integrability of the quantity
fol |CNrand (1/2+42) [P JE |Cn rana(1/2+i2)|Pdz which proves the existence of a non-trivial
limit.

For g > ., we see similarly using Theorem 6.1 and Theorem 1.7 that the limiting
measure is zero since the corresponding Gaussian limiting measure is zero. The claim
about the existence of all moments for the Radon-Nikodym derivative follows from
Theorem 1.7. The existence of moments of order p < 4/3? again follows from a simple
Holder argument making use of Theorem 1.7 and the corresponding result for the
Gaussian case (see Theorem 6.1). U
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7. THE CRITICAL MEASURE: PROOF OF THEOREM 1.9

In this section we establish the existence of the critical measure. We shall do this by
showing that Gy (z) = Gy (x) + Dy(z) (recall that Gy was the real part of the field
Gn), where Dy converges almost surely to a nice continuous Gaussian field and Gy
is a sequence of Gaussian fields for which the critical measure can be shown to exist
(using results from [50]). We will make use of the following result.

Theorem 7.1 ([50, Theorem 1.1]). Let (Xy) and (Xy) be two sequences of Hélder

regular Gaussian fields on [0, 1] (that is, the mapping (x,y) \/IE Xn(z) — XN(y))
N(@)—3EXN(z

is Holder continuous on [0,1]% ). Assume that the measure AyeX¥ Pdx con-
verges weakly (that is with respect to the topology of weak convergence of measures)

in distribution to an almost surely non-atomic measure X, where Ay is a determinis-
tic scalar sequence. Assume further that the covariances Cy(z,y) = EXn(z)Xn(y)

and Cy(z,y) = E Xn(2)Xn(y) satisfy the following conditions: there exists a constant
K € (0,00) (independent of N) such that for all N > 1,

sup |Cn(z,y) — Cn(z,y)| < K
z,y€[0,1]

and for each § >0

Then also A,eXV@=3EXN@) qo converges weakly in distribution to Ji.

To do this, we thus need a reference approximation for which convergence is known,
and a representation of our field which gives us good control on the covariance. Let us
first discuss the reference field. For this, we recall a construction from [10] and make
use of results in [33].

Definition 7.2. Let W denote a white noise on R x [—1/2,3/2]. For ¢t € R and
x € [0,1], write

3/2 1
G / / {SL’— < —min(e % 1 }eS/QW ds,dy).
i =7 b | =yl < 5 min( ) (ds,dy)

The covariance of the field is

1

E (Cu(x)Cily)) = {5 L+t —ele—yll, oyl <e

—3loglz —yl, et<|r—yl <1

t

Obviously the above field is Holder-regular as it is C1. As poirited out in [33, Remark
3], the main results of [33] apply to the measure /% e2Gt(@—2ECi() Iy ag well, whence
it converges weakly in probability to a non-trivial, and non-atomic random measure,

as t — oo.
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Our next task is to approximate our field by one whose covariance we can control.
Here our starting point is Proposition 5.7, or rather it’s proof. It follows immediately
from this that we can write

" " log Li=* (N+1) ' "
Gn(z) = Gn(z) + En(2) = / e~ 2wy =12 BC 1 Ey ()
1

for a nice Gaussian error field Ey. We now want to replace 1/4/u by something that
will allow us to reach the desired covariance in the limit. Let us consider the translation
invariant covariance, already alluded to before, that is induced by the function C'(x) =
max(— log |z|,0). Then

1 1 2k
e : 1 1 1 27k
C(k) — / e*27mk33 log —dx = 2/ COS(Q?T/{Z.T) lOg —dxr = —/ Cosylog Ldy
-1 |l‘| 0 T wk 0 Y
1 2k
_ b sin ydy,
mk Jo Yy

where in the last step we integrated by parts. This is positive (as it should since it’s the
Fourier transform of a translation invariant covariance), and as k — oo, it behaves like

1/(2k) + O(k™?%). Thus it should be possible to replace 1/y/u in our field by 4/ 26(3),

and this actually works out.

Lemma 7.3. Let

log Li=}(N+1) — A
gNA(;L') = / 20(8)6—27T2$8dB§.
1
Then almost surely, Gy — Gna converges uniformly to a random continuous function
Fy.

Proof. In this case, making use of the same Sobolev estimate as before would lead to
a non-summable series, but we still can proceed by employing the following simple
lemma.

Lemma 7.4. Let g : R — C be a bounded measurable function with compact support.
Let us denote by

F(x) = / e~ (u)d BS
R

the Fourier transform of the (almost-surely well-defined) compactly supported distribu-
tion gdBE. Then for any r > 1/2 we have

E P20y < / 9(E)2(1 + ) de.

Proof. Let us first note that for, say smooth Schwartz test functions we obtain by
Cauchy-Schwarz

=@ S 1 lmw S IFEQ+E) 2w

since ||(1 4 (-)2)7"/2||]y < oo for » > 1/2 (actually this yields a proof of a special case
of the Sobolev embedding theorem, see e.g. [39, Theorem 6.2.4]). In order to localize
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in the case where f is smooth but not compactly supported, we pick a real-valued and
symmetric Schwartz test function ¢ with supp(¢) C [—1,1]. We demand further that
“to(x) > 1/2 on [0,1]. We then observe that by the previous inequality

(7.1) 1o, S NF @) flleqey S 119 % FHEQ + )72 12wy
Note next that for any £ € R we may compute using the symmetry of ¢
E|(F % ¢)(€)]* = E|(gdBS) * 6(—¢)|” —E// d(€ + u)g(u) (€ + u')dBEdBS

_ / () P62(€ + u)du = (Jgf? % 62)(—€).

By combing this with (7.1) it follows that

E|F|2ap < / (gl * 62)(€)(1 + € de = / (O + ()2 *¢2)(€)de,

and the claim follows by noting that trivially [(1 + (-)?)" % ¢?](£) < (1 +&2)".
0

In our case, if we define Fiy4 = §N — Gn 4, an application of the above lemma with
the choice r = 3/4 results in the bound (for say M < N)

) logLi~* (N+1) " 3/a — 1 2
Ry~ Pl S [ s [e - =] s
L= log Li~1(M+1) V2s
Note that

— suly 1 2/00 siny —3/2
¢ dy—1]| < —= dy = O ,
Es \/ [y 1) < 2 [Ty = o

where we made use of the fact that % fooo Si%dy = 1 and the already mentioned as-
ymptotic bound fsoo Si%dy = O(s71). Tt follows that

logLi=1(N+1)

log Li=}(M+1)

which is bounded in N and M, so we proceed as before. (]

To make use of Theorem 7.1 and compare Re Gy 4 to ét, we should see how N and
t are related. To do this, let us calculate the variance of ReGy 4 and require it to be

it + O(1). We have
log Li='(N+1) 1 [logLim'(N+1) 4 log Li= ! (N+1)
EReGya(z)* = / C(s)ds = —/ —ds +/ O(s?)ds
’ 1 2./ S 1
1
=35 loglog Li ' (N + 1) + O(1),

where we used the expansion of C (s5). Thus we should expect that ¢ = loglog Li (N +
1) should give a good estimate for the covariances. Indeed, for |z —y| < 1/logLi~* (N +
1), we have



THE ZETA FUNCTION ON THE CRITICAL LINE AND MULTIPLICATIVE CHAOS 57

1 log Li=1(N+1) 1
EReGna(z)ReGna(y) = 5 / ; cos(s|x — y|)ds + O(1)
1
1 |z—y|log Lim Y (N+1) 1
= —/ —cossds + O(1)
2 Jya—y| §
1 |z—y|log Li= Y (N+1) 1 1 |z—y|log Li=t(N+1) 1
:_/ —ds+—/ CoS § ds + O(1)
2 Jjay s ] s

1
=3 loglog Li™'(N + 1) + O(1)

where the O(1) terms are uniform in x, y. For |z —y| > 1/logLi *(N + 1), elementary
calculations show that

EReGna(z)ReGna(y) = %C(x —y) + 1/ COSSdS + o(1),
\

2 z—y|[logLi=L(N+1)+1] S

where the o(1) term is uniform in z,y. From this we see that if we write Cy(z,y) =
EReGya(z)ReGn4(y) and Cn(z,y) = EG(2)Gy(y) with ¢ = loglog Li *(N + 1), the
conditions on the distances between the covariances in Theorem 7.1 are satisfied. Let
us finally note that all our approximating fields are smooth, and in particular, they
have Holder covariances.

