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We obtain exact formulas for moments and generating functions of the
height function of the asymmetric simple exclusion process at one spatial
point, starting from special initial data in which every positive even site is ini-
tially occupied. These complement earlier formulas of E. Lee [J. Stat. Phys.
140 (2010) 635-647] but, unlike those formulas, ours are suitable in principle
for asymptotics. We also explain how our formulas are related to divergent se-
ries formulas for half-flat KPZ of Le Doussal and Calabrese [J. Stat. Mech.
2012 (2012) P06001], which we also recover using the methods of this pa-
per. These generating functions are given as a series without any apparent
Fredholm determinant or Pfaffian structure. In the long time limit, formal
asymptotics show that the fluctuations are given by the Airy,_, | marginals.

1. Introduction. The one-dimensional asymmetric simple exclusion process
(ASEP) is a continuous time Markov process with state space {0, 1}Z, the 1’s be-
ing thought of as particles and the 0’s as holes. Each particle has an independent
exponential clock which rings at rate one. When it rings, the particle chooses to
attempt to jump one site to the right with probability p € [0, 1], or one site to the
left with probability ¢ = 1 — p. However, the jump is only executed if the target
site is empty; otherwise, the jump is suppressed and the particle must wait for the
alarm to ring again. If g =1, p =0 (or ¢ =0, p = 1, but we will assume for con-
venience that ¢ > p), it is called the totally asymmetric simple exclusion process
(TASEP); if 0 < g # p it is the (partially) asymmetric simple exclusion process
(ASEP); if ¢ = p = 1/2 it is the symmetric simple exclusion process (SSEP). We
denote by 7,(x) = 1 or O the presence or absence of a particle at x € Z at time ¢.
The state of the system is completely determined at time ¢ > O by the initial data
nx(0), x € Z, together with the family of exponential clocks; for more details on
the construction of the process, we refer the reader to [26]. Given 7 € {0, 1}2, we

Received October 2014; revised January 2015.

1Supported in part by the Natural Sciences and Engineering Research Council of Canada.

2Supported by the Natural Sciences and Engineering Research Council of Canada, the I. W. Killam
Foundation and the Institute for Advanced Study.

3 Supported in part by Fondecyt Grant 1120309, by Conicyt Basal-CMM and by Programa Inicia-
tiva Cientifica Milenio grant number NC130062 through Nucleus Millenium Stochastic Models of
Complex and Disordered Systems.

MSC2010 subject classifications. 60K35, 82C22, 82C23, 82B23, 60H15.
Key words and phrases. Interacting particle systems, Kardar—Parisi—Zhang universality class,
asymmetric simple exclusion process, flat initial data.

507


http://www.imstat.org/aap/
http://dx.doi.org/10.1214/15-AAP1099
http://www.imstat.org
http://www.ams.org/mathscinet/msc/msc2010.html

508 J. ORTMANN, J. QUASTEL AND D. REMENIK

define 7 € {—1, 1}% by f(x) = 2n(x) — 1. The height function of ASEP is defined
in terms of 7, by

NG+ Y. Ay, x>0,

O<y<x
(1.1) h(t,x) = { 2N (1), x =0,
ANG™ () — > Ay,  x<0,

x<y<0

where Ng“x(t) is the net number of particles which crossed from site 1 to O up to
time ¢, meaning that particle jumps 1 — 0 are counted as 41 and jumps 0 — 1 are
counted as —1.

ASEP is an important member of the one-dimensional Kardar—Parisi—Zhang
(KPZ) universality class. This is a broad class of one-dimensional driven diffu-
sive systems, or stochastic growth models, characterized by unusual, but universal
asymptotic fluctuations. These should be of size #'/3, and decorrelate on spatial
scales of r2/3, with special distributions in the long time limit, usually given in
terms of Fredholm determinants, which only depend on the initial data class. There
are a few special classes of initial data characterized by scale invariance: curved
(or step), corresponding to starting with particles at every nonnegative site; flat (or
periodic), corresponding to starting with particles at all even sites; and stationary,
corresponding to starting with a product Bernoulli measure. In addition, there are
three crossover classes: curved — flat, curved— stationary and flat — stationary;
corresponding to putting two different initial conditions on either side of the ori-
gin. Based on exact computations for TASEP and a few other models with special
determinantal (Schur) structure, the asymptotic spatial fluctuations in all six cases
are known to be given by the Airy processes, a family of processes defined through
their finite dimensional distributions which are given by specific Fredholm deter-
minants. The full space—time limit in this KPZ scaling eV 2h(e=3/%¢, 67 1x) is be-
lieved to be a Markov process known as the KPZ fixed point. For more details, see
the reviews [11, 31, 32].

Within the universality class, the KPZ equation

1
uh = 50%h + 20,7 + 8,

where & is space—time white noise, plays a special role as a heteroclinic orbit con-
necting the Edwards—Wilkinson (linear) fixed point d;h = %afh + £ to the (nonlin-
ear and poorly understood) KPZ fixed point. It can be obtained from other models
with adjustable nonlinearity or noise in the diffusive (r = ¢ 2T, x = ¢! X) weakly
asymmetric, or weak noise limit, with rigorous proofs available in a few cases [1,
2,4,5,13,17, 18, 29].

The importance of ASEP in this context is that it has an adjustable nonlinearity

y=q—p.
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Although in the case y > 0 it does not have a determinantal structure, somewhat
surprisingly exact formulas have been discovered for the distribution of the height
function of ASEP at a fixed t > 0 and x € Z for certain initial data, starting with
the work of Tracy and Widom in 2008 [34, 35]. The first formula was for the step
case n(s)tep (x) =1ez_,. In the weakly asymmetric limit exact formulas were ob-
tained for the one-point distribution of the KPZ equation with so called narrow
wedge initial data (corresponding to the curved class); see [2] and also [33]. In
the t — oo limit, one obtains the Tracy—Widom GUE distribution. An analogous
procedure was then performed on the step Bernoulli, or curved — stationary case
for ASEP, corresponding to half-Brownian initial data for KPZ; the t — oo limit
in this case gives the Airy,_, gy marginals, or BBP transitional distributions [12].
Parallel computations were performed on the physics side using the nonrigorous
replica method. The case of Brownian initial data for KPZ (corresponding to sta-
tionary ASEP) has also recently been completed in the physics [21] and math-
ematics [7] literatures. It should be emphasized that these are formulas for one
point distributions only, and for very special initial data. So far, multipoint distri-
butions have resisted rigorous analysis, though some nonrigorous attempts have
been made [14, 15, 30].

Among the primary scaling invariant initial data at the KPZ level, this left the
flat and half-flat cases. In [23, 24], Le Doussal and Calabrese gave formulas for
the one point height distribution of KPZ for the half-flat and flat initial data via the
replica method. Their half-flat formula is an uncontrolled divergent series, with no
apparent Fredholm structure. As such, it is a pure formalism, and is mainly used
as an intermediate step in order to obtain a Fredholm Pfaffian formula for the flat
initial condition, by scaling the wedge to infinity, that is, looking farther and farther
into the flat region.

Here, we will work directly with ASEP, which in particular can be regarded as
a microscopic version of KPZ [5], and where one can avoid the problems asso-
ciated with the nonsummable moments. Later, in Section 5, we will discuss how
the methods we will use can be applied in the case of KPZ, yielding some of the
formulas appearing in [23, 24].

We will be primarily concerned with the half-flat initial condition,

(1.2) 1 (x) = Lieaz,-

The superscript h-fl will be used for probabilities and expectations computed with
respect to this initial condition. The limit to the flat initial condition ngat(x) =
1,7z will be pursued in an upcoming paper.

E. Lee’s thesis already contains exact formulas for the quantities we are inter-
ested in. Here, and in the rest of the paper, we set

=L ¢
q
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THEOREM 1.1 ([22]).
P (h(z, 0) > 2m — x)

" .L,(k—m)(k m—+1)/2 k—1
=(D" 2 a—+r%@wk!<k——m),

k>m

(1.3) B
Sixelf(&')
/C’,; ,g P +q€z$J & l,_[ (1-&)E—1)
<] 1+T—(§i+§j)1—[dgi’
i<j T =& i

where
(1.4) e(&) = p& ' +q& — 1.

Cr is a contour large enough to contain all the poles of the integrand, and (2)r =
#T—'k)f' with the t-factorial n.! defined in (1.10).

These formulas are similar in structure to earlier formulas of [35]. However,
such formulas turn out not to be conducive to asymptotics analysis. They need
considerable “postproduction” before the asymptotic behaviour can be extracted
[34, 36], and no one has been able to figure out how to do this for (1.3), nor to
extract the relevant asymptotics (even formally).

Our main result is an explicit formula for the one-point distribution in the half-
flat case, expressed as a certain series which has a structure reminiscent of a Fred-
holm determinant. In an upcoming paper, we will use these formulas to obtain
analogous moment formulas in the flat case and, furthermore, a Fredholm Pfaffian
formula for a certain transform of the height function. Formal asymptotics lead to
the expected results in the + — 0o and weakly asymmetric limits, but turning them
into rigorous proofs presents some considerable technical challenges and is left for
future work (see the Appendix for a discussion of the large time case).

Formulas for the half-flat case can be obtained by the method of [9], together
with an ansatz coming from a study of the mechanics of (1.3). Let

(1.5) Ne@ = Y m()

y=—00

be the total number of particles to the left of x at time ¢. It is not hard to check
that when all particles start to the right of the origin, Ng“x(t) = Ny(¢), and thus

by (1.1)
(1.6) h(t,x)=2N,(t) — x
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in the half-flat case. Define

LN _ Ne1 (@)

0.(t) = = N1 Op ().

T—1

THEOREM 1.2. Consider ASEP with half-flat initial condition as in (1.2).
Then for any X € Z¥ we have

EM0y (1) -+ Ox, (1]
.L,(I/Z)k(k—l)
T 2mik
. a—2 1—zazp ¢ 1
<y @ 1 [ fras o).

l<a<b<k Ta = T2 1 = TZaZp . 725 —

1.7

where Cy , is a circle around 1 with radius 0 < p < min{t 2 - 1,1 +1)71},
C]f’p denotes the product of k copies of Cy p,

1— x—1 _
fx,t(Z):< TZ) Q1

1—z

and € is defined in terms of the function ¢ given in (1.4) by
1- rz) 1—-z 1—1z

= + —1.
pl—‘L’Z ql—z

(1.8) £(2) = 8<
-z

For simplicity, throughout the rest of the paper we will omit the bound on the
indices in products such as [[;<,<x and [[;<,<»<x When no confusion can arise
and the factors involved in the products are defined in terms of a collection of k
variables. A similar convention will sometimes be used for sums. Additionally, we
will continue using the notation C* for the product of k copies of a given contour
C in the complex plane.

An analogous formula holds for the stochastic heat equation/KPZ/delta Bose
gas; see Section 5 for details. On the other hand, the analogous ansatz does not
work in the case of g-TASEP and the O’Connell-Yor semi-discrete polymer, at
least with the most straightforward candidates for half-flat initial conditions.

