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Rigidity for zero sets of Gaussian entire functions

Avner Kiro* Alon Nishry'

Abstract

In this note we consider a certain class of Gaussian entire functions, characterized by
some asymptotic properties of their covariance kernels, which we call admissible (as
defined by Hayman). A notable example is the Gaussian Entire Function, whose zero
set is well-known to be invariant with respect to the isometries of the complex plane.
We explore the rigidity of the zero set of Gaussian Taylor series, a phenomenon
discovered not long ago by Ghosh and Peres for the Gaussian Entire Function. In
particular, we find that for a function of infinite order of growth, and having an
admissible kernel, the zero set is “fully rigid”. This means that if we know the location
of the zeros in the complement of any given compact set, then the number and location
of the zeros inside that set can be determined uniquely. As far as we are aware, this is
the first explicit construction in a natural class of random point processes with full
rigidity.
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1 Introduction

Zero sets of random analytic functions, and especially Gaussian ones, have attracted
the attention of researchers from various areas of mathematics in the last two decades.
Given a sequence {a,}, -, of non-negative numbers, we consider the random Taylor
series

F(2)=) &nanz", (1.1)

n>0

where {¢,},,~ is a sequence of independent standard complex Gaussians. By the Cauchy-
Hadamard formula, a necessary and sufficient condition for f to be almost surely (a.s.)
an entire function is

lim a}/™ =0,
n—o0

and in this case we call f a Gaussian entire function (not to be confused with the
Gaussian Entire Function which is defined below). We will only consider transcendental
entire functions, that is, sequences a,, which contain infinitely many non-zero terms.

*School of Mathematical Sciences, Tel Aviv University, Tel Aviv, 69978, Israel. E-mail: avnerkiro@gmail. com.
Supported in part by ERC Advanced Grant 692616 and ISF Grant 382/15.

TSchool of Mathematical Sciences, Tel Aviv University, Tel Aviv, 69978, Israel. E-mail: alonish@tauex.tau.
ac.il. Supported in part by ERC Advanced Grant 692616 and ISF Grant 1903/18.


https://doi.org/10.1214/19-ECP236
http://www.imstat.org/ecp/
http://arXiv.org/abs/1811.10053
mailto:avnerkiro@gmail.com
mailto:alonish@tauex.tau.ac.il
mailto:alonish@tauex.tau.ac.il

Rigidity for zero sets of Gaussian entire functions

Denote by Z; = f~! {0} the zero set of f; its properties are determined by the covariance
kernel
K¢ (z,w)=E {f (2) m} =: G(zw), where G(z):= Z a’z".
n>0
One model that was particularly well studied is the Gaussian Entire Function (GEF),
given by the Taylor series

F(z) = Zgn\%, 2 e,

n=0

with &, as before. It is well-known that its zero set is invariant under the isometries of
the complex plane (see [6, §2.3]), and this fact has lead to quite an intensive study of its
properties. Not long ago, Ghosh and Peres [3] established a rigidity phenomenon for
the GEF. More precisely, if K C C is any compact set, then the number of zeros in K,
and their first moment (i.e. sum), are uniquely determined if we are given the precise
location of all zeros of F' in C\ K. For more details on the GEF see the book [6], and the
ICM lecture notes [8].

It is of interest to construct point processes with higher order rigidity (e.g. [1]). We
will say that a point process in C is “fully rigid” if its restriction to a compact set K
is determined by its restriction to the complement C \ K (see Section 1.2 for a formal
definition). To study the rigidity of the zero set of a Gaussian entire function we impose
certain conditions on its covariance kernel. The admissibility condition is a regularity
property of the kernel, originally introduced by Hayman [5] to study generating functions,
see Section 1.1 for the definition. In addition, we relate the rigidity of the zero set, to
a certain growth condition on the function G, see the statement of Theorem 1.2. Two
examples where the zero set exhibits full rigidity, include the kernel functions

Z’I’L
G(2) =exp(exp(2)), and G(z)= ;0 T
see Section 3.2. Another approach to full rigidity can be found in [2].

1.1 Admissible kernel functions
Given an entire function G with non-negative Taylor coefficients, put

_ G o
a(r)—rG(r)7 b(r)y=ra (r).

An entire function G that satisfies the following conditions is called admissible:

1. b(r) > ocoasr — oo,
2. there exists a function, § : [0,00) — (0, 7) such that the following holds:

G (rew) =G (r)exp (i@a (r) — %921)(1“)) (I+0(1))

uniformly for |0| < ¢ (r) as and r — oo, and

G (re? ZM, 1.2
67| = 2500 0.2

uniformly for § (r) < |0] < 7 asr — oo.

Let us briefly explain the meaning of each condition. The first condition implies that the
function G grows sufficiently fast as » — oco. More precisely,

logG (r) # O (log2 r) , T — 00.
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Rigidity for zero sets of Gaussian entire functions

Actually, our theorem relies on a much stronger growth assumption as detailed in
Remark 1.3. The second condition implies that near # = 0, the function 6 — log G (re*?)
is well-approximated by its Taylor polynomial of degree 2 (in ), and away from 6 = 0,
the function § — G (re“’) is negligibly small compared to G (). The class of admissible
functions has many nice closure properties, for example if f is admissible, then so is e/,
for details and examples, see [5].