Before finishing our proof of Theorem 1.9, we recall a further result we need from

[50].

Lemma 7.5 ([50, Lemma 4.2 (ii)]). Let X be a Hélder reqular Gaussian field on [0, 1]
and assume that it is independent of the sequence of measures (\,) on [0,1]. If eX\,
converges weakly in distribution, then X\, does as well.

Finally we give the

Proof of Theorem 1.9. Let us introduce some notation. For M > 0, let

Ao m,n (dx) = \/log log Lim (N + 1)€6C(RegN"‘(m)*RegM"‘(m))*%]E[RegN"‘(”‘“)Q’Reg”’*“(m)z]d:c,

where Gy 4 = 0. From Theorem 7.1 we see that \g_o y converges weakly in distribution
(to a non-trivial random measure Ag, ) as N — oo. Then from Lemma 7.5 we see that
also Ag, mv converges weakly in law for any fixed M > 0. We also note that

o — ‘CNrand(l/Q—i_ix)Wc
\/loglong YN +1 ’ :
( )E‘CN,rand<1/2+wj)‘6c
where fy is a sequence of continuous functions converging uniformly almost surely to
a continuous function f and, by construction, f; is independent from fy — fis for

each 0 < M < N. Recall that we want to show that for each non-negative continuous
g:10,1] =0, 00),

! 1/2 4 ix)|%
loglog Li"Y(N + 1 / |CN’rand( - x)dx
Vioglog LT (v 1) || et et S

dr = e™@)\; o n(dr)
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converges in law to \g,(e/g). Observe that for any M > 1

fu—fn |<N,rand<1/2 + Zgj‘)‘ﬁc
E |<N,rand<1/2 + ix)‘ﬁc

= (efM(ﬂﬁ)JrﬁcRegM,zx(ﬂﬁ)—éERegM"‘(J:F) Ager.n(d).

\/log logLi"'(N + 1)e

On the right hand side the first factor is a random continuous function, independent of
the measure Ag, s nv(dz), which in turn converges in distribution as N — oo. A simple
argument that employs conditioning (i.e. Fubini) then shows that the full product on
right hand side converges in distribution, whence the same is true for the left hand
side. As supysa ||far — fwllz<o,) — 0 in probability as M — oo, it is then an easy
matter to use the asymptotics of Li~*(V) to verify the claim of Theorem 1.9. O

Remark 7.6. We sketch here how a mesoscopic result can be shown for the statistical
model that we are considering here. Observe first that by Lemma 6.2, we may choose
a sequence ey — 0 (slower than 1/log N) and ay — oo (in fact ay = —1logey) so
that the covariance of Gy (eyx) satisfies

r .
Ky (exy (@, y) = 5 min(log(1/]z —y|), loglen log N) + an + O(1),
and, uniformly outside the diagonal, one even has
1
Ky (exy(,y) = 5 log(1/]z —yl) + an + o(1).

On the other hand, we know that our error term £y converges uniformly to a bounded
continuous function. Thus, in the scaling x — eyx we may write

|VN,raHd(€Nx)|ﬁ dr = eﬁJWGO*%aNJrRJro(I)XNB(dx)’
E|VN,rand<€Nx)‘6 ’
where Gy is a fixed standard normal random variable, independent from each Ay g,
R = pRe£(0) — C' is a random variable, where C' is a constant depending on [ (it
comes from the difference between the true value of E |vy(z)|? and the normalization

of the Gaussian multiplicative chaos measure), and Ay s is obtained by exponentiat-
ing a good approximation of a Gaussian field with the strictly logarithmic covariance
structure £ log(1/]z —y|) on [0, 1]. In particular, by ~,3 converges to a standard Gaussian
multiplicative chaos on [0, 1]. A similar statement holds also true in the case f = .. ©

APPENDIX A. THE SECOND SHIFTED MOMENT OF THE ZETA FUNCTION ON THE
CRITICAL LINE

In this first appendix we prove Theorem 2.8. Before embarking upon proving the
auxiliary estimates of shifted second moments, and suitable truncated versions of them
as discussed in the introduction, let us first recall some fundamental growth estimates
for the zeta function and record an easy consequence of these.

A classical growth estimate of the zeta function over the critical line {¢ = 1/2}
states that

(A1) ¢ @ +it> = O(t"), with po < 1/6.
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A proof of such a bound can be found in [81, Chapter V], which is also an excellent
introduction to the classical theory of the zeta function. Currently the best known
bound is py = 13/84 + ¢, due to Bourgain [19]. The famous Lindeléf hypothesis
declares that (A.1) is true for any uo > 0, and would in turn be a consequence of
the Riemann hypothesis. Moreover, for o > %, t € R, and arbitrary fixed ¢ > 0, the
convexity of the indicator function of Dirichlet series (see e.g. [80, II.1 Theorem 16])
allows one to interpolate and to obtain a bound of the form

(Az) C(O + ’Lt) — O((l + |t|)2,u0max(lfo,s)) _ O((l + |t|)max(lfo,€)/3)’

where O is uniform for o > 1/2 and ¢ € R. The books [81, 48, 80], among many others,
are excellent references for further properties of the Riemann zeta function.

A simple corollary of this growth estimate we now prove is that the average size of
¢ (and hence the mean in the limit for the random shifts of () over the critical line is
1 in a strong quantitative sense:

Lemma A.1. For any real numbers A < B it holds that

L+ [A[YS+|BJ'/°
B-A '

t)dt =1 + O

B—-A

Proof. We may obviously assume that |A|, |B| > 1. We integrate  over a rectangular
path with vertices 1/2 4+ iA,1/2 +iB,2 + iB,2 + iA and estimate the integrals over
the horizontal paths using (A.2) to obtain

B B
/ C(1/2 +it)dt = (’)(1+|A\1/6+\B|1/6)+/ (2 + it)dt,
A A

where the possible effect of the pole at 1 is covered by the O(1)-term. The claim follows
since

/QHBC( Vs — (B — A) +i n~ A 2By = B - A4+ 0(1).

2+iA

We also point out the following trivial fact:

(A.3) sup |[(n(o+it)] < Cy <oo forany N > 1.
o>1 teRr

Let us start with some useful definitions. Recall that Ny consists of positive integers
n > 1 whose prime factors do not exceed py.

Definition A.2. For ¢ € C and n, N € Z_, let
=) d and o, (m;N)= > d
d:d|n deNpn:d|n
For T' > 0 the corresponding divisor sums are given by

T)= Za_q(n) and D,(T;N)= Zcr_q(n; N)

n<T n<T
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The way the divisor functions o_,(k) come into play is by the fact that for Re(s) > 1
and Re(s+ z) > 1

Co)cs 2= Y ) m—s =3t 3 =y T
k,m=1 n=1 mim|n n=1
and in a similar way
(A4) C(s)us +2) = Y2 T2

n=1
In what follows, the constant € > 0, if not otherwise stated, stands for a positive
quantity that can be taken as small as we wish, with the possible cost of increasing the
implicit multiplicative but uninteresting constants.
We shall repeatedly make use of the following classical estimate for the standard
divisor function d(n) := go¢(n) (see e.g. [42, Theorem 315])

(A.5) d(n) = og(n) = O(n).

Obviously o_,(n) satisfies the same estimate uniformly for z € R.
The following result encodes the necessary estimates for D,(T') and D,(7T; N) when
z is purely imaginary.

Proposition A.3. Fora € R and T > 1 with T — 1/2 € Z we have

1 |
TDM(T) =((1+ia)+ (1 — ia)T*wli. + O(T*1/3) + O(T—5/12|a|1/6)’
—ia
In a similar vein,
1
DT N) = v+ ia) + O(T ™ 4 T7/2a]'f%),

(where the error term is not claimed to be uniform in N > 1).