The interesting new term here over earlier formulas [6, 9] is [, 1—4%

1-tz42p°
which together with the factor [], rz21——1 allows us to recover the periodic initial

data. This term leads to the double product [],_, h(wg, wp; sS4, Sp) appearing in
(1.13) below, which is the obstacle to making long time limit fluctuations rigor-
ous (see the Appendix). Factors of this form were fortuitously absent from earlier
formulas for step and step Bernoulli initial data, which only contained the double
product [, ., ZZ;’__TZ;’ ; this last factor turns into the determinant in (1.13) and this

makes it much easier to deal with. Similar expressions have also proved to be an
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obstacle in the replica formulas [23, 24] for half-flat and flat initial data, as well as
for expressions for multipoint distributions [14—-16].

The formula for Eh'ﬂ[é x () -+ Q x; (t)] can be used to write a formula for the
moments of 7¥+(®) by using ideas of [9, 20]. The result is given in Section 3 as
Proposition 3.2. The formula for E[t¥¥~()] is given as a nested contour integral
(see Figure 1). As given, such a formula is suitable neither for asymptotic analysis
(not even at a formal level) nor for our later goal of deriving a formula for the
full flat case. In order to obtain a formula where all the contours coincide we will
expand the nested contours so that they all coincide with largest one. The resulting
formula amounts to computing the residue expansion associated to the poles that
we cross as we perform this deformation. It is given in Proposition 3.3 as a sum of
multiple contour integrals indexed by partitions. After some rewriting, this formula
leads to our main result for ASEP with half-flat initial data. Define the following
functions:

-1
fw;n) =(1— t)”e(q—p)t[l/(1+w)—1/(1+f”w)](1—+ an>x ,
14+w

2; oo

(—7"W; T)oo (T"W% T)oo

(—w; T (77w

(1.9) g(w;n) =

(W1w2; oo (T 2w w2; 7)o

(wr, wp;ny, n2) = ;
b (TMwiw?; T) oo (T2W W25 T)oo

where the infinite g-Pochhammer symbols are defined as

o0

@ qoo=[](1—¢"a).

n=0

Note that g and h can be written in terms of ratios of finite g-Pochhammer symbols,
but it will more convenient for us to write them in this form. The formulas for g
and b can alternatively be written as ratios of g-Gamma functions,

_a -G Poo
(q%; 9) o

which converge (uniformly on compact sets) to the usual Gamma function as
q — 1. We also define the g-factorial

T a—g9
(1.10) my! = R

For later use, we further introduce the g-exponential function

’

Fq (x)

k

1 O x
_k;kq!’

1.11 - -
(L1 ) = T x s
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where the second equality only holds for |x| < 1 and amounts to the g-Binomial
theorem (see, e.g., Theorem 10.2.1 in [3]). As ¢ — 1, this function converges to the
usual exponential function, uniformly on (—oo, A] for any A. In keeping with the
standard usage we have used the parameter ¢ in the definition of these ¢-deformed
functions, but in all that follows the parameter t will appear in place of g.

THEOREM 1.3. Consider ASEP with half-flat initial condition as in (1.2) and
let m € Z>¢. Then

a1 B =t 3l
with
B, x) = > 1 / dw d t[4_1 ]k
v X)=- — w de
k " n,..ong>1 (27‘[1)" Vfl,o WeT" — Wp Jg p=1

(1.13)
x ]_[f(wa, na)8Wa; na) [ | bwa, wps na, np),

a<b

where y_1 ¢ is a (positively oriented) contour around —1 and 0, strictly contained
inside the circle of radius t="/%, which does not include any other singularities of
the integrand.

The contour y_; o in the theorem can for example be chosen to be a circle
around the origin with radius in (1, 7=1/2) In fact, the determinant clearly never
vanishes for this choice, and one can check that all the other singularities of the
integrand, except for w, = 0 and w, = —1, are outside this contour.

With a formula for the moments of 7V+®) at our disposal we are ready to form
a generating function, namely the t-Laplace transform of ). The formula in-
volves a Mellin—Barnes integral representation of the infinite sums in ny, ..., ng
appearing in (1.13) after summing over m > 0.

THEOREM 1.4. Let { € C\ Rxq. Then, for e; as in (1.11),

BN er (%)

(1.14) i L1 / d*/
. = —_—— §
= k! (2mi)2k J j24ir)k vio

X 1_[( é‘)qaf(wa» 5a)8(Wa; Sq) 1_[ b(wa, wp; Sq, Sp).

a<b

-1 k
P E——

Wa TS — Wp Jg,p=1
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Now set ¢ = /A= 242 gince e:(z) — 0 as z - —oo and
er(z) — 1 as z — O for fixed 7, uniformly in z € (—oo, 0] we have (see [6],
Lemma 4.1.39)

3 3
,l_ifgth-ﬂ [ef(_TNth(z/y)—(1/4)z—(1/2)z2/ x+(1/2)' Br—1/4) 11/ lexso)]
(1.15)
— lim Ph_ﬂ<h(t/y, t2/3x) —(1/2)t — (1/2);1/3x21x50 - _r)
- l—l/3 - ’

t—00

where we recall y = g — p. In the Appendix, we show that a formal steepest
descent analysis of the right-hand side of (1.14) gives (a scaled version of) the
one-point marginals of the Airy,—, | process Aj—1(x).

Outline. The rest of the paper is organized as follows. Section 2 contains the
proof of Theorem 1.2. In Section 3 we will use the formula obtained in Theo-
rem 1.2 to derive the moment formula given in Theorem 1.3, while in Section 4
we will derive the formula for the 7-Laplace transform of N (Theorem 1.4).
Section 5 explains how the methods used for ASEP can be applied to the case
of the SHE/KPZ equation (or, more precisely, the delta Bose gas) and discusses
the relation with the work of Le Doussal and Calabrese. Finally, the Appendix
contains the formal derivation of the limiting fluctuations for ASEP with half-flat
initial condition.

2. Contour integral ansatz. To prove Theorem 1.2, we will use Proposi-
tion 4.10 of [9], which shows that IECh'ﬂ[QXl (t)--- ka (t)] can be represented as
the solution of a certain evolution equation with boundary conditions. We describe
this result next.

Let no be an ASEP configuration with a leftmost particle and consider ASEP
started with g as initial condition. Let i1o(X) = ]_[/;=1 7Nxa-10) Nx,(0) (where, of
course, N,(0) is computed with respect to the initial condition ng). Consider the
following system of differential equations:

(1) Forall ¥ € ZF and t > 0, writing)_fgt =(x1,....,x¢e 1, ..., x0),
d k
Eﬁ(t’x) = Z:l[pft(t,x;) + qﬂ(z‘,x;) —u(t,x)].
j=

(2) Forall x € ZF such that there exists £ < k with Xe41 =x¢ + 1,
pi(t, X ) + qi(t, X)) = i@, ¥).

(3) There exist constants ¢, C, § > 0 such that for all X 7K with x| < x2 <
.- <xrandt € [0, d],

|i(t,%)| < Cec i al,
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(4) For all ¥ € ZK such that x; < xp < - -+ < x; we have

(0, ¥) = iio(¥).

PROPOSITION 2.1 ([9]). Suppose that iu(t, x) solves (1)—~(4). Then for all X €
7K such that x| < x3 < - - - < xx we have

E[Qu, (1) - - O ()] = (2, 3),

where the superscript on the left-hand side means that ASEP is started with initial
condition 1.

We proceed now to the proof of our formula for H-Eh'ﬂ[éx1 )--- ka ].

PROOF OF THEOREM 1.2. In view of Proposition 2.1 and (1.7), we need to
check that

7 (1/2)k(k—1) Za— 2 1 —2z42p

wt; X) = ————— dz
2mi)k Ct, \cqeber Za — T2 1 —T2a2p
2.1)
koo
X 1_[ 22— 1 fxa,t(za)
a=1 a

satisfies (1)—(4) with iy defined in terms of the half-flat initial condition ng(x) =
1,c27_,- A straightforward computation shows that in this case

k k
xag—1
22 iao(®) = [ Lyerm, v =m0 =7 [T Loz 71/

a=1 a=1
We will denote the integrand in (2.1) by I ;(X; Z), that is,

.o Za—2 1 —2z42p 1
(2.3) LD =] [z frro-

aepla =T 1 = T2a2p 7 T2

Additionally, we will write x@1>+~i) and z(1--~) to denote, respectively, the vec-
tors X and Z with the components iy, ..., i, removed.
Computing %ﬁ(r, X) introduces a factor ZLI €(z¢) in front of the integrand.

I—TZZ):EI

g in front of the inte-
——

Similarly, computing (¢, iei) introduces a factor (
grand. Hence, (1) is satisfied if we can show that

k k
N 1—2z -1z }
g(ze) = + —1].
L > P

=1
But this follows immediately from the definition of &; see (1.8)
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For (2), let ¥ € Z¥ and suppose that there exists £ such that xg; = x; + 1. Then
using the above computation of (z, 552':), we have
pi(t, Xy ) + qu(r, X)) — i, %)
7 (1/2k(k=1)

(@4 =@t o,

dZ I s (77,1 7)

x[ n l—tzgl—rzg+1_1—rze+1]
P ql—Zﬁ I —zgq l—zep1 1

We need to show that the integral vanishes. The expression inside the brackets

G=p)ze=tze41) _ . .
equals =20(=2s) - Note that the factor z; — tz¢4+1 cancels a like factor in

the denominator of the product [],_; ZZ“:TZZ" coming from I ; (X, ; Z), and thus

(using the fact that xg4| = x; 4+ 1) the integrand in (2.4) can be rewritten as

(g — p)(ze — ze+1) (I — z¢zo41)
(I —=z)(I — zgy 1)1 — T202041)

Frot@0) frpt (zer1) G (xEETD LD

where, as suggested by the notation, the factor G (x“-¢+D z(&4+Dy does not de-
pend on x¢, xp41, Z¢ and zg41. This expression is antisymmetric in zg, z¢41, and
thus its integral over (z¢, z¢+1) € C 12 , must vanish. This shows that the integral
in (2.4) is zero, proving (2).

(3) follows directly from the form of fy ; and the facts that C; , is compact and
that the integrand is continuous in 7 € C f .

We turn now to (4). Note that when 7 = 0 the essential singularity in the expo-
nent of fy ; in I ; disappears [see (2.3)], and thus we can evaluate the integral by
computing residues.

First, if x; <1 then f,, 0(z1) has no pole at z; = 1. Hence, the integrand is
analytic in z; inside Cj ,, and thus the integral is 0. Since x1 < --- < xi, this
accounts for the condition that all x,’s be at least 2. So let us assume now that
2 <x1 < --- < xx. We will evaluate the z; integral first, by expanding the contour
to infinity. Note that, thanks to the decay coming from the factor (rz,% —1)~! there
is no pole at infinity, and thus the integral equals minus the sum of the residues of
the poles of the integrand outside Cy .

In z;, the poles are 7 ~1/2 7=z, and f‘lzz_l for £ < k. The condition imposed
on p implies that all these poles lie outside the contour. Consider first the poles at
7z =t 'z¢, € < k. The residue of I o at this point is given by

Ik_l 0()_5(]() Z(k)) 1—[ (Za - T_lzZ 1-— T_IZaZE) (1 - T)Zﬁ(l - T_IZ%)

Za — 2¢ 1 —z42¢ l—z%

a<k

a#l

(1 —z¢) /(1 =1 1zg))1
X
t_lz% —1
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-1 -1 =

Za—T 2e 1 =T zaze

— hoso(FED; (e,lo)l—[(a a )
ge1 \ Za—TZe 1 —Tzaze

k—1 -1 -1
— 71—
o« 1—[ (f 26— 2b T szz>
perp1\ 20— T2 L —T2pz
(- Dz (A —rz)" /A -0 | g
1+2z¢ (1—123) ‘

Observe that the factors z, — z¢ and 1 — 7,2, appearing in the denominator of the
first line are canceled by matching factors coming out of Ik_l,o()?(k); Z®)) . This
is crucial, because it implies that the resulting integrand has no singularities in z
inside C, except possibly at z; = 1. On the other hand, since x; > x¢ + 1, the
simplification leading to the second line above implies again that there is no pole
at zo = 1. We deduce that the integrand is analytic in z, inside C; ,, and hence the
integral vanishes. An analogous argument shows that the residues at z; = r_lzz_l
also vanish.
Thus, the only important poles are those at +7 /2. We have

k—1 —rTl2 ] 12,
Res Ijo(X;7) = I_10(x®;z® (Zﬂ ‘ “)
5 Tes/ k0(X;2) = Ir—1,0(x"; Z )};[1 20— T2 1 —l/2g,
R VI

21.1/2

1 _
= I 10( ®). (k))(_l)xk 15.[(1/2))% k.

Similarly,

k—1 —1)2 —1)2
b2 1412
Res I, =1 k), 7k (Z“ ”)
e )n Za+ T2 1712,

(e r1/2>/<1 + 7 1/2))n]
V)

), 300y Loa/mmr

=—I_1,0(X 5

If x; is odd then the two residues cancel each other out. Therefore,

Res I o(X;7)+ Res Ik o(X;2)
k=T~ 172 k=—T" 1/2

(k) (k))lx (1/2)xkfk.

=—l—10(x (€270 T
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Recalling that we have computed the residues on the outside of Cj_ ,, which intro-
duces a minus sign, we get

£ (1/2k(k=1)

(0,3) = ——— f &z .o 3)
Qrik Jet,
(1/2)(k—1)(k—2)
_ -1 /2x T > =(k). 2
=7 1xk€22>07 (27‘[i)k_1 /C"” dz Ik—l,O(X ; Z)-

Lp

Equation (2.2) follows by induction, and this proves (4). [

3. Moment formulas. Recall that Theorem 1.2 provides a formula for the
expectation of Qy, (¢)--- Qy,(t), where Q,(t) = 1y (£)tN-1® and the x,’s have
to be different. To turn this into a formula for the moments of 7V>®) | we will use
the following identity, first proved as Proposition 3 of [20] (in [20] the identity was
stated only for the expected value of both sides, the more general form stated here
appears as Lemma 4.17 in [9]).

LEMMA 3.1. Let n € {0, 1Y% and write Ny () = 2 y<x My Then

k
k
G.1) TkNX(n) = Z(_l)z <E> (T3 e Z 77x1TNx1(n) T nszN"f("),
=0 T

X1 <-<Xp=<x

where the summand for £ = 0 should be interpreted as 1.

Note that this result is not specific to ASEP, which is why we have introduced
the notation N, (n). For the case of ASEP, and in view of (1.5), we are writing
Ny (t) = Ny (n;). The expected value of the right-hand side of (3.1) is explicit in
this case (i.e., when we take 7 to be the ASEP configuration at time ¢, 7;) thanks
to (1.7), and we will turn it into a single multiple integral it using arguments similar
to those in Section 4 of [9].

PROPOSITION 3.2. For any k € Z>¢, we have
E[TkNx (t)]

(3.2)
(/G- / H( Ya—yp 1— f2yayb) I Fr1(a)
@ik a a ’

wep\Ya =T L =17 1yayp Ya

where

T+y ( 1+y )“ 180y
F = e ))’
% () T—y2\1+4+1-1ly
&(y) =8(—t~'y), and the integration contours are given as follows. For each a =

1,...,k, the y, contour is composed of two disconnected pieces: a circle around
—1 with radius small enough so that —t'/? is on its exterior, and a circle around
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Y1, Y2,Y3

[ ]

1/2

FI1G. 1. Contours appearing in Proposition 3.2 in the case k = 3. The dashed contours correspond
to multiplying each of the contours by t and illustrate the nesting condition described in the propo-
sition.

0 with radius small enough so that ©'/? is on its exterior. The radii of these circles
are chosen so that, in addition, for all a < b the y, contour does not include the
image under multiplication by t of the y;, contour (see Figure 1).

PROOF. By (1.7) and Lemma 3.1, we have

k
E[c*N0] = 3 (= 1)f <’z> (T;1)eGy

£=0
with

/e 1
T Za —Zb Zalb
I

2mi)¢ wopZa =T 1 —T2a2p

eg(za)f 1 —1Z Xq—1
x Z 1_[ 2 _1 ( “) :

X1 <-<xp<x a TZa 1_Za

(3.3)

For ease of notation, let &, = ﬂ . A computation shows that
1 T 1
> e - H & 115
X <--<X¢<X g=1 a=1 azlgl"'ga_
Using this in (3.3), changing variables z, = —t !y, and writing &, = Hlji_yf’y we
get ¢
(1/2)ee=1) 1_[ ﬁ 1
G=tN
Qi) Jet,,, T Ya— TV o 1 Ea— 1
(3.4)

-1

£ ex
-7 )’a)’b &, 13(va)
X l_[ 1— l_[ 268)’ ’

-1 —
a<b T Yalb ;1T — Va
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where the new contour C_; ;, is a circle around —1 with radius 7o (note that
this implies that —z!/? lies on its exterior). Now the symmetrization identities
appearing in Lemma 7.2 of [9] imply straightforwardly that

Z 1—[ Yo (a) — Yo (b) 1—[ 1

aesya<h Yo@ = To®) q o) Eo@) — 1

_ (_1) 1—[77+)’a Z 1—[ JYo(@) — Yo(b)

(T y Ya  Jos,aep Yo@ — o ®)

Note that, crucially, the last two factors on the right-hand side of (3.4) are already
symmetric, so the above identity can be used to symmetrize the whole integral,
yielding

Gi=(— 1)€ 1/2)e—1)—(1/2)k(k—1) 1 -7

(t;7)e
with

~ ¢ (/2kE-D > Ya= Yo 1 =T 2yayp
T
c

. y =
Qrt Jet,, T i Ya— T 1 =T yayp

ﬁ eté(ya) ( 1+ya )x—lt + Ya
X .
I+ lyu Ya

Therefore, we have

k
k - 1)~
E[r 0] = 3 (z) LUDUE=D=(1/ k=D,
=0 T
We have written things so that we may easily compare with Lemma 4.20 in [9].
Note that vy may be rewritten as

1 a— Y
= it o T2 s(ya,yb)l‘[ﬂya)—

w0 a<h Y4 T

where s(y, y') = (1 — t72yy’)/(1 — t~'yy’) has no poles in y and y’ in a suitable
contour encircling 0 and —t, while f is a function with no poles in a ball around 0
and such that f(0) = 1. This is exactly the structure of v, in Lemma 4.20 of [9],
and it is easy to see the extra factor [ [, $(V4, ¥») in our formula makes no dif-
ference in the argument. Hence, using their result, we deduce that E[tkN«“(”] has
the form claimed in (3.2). [

As we explained in the Introduction, we would like to manipulate the for-
mula (3.2) given in the last result into one where all contours coincide. Doing
this involves expanding the nested contours one by one so that they all end up co-
inciding with the largest one. As this multiple contour deformation is performed,
many poles are crossed. The associated residues group into clusters, and this leads
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to a formula which is a sum of contour integrals naturally indexed by partitions
A= (A=A >--->0). We will write A -k if >, A, = k and we will de-
note by £(A) the number of nonzero elements of A. Additionally, we will write
A= 1™M2"2... if g appears m, times in A, so in this case £(A) = > ,m, and
AR amg.

The contour shift argument referred to above was used in the setting of Macdon-
ald processes in [6] and later for g-TASEP and ASEP in [9]. In the setting of the
delta Bose gas (or Yang’s system) with general type root systems, it goes back to
the work of [19]. Section 7 of [8] contains a detailed presentation of this argument,
and in fact the proposition that follows is a particular case of a result proved there.

PROPOSITION 3.3.
E[-L—kNx (t)]

(1 —1)k 1

= k! :
‘ AXH:( milma! - - 2mi)t»
k=1ml 2m2__

/ 1w
[ aio] =]
Ty Watha — wp Jg p=1

—7,0

(3.5)

r—1 Aeoy—1
xH(wl,rwl,...,rl wl,...,wg()h),...,r“’\) wg()h)),

where y_¢ o is a (positively oriented) contour around —t and 0, strictly contained
inside the disk of radius ©'/? and which does not include any other singularities of
the integrand, and

1

-2
— T "Ya)b
H(y177yk):l_[1_ 1 - HFx,t()’a)~

a<b T YaYb a

PROOF. It is not hard to check that the contours and the integrand which ap-
pear on the right-hand side of (3.2) satisfy the hypotheses of Proposition 7.4 of [8],
and thus

E[‘EkN"(I)]

(-DFa-ok 1 B, 1 )
= Z )i _/m) dwdet[—:|
)’,r’()

M-k mylmy!--- waT — w(b) Ja,p=1
A=1m12m2 ..
170)
A (1/2)ha(ha—1)
X 1_[ w,T @

a=1

A—1

— A —1
X E(wl,twl,...,t Wy eoos, W)y oves T @) wg(x))
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with

E(yt, ..., yK)

- 11 Yo(a) — TVo(b) 3 1 — 2@ Yo b 11 Fri o)
o <ok Yo@ = Yo) 4, 1 =T Vo@Yor) @ Yot

Note now that the second and third products in the definition of E are symmetric
under permutation of the indices in y. On the other hand, by II1.(1.4) in [27] the
first double product in the same identity can be symmetrized as

— T
(5-6) > Yo Z 1ol _ (1 — 1y K(ri o) = ke
oeS,a=p Yo@ ~ Yo(b)

o2 .
Hence, E(y1,..., %) = k! T1,-p }_;7% _, Fx;—fly“) Evaluating E at the

point (yi,...,yx) = (wy, Twy, ..., ‘L’)‘l_lwl, ce s WOy e e s T)“(*)_lwg(k)) leads,
after some simplifications, to (3.5). O

As we will see below, the strings of geometric progressions appearing in (3.5)
account for the ratios of g-Pochhammer symbols in (1.9) [see (3.12)], which in
this case can be thought of as ratios of g-Gamma functions. This is analogous to
the strings of arithmetic progressions which appear in the case of the delta Bose
gas, which give rise to ratios of Gamma functions (see Section 5).