Proof. By the estimate (A.5) the abscissa of absolute convergence of the Dirichlet series
Y orey U*g‘s(k) is 1. For any T' > 2 set er := (logT)'and note that by (A.5) and the
effective Perron formula (see e.g. [80, I1.2, Theorem 2|) we may write

1 [lter+rt/? ds o (I)HET
D;(T) = %/1 C(S)Q(S*F’L(Z)TS?‘FO Z|0—ia(n)|w :
n=1 n

+€T7iT1/2

We then split the sum in a standard way into three parts: n < T/2, T/2 < n < 2T,
and n > 27 In the first domain, the logarithm is bounded from below by log(2), and
0_ia(n) by n°. One infers that the contribution to the sum from the first domain is of
order T/, For the second sum, we estimate the logarithm by m =0 (%) .
Since 7' is an half an odd integer we may estimate the sum of these terms by a harmonic
series. Invoking again the bound o_,(n) = O(n®), we see that the contribution from
this sum is of order 7V/%*<log(T), i.e of the form O(T"/?*¢).

For the last sum, we bound the logarithm from below by a constant, so the sum is
again of order

T1/2+6T Z d(n)nil*ET g T1/2C<1 +5T)2 _ O<T1/2 10g2 T),

n>2T
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where we used the fact that (1 + s) has a simple pole at the origin. We conclude that
1

1+eq+iT1/? ds o’
S )T~ + O(T"/?+e
= C(s)G(s +ia) TS + O(T2+),

+ET—’iT1/2

D, (T)

with a uniform error term over a € R. The argument for D;,(T; N) is essentially
identical as one starts from (A.4) and the estimate |o_;,(n; N)| < d(n) for the first two
sums and for the last one, one gets a bound related to (y(1 + e7)((1 + 7). Recalling
(A.3) we thus have uniformly in z € iR

1 1+ep+iTt/2 ds
Du(T; N) = —— / C(s)Cnls + i) T2 4 o(T2+e).
271 1dep—iT1/2 S

Actually, the estimate is uniform also in /N, but we do not need this fact later on.

We next move the integration to the critical line and consider first the case |a| <
T2 — 1. By applying residue calculus in the relevant domain and noting that the
integrand has poles at s =1 and s = 1 — ia we obtain

—a

1 LiT/2 $—iT1/? I+ep—iT1/2 d
- + + $)C(s +ia)T* 22,
2
Ui 14eq+iT1/2 %+iT1/2 %—iT1/2 S

and the corresponding formula for the integral involving the truncated Euler product
reads

(A7) D.(T;N) = (n(1 4 ia)T + O(TY*+)

1 14irt/? 1rt/? Itep—iT'/? o ds
o + + C(s)Cn (s +ia)T—.
™ 14ep+iT1/2 %+iT1/2 _iT1/2 S

1
2

(A.6) D;o(T) = (1 +ia)T + ¢(1 — ia)Tlm% +O(TY?e)

Consider first the horizontal integrals in (A.6). We see by (A.2) that these are bounded
by

(A.8)
Iter
/ (Tmax(l—a,e)/6(Tmax(l—a,e)/6 + |a|max(1—a,a)/3))
1

2

T° .
md@' = O ((|(l|1/6 + 1)T1/2+ ) .

Next we note that according to (A.1), the vertical integral in (A.6) is of order
e dt

(A.9) O(TI/Q/ (t? +t1/6\a|1/6)7> = O(TYA(TYS + TV12|a|V/%)).
1

By combining (A.6) with the estimates (A.8) and (A.9) we finally have

lDia(T) =((1+1ia)+ ((1 — ia) r

= + O(T—l/S) + O(T_5/12|a|1/6).

1—1ia
If |a| > T2 4+ 1 we argue as before with the only change that we do not obtain the
second term at all, but in this case this difference is easily immersed in the stated error

term in the actual proposition. Finally, in case ||a| — T%/2| < 1 we use instead the
limits 1 + ep & 2i7"/? in the Perron formula and proceed as before.
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Establishing the analogous estimate for T'D;,(T; N) is even simpler as we can
repeat our steps starting from (A.7) and this time apply (A.3) to bound (y(s + ia)
uniformly by Cy. U

Let us recall the functional equation of ((s) in the form

C(1 =) = x(1=s)¢(s),

where

2
X(1—s):= (27T)SF(S) oS %T, s e C.
The following two simple auxiliary results are found in the classical monograph of
Titchmarsh [81, (7.4.2) and (7.4.3)]:

Lemma A.4. Ifn < T/2m,

1 $HIT

1 log T
. l—s)nds =240 —— | +0
i Jy g XTI =2 (ﬁlog%)+ <\/ﬁ)

and if n > T/2m and ¢ > 1/2, then

1 c+iT Tc—1/2 Tc—1/2
— X(1—=s)n"*ds=0 (W) +0 ( ) :

271 c—iT net log T ne

As stated before, the following proposition is essentially due to Ingham and Bettin.

Proposition A.5. Assume that a € R and T'> 1. Then

1 i4ir o
5T i xX(1 = 5)¢(s+ia)(s)ds = TDM<T/27T) + O(T*l/”f(l N |a\1/6))
T\ —ita ]
= ((1+ia) +¢(1 —ia)<%) ——

+ O(T7'3(1 + |a|'%)),
where the right hand side must be understood as the limit a — 0 in case a =0, and
L 0)C(s)ds = 22 Dyo_yy (T/27; N
2Z'—T %—iT X( - 8)CN<S + Za’)C(S> S = ? i(:vfy)< / N )
i (’)(T’l/ﬂe(l i ‘a|1/6)>)>

= (nv(1+ia) + O(T7V3(1 + |a]'®))
Proof. We may clearly assume that a # 0. Moreover, we may assume that |7'—|a|| > 1,
and 1/2 4+ T/2w € 7Z by slightly modifying the value of T' if needed. The adjustment

of T by a uniformly bounded amount is justified by the estimate (A.12) below and the
growth bounds (A.1) and (A.2). Let us write

1 ST .
M@= 57 |, X(1 = 8)¢(s +ia)((s)ds = 1LY (a) + I (a),
where .
I AR o_ia(n)
(1) — ia
I (a) = 5T | x(1—5s) Z e ds
2 1<n<T/2r
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and I{"(a) = I (a) — IV (a). Similarly we write

1 3T
1P(a) = (1 = 8)cn(s + ia)C(s)ds = IP(a) + I (a)
2T 1
where
1T
(2) _ L[z 0—ia(n; N)
L7 (a) = 2T - x(1—s) Z 73@
2 1<n<T/2r

and 12(2)((1) =1?(a) - I{Z)(a). Using Lemma A.4, and (A.5) we obtain

(), _ 2T A 1 nt nflogT
(A10) 1}7(a) = = > 0ia(n) + > O(ﬁlog%+ NG

1<n<T/27m 1<n<T/27m

2 1 1
= —WDZG<T/27T) + ?O Z nefi

T
1<n<T/Am
1 1 T logT _1
+ 0 > e |+ =0 > owe
T/4n<n<T/2m 2w 1<n<T /27
2
= ZDi(T/2m) + O(T77),

where the error is uniform in ¢ € R and we used the fact that 7'/27 is half an odd
integer. With an identical argument (using o_;,(n; N) = O(n®) uniformly in a) we see
that
2 T
12(a) = LDy (=N ) + OT=72).
T 2w

In turn, in case |a| < T — 1 we obtain for the Iél)—term by residue calculus (for
arbitrary ¢ > 1)

(A.11)
+iT 0_ia(n
(a 2zT / /+ ] (1—5) (C(eria)C(s)—K;/Q :;( )>d8
v [ x-9 2 FE s 2 iaia)

n>T/2m

The integrand in the second term on the right hand side comes simply from the fact
that on this integration contour, we can write ((s)((s+ia) = >~ 0_j,(n)n~*. The
last term comes from the fact that inside the domain bounded by the contours, x(1 —
s)C(s)C(s + ia) has only a single pole at s = 1 — ia. The last term appears only in
the case |a] < T — 1 and then it is of the order T t|a|'/?*¢ i.e. of order T~1/2*¢. Here
we used the growth estimate y(ia) = O(|a|'/?) which follows from the more general
estimate

(A.12) X(1 = (o £4T)) = O(T"2).
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This works uniformly with respect to o € [1/2,1] and |T| > 1, and is an easy conse-
quence of Stirling’s formula.