We are now ready for the proof of our main moment formula for V<) in the
half-flat case.

PROOF OF THEOREM 1.3. The formula given in Proposition 3.3 can be rewrit-
ten as

k
E[t*N O] =k 1Y >
=0

mij,my,---
Za mg={, Za amg=k

1 2! 1
2mylmy! .- 2wi)t

(3.7
X /[ dlD IZ()‘ml,mg,...; 17))7
Y-1,0
where A, m,,... 18 specified by Ay, m,,.. = 17122 ... and
Io(h; w)
_ 1409)
(3.8) = det[%Tl_wb}a’b:lH(wl, e, w;‘l_l, e W)y e s w;‘(f;\k))—l)
x [Ta1 =)t
a
In the above sum, m, m2, ... encodes the partition Apy, m,,... of k of length £.

Observe on the other hand that, by the symmetry of the integrand, the right-hand
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side of (3.7) is unchanged if we permute the A,’s. Thus, we can get rid of the
multinomial coefficient ETZ by replacing the sum over the m,’s by a sum over

(unordered) ny, ..., ng with the following correspondence: for each a, exactly m,
outofthe ny,na, ..., ny equal a. This gives
1
kNx(t) | > .
(3.9 E[r = ke Z > )t /yl dw Ir((ny,...,ne);w),
"ny,enne>1 7,0
Zna_k

where the notation (3.8) has been extended trivially to unordered {¢-tuples

(n1,...,ne).
What remains is to simplify the integrand. Define

—1,,,. x—1
gy = T8 W T)OO( r ) @)/ (T+w)
w2 1)\t +w ’
o2, wy) = 7wl )0 (T7W3 Do
(t73w3; 1200 (T72w1w2; T)eo
and write W on = (wy, ... wll_l,...,wg,.. wy' 1) We have
k ng—1
H@on)=HWoi) [[ [] Fe(r?wa)
=1 b=0
(3.10) ¢ )
~ 1—1~
with H(y(,..., %) = l_[ ﬁ.
a<b -7 YaYb

One checks directly that Fy ,(y) = g1(y)/g1(ty), whence

k ng—1

k
(3.11) g 81(wq) =[] 1 Fe(z"wa).

gl('[nawa) a=1 b=0

On the other hand, we have

" - 1= .[a1+a272w2
H(u)on):H(w(l)onm) | | R —

_ -L-a1+a2—lw2
0<aj<ap<ni 1

k ni—1lnp—1 1— .L,a1+a2—2

INE

b=2a;=0 a»=0

wiwWp

— r“1+‘12*1w1w1,'

The first product on the right-hand side equals

np—2 1 — T2a1—1w12 ni—2 (.L.Zal—IwIZ; Tz)oo (Ta1+n1—1w12; T)oo

=0 1— .L—a|+n|—2w% =0 (TZal'Hu)%; 1—2)00 (.[a1+n1—2w%; oo

= gz(wl, ‘L’nlwl).
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One checks similarly that, for fixed b, the second product equals [](t_1 wi, T wp;
ni, np). We deduce that H (@ o) = H@WM 01Dy gy (w1, " w)) Tk, bz wy,
t~Ywy; ny, np). Proceeding inductively to rewrite the right-hand side yields and
using (3.10) and (3.11) yields

(3.12) H( o) = [ S

’ m U)a,f “wWq Hh wa’ wb’naanb)

a<b
To finish, we note that there is a simplification in the 7-Pochhammer symbols
coming from the factors g1 (w,)/g1(t"*w,) and g2(w,, T w,):
(-t 'w; D)o (T wh e T tde (T w? D)oo
(T w3 D)oo (=T W; D)oo (L7212 1200 (27212 T)og
(7 'wi Do TP )0 (T W )0
- (—r_H'”w; oo (r‘2+”w2; oo (t‘3+2”w2; .[2)00

w00

(Tt D) (22 1)

The right-hand side is exactly g(w, n). Using this in (3.12) and (3.8), we deduce
that

—142n —342n

_ ¢
Ii((ny,...,np);w) = det[il} Hf(‘r_lwa, na)g(t_lwa, ng)

WeT*a — wp 1g p=1 ",
x 10t 'wa, v~ wps na, mp).
a<b

Comparing with (3.9) and (1.12) yields the result after the change of variables
wg > Tw, (absorbing the Jacobian from the change of variables into the determi-
nant). [

4. Generating function. Since, by definition, N, (¢) > 0, we have TN <
and thus by (1.11) we have for |¢| < 1 that

4.1) E[Q(CTNX(’))] — Z C—'Eh‘ﬂ[rme(’)],
m=>0""1"

Using (1.12) to write the expectation on the right-hand side explicitly and inter-
changing the sums in m and k formally leads to

1 . -1
Eler (¢t ®)] Zk' Z W/y", dwdet[—]

k=0 ny,.. >1 210 WaT" — Wp Jq,p=1
4.2)

k

X 1_[ ;naf(waa na)g(wg, ng) l_[ b(wa, wp; ng, np).

a<b
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As we will see in the proof of Theorem 1.4, the application of Fubini’s theorem
here can be justified, which implies that the above formula holds as long as |¢| < 1.
In order to analytically extend this identity beyond this region, we proceed as in [6]
and use a Mellin—Barnes representation for the sums in n,. The precise result we
will use is the following.

LEMMA 4.1. Let g be a meromorphic function and C 3, a negatively ori-
ented contour enclosing all positive integers (e.g., C12,.. = % + iR oriented with
increasing imaginary part) but no other singularities of g(t°) (in s).* Then for
¢ € C\ Rxq with |¢| < 1 we have

1
d
= L

2711

(—2)°g(r%).

sm( TSs)

provided that the left-hand side converges and that there exist closed contours Cy,
k € N enclosing the positive integers from 1 to k and such that the integral of the
integrand on the right-hand side over the symmetric difference of C1 ... and Ci
goes to zero as k — 00.

The statement follows easily from the fact that 7/ sin(—sms) has a pole at each
s = k € Z with residue equal to (—1)K*1,

We will also need some precise estimates on b, which will be provided by the
lemma that follows. These estimates will be valid when the relevant variables lie
inside some carefully chosen contours, which we define next.

DEFINITION 4.2. Let B(x,r) C C denote the ball of radius r centered at x.
For x; < xp and suitably small r;,r; > 0, we define a positively oriented con-
tour y(x1, r; x2, r2) consisting on the left half of dB(xy, r1), the right half of
dB(x3, r2), and two lines connecting, respectively, the top and bottom ends of the
two half circles. Additionally, for 8, M > 0 we define a contour Dy p going by
straight lines from M —ioco, to M —i6, to % —16, to % +16,to M +16, to M +i0c0.
See Figure 2.

LEMMA 4.3. Define the function

(23 D)oo (T1922; 1)
(T912; T)0o (T922; T) oo |

bo(z; s1,82) =
Then there exist constants C > 0 and p € (0, min{%(‘t‘l/2 — 1), 1}) such that,

given any § € (0, 1) there are 0, M > O with the following property: if s1, s2 lie to
the right of Doy and 7 is inside y (0, 8; 1, p), then |ho(z; s1,52)| <1+ C6.

4Here, z —> z° is defined by taking a branch cut along the negative real axis.
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Do 1

F(w1,71;02,72)

M

FI1G. 2. Contours in Definition 4.2.

PROOE. Fix 8 € (1, 771/2) and pp € (0, min{3(z~!/2 — 1), 1}). For fixed sy
and s7, ho(z; s1,s2) is a meromorphic function of z, with poles at z = 75—t
and z = %27 for £ > 0. Since we are interested only in N(sy) = N(s2) > %, all
these poles lie outside of B(0, =12, and thus ho(z; s1, s2) is analytic in z inside
v (0, 80; 1, po). Now, in general, if Dy, ..., D,, are bounded domains in C and f
is a complex-valued function defined on D = D; x --- x D, which is analytic in
each variable, then by the mean value theorem there exists a constant C > 0 such
that for every w € D and every w’ € B(w, §) N D we have

(4.3) | (@) — f@)| < Cs.

We deduce that there is a C; > 0 such that if z, z’ lie inside y (0, 8o; 1, po) and
|z —Z/| <r,then

(4.4) bo(z: 51, 52)| < [ho(2's 51, 52)| + Cir.
Now for x, oy, ap, € [0, 1] let

(x5 T oo (12X T)oo

(015 T)oo (02X T)oo

gx;ay, an) =

A computation shows that 0, g(x; @1, 2)|x=0 = (t — DM — e — an). We
deduce that

4.5) Co:=— sup  dyg(x; 7", %2)],_, € (0, 00).

s1,52€[1/2,00)
On the other hand, we claim that g(x; o1, ®2) is concave in x € [0, 1] for ev-
ery fixed oy, az € (0, 1). To see this, write g(x; a1, a2) =[50 ge(x; a1, a2) with

. _ (l—rlx)(l—rzoelazx)
ge(xsar, ) = (1=tloyx)(1—tbasx) "

tive, decreasing, and concave. The positivity of g, is clear, while the decrease and
concavity can be checked by computing 9y g, and 8)% ge (we leave the details to the

Then it is enough to show that each g, is posi-
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reader). As a consequence of this and (4.5), and since ho(x; s1, 52) = g(x; T°1, T52)
and g(0; s1, s2) = 1, we deduce that

(4.6) bo(x;s1,52) =1 — Cox

for all s1, s, € [ ,00) and x € [0, 1].

Choose p < mm{,oo, Co/Cy} and let r(x) = (1 — x)8 + xp. In order to prove the
result it is enough to prove the following statement: there are 6, M > 0 (depending
on §) and C» > 0 such that for all x € [0, 1], z € B(x, r(x)) and sy, s2 lying to the
right of Dy )y we have

4.7 |f)0(Z' s1,52)| <14 (C1 + C2)8.

Assume first that s, 52 € [ oo) Fix x € [0, 1] and z € B(x, r(x)). Then by (4.4)
and (4.6), we have

[ho(z; s1,52)| < [bo(x;s1,82)| +r(x)Cy
<14 C184Ci(p—8)x — Cox <1+Ci8,

S0, in particular, (4.7) holds.

Now we want to extend this to all sy, s7 lying to the right of Dy 5s. Write s, =
Nq + 16,. There are four cases to consider, depending on whether or not n; and 7,
are larger than M. Let us assume first that 11, np > M. Since z € B(0, 2) (because
8, p < 1) we have that 7°z € B(0, 2t™) € B(0, l(S) for R(s) > % and large enough
M, and thus |15z — t7z| < 8, |t%2z — t™z] < § and |t¥1T527 — T 27] < 6.
An argument similar to the one above, based on (4.3), shows then that there is a
constant C> > 0 such that

(4.8)

|ho(z; s1,82) — ho(z; 11, m2)| < C28.

Using this together with the bound (4.8) for Ho(z; n1, n2) yields (4.7).

The other three cases are similar. For example, if both s; and s, are in
[2, M] x i[—86, 8] then, for M fixed as above, we can choose a small enough 6
sothat |t51z — T z| < 6, |[t%2z7 — 17| < § and |t¥17527 — ¢ TM27| < §, and then
the same argument works. The mixed case works similarly (although it may yield
a different constant). [

PROOF OF THEOREM 1.4. We will prove this result in three steps. The first
one will consist in showing that (4.2) holds when |¢| < 1. In the second step we
will apply the Mellin—Barnes representation given by Lemma 4.1 to turn (4.2)
into (1.14) for |¢| < 1, ¢ ¢ R>¢. Finally we will analytically extend the resulting
formula to all ¢ ¢ Rx>o.

Assume then that |¢| < 1, so that (4.1) holds. Using this formula together
with (1.12) leads to

1

B e, (07 0)] ZZ—, Yoo LG,

m>0k=0 niy...y np>1
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where

I (i7) L / dwd t[—_l ]k
n)—= wdae
¢ (27[1)]< ]/fl 0 watna - U.)b a,b:]

X l_[gnaf(wa» na)g(Wa; ng) 1_[ h(wa, wp; ng, np).

a<b

Interchanging the sums in k and m leads to

EM e (s 7% 0)] ZZ— PR TG

k>0m>k ni,..,ng>1
(4 9) ni+--+ng=m
-Tp L
k>0 np>1

In order to justify the application of Fubini’s theorem, it is enough to verify that the
SUM Y 50 Xk |% > ny+tnp=m Ik (1) is finite, which by the triangle inequality,
will follow if we verify that

(4.10) Z Z |1 (1) | < o0,

k>0 ,,,,, nig>1

The main difficulty we face at this point is the fact that the absolute value of
h(wg, wp; ng, np) is in general not bounded by 1, which in principle introduces
a factor of order ¢** into our sum for some ¢ > 1. To deal with this issue, we will
have to choose the contour y_ ¢ carefully, and moreover let it depend on k. Note,
however, that this choice is made at this point only in order to obtain a suitable
estimate, and does not fix the contour in the statement of the theorem.

Now fix p > 0 and C > 0 as in Lemma 4.3 and, for fixed &, let §; = clel/k—
1) and choose 6, M} > 0 as in Lemma 4.3 for § = §;. Furthermore, let 8,/{, o >0,
0] < 6k and M| > My, and write 7% = 7(—1, p’; 0, 8}) and Dy = Dy m; (Dy will
be used in the second step). Note that y is star-shaped with respect to the origin
(i.e., any ray emanating from the origin intersects the contour in one and only
one point). This implies, in particular, that the denominator inside the determinant
appearing in / (71) never vanishes. On the other hand, by choosing §; and p’ to be
suitably small we may assume that ; is contained inside B(0, v~'/?), in which
case it is easy to check that there are not singularities of h inside. Therefore, our
choice of yj satisfies the requirements of Theorem 1.3.

Having made this choice of contour, we claim that we can choose an n > 0 such
that if 5,/C = ndx and p’ is small enough then whenever w,, wp € ¥ we have that
wqwp is contained inside y (0, 8; 1, p). To see this, observe that {ww’:w, w’ €
[—1, 0]} =[O, 1] and, therefore, given any open neighborhood U of [0, 1] we can
find an open neighborhood V of [—1, 0] such that {ww’: w, w’ € V} is contained
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inside U. Our claim follows easily from this because given any such neighborhood
V we can choose §; and p small enough so that y; is contained inside V.

Making these choices, and thanks to our earlier choices of parameters and using
Lemma 4.3, we get

(4.11) 16 (wa, wps g,y 1p)| = [o(wawp; ng, np)| < 2Y/*

for w,, wp € Yk and n4, np € Z>1 (since in this case n, and n,, trivially lie to
the right of Dy). On the other hand, the only singularity of f(w,;n,) occurs at
w, = —1, and since y stays at distance at least p’ from — 1, this factor is uniformly
bounded along the contour, say by some constant c¢; > 0 (independently of k).
A similar argument shows that |g(w,; n,)| is uniformly bounded (say by c; again),
and we deduce that

. (:12k2(1/2)(k_1) ;
1| < W/y @[Tt

k

-1
det |
WaT"e — Wp lq,b=1

k
—w,
(4.12) §ck|§|Za"“/ di det[ }
2 77k 1_[ [wq| WeT"e — Wp 1g,p=1
<Ckkk/2|§-|2a”a/ 1_[ Wa ¢
|wa ab 1 ..... Kl waT"a — wp

for some ¢, > 0, where in the last inequality we used Hadamard’s bound. The
supremum is clearly bounded by some constant ¢3 > 0, uniformly in w,, wp and
n,. On the other hand, it is not hard to check that

1
dw,— < cqllog(8})| = callog(ndi)| < ¢} log(k)
Vi [wg|

for some ¢4, ¢, > 0 by our choice of & and §;. We deduce that

|1 ()] < K (K2 log(k))* ¢ Faa

for some ¢ > 0 and thus, since we are taking |¢| < 1, (4.10) holds. Therefore, (4.9)
holds for [¢] < 1.

As we mentioned at the beginning of the proof, the next step is to apply the
Mellin—Barnes representation to (4.9). The idea is to focus on the kth term of the
sum on the right-hand side of (4.9) for some fixed k, and then apply Lemma 4.1
one by one to each of the sums in ny, ..., n; with the contour C; > . taken as
Dy = Dy w1 [and y_1 0 as yx = ¥ (—1, p; 0, §;)]1, which would prove the identity

-1 k
dwdet[i]

WaT% — Wp Jg,p=1

h-fl Ny (1) — 1 1 >
B er (e O = 3 Gt f
k Vk

— k! 2mi)%
4.13) B
X 1_[( g)baf(wa, Sa)9(Wa; Sq) 1_[ h(wa, wp; Sa, Sp)

a<b
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for ¢ ¢ R>o with |¢] < (1— 7)~!. To this end, we need to verify that the conditions
of the lemma are satisfied. Note that, in view of the preceding argument, we are
free to choose 6, and M, to be respectively even smaller and even larger than in
our original choice. We start by observing that w, 7% — w,, never vanishes for s,
along this contour. To see this, note first that M ,’c can be chosen to be sufficiently

large so that if y; is scaled by Mk then any rotation of the resulting contour is
contained inside yj, which shows that w,t% — wp # 0 for s, with R(s,) > M ,i
On the other hand, since ¥ is star-shaped, w,t% — wy, # 0 for s, € [%, 00), and
thus the same holds in the strip [%, M1 x i[—6[, 6] if 6 is small enough. This
shows that there are no singularities of the determinant in the integrand in (4.13)
for s, lying to the right of Dy. The singularities of the remaining factors are all
avoided in this region for similar reasons.

What is left to check is that there are closed contours Cy ,, enclosing 1,...,m
[and contained in {s : N(s) > 1 5} such that the integral on the symmetric difference
of Dk and Cy_,, goes to 0 as m — oo. We choose Cy ,, to be union of the piece
of Dy lying inside B(0,m + 2) and the arc on the boundary of this ball lying to
the right of Dy. But this is actually not hard to see. We have already checked that
fwa; $q), 8(Wyas Sa), h(wg, wp; sq, sp) and the determinant have no singularities
for 54, sp lying to the right of Dy, and since these factors depend on s4, sp only
through t%¢, %, which live in a compact set, they are bounded uniformly. The
necessary decay is going to come from the product |7/ sin(ws,)||¢%]. In fact, as
[S(s4)| — oo with R(s,) = 5 we have that |7 /sin(rs,)| decays exponentially
while |¢%| stays bounded. The same exponential decay applies in the circular part
of Ci m restricted to |arg(s,)| > % [since here |J(s,)| — oo as before]. Finally,
note that on the circular piece of Cy ,, with |arg(s,)| > % we have that s, stays
bounded away from all integers, so that |/ sin(rs,)| is uniformly bounded, while
R(sq) = 00, so that |£%| decays exponentially. Putting these facts together shows
that the integrand has the right decay, and gives (4.13).

Our third step is to analytically extend (4.13) to all ¢ ¢ R, for which we need
to show that both sides are analytic in ¢ in that region. Observe first that the left-
hand side is given by

] PMU(N, (1) =n)
h-fl Nx())] =
E [er(CT )]_rg((l_l—){l—n;t)oo.

Foreach ¢ ¢ {(1— 7)1 7"} nez.,, this series is uniformly convergent on a neigh-
borhood of ¢, and thus the left-hand side is analytic for ¢ ¢ Rx.

Turning to the right-hand side of (4.13), observe that each summand in the series
is clearly analytic in { ¢ Rxo. We will use now the fact that the limit of a uniformly
absolutely convergent series of analytic functions is analytic to show that the right-
hand side of (4.13) is analytic in ¢ in any fixed neighborhood which avoids Rxg.
Consider the kth term of our series and recall that we have chosen 8,/{ and p’ so



EXACT FORMULAS FOR HALF-FLAT RANDOM GROWTH 531

that w,wy, is inside y (0, 8x; 1, p) for w,, wp € Y&, while on the other hand 9,2 < 6
and M ,i > My. As a consequence, and thanks to Lemma 4.3 and our choice of
parameters, we deduce as in (4.11) that |h(wg, wp; Sq, sp)| < 21k for wy, wp, €
yx and sq, Sp € Dg. As in the previous step, we have that f(wg; s4), 9(Wa; Sa),
h(wga, wp; Sq, sp) are uniformly bounded and proceeding as in (4.12) we deduce
that the kth term of the series on the right-hand side of (4.13) is bounded in absolute
value by

b o e

k‘ (27T1)2k Df 7k SiN(Tsq) | |Wal a,p=1,... k| Wa T — wp
_ s (k' log(k))* / o] < S (k' log(k))*
- k! (2711)" Df sm(nsa) erl= k!

for some constants cy, ¢2, c3 > 0 which are uniform in ¢ in a compact subset of
C [here we have used again the fact that |7/sin(;rs,)| decays exponentially as
(sg) — oo]. This shows that the right-hand side of (4.13) is absolutely summable,
uniformly in ¢ on a fixed neighborhood away from R as required, and thus
finishes the analytic extension of (4.13) to all ¢ ¢ Rx.