We then consider the horizontal integrals. Using (A.2), and the fact that we are
safely avoiding the pole of the second factor, we have on the other hand that on these
contours

C(O + 'LT)C(O‘ +iT + za) _ O((Tmax(lfo,e)/fi)(Tmax(lfo,e)/B + |a|max(lfo,€)/3)>
and recalling that o_;,(n) = O(n®), we get
Z a,m(n)n*"ﬂT _ O<T1+efo>
1<n<T/2m

Putting everything together, with the choice ¢ = 1+ 2¢ the total contribution from the
horizontal integrals and the residue term in (A.11) is of the order

T71/2+€ (1 + |a‘1/6).

For the vertical integral, by the choice of ¢ we are able pull the sum out of the
integral due to the bound o_;,(n) = O(n®) and we can then make use of Lemma A .4
and our assumption that 7'/27 is half an odd integer to find that the contribution from
the term with the vertical integral is less than

1 T2€+1/2 T2€+1/2
Ly (B
T nlt2e nl+2 Jog %Tn

n>T/2m

— O(T Y242y L o | 71/ Z 1 ) +o 2172 Z n-1-¢

n _—
2m n>ZL

™

— O(T71/2+2€)

uniformly in a € R.
Put together, we have established that

1P(a) = (9<T—1/2+€(1 + |a|1/6)>.

By combining the above estimate with (A.10) and recalling Proposition A.3 we see
that

](U(Cl) = Q%Dm(T/QTr) + O(T_1/2+5(1+|a|1/6)>_
= ((1+ia)+¢(1 —ia)(%>_m1 _1m + (’)(T’l/3(1 + |a‘1/6>)7

as was to be shown.

For 12(2)((1) the argument is very similar. The main differences are that there is no
pole for the integrand since (y(s 4+ ia) is analytic in the relevant domain, and we also
get better bounds on the different contours since (x(s+ia) is uniformly bounded in the
relevant domain. We use the bound o_;,(n; N) = O(n®) as for the Iél)(a) term, and
a repetition of the whole argument produces analogous estimates. Finally, by again
combining with Proposition A.3 we obtain the claim for I”) (a). O
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We note that ¢ has the Laurent expansion
(A.13) C(1+38) =51+ +0O(s)

for small s, where 7y is the Euler-Mascheroni constant, see [81, equation (2.1.16)].
Hence, by letting a — 0 in the first part of the previous proposition and using the fact
that ¢(1/2+it) = ¢(1/2 —it) we deduce for T' > 2 the classical mean square result for
the zeta-function in the form

1

T /OT 1C(1/2 +it)2dt = log(T/2r) + (270 — 1) + O(T1/?),

where the error estimate could of course be improved, but this is not needed for our
purposes.
We are finally ready to prove Theorem 2.8.

Proof of Theorem 2.8. VT(I) and VT(Q) are handled in an almost identical way so let us
discuss them first. We divide the considerations into two cases.

Case 1: max(x,y) > T. This case can be disposed of by rough size estimates.
Namely, immediately from the bound (A.1) we see that

(A14) V() S (T + Ja] + [y)¥® < (2] + [y)) /> < T2 (|| + |y))> 2.

Let us then assume that |z —y| < 1. Then an application of (A.13) and the log(7"/27)-
Lipschitz property of the map u ~ (T'/27)™ yield that

| (Life—g) (TVEY L [T\
it -+ Y= (5) =m0 (5) ) rom
—0(1) + O(log(T))
O (Ja] + [y,

On the other hand, if |x — y| > 1, the same quantity can obviously be estimated by
O(log(|z] +y|)) = O(T~Y*2(|z| + |y|)*/*?) according to the assumption max(z,y) > T.
Both these bounds and the one in (A.14) can hence be subsumed into the desired error
estimate of VT(l) on the right hand side of Theorem 2.8. Even easier bounds show that

the same is true in case of VT(Z).
Case 2: max(x,y) <T. In this case we first extend the range on integration in the

definition of VT(l) to [T, T], and for that end we write

1 /0 1 1

— C(—+it+ix)§(——it—iy)dt
7/).,.°\2 2

1 "1 1

0
1 /T—(w+y) 1 1
- Clz—it—iy)¢(=+it+iz)dt

T'J @y 2 2

= l/Tg L ¢ Lt tia ) dt+ E(x,y,T)
- T 0 2 y 2 7y7 .
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By crudely bounding the integrals over the segments of length |z + y| and employing
again (A.1) we obtain an error estimate of the order

Bla,y,T) = O(T " (jal + [y))(T" + [o] /% + |y /%)) = (T (Je] + y)T"*)
_ O<T—1/12(1 i |x|5/12 i |y|5/12))
= 01<5U7y7T)7

where we made essential use of the condition max(z,y) < 7. By making another shift
in the integration range and using the functional equation we obtain analogously

$+HIT
(A13) V() = g [T Qs+ in)C(1— (s +in))ds + Ou(.T)
i 1t
1 $+HIT
= 57 |, . C(s+i(x—9y))C(1—s)ds + Oi(x,y,T)
1 3T
= o7 ), XUkt —y))cls)ds + Oy, T).

In a similar vein,

1 §+ZT )
(416 V) =g [ L= sl 4 il — ) ()ds + Ea(ep,T)
The first two claims of the proposition now follow in view of (A.15), (A.16) and Propo-
sition A.5.

We still need to study the Viﬁ?’},(x, y) term. Fix N, and employ the absolute conver-
gence (uniform over ¢, z,y € R) of the relevant sums to pick ngy such that

1 i(z —
sup |Cn <§ + it + z:c) (N <— — it — Zy) H Z e Z
,y,t€R k=1 jpln=0
and
(14i(z—y)) —(1+i(z—y)) £
sup | TT 35 s+~ [T 3o pgte-] < £
TYERT 1 j,=0 k=1 j,=0
Next select Ty = To(n, N, e) so that for T' > Tj
1 1 1 it
sup | = CN 5 Hit+ix (v 5 it =iy dt —HZp (Urile—yin| o £
T 2

This is possible because of (2.26). Put together, as ¢ was arbitrary, the inequalities
clearly imply that

lim l/ (N (1 +zt+w:) (N (——zt—zy) dt = (v(1 +i(z —y)),

T—oo 1’

uniformly over z,y € R, which was precisely the claim. Ol
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APPENDIX B. PROOF OF THE (GAUSSIAN APPROXIMATION RESULT

In this appendix we provide a self contained proof of Proposition 3.4 for the reader’
convenience. We commence with by considering some general facts about coupling of
random variables and then we apply them to Gaussian approximation. Basically all
the ingredients here are well-known, and we have no need to strive for optimal bounds.

We again will make use of the notion of the Wasserstein distance, though now the
appropriate notion is the 1-Wasserstein distance. Assume that g and v are Borel
probability distributions on a separable metric space (X, d). Then

= inf E
Wl (:uv V)X (%JIZIV) d<U7 V)7

where U, V' are random variables on a common probability space taking values in X so
that U ~ p and V ~ v. We start with a simple observation.

Lemma B.1. In the above situation one has

o0

Wi, v)x < inf (4R|u — u|(B(zo; R)) + 32/ I — V|(B(x0,r)c)dr.)