At this point, we have proved (4.13). We may now deform the contours Dy and
¥k in each of the summands to the contours 5 -+ iR and y_1,0 by appealing to
Cauchy’s theorem, thus finishing the proof. [J

5. Formulas for the KPZ/stochastic heat equation. The one-dimensional
Kardar—Parisi—Zhang (KPZ) “equation” is given by

dh = 397h — L[(3ch)* — 00] +&,

where £ is a space—time white noise. This SPDE is ill-posed as written but, at least
on the torus, it can be made sense of by a renormalization procedure introduced
by Hairer in [17, 18]. His solutions coincide with the Cole—Hopf solution (which
is known to be the physically relevant solution; see, e.g., the review [31]) obtained
by setting

(5.1) h(t,x)=—logZ(t, x),
where Z is the unique solution to the (well-posed) stochastic heat equation (SHE)
(5.2) WZ=1%01Z+EZ.

We will now give a contour integral ansatz for the moments of Z with the “tilted”
half-flat initial data defined by Z(0, x) = e 0x 1:>0.

To be more precise, we will provide a solution for the delta Bose gas with this
initial data, which we interpret as the solution v(z, x) to the following system of
equations, where we write Wy = {X € RF:x; <x3 < --- < x} (see [6] for more
details):



532 J. ORTMANN, J. QUASTEL AND D. REMENIK

(1) For X € Wy,
du(t,X) =1 Av(t, %),

where the Laplacian acts on X.
(2) For X on the boundary of Wy, with x, = x441,

(0x, — 0 — Dv(r,x) =0.

Xa+1

(3) For x € Wy,
lim v(t, X) = vo(X).
t—0

In the (tilted) half-flat case, we take vo(X) =[], e 0%a 1., >0.

It is widely accepted in the physics literature that, if Z(¢, x) is a solution of
the SHE, then v(z; X) =E[Z (¢, x1) - - - Z(t, x;)] is a solution of the delta Bose gas.
This fact is proved in [29], where it is also shown that there is at most one solution.
Therefore, our formulas below for the solution of the delta Bose gas are indeed
identifying the E[Z (¢, x1) - - - Z(¢, xz)]. In any case, in the last result of this section
(Proposition 5.3) we will state a formula both for the delta Bose gas and for the
moments of the solution of the SHE, with a proof for the second part which is
independent of this correspondence.

Given « € R¥, we will write @ + (iR)F = (a7 +iR) x - - x (o + iR).

PROPOSITION 5.1. The delta Bose gas with tilted half-flat initial condition
given by vo(X) =[], e %1, 50, 0 > 0, is solved by

dzl_[( Za — Zb Za+Zb_1>

1 -
T 2rik fa+(ﬂR)k a<b \Za = Zb— I za+2zp

v(t, X)
(53) )
«T1 RN S RIS Rt
Za
a=1

whereay>ay+1>--->ar+k—1>k—1land x| <--- < xi.

PROOF. We only verify that (3) is satisfied, the rest follows as in the case of
8o initial condition [6]. We need to show that

k
li 9) =[] e 1,20
tg%v(t,x) He 1,50
a—1
We will denote the integrand by I (z1, ..., 2r). Assume first that x; < 0. Thanks

to the factor e(l/z)’(zl_"‘)2 we may move the z; contour to o1 + R + iR, R > 0.
Note that we do not cross any poles. Changing variables z; — z; + R gives

v(t, X) =

. dzIi(zi + R, 22, ..., 2k).
ik /¢;¢+iR k(21 2 k)



EXACT FORMULAS FOR HALF-FLAT RANDOM GROWTH 533

Now me may compute the limit + — 0, which removes the quadratic term
in the exponential. The resulting integrand in lim,_.ov(z,X) contains a factor
ﬁ e¥1@1+R) “and since x; < 0, we may take R — oo to deduce without diffi-
culty that the mtegral vanishes in this case.

So we assume now that x; > 0 (and so x, >0 foralla=1,...,k). Our goal is
to move the z; contour to —M + iR (with M > «1). We may do this thanks to the
Gaussian factor as before. Observe that the poles for zx on {—M < 9 (zx) < ok}
are 0 and —z, for a < k. We begin with the second type of pole. We have, for
<k,

Res Ii(z1,...,2%)
Zk=—2¢

Dz @tOn+1/Dr@—0?

:/ dzlk—l(Zl’ ""Zk_l) ZZE —1 —3

Xl_[ Za+Zﬁ Za_ZE_l
_1%atze— Za — 2
a;éﬁ

=fdz[k—Z(Z],---,Ze—l,ZE—H,---,Zk—l)

2zt k—xe)—a(xgHxi) +(1/D)1 (ze—a) +(1 /D)1 (z5—e)?

20(2zg — 1)

X

k—1
14+2z0— 2

pmtp1 == 1

Observe that, due to the cancellation leading to the second line, the z, integral
has no poles on {9i(z;) > a¢}. As before we may freely move the z; contour
to ¢y + R + iR, R > 0. Changing variables z; — z; + R and taking ¢t — 0
yields an integral over the original zi,...,zx—1 contours and containing a fac-
tor ¢~ GeHR)X—xO)—a(xe+x%) and no quadratic term in the exponent. Since x; > x¢,
taking R — oo shows that this term vanishes.

We still need to compute the pole at zx = 0, but let us first observe that the zx
integral over the new contour —M + iR also vanishes after taking the limit # — O.
In fact, proceeding as above, now changing variables z; — zx — M, the resulting
k-fold integral equals

v(t,X) = dZ Ik (21,22, ..., 2k — M).

|
Qri)k Jayir
In the limit # — 0, the integrand contains a factor of the form e @ =M) and since
we are assuming x; > 0 we may take M — oo to deduce that the whole integral
goes to 0.
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So the only term left in the limit # — O is the one corresponding to the pole at
= (. We have

Res I (z1, -0, 2k)
Zk_

—1
(1/2)ta —aXxy ( Za )
= dz I Zls--52 e || .
/ R k— 1(1 k— 1) ]

a=1 Za

The last product is obviously 1, so we have proved that

- 2
lim v(z, %) = lim 1 k>0/ B2 Dot o1 2o/
=0 aj+i
=1y,>0¢” “* lim v(t, (x1,..., xk_l)).
t—0

The result follows by induction. [

Observe that, as should be expected, multiplying (5.3) by 6% and letting 6 —
oo yields (after shifting contours by 6 and changing variables z, — z, + 6) the
solution of [6] for the delta Bose gas with narrow wedge initial condition [which
corresponds to Z (0, x) = §p(x) at the level of the SHE], given by

1
54) wvo(t,%) = =—— f dz (/D) Tamt %t Limi a%a
(54) wo(t,X) G F o H 1'[

_pla =2~ 1
for x; < -+ < xg.

When 6 = 0, (5.3) gives the solution for the half-flat initial condition Z (0, x) =
1,>0, which can also be obtained by taking the weakly asymmetric limit of (1.7)
(see the proof of Proposition 5.3 for a similar computation).

By linearity of (5.2), we have that, if Z(0, y; ¢, x) is the solution to the SHE with
initial data Z(0, y; 0, x) =, (x), then Z(z,x) = ffooo dyZ(,y,t,x)f(y) solves
the SHE with initial condition Z(0, x) = f(x), and hence

By - 2] = || di]E[]‘[Z(o, o r,xaﬂ I170a

(with the subscript in [E » denoting the initial condition for the SHE). Although we
do not have a formula for the integrand on the right-hand side in general note that,
by statistical time reversal invariance, we do have

B[ [120. it 50| =220 501,30 |

Now if all the x,’s are the same, we can use the spatial statistical invariance and
symmetry to see that E[[[, Z(0, x4; ¢, yo)] = E[[], Z(¢, x — y,)]. Finally, chang-
ing variables and then restricting to the Weyl chamber Wy = {X e R¥:x) < --- <
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X}, we obtain
Er[Z(t, x)"] :k!/w d}E[]‘[ Z(t, yk —x)] [17&=ya).
k a a

Specializing to the tilted half-flat initial condition given by f = fp with fa(x) =
e 0x 1,>0, and in view of the relation between the delta Bose gas and the mo-
ments of the SHE discussed above, this suggests an alternative route for obtaining
a formula for v(t; x, ..., x) in this case, namely

(5.5 v(t; x,...,x) =k / dyvo(t; ) [[e /1, <
Wi a

with vg as in (5.4). Although this identity can be justified directly from the linearity
of the delta Bose gas itself, it is not at all clear at a first look that this alternative
computation would lead to the same formula as the one in Proposition 5.1.

To see directly why the above formula holds, we start by using the explicit
formula for vo(¢; y) and computing the y, integrals over Wy, which yield

k
« z / Z[] = T] ! /2 Yamy G+ Yoz 2a¥,
QriYk Jararyr G za—w— 1, 214 +2a

Now deform the z, contours one by one so that they all coincide with the leftmost
one. The answer is obtained by an argument analogous to the proof of Proposi-
tion 3.3, and is given by

k! 1 . 1 4ey)
Z byl (2 1)) / . dw det +A—
A=k myimy: - (2l (a+iR) Wq Ar,Ap=1
A=1"1272. ..
X Hwi,wi+1,...,wi+x1 —1,..., Wern)s Weh)+1s -« +» wl()»)+)»e(x)—l)
with
(t/2)22+zax Zo(a) — Zob) — 1
H(Zl,...,ze)—l_[e atiar 31T .

Zo() t -+ Zo(a) Zo(a) — Zo(b)

oeSy a a>b

Using the same procedure as in (3.9) to get rid of the multinomial coefficient

,ki!,, the above turns into
my'lmyp!--
oy 1 . ¢
_' Z Y] dU)det —
=0 my, ezt GV @tiRy Wq + Mg — Wp Ly, 1p=1
myemg=

¢
< T] /D25 +zax

a=1

X Hwy,wi+1,...,wi+my—1,...,we, Wesr1, ..., we +myp — 1).
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In order to compute the sum over the symmetric group appearing in the definition
of H, we will appeal to the following summation formula, which was used in [24].

LEMMA 5.2. Forgqy,...,qn,k €C,

q — o) — IK Ga +qp + ik
> nglo) [T =0 = = [ =,
oeSy a<b 9o@ ~do®) a<b da T ab

where

13(0) =501 o) +402) ™" oy + -+ do) ' [ da-
a

This identity was discovered and checked for small values of N on Mathematica
by Le Doussal and Calabrese. The formula can, in fact, be derived as a suitable
limit of an analogous symmetrization identity proved in [22] in the context of
ASEP with flat initial condition (see Lemma 2 in that paper).

Using the lemma, we obtain

y4
2 Zatzp—1
H(Zl,...,ZK = e(z/z)za+2ax ats -
: 1_[ H Za + b

a=1 a<b

Replacing this formula above and doing some algebra leads directly to (5.9) be-
low, which as we will see next is another way of writing the solution given in
Proposition 5.1 when all the x,’s are the same, thus proving (5.5).