T R>0, z0eX R/2

Proof. Observe that

Bi=p—(p—v)y=v—(v—p)=>0.

and define the measure Sa on X x X by fa(A) = ({z : (x,x) € A}) and note that
the measure

2

Ba+ ————
I —vlrv

(h=v)e x (v —p)s

has the right marginals since p and v are probability measures so ||(x — V)4 |7y =
(v —w)s|lrv = (1/2)||r — v||7v, and both of the marginals of Sa are simply 8. As a
lives on the diagonal, it follows that

2
(B.1) WH%WX_—————i/ d(z,y) (1 — v)s x (v — )4 (de x dy)
= vllrv Jxxx
2
< — d(x, —v| X |v— pul(dr x dy).
—Hu—mmuéuf<y”“ | v — ul(d x dy)

Fix now some zy € X and R > 0 and split the integral into ones over B(zg, R) X
B(zy, R) and its complement. Thus

2

|1 —vlrv

(B.2) / d(a, ) |n—v] x Jv — pl(dz x dy)
B(l‘mR)XB(JImR)

<2-2R( |l = vlrv) | —v| x v = ul(B(xo, R) x B(xo, R))
< 4R|v — pl(B(xo, R))
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By symmetry, the integral over the rest has the upper bound

4
(B.3) el A, ) 1 — v] % | — il (do x dy)
||M - VHTV d(z,z0)>d(y,x0)VR
8
< o [ ) vl x o = e x dy)
||M - VHTV d(z,x0)>R
<8 [ ju- i)
d(z,x0)>R
< 83 2kR (|n— v|(Blao, KR)*) — |1 — v|(B(xo, (k + DR)))
k=1
< 16RY  |p—v|(B(x, kR)") < 32/ |1 — v|(B(xo,r)%)dr
k=1 R/2
The claim follows by combining the estimates (B.1)—(B.3). O

We denote by 7i the Fourier transform of the measure p on R? (i.e. up to a scaling
by —2m, the characteristic function of a random variable with distribution pu).

Corollary B.2. Assume that ji and v are absolutely continuous measures on R%. Then

Wi v)x < fut Ca( RIA = Ploswer + [ (n 0)(BO.Y)ar)

R/2

[e.9]

Proof. Let f (resp. g) stand for the density of u (resp. v). The desired statement
follows from the previous lemma as soon as we observe that

/ |f(7) — g(x)|dx < CdeHf - gHLOO(]Rd) < Cc/ledHf - :q\HLl(]Rd)-
B(0,R)
O

We are ready for

Proof of Proposition 3.4. All the unspecified constants (and the O(-) terms) in the
proof are universal in the sense that they may depend only on the the quantities
d, by, b1, ba,b35. We let C; = Cov(H;) stand for the covariance matrix of the variable

Hj. Denote £, := (3°7_ ¢;)"/? and observe that

(B.4) by Pn'? < 0, < b/ *n'?.

Moreover, set

W .= E;l iHj’
j=1

so that Tr(Cov(WW)) = d. By considering instead the random variables RH; where
R : R4 — R? is a rotation matrix chosen so that RCov(W)RT is diagonal, we may
assume that A := Cov(W) is diagonal:

A0 0 .00

0 X O ... 0
A=Cov(W)=| . }

0 ... 0 A
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where \y > X\ > ... > A\g>0and Y0\ =d.

We start by proving an estimate of type (3.8) by first assuming that the smallest
eigenvalue of A satisfies the lower bound Ay > n~2°, where the constant § € [0,1/6)
will be chosen later on. Towards this goal, we note that the exponential moment bound
(3.7) for Hy:s implies that ||D™pp,||peo@e) < C for m = 1,2,3 and all j = 1,...,n,
where g, stands for the characteristic function of the variable H;. Also, we have
D?py,(0) = —Cov(H,), whence

1
o, (€) = 1= 26" Cov(H)e + O(&f)  forall &

Hence for the branch of the logarithm that takes value 0 at the point 1 we have for a
universal r; > 0

log o, (§) = —%&TCOWHJ»)f +O(¢P)  for [¢] < 2r.

By independence (and since by ' < ¢; < by for all j) we gather that for another universal
ro >0

B5) log(pwl©) = 108 (o, (6/6)) = —3ETAE +n20((¢P)

for [§] < royv/n. We note that Ay > 1 and each \; > n~%. Hence, as [£|® <

C(d) 22:1 |€x|?, we may estimate component-wise and deduce (by also decreasing ry
universally, if needed)

1 o~ ~
(B.6) ow (§)] < exp ( - Zsz‘E) for [A7¢| < rav/m,
where A is the d x d diagonal matrix
A= diag (1,n7%, ... . n"%) < A

We next choose a d-dimensional centred Gaussian G (independent from the H;:s)
such that

(B.7) B := Cov (G) = 152 log?(n) diag (n~!, n®~1, ... n%7h)
= (ry ' log(n)n12A7")?

and set W := G + W. Then (&) = pw(§) exp ( — %STBS) and we estimate

1
(B.8) I eXP(—§§TA§) — o ()|l 1 (rey
= + P )

(/|:gl/2§|§logn / |A1/2§‘ > logn / |A1/2§‘ > IOg'I’L

|BY2%¢| < logn |BY%¢| > logn

1
x |exp(~567A46) — e ()| dE =Ti + o+ Ts
We make use of the following simple observation for d x d symmetric matrices J:

(B.9) If J>n""I, where a >0, then / e~ 16784 = O(n~V/?).

|J1/2¢[>logn
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This is verified by computing

/ e—gTJgdg _ |J|—1/z/ e_|§|2/4d§ < nda/Q/ 6_7"2/4rd_1dr
|J1/2¢|>1og n |¢[>1og(n) r>log(n)

S nda/Z/ 6_r2/8d7“ _ O(nda/Qe—%logQ(n)) _ O(n—l/Z)
r>log(n)

Towards estimating the first term 7 we note that since § < 1/6, we have

sup  n VEP =0(1) as n— oo.
{|A1/2¢|<logn}

Hence we may apply (B.5), the ordering A > A and the inequality |e” — 1| < 2|z| for
x € (—00,1] to obtain the bound

1 1
(B.10) T) < / e 28 4 exp ( — —¢'B¢ +n*1/20(\§\3)) — 1‘ d¢
|A1/2¢|<logn 2
o1
<2 / 3R (LETBE T PO(Ef) de
|A1/2¢|<log n 2

<o) [ PRI g + AP O ) de
Rd
<n(d—1)6(n6 logQ(n)n_1+4‘5n5+n_1/2n3‘5) _ O(n_1/2+(d+2)6),

since § < 1/6. Next, by the last equality in (B.7), the condition |BY2¢| < log(n) is
equivalent to [A71¢| < 7yn'/2. Then (B.6) and the estimate (B.9) yield

(Bll) T2 S / (efingg -+ efégTAg)dé‘ S / e*iﬁTgﬁdé‘
|AL/2¢|>logn |A1/2¢|>1logn

= O(n'?).
Finally, for the remaining term 73 we can again invoke (B.9) to obtain
(B12)  Ty< (exp(—5€7A) + exp(~ 367 BE)) de

: 3 < (312 > logn exp(—3 exp(—3
|BY2¢] > logn
= O(nY?)

Combining the estimates (B.10)—(B.12) with (B.8) we arrive at the estimate
(B.13) e — o () | L1 gy = O(n 7 /2HE27),

We shall next apply Bernstein’s inequality on W, which was defined as the sum of
independent random variables. Actually one may use Holder’s inequality to reduce the
d-dimensional case to the one-dimensional one, whence we may invoke the Bernstein
type tails estimates in [11, Theorem 2.1] to easily infer that there are universal constants
no, by, bt (depending only on dimension) such that for n > ng it holds that

(B.14) E exp(A|W|) < b, exp(B,A\?) and for all A < bin'/2.

Choosing e.g. A = 3 here and combining with the excellent Gaussian tail (better than
< e lEP/4) for G we see that P(|[W] > \) < b exp(—2)). This yields for R > 1 the
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estimate

(B.15) / P(|W| > r)dr = O(e™F)
R/2
We are now ready to invoke Corollary B.2 in combination with (B.13) and (B.15) in
order to deduce the existence of a Gaussian random variable U such that

E ‘U i W‘ g }l%r;fl (Rd+1n—1/2+(d+2)6 + €_R) S logd+1<n)n—1/2+(d+2)5_

This yields our basic estimate

(B.16) E|V|=E|U—-W|<E|U-W|+E|G|
< log® (n)n Y2HER2S 4 og(n)p 4

=0 ( log?tt (n)n_1/2+(d+2)5) )

We next explain how to infer from (B.16) the inequality (3.8) or (3.10). For part (ii)
of the proposition (which also covers the case d = 1) we may choose § = 0 in (B.16)
and obtain directly (3.10). In order to deal with part (i) of the proposition (where
d > 2) we assume first that Ay > n~ @127 Then we may apply directly (B.16) with
the choice § = (2d + 6)~! and obtain the inequality (3.8) with the exponent

Bo=1/2—(d+2)(2d+5)"" >0,

that depends only on d. In the remaining case there is kg € {2,...d — 1} so that
Mg > n U™ but Ay o < o@D Waite W= (W, ..., Wy,) and W’ =
(Woats -+, Wa). We may apply the above proof on W’ and find a k¢-dimensional
Gaussian approximation U’ for W’ so that E U’ — W'| = O(n~") (some unimportant
adjustments of the multiplicative constants are needed to get the ky-dimensional nor-
malisation right, and we actually could get a better decay). We then define the trivial
extension U’ to a d-dimensional random variable U by setting U = (U’, U"), where the
components of U” are identically zero. Now

d
E|W”| < (E |W//|2)1/2 _ ( Z )\k)l/z S n—(2d—i—6)_1 S n—Po
k=ko+1

Finally,
EWVI<E|W - U|+E[W'| <n .

This proves the desired estimate (3.8).

We turn to estimating the exponential moments. Their proof is based solely on (3.8)
and the uniform exponential estimates of V' which follow from those of W and from the
automatic ones for the Gaussian approximation. By invoking the Bernstein estimate
(B.14) and using the double exponential decay (with constants depending on d) of our
Gaussian approximation U we obtain universal (i.e. depending only on d) constants
by, bs such that

(B.17) P(|V] > u) < bye e’ forany u >0 and € (0,b5v/n).
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We denote o := a;n™? and assume that A\ € (0,b5y/n). Letting M > 0 stand for an
auxiliary parameter, to be chosen later, we may write

-1
EAMNI=14+E (|V|%X{IVSM})

+ (M -~ DP(|V]| > M) + )\/ MNPV > u)du.
M
We recall that by (3.8) we have E|V| < a. Also, we note that t — ¢~ }(e* —1) (defined
to be A at zero) is increasing on [0, M], and hence less than M~1(e* — 1) on that
interval. Using these facts and the bound (B.17) we deduce that

o0

E expA[V]) = 1 < 8(eM — 1)M ™1+ (M — 1)byet® V=22 L, o80aX ) / e M du
M

< deMM M+ 2()467>\M€4b4)‘2

The desired estimate is obtained by choosing M so that v§ = e ** and plugging in
the definition of §.

Assume then the that variables Hy are uniformly bounded. In this case a standard
application of Azuma’s inequality yields universal constants s,r > 0 so that

P(|V]>u) < se ™ forall u > 0.

In an analogous manner to what we just did for the exponential moments, for any
M > 0 it follows that
rv2 1

Ee'V =1+E (V] =
V1=

+ 2r/ e’ P(|V| > z)dx

M

X{vicary) + (€M = DP(|V] > M)

and we deduce that

E €Xp(’f‘|V|2) S 1+ 5(GTM2 - 1)M_1 + S(@TMQ — ]_)6_27"M2 + 5/ QTI‘G_TxQde‘
M

<1+ SM~terM? | 956 TM?
The desired estimate is obtained by this time choosing M so that v/ = e, O

APPENDIX C. GAUSSIAN MULTIPLICATIVE CHAOS AND RANDOM UNITARY
MATRICES — THE GLOBAL SCALE

In this appendix we prove that on the global scale, the characteristic polynomial
of a Haar distributed random unitary matrix converges to a multiplicative chaos dis-
tribution. The proof is very similar to the zeta case, though naturally the moment
calculations are different. For these, we use known results from [26, 28]

To fix notation, let Uy be a N x N random unitary matrix whose law is the Haar
measure on the unitary group. Our main object of interest is the characteristic poly-
nomial of Uy and we consider it evaluated on the unit circle. For 6 € [0, 27|, we

define

vn(0) := det(I — e “Uy).
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We introduce an approximation, which is analogous to the truncated Euler product
we consider above. More precisely, for M € Z,, we define
Uy ar(8) = e~ Zhmr i TR
Our goal is to again control the difference vy — vy as in the limit where N — oo and
then M — oo while proving that in this limit, vy s converges to a certain multiplicative
chaos distribution. A suitable space of generalized functions to carry out this analysis
in is provided by the Sobolev space on the circle:

o = {f(9) =S e A2 = S0+ 2R < oo} .
JEL JET
Let us begin with an analogue of Proposition 2.13.

Lemma C.1. Let o > 1/2. Then

lim limsupE ||[vy — vnarl|%, = 0.
M—=o0 N_oo

Proof. As in the zeta case, we expand the square and study the asymptotics of each
term. Consider first the ||vy||*-term. We have

(C.1)

1 . /
Elloy?. =5 —— ij(0-0) [d t(I — e~ ®Uy) det o' 1
Jon]|Zq JEZZ (1+ 52) /[07%]26 et ( e ~) det(] — N)

de do’
2 21’
where Uy denotes Hermitian conjugation. One can justify changing the order of the
different integrals by the facts that for each fixed IV, the absolute value of the deter-
minant is bounded by 2" (deterministically) and as o > 1/2 the sum >_ ., (1 +5%)~®
converges.

We thus need to understand the expectation above. The expression that is relevant
to us follows from e.g. [26, equation (2.16)] (in the notation of [26] we have E det(I —
e Uy) det(I — e UR) = e NI (U(N); €?'; €)):

E |det(I — e “Uy)det(l — ewlUJ’{,)} =1 eli(ef—e) + (90 60, ie Ho=97,
1=0
Plugging this into (C.1), we see that
N 00
(C.2) 1E||UN||2_C¥_Z(HZ2 —>Z le

I=
as N — oo.

For the terms with vy we'll need results from [28] which concern the asymp-
totics of Toeplitz determinants with Fisher-Hartwig singularities. For the cross term,
we note that instead of (C.1), one now is interested in expectations of the form
E det(I —e *Uy)e” Sy gt m(UR (again with an elementary argument one can jus-
tify changing the order of sums and integrals in calculating the second moment of
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the Sobolev norm). Using the rotation invariance of the law of Uy, we can write
this expectation as E H;V_ f(e¥7), where (&%)}, are the eigenvalues of Uy, and

f(z) = e Tl et e)sz(l — z). Using elementary geometry, one can check that f
can be written in the form

(C.3) f(z) = —ie" 0012 1],

where

/ = l ik(0'—0) —k
V(z;0 -0 Zsz Z k
k=1

kEZ

and the interpretation of z'/2 is the following: for argz € [0, 27), z1/2 = eziare=,

Due to the Heine-Szegd identity, the expectation E Hj\le f(e*7) can be written as the
determinant of a N x N Toeplitz matrix with symbol f. The study of the asymptotics
of such determinants with symbols of the form (C.3), namely symbols with Fisher-
Hartwig singularities, has a long history and the asymptotics are well known. We refer
to [28, Theorem 1.1] for a more general result and a proof of the following fact: for f

of the form (C.3)

N
(C4)  EJ ) = e SV (1 4 0(1)) = SR E (14 0(1))

j=1
as N — oo for fixed M. To help the interested reader compare with [28 Theorem
1.1}, we point out that in their notation, our case becomes m = 0, ag = [y = 1/2,
Vi = —ﬁe‘ik(e'_e) for k € {—M,...,—1} and zero otherwise. Thus the only non-trivial

quantity in [28, equation (1.10)] is b_ (1)~ — every other term in the product is one.
We also point out that similarly to the discussion in [28, Remark 1.4], one can check
that these asymptotics are uniform in 6,6’. More precisely, one can check in general
that if V' is a Laurent polynomial of fixed degree and if we require the coefficients of
V' to be restricted to some fixed compact set, then the asymptotics of [28, Theorem
1.1] are uniform in the coefficients. This can be deduced from corresponding uniform
bounds on the relevant jump matrices.