In what follows, we will turn our formula for the tilted half-flat delta Bose gas
(with all x,’s the same) into one in which all the integration contours coincide. As
we will see, this alternative version of our half-flat formula is essentially equivalent
to the formulas given in [23, 24] [see (5.9) and the discussion that follows it]. We
will argue afterwards (see Proposition 5.3), based on the convergence of ASEP to
KPZ, that this formula does indeed give the half-flat SHE moments.

The first step is to deform the z, contours in (5.3) one by one so that they all
coincide with oy + iR. The arguments are similar to the ones we used for ASEP in
Section 3, so we only sketch them. We proceed similarly to the proof of Proposi-
tion 3.3, now accounting for poles of the form z, = z, + 1 for a > b and computing
the corresponding residues. Doing this in the case that all x,,’s are equal, using the
symmetrization identity

Z 1—[ 2o(a) —Ro(b) — 1 — I
Zo(a) — Ro(b)

€Sy a>b

which plays the role of (3.6) (and follows from suitably rescaling it>), and rewriting
the sum over partitions as in (3.9) yields the following formula for the moments
of the delta Bose gas with initial condition v(0; x, ..., x) = e 0% 1,>¢ (here, and

STtalso corresponds to a certain degeneration of the special case of the Hall-Littlewood polynomial
normalization given in Section III.1 of [27].
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below, x is repeated k times in the argument of v):

k ¢
1 1 1
vt x, ..., x) =k Y — — / dﬁ)det[—]
Z(:) ¢! n,,,z_,:n[, (2771)6 (a+iR)¢ Wy +ng — Wp lg,p=1
ny+-ng=k
x Hwy,...,wi+n1—1,...,we, ..., wg+ng—1)

with

_ 2a+ 2 =1 71 1 (1/2)(ca—8+x(2a—0)
H(Zl,...,zm>=||ﬁﬂ—ze ’ o
a a

a<b a=1
where o > 0. Rewriting the result as in the proof of Theorem 1.3 yields (after some

simplification)

v(t;x,...,x)
PR | 1 . 1 ¢
=2y = dwdet[—}
=8 T QD Je+iry Wy 41y — Wp 1 p=1
ny+-Ang=k

y l_[ 'QCwg, +n,—1)
2 TQwg +2n, — 1)

(5.6)
xexp{lt[llﬂ—lnz%—ln +ng(w —9)2+n (n —1)w]
7' 3" y'la 6 a a\Wq a\llg a
1, 1
+ﬂx[§na'_ Ena + 14 (wg _'9)}}

y 1—[ MNw, +wp+n, — DIN(wy + wp +np — 1)
I'(wg +wp — Dl(wg +wp +ng+np— 1)

a<b

Now we change variables w, — w, — %(na — 1) to obtain

v(t;x,...,Xx)
k
(5.7) =2’<k!Zi > L/ dwy -
P A Qri)t Jat1/2)(n—1)+iR
ny+etnp=k
x/ dwelp(w, 1)
a-+(1/2)(ng—1)+iR
with
Io(W, 1)
1 ¢
(5.8) :det[ }
wg — wp + (1/2)ng + (1/2)np 14, p=1
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xnex { |: ! + ! ( 9)2:|+ ( 0)}
—n3— —n —ng(wg — xng(wg —
p 24 a 24 a 2 a a a a
re
% l_[ Cwg)
a I'QCwg +n4)

l—[ I'(wa +wp + (1/2)(ng — np))T'(wa + wp — (1/2)(ng — np))
T (wg + wp — (1/2)(ng +np))T (wg + wp + (1/2)(ng +np))”

a<b

The last step is to shift back the w, contours from « + %(na — 1) +iR to a +iR.
As we will see, we will not cross any poles as we do this. To be more precise, we
begin by moving the w; contour from o« + % + iR to @ + iR. There are three
types of possible singularities, the first from the Cauchy determinant and the other
two from the Gamma functions:

(1) wy = wp — 5(ny +np) forb > 1.
(2) wy =—Lforl € Z>y.
3) wi=—wp %(nl —np) —Lforl € Z>pand b > 1.

The first two types of singularity lie to the left of the origin, whereas our de-
formation region lies entirely to the right of the origin. Turning to (3), both sin-
gularities may or may not lie inside the deformation region, but in any case the
singularity is removable: the simple pole coming from the numerator cancels

with the zero of the denominator since wi = —wp =% %(nl — np) — £ implies
wi + wp F %(nl —np) = —L € Z o, which is a zero of
It remains to show that, having moved wi,...,w;_1 from their respective

starting points to @ + iR, we do not incur any residues when moving w; from

+ iR to o 4+ iR. The argument is analogous to the case w; and is left to
the reader.
This leads to the following.

PROPOSITION 5.3.  For the delta Bose gas with tilted half-flat initial condition
vo(t; X) = [1, e %¥1,,0 we have

k
1 1
(5.9 v(t;x, ..., x) =213 — /' 4B Ip(B: 7)
;) E' n17.§ >1 (27T1)€ (Ol"l‘lR)k
ni+etne=k

with Iy given by (5.8). Moreover, in the pure half-flat initial condition correspond-
ing to 6 = 0, the same identity holds for the moments of the SHE, that is,

k
1 1
EMZ @, 0)F] =251 ) — §: / dw Io(w; ).
(24t x)] L | Sy T
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In [24], the authors compute a formal series® for the generating function of
Z(t, x) using the explicit basis of eigenfunctions of the delta Bose gas [25, 28].
The generating function is expanded in the “number of strings”, which essentially
corresponds to the parameter ¢ in (5.9) (the “strings” essentially correspond to
ni,...,ng, and index the eigenfunctions). The coefficients in this expansion are
given in their formula (88), and one can check that, as expected, that formula co-
incides essentially with (5.9). By this we mean that, for fixed n1, ..., ng, the sum-
mand in (5.9) coincides’ with the summand on the right-hand side of (88) in [24]
withng =¢ and m; =n, fora =1, ..., ns. This correspondence is consistent with
(39) in their paper. See also [23].

PROOF OF PROPOSITION 5.3. The delta Bose gas case follows directly from
the above discussion. The formula in the case of the moments of the half-flat SHE
can be recovered directly as a weakly asymmetric limit of the half-flat ASEP mo-
ment formula given in Theorem 1.3. Let us briefly sketch how this is done.

Recall from (1.6) that (for the half-flat case) h (¢, x) = 2N, (¢) — x. According
to the WASEP scaling theory (see [5]), if y = ¢ — p =¢!/? and we let

1 1
ve=1-2pg=-e+ -2+ 0O(%),
2 8
(5.10) 1 1
de = Elog<%> =el/2 4 583/2 +0(77?),

then
he(t, x) = Agh(8_3/2t/y, s_lx) — vt

converges to the Cole—Hopf solution 4 (¢, x) of KPZ starting with 2(0, x) = 0 for
x > 0and h(0, x) = oo for x < 0, which in view of (5.1) corresponds to Z(0, x) =
1.>0. Translating back to N (¢), and in view of (5.10), we have

1 1
N871x(8_2t) = i[hg(t, x) + vse_Zt] + 58_1)6
&

I _ 1 1 1
~ e 125 g2 D32 Dy
28 (t,x) 488 —|—4£ —|—28 X

6 As written, the computation in [24] is only formal, since in view of (88) in their paper the series
given in their formula (40) is clearly divergent. Nevertheless, their computation implicitly leads to a
formula like (5.9) in view of their formula (39).

A diligent reader will notice two minor differences between (5.9) and the formula in [24]. First,
the formulas differ by a factor of [],(—1)"« in the integrand, reflecting the fact that their generating
function computation is implicitly calculating ]E[(—Z)k], as opposed to E[Zk] [see (40) in their
paper]. Second, one needs to replace ¢ by 2¢ in our formula to recover theirs. This is because in their
definition of the SHE the Laplacian term lacks the prefactor % [see (8) in their paper and compare
with (5.2)].
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12

Therefore, since log(t) ~ —2¢"/“, we deduce that

N1, 20—/ D= (1/e ™ x o ,—h(t0)=(1/24)1 _ e~ 1271 %),
This, together with tightness of the moments (which, e.g., can be obtained by
adapting the arguments in Section 2.15 of [31]), gives

(511) Eh_ﬂ[-[k(Ngflx(8_21)_(1/4)8_3/21_(1/2)8_1x+(1/24)t)] _)OEh-ﬂ[Z(l,,x)k]

E—>

Now in view of (1.12), the left-hand side of (5.11) is given by

k{kjl Z : / d*dt[ ! }
: — um— wdaet| ———
T NCERTN

W, T"e — wy

14

a,b=1

(5.12) x [ e "/20mat g ==/ 053y ) g (wes )

x [T bwa, wp: na, np).

a<b

Observe that the two sums are finite, so in order to obtain (5.9) it is enough to show
that the multiple integral converges to Io(w; 7). This results in a relatively simple
problem in asymptotic analysis. The starting point for the critical point analysis is
to consider the product r~((1/496™21=(1/2¢ " Onaf(y - n,), which is given by

1 1 1
| — 7y . _ 4 -3/2
(-9 exP{(l +w, 1+thw, 4 Og(r))g

1 _ 14 tMew _
— 3¢ xlog(t)ng + log(ﬁ>(s Ix — 1)}
Scaling w, near 1 through the change of variables wg = 1 — (1 — 7)w,, the ex-
ponent above can be written as (¢ n3 + 2n Wa + %naﬁ)g)t + (%nﬁ + ngg)x +
O(e'/?). The change of variables (for all the ¢ variables) gives a prefactor of
(—D¥f(1 — 1), while the factor [1,(1 — )" coming from the above product

turns into (1 — 7)X. We leave it to the reader to verify that, with this scal-

ing, det[lewb]ab (A —1) tdet] —1— w,,+n,, - 1y Tla 0(wa: ng) ~ 2K(1 —

—k F(zwa"!‘na)
©) " 1 7w, 120 and

1—[ (W, + wp +na)F(1Da + wp +np)

Wq, Wh; Ng, Np) = = = = -
l_[[)( a a 1) I'(wg +wp +ng +np)T(wg + wp)

a<b a<b

Note that near the critical point w, = 1 the contour y_1 ¢ turns into iR, negatively
oriented. Introducing an additional factor (=Dt to flip the orientation of the re-
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sulting contour, we deduce from the above estimates that (5.12) is approximately

k l
1 1 > 1
kg5 L _ / duvdet[—~ _ }
Z(:) ¢! nlq.Z,:ne, Q@ri)t Jiryt Wa +Na — Wh la,b=1
ni+---+ne=k

l_[ I'Qw, + ny)
' Qw, + 2n4)

a

1y 1, 1 5, 1 1, 8
X exp{t[—n + —n;w, + —ngw +—nai|+x|:—n —|—nawa:“
l:[ 6 “ a 2 a7 24 2 “

F(d)a + ﬁ)b +na)r(ﬁ)a + wb +nb)
T'(W, + wp)T (Wy + Wp +ng +np)

a<b

Turning this into a rigorous proof involves estimating the integrand away from
the critical point in order to show that the only contribution from the integral that
survives in the limit is that near w, = 1. This is not hard to do in this case because
we do not need an estimate which is uniform in £ (which is the basic source of
difficulty in turning the calculations of the Appendix into a rigorous proof), so we
will leave the details to the reader. Now changing variables w, — w, — % turns
the above formula into (5.6) (with @ = %), which by (5.7) gives the desired result.

g

APPENDIX: ASYMPTOTICS FOR HALF-FLAT ASEP AND THE AIRY>_,
MARGINALS

In this section, we provide a formal critical point analysis of the long-time
asymptotics of the t-Laplace transform of tV+() in the half-flat case which, in
view of (1.15), gives the asymptotic distribution of the fluctuations of the height
function A(¢, x).