Due to the uniformity of (C.4) and our assumption that o > 1/2, we thus have (writ-
ing (-,+)_, for the inner product of H~* and using the convention that it is conjugate
linear in the second entry)

1 1 ik’ —o) dO db’
E(vn, UnM)—a = 2(7/[ . o 1i(0—0") 301, et e)__+0(1)
0,2m

= 1+ %) 27 2w
1 2 M1 =ik do
(©5) B / = +o(1)
jEZZ (1472 Jo 27

in the limit where N — oo and M is fixed. Now by expanding the exponential and ap-
plying the dominated convergence theorem one can check that the relevant asymptotics
become
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(e e]

%) M
1 1 1
E (un, Un ) o = ) ax e > i > T ke o(1),

_]:0 =0 kl,...,klzl

where the interpretation of the [ = 0 term in the sum is d;o. Now by monotonic-
ity /positivity, we see that

L =~ 1 &1 ¢ 1
A}gﬂm ]\};IEOE (UNy UNM) —a = Z ENDE ZO I Z m5j,k1+m+kz-

j=0 = k1,....ki=1

Invoking Lemma D.2 (which we prove shortly in the next appendix) we conclude that

— 1
(C.6) lim lim E(un,UnMm)—a = Z

M—00 N—so0 = (1 ‘|‘j2)°"

Finally we need to understand E||uy y||[%,. This can again be reduced to under-

standing expectations of the form E vazl V(") where
<N
V(Z, 619; €z€/> _ Z E(eflkezk + ezk&’zflC) _ Z szk.
k=1 keZ

This expectation is again a Toeplitz determinant with symbol e and its asymptotics
follow from the strong Szegd theorem. As we need uniformity in 6, 6" since we want to
interchange the order of the limit and the integrals, we need something slightly stronger
than the standard strong Szegd theorem. This corresponds to a simplified version of the
problem studied in [28] where there are no singularities (in their notation ay, = 8 =0
for all k) and again in the Riemann-Hilbert problem the jump matrices will have bounds
that are uniform in 6,6 and one finds

N
E J[ eV ") = MrSiivivoa(1 4 o(1)) = SR (14 0(1)),
j=1

where the error is again uniform in 6,6 as N — oo with fixed M. We thus find as
before that as N — oo for a fixed M

1 _iip_p! M 1_,—ik(6—6") d@ d@l
E 2 _ E - ij(0—-0") > k=1 7€ _ 1
HUN,MH—a = (1 _'_j2>a /[;)727T]2 € e o o + 0( )7

which is precisely the same as what we found in (C.5). Thus

o0

1
. . 2 _
(C.7) Jim Tim B foyl®, = Z o
j:
Putting together (C.2), (C.6) and (C.7), we infer that

lim lim E|lvy —vnul|®, = 0.
M—o00 N—oco
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The next step in proving that vy converges in H™* is to show that if we first let
N — oo and then M — oo, then vy converges in H™ . Let us prove this now.

Lemma C.2. If we first let N — oo and then M — oo, then vy converges in law
with respect to the topology of H™ to an object v which can be formally written as
v = e ) where

‘ =1 .
H(e"?) = —Ze k0,
) ; N
Here (Z1)52, are i.i.d. standard complexr Gaussians.

Proof. Our main tool is a result due to Diaconis and Shahshahani [29], who proved
that for any fixed M

1 d
C.8 —TeUNM, S (Z)M, as N — oo.
() (G BV S ()
We'll transform this into a statement about the convergence of vy as N — oo.
Lemma 2.14 does not apply directly, so we take a slightly different approach here.
Consider the function F : CM — H~* with a > 1/2 defined by

i M o,
[F (21, e 2a0)](€) = e~ Zim e 0%

Let us write this as
[F(21, ..., z0)] (") = Z Fop(21, .y 2ap)e” ™,
m=0

whence the definition of Fourier coeflicients gives the rough estimate
F (21, ooy 2ar)| < llPlloe ks

This yields a uniform bound for the Fourier coefficients in each ball {||z||.c < R}.
Hence F(z) € H™® for a > 1/2, and since the F_;:s are polynomials in z,...zy we
deduce that, in fact, /' : C¥ — H~ is a continuous mapping. At this stage (C.8)
implies directly by definition of convergence in distribution that

’UN7Mi)F(Z1,...,ZM) as N — oo

in the topology of H™¢.
Now if we realize the ii.d. Gaussians Z; on the same probability space, then the
random variables (F/(Z1, ..., Zy))p will form a H~*-valued martingale and one has

1 _iia_p! M 1_—ik(6—6") do do’
E|[F(Z1, e Z3)|P0 = Y 7gm / 10— Ty fee= 40 40
ez (L+52)* Jjo,20)2 2m 27

We already saw in the proof of Lemma C.1 that this quantity remains bounded as
M — o0, so in particular, (F(Zy, ..., Zx))55—, 1s a H™*-valued L?-bounded martingale.
As in the zeta-case, this martingale converges almost surely to a H~*-valued random
variable v:

F(Zy,...,Zn) Lu oas M= .
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We conclude that if we first let N — oo and then M — oo, then vy s converges in
law to v (in the space H~%). Finally, the formal interpretation of the representation
in terms of H simply comes from log F'(Zy, ..., Zys) converging to H (in say H~¢). O

To argue as in the zeta case to prove that vy converges to v, we would need to know
that one has convergence in the Wasserstein metric in the previous proof. But as we
see from the proof of Lemma C.1, the second moment of ||un, ar||3-o is bounded when
we first let N — oo and then M — oo, so combined with Lemma C.2, we have an
identical setting as in the zeta case, and in complete analogy with the proof of Theorem
1.1 (i), one finds the following result (we omit the proof as it is essentially identical to
the zeta-case).

Proposition C.3. For a > 1/2, vy converges in law (with respect to the topology of
H™) to v when we let N — oo, and

lim WQ(UN,U)H o« =0.
N—00

APPENDIX D. (GAUSSIAN MULTIPLICATIVE CHAOS AND RANDOM UNITARY
MATRICES — THE MESOSCOPIC SCALE

The goal of this appendix is to prove Theorem 1.3. While we expect that an identical
result as in the zeta case can be indeed proven with slightly more effort, this would
involve mainly analysis of purely Gaussian multiplicative chaos with no questions re-
lated to random matrix theory or number theory, so we will be satisfied with Theorem
1.3.

We begin by recording some auxiliary observations needed for the proof. The fol-
lowing easy inequality is an analogue of Lemma 2.3.

Lemma D.1. There exists a positive constant C' such that for all g with [, |g(x)|*(1+
2?)dr < oo and M > 1

M G/ ME < C [ lo@) 1+t

nez

Proof. Consider first the case M = 1. We obtain by some elementary identities and
Cauchy-Schwarz

d g = Z\/ﬂ wdu— (n+1—u)7 ())du)

nez neN
< 2 [ (G + § @)t =2 [ lo)P(+ e
R
The general case M > 1 then follows by a simple scaling argument. O

We will also make use of the following simple facts.
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1 X el
Lemma D.2. (i) For any e > 0 one has Z T Z Wajﬁmﬂk’l = e %,
k=0 " ji,...jr=1
(ii) Lete € (0,1/2) and M € N. Then
M-1  _ocj/Mm -1 1
- = -+ o(1),
—~ = J

where o(1) — 0 as e — 07, uniformly in M > 2.

Proof. For the first claim we assume that € > 0 and denote e = u € (0,1),. The
statement is then equivalent to the identity exp(log(1/(1 —u)) = 1/(1 — u). The case
e = 0 follows by a limiting argument. Towards (ii) one uses the inequality 1 —e™* < x
to obtain

M—-1 1— —25]/M 28 M—-1

— 1 < 2e.
P e
J=1 7j=1

0

We continue with a statement about how scaling affects local Sobolev norms of
distributions on the unit circle after they are spread on R. This is analogous to Lemma
5.8.