More precisely, our derivation will provide a nonrigorous confirmation of the
conjectured asymptotics

(h(t/(q —p). P — (/9 — 1! PxPlc0 _r>

. h-fl
Iim P 173

t—00

(A.1)
= ]P)(Az_>1 (2_1/3)6) < 21/37’),

where A,_,1 is the Airy;—, process. For background on this process and more
details about this conjecture, see [32].
Our starting point is the formula for the e, -Laplace transform of TV given in

Theorem 1.4, where we take ¢ = = A=/ (12 P11 Px ez gng
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letr =r — %lexgoz

Er1[e, (—gNi2a @)= (/=072 x4/ )

211 - - —1 k
=> —7,/ ds/ d det[i}
=k @ri) Jovire Sy

o Wy T — Wp 1g,p=1

2/3 3 ~

% l_[_t—[(l/4)t+(l/2)t Bx—1/2)" 150§ (s
a

(A.2)
Sa)8(Wa; Sq)

x [ bwa, we; sa. s»)

a<b

for § € (0, 1), f, g and b as in (1.9), and with f defined as f with ¢ replaced by ¢/y
(recall that y =g — p).

We will perform a formal critical point analysis on the right-hand side. The
reason the limit is not rigorous is that so far we have not been able to control
the double product [],_, H(wg, wp; s4, Sp) on the part of the contour away from
the critical point, nor find an alternative contour where this can be done.® The
derivation here is done to clarify the algebraic structure of the expansion around
the critical point where one sees the Airy crossover distributions.

The leading order (in t) factor in the integrand comes %(wa, sz) and the factor

1 1

7= (/M "and can be written as I, exp[t(ﬁ — Troaw, — 3% log(7))]. One can

L T lglog(r) occurs at (w, s) =

verify that the only critical point of — — 7= — 2

(1, 0). Moreover, the Hessian of this function vanishes at this point, while the third-
order partial derivatives are not all 0, which suggests a ¢!/3 scaling. On the other
hand, this suggests that the w, contour should be chosen to cross the line R>¢ at

w, = 1. In view of this we change variables as follows:

1
(A.3) wy =1+t~ 3@,, 5= ————1 135,
log(7)

We will need the following lemma.

8More precisely, |h(wq, wp; Sa, Sp)| can be bounded uniformly by some constant C, but this con-
stant is necessarily larger than one. This yields an estimate of the form C K for some C > 1, which
is too big (note that } ;¢ %Ckz is divergent). Therefore the rigorous asymptotics remains an in-
teresting open problem. Observe that if the double product could be turned into a determinant [as
happens for the first double product in (3.2), which turns into the determinant in (A.2)], then this
problem would disappear, because by Hadamard’s bound our estimate on |H(wg, wp; S4, Sp)| would
essentially yield a factor C kkk/2 which is small enough for our purposes.
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LEMMA A.l. LetaeR,leZ and k € Z-¢. If —€ = kj for some j € Zx
(i.e., £ =0 ork is a factor of —X) then, as ¢ — 0,
(t“(1 4 ga); %) = —¢a 1_[ T+ O(?).

n#/
On the other hand, if £ # 0 and k is not a factor of —{ then, as ¢ — 0,
km-i—K

(e (1 +ea); T¥) = (z5 7F |: —¢a Z r"m+ei| +0(e?).

PROOF. In the first case, we have T8/t =1 so

(t"(1+ea); ) = [][1 — A +ea)rh"+]
n=0
[1-+ea)] [T[1 = (0 +ea)e™*]
n=0
n#j

— —sa ]‘[ k) O ().

n#/
In the second case, we have
o
(tz(l + ga): Tk)oo — 1_[ [(1 _ Tkn+£) _ garkn—l-f]
n=0
o
— H[l _ .L,kn+Z —ca Z Tkm+£ 1_[ kn+£ —l—O( )
n=0
n;ém
0. _k 0. _k N
%(t;r)oo—ea(t;t)oozil_rkwre. -
m=0

The scaling (A.3) leads to the following asymptotics:

. b4 1+ % (1— o) ~ 10g(z)t1/3’
sin(—msy) 1 4+ 82w, Sq
1 1173
WaTSt —wp Wy — W — 5,
t|: ! — ! — lsa log(t) + lt1/3sar10g(r)]
l1+w, 14+7t%w, 4 2
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1

~ &('53 — 3521, + 35,W2) — 734,
, 2/3 ~ ~ o~ 23
<1 + T w, _L_—(I/Z)sa)t Y (1 _Sa~ ij;lwa T o~ (1/8) G228, i) x
1+ wg 8t ’

while, using Lemma A.1,

(—wa: Voo (T2 W Do (142(4 — 5173 1)oo
(—TSawg; oo (Tew2; Voo (14 Qg —52)1713; T)oo

2B, — )
Sa— 2@,
and similarly

(wawp; T)oo(fsu+s’7wawh; T)oo ~ ({Da + {I)b)(wa + wb - Ea - Fb)
(T5 e WaWp; T)oo(THWaWp: Too  (Wa + Wy — 5a) (Wa + Wp —3p)

Additionally, there is a factor of (— D=2k (¢ / log(r))k coming from the change
of variables which, except for the (—1)*, cancels exactly with factors coming
out from the first line of the above list of asymptotics. To write the limit choose
first § = —¢~1/3 /(2log(t)) in (A.2) and deform the s, contour so that it departs
the real axis at angles /3, and likewise deform the w, contours so that they
go through 1 and depart from that point at angles £ /3. The limiting contours
then become % + ( for 5, and ( for w,, where ( consists on two infinite rays de-
parting O at angles +/3 (oriented with increasing imaginary part) and thus us-
ing the above asymptotics in (A.2) we obtain that the formal limit as t — oo of

E[e, (__L,le/3x(t/(q—p))—(1/4)t—(1/2)t2/3x+(1/2)t1/3F)] is given by

k

- T . 1 - 1
Fx(r):Z— - / ds - / dU)det[ﬁ]
ok @ik Jajaroe Qrdk ok Wp — Wa + Sa Ja.b=1
1

1 1
« ]‘[exp{4—(§3 32 4 38, BD) — o — ~ (R — 2§awa)x}
o35 R

2(Sa — Wa)
Sa(5¢ — 2Wq)
< 1—[ (Wq + Wp)(Wy + Wp — Sa _Eb)'
(Wq + Wp — Sa) (Wa + Wp — 5p)

a<b

Now we introduce the change of variables W, = u, and 5, = u, — v,. The u,
contour is (, but we may freely deform it (thanks to the cubic terms in the exponent)
to 1+ (. A priori v, depends on u,, but again one can check that it can be deformed
to ), which is defined in the same way as ( but departing the origin at angles +27 /3.
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‘We obtain

00 k
i 11 L1 . 1
O =Y ao— [ i [ dvdet[ }
Sk Qrk Javor  Qrdk Jor Up = Vg la,p=1

1 3 3 1 2 2 1 ~
X CXP{—(I/[“—UQ)—F—(ua—Uu)x——(l/t -V )I"}
1:[ 48 8 20 T2

a

_Ua

y l—[ (g +up)(vg + vp)
(ua + Ub)(va +up) ‘

a<b

Now we note that the determinant and the cross-product above simplify into a
single determinant: using the Cauchy determinant formula

det[ ! ]k _ Ma<sGra =) (3 = ¥a)
Xa — Yblda,b=1 l_[a,b(xa — Y»)
we have
det[ 1 ]k (ta + up) (Vg + vp)
up = Valap=1,_, (a + vp)(va + up)

1 U2 — u2)(v2 —v?)
1_[ b b

- [a(ua —va) [ 2 — v Ui —v2)

2_ 2 LT
ZEEZ—Z; det[ 2 2} :H(”a+va)det[27

k
uz — i lap=1 u —vz] b=1
a b-a,b= a b a-a,0=

Using this above, we get

1 1 1 1 7t
F () = Z — / du / dv det|: ]
! — kL @ik Jaspr i)k S u} —v2 lap=1

XH Va__ ,(1/48) (g —v)—(1/8) (uf —vz)x —(1/2)(ua—va)F
_va

— d_'
Z k' (2711)" ./(1+ !

20 e(1/48)u3—(1/8)u2x—(1/2)uaf 1 k
xdet[ /dv ]
27 — v (1/48)v3—(1/8)v2x—(1/2)vF u _Ua ab= 1

This last expression is just the series expansion of a Fredholm determinant:

FX(I:) = det(] — K)L2(1+()
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with
1 20 /MW +1/8ux—(1/Duai |
K(”’ ”/) = —/ v 3 2 =
2mi ) u—uv (1/48)v°—(1/8)v7x—(1/2)vr u?— U2
1 oo 2 (/4 +(1/8)ux—u(ht(1/2)F)
= —/ d)\./ dv P
2mi Jo ) ' — 02 p(1/48)v3+(1/8)v2x—v(A+(1/2)F)

For more details on Fredholm determinants, see Section 2 of [32]. Using the cyclic
property of the Fredholm determinant, we deduce that Fy () = det(/ — K) L2([0.00))

L N 2p 1483 +(1/8)ulx—uGt-(1/2)F)
with K(2, 2) = (27i)? f du f dvuz—u2 £ (1/48)03+(1/8)v7x—v (. +(1/2)7)

and the same u and

v contours. Scaling u and v by 2%/3 and changing variables A > 2743 — %r and
A 2743 — %r finally yields

lim Efe (-1 Va0 1=/ a1/l )

(A.4) e .
—
=det(l — K )Lz([21/3,,oo))
with
. ) 20 e(l/3)u3+2*1/3u2x—u(x—2*2/3x21x50)
% —
K0 = (2mi)? /1+< au /> dvu2 — 12 (1730342713 2x—v (M =2723x21, <) |

The u and v contours can be easily deformed to match those appearing in the
kernel inside the Fredholm determinant which gives the finite dimensional distri-
butions of the Airy;_, | process, see [10]. Comparing with that formula, we deduce
that the right-hand side of (A.4) equals P(A;_,1(27'/3x) < 2!/3r) which, in view
of (1.15), finishes our formal derivation of (A.1).
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