Lemma D.3. Assume that A\ € H™* with o € (1/2,1). Then for e € (0, 1]
A=) [w-az0,) S e > M |3-a-

Proof. Fix a cut-off function ¢y € C§°(R) such that ¢o_;5 = 1. By Lemma 5.8
and the definition of the norm of W~*2(0,1) it is enough to consider the case ¢ =
1 and estimate |[¢oA(e*™)||w-a2(®). One may write A(e?™) = >, , ape*™* with
Sopez la?(L+ &) ~ |50 < co. We note that ¢oA(§) = Y ,cp ando(§ — k) and
observe that by the regularity of @, |do(€)| < (1 + |€[2)2. Moreover, we have the
estimates

1D (1+1E=1) 2 rm(m < oo and /(1+(€€)2)°‘(1+\§—k|2)2 Se (IR
JET R
for any k € Z. The latter estimate is obtained by assuming that £ > 1 and considering

separately the integration ranges £ < k/2 and £ > k/2. Using these estimates and
Cauchy-Schwarz inequality we deduce that

2
_ ‘ak| 2\ —
|’¢0)\<627T61 ”W a2( /‘ 1 1 2\2 (1+§) adg
keZ (14 e~ —K|?)

‘ k‘Q 212\ — / —1-2 2 2\ —

N3 (1+e7¢7) % < e 7 ) ap["(1+ k%)
e 2

ST P
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Asin the (-case in Section 5, one applies the above observation to ¢(en-) = vy (en)—
v(en-), where the coupling is the one given through the Wasserstein distance. At this
stage Proposition C.3 and Lemma D.3 together verify that there exists some €y under
which the Wasserstein distance between vy (en-) — v(en-) tends to zero as N — oo.
It remains for us to understand how v(e6) behaves as € — 0. By our construction, we
may actually restrict to the case where ey = 1/My, where My is some integer. For
this situation we make the following statement.

Lemma D.4. There is a C' < oo such that for M > 1 and f € Cg°(R) (and a suitable
version of n) it holds that

(D.1) E|e ZaMllff/ (/M) f(z)da|” <C/|f 2(1 + 2?)dw

(D.2) E |n(f |2<C/\f *(1+ 2%)dz,

and

(D.3) E|n(f) — 6—2?51%21'/U(x/M)f(a;)da;F—>o as M — oo,
R

where 1 is as in Theorem 1.2.

Assuming the above Lemma, we may finish the

M—

Proof of Theorem 1.5. Let us denote ¢y :=1n — e~ Timt V7% Je v(-/M)|0,1). We apply
the above lemma on fe = e 2"%¢y(z), where again ¢, is a suitable smooth cut-
off function, multiply by (1 + &%)7*, and note that (D.1) and (D.2) verify that the
dominated convergence theorem applies to show that E ||car |7 —a.2 01 — 0as M — oo.
Especially, ¢y — 0 in distribution in the Sobolev space, and the theorem follows by

. S
writing v(-/M) = e==* Vi®(n+ ipr). O
Let us now turn to the

Proof of Lemma D.4. We note that (D.2) was already essentially established in Section
5 (see Lemma 5.2 and Lemma 5.3). In order to proceed towards the remaining claims,
we simplify notation slightly and introduce the following objects:

*ZJJB/M *Z_]{L'/M
Unm(x) == exp (Z 7 Z +Z 7 j)

— zgm/M

© - M z—:j/M —ijz/M
UNM( = €Xp Z /7 ! Z*Z —4; |,

and

1 —4 oo — —q

mur 1 e Eue muxr
(e) _ e —eudB(C (C)
N (z) = exp e W+ dB,; |,

) ( o Vu 1 Vu
where £ > 0. Note that formally ¥ = 5 and Uy, p(7) = e~ Zjvslzf/\/jv(x/]\@. So to
prove (D.3), we wish to show that U as(f) N n(f) as M — oo. To do this, we couple
the two objects by choosing
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J+1

(D.4) = VM / N dBC.

We then note that for a constant C' independent of N, M, e and f

E|Usar(f) = 0(f)? < CEUwnlf) = UL (P +EIUS, () — 0O f))?
+En©f) — ().

Our goal is to show that the first term on the right hand side is small uniformly in M

when ¢ is small enough, the last term tends to zero when £ — 0, while the second term

converges to zero when we let M — oo for any fixed € > 0. This will then imply (D.3).
Let us begin with the second term.

Lemma D.5. For any fized € > 0 and any f € C5°(R),

lim lim E |U](\?M(f) - U(a)(f)|2 =0.

M—o00 N—o00

Proof. Let us expand the square and calculate the expectation. The U-term is

72L z& 725—L

M1 (e M- 1) (e M_l)e M N o—2ie/M —ij(z—y)/M

BUSLOF = [ [ 1@Tme ; DS
RJR

First of all, by dominated convergence, we can take the N — oo limit inside of the
integrals. Since ¢ > 0, also the latter sum in the exponential is uniformly bounded,
whence by dominated convergence in the limit where first N — co and then M — oo

iux _ iu 2eu _ L(ﬂc y)
(5) 1 (e D™ —1e™ du+ 0 2evwe T\ I i du
E U (F)F = f v I dxdy

—Eln’f) )I2

which is finite. Thus our task is to analyze the cross terms. From (D.4) — the definition
of Z; — one finds

M -1 e—tiz/M _y e—si/M [ LE vy _y e—udu
e T | [ ST S

j+1 .
—ej/M e ije/M M eiEueZ“yd
N

M€ 7f 7 u
X e i VIRE e Y dady

Again by dominated convergence one can justify taking the limits inside of the inte-
gral and the question becomes studying the limit of the exponential in the last written
integrand as M — oco.

Noting that uniformly for y in the support of f we have

i+ y
v mwy 2, /M _

/ M ety 16_5“du _ M_leﬂy 16_5j/M + O(M™2(j /M)~ V2eei/M)
J

i Wu Vi/M
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and

i1
]7 e euezuy EJ/M ijy/M

=M
i WVu Vi/M

one finds that the exponential in the question converges to

1/ —izu __ yu 00 ,—2eu ,—iu(z—y)
1)(e” 1 c
= exp (/ (6 )(6 )6—25udu +/ € e du) .
0 u 1 w

The other cross term is handled in an identical way, and the claim follows. O

+O(M2(j /M)~ 2e=M),

Next we consider the Uy as — U](\f)M—term.

Lemma D.6. Let f € C§°(R). Then

2

lim lim E U](\‘;M(f)—UMM(f) =0,

e—0t N—oo

uniformly in M.

M—1 WM 1 _cj/m

Proof. Let us write fM¢(x) = f(x)e” e e and fM = fMO Then
|fu(x)] < C|f(x)|, where C is independent of f and M. An application of Lemma D.1
and Lemma D.2 together with a straightforward computation yield that in the limit
N —

N e—ii(z—y)/M

E [Unar(f)? = /R [ P ) e SIS S

o] N . . 2
_ o -yMil 1 1 (It Tk
S aRD DD D =T

k=0 NARTEED) ]kil ‘71 jk;
y Mot i fﬁ ( [ ) 2 oo 1 i 1 5
e =t — — ——— 0 4t
— oM — k! P G gk Jit+Jk

05) e =Y (G )] % fre s
-0 R

since exp(— ZJM:II jl) = M~te77(1 4+ 0(1)), as M — oco. Similar arguments lead to

M— 1 E—QEJ/I\/I © l
li E ’U (e) ’ _ —Z M25
N1~I>noo NM —° ; f 2 M

2
72el/M

and

N—oo

: (e) _ e i (! e (! oM
lim E |Unar(US k()] = 7> > (5 ) 7 (5

Formally we may then let ¢ — 07 in the above computations and obtain the desired
claim. To be able to do this we just need to recall Lemma (D.2)(ii), and observe the
quantitative estimate

(D.6) M (5

27TM) MR ( ) e M@ — 0

2 M
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as ¢ — 0%, which is uniform in M > 1. This in turn follows easily by combining the
estimate

B e

. _1 2/\ .
) -3 () e

2n M
< ([1@ - rewpa +x2>)1/2 — 0

from Lemma (D.2), with uniformity in M as ¢ — 0T, with the observation that

|f/M\5(§)| < ((1+1€])*) "2 uniformly in M and e. For the last mentioned fact one notes
in addition that the supports of the functions f*:¢ are contained in the same compact

interval and applies notes the uniform bound ||(d/dz)* f*<]|, < Cy for k > 0. O

In order to finish the proof of Lemma D.4 we need to establish the uniform estimate

(D.1). However, this we already obtained in (D.5), and the proof is complete. O
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