1.2 Rigidity of the zero set
Ghosh and Peres [3] introduced the following property for point processes.

Definition 1.1. A random point processes Z taking values in C, is said to be rigid of
level n € NT U {400}, if for any bounded open set D C C and any integer 0 < k < n,
there exists a map Sy, from the set of all locally finite point configurations in C \ D to the
complex plane, such that

Z 28 =5, (ZN(C\ D)), almost surely.
DNZ

In addition, if the point process is rigid of level +o0o we call it fully rigid.

For a fully rigid process, given the locations of all the points outside a given compact
set K, we can recover the precise location of the points inside K, using our knowledge
of all moments. More precisely, if the number of points in D is N = Sy (which is almost
surely finite), then the points {zj} , in D are the roots of the polynomial

N

N
H (z—z5) :Z “en_o(z1,. .., 2n)25,
j=1

£=0

where {eg}é\]:o are the elementary symmetric polynomials of the roots (with ey = 1). It is
well known that the polynomials {e;} can be computed in terms of the power sums {Sj}
(see [9, Prop. 7.7.1]).

In Section 3 we will construct explicitly Gaussian entire functions whose zero sets
are fully rigid point processes, using our main result.

Theorem 1.2. Let f be a Gaussian entire function with covariance kernel
(z,w) — G(zw). If G is admissible and satisfies

B = lim inf log (r)

r—oo  logr

>0, (1.3)

then Z; is rigid of level [ B], the smallest integer larger than B. Moreover,
if 088l oo then Z; is fully rigid.

logr . oo
Remark 1.3. The condition (1.3) implies that G is an entire function of lower order at
least B, that is

log 1
lim g 08108 G (1)

r—00 logr

> B.

Remark 1.4. For the speciﬁc choice a,, = (n')_A with 2A an integer, which in particular
implies (1.3) with B=3 A, Ghosh and Krishnapur [1] showed that the zero set process is
rigid of level 5 + 1. However, our Theorem only gives rigidity of level 5 A, which seems
to be the best result we can get from those general hypotheses.

Remark 1.5. In our theorem, one could relax the usual definition of “admissible” by
replacing the expression /b(r) in condition (1.2) with b(r)/4.
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2 Proof of Theorem 1.2
The proof is based on the following theorem, which is a special case of [3, Theorem
6.11.

Theorem 2.1 (Rigidity condition). Let n € INT. If for any bounded open set D C C, any
€ >0, and every 0 < k < n there exists a smooth test function 7, , which coincides with

z+ 2¥ on D and Var (f@ % 4 de> < ¢, then Z; is rigid of level n.
Let B be as in the statement of Theorem 1.2, k € [0, B) an integer, and ¢ > 0. Also
given D a bounded open set, choose L > 1 large enough so that D is contained in

{|]z| < L}. In the proof, C will denote a positive numerical constant, independent of all
the other parameters, which may differ between appearances.

2.1 Definition of the test function ¢, ,
For n = n(B,e) > 0, which will be chosen later, let ¢, : [0,00) — [0, 1] be a twice
differentiable function which is equal to 1 on [0, 1], equal to 0 on {e% , oo), and such that

Cn Cn
()l < == ley(rl < —5 ¥r=0. (2.1)
We also put f(z) = é((T)R)’ and write ¢, (1) = ¢,(r/L). Now we choose our test
function to be _
Dx(2) = By rL(2) = 20y L(|2). (2.2)

2.2 Integral expression for the variance of 5,,, L

According to [6, equation 3.5.2],

Var (/C ‘577,L de> = ﬁ / - A%n,L(z)Aén,L(w)E [log ’f(z)’ log ‘f(w)u dm(z) dm(w),

where m is the Lebesgue measure in the complex plane. Furthermore, by [6, Lemma

3.5.2],
E [log | ()| tog | Fw)[]| = 32 5 17 (2w,
»
where J

E|f(:)fw)] G (=m)

) = \/E|f2(2)|E|f2(w)| B \/G (|Z‘2) \/G (|w\2)’

is the normalized covariance kernel. By the Cauchy-Schwarz inequality |J (z,w)| < 1.
Thus

J(z,w

1 : 1
ZTQ T (z,w)|* < \J(%w)\QZTQ <2|J (zw)l,

Jj=21 Jj=21
which in turn implies
Var (/ CT),,’L de> < C// ‘AE)U’L(Z)’ 'A&J,,’L(w)‘ 1T (z,w)|* dm(z) dm(w).
C C?

Recall that the Laplace operator in polar coordinates z = re* is given by 8‘9—; + % % + T% 88—;2.

Thus, substituting (2.2), we compute
A, 1 (2) = A.z (Foy L(|2]) = App (rFe* P, L(r))
—2 1 T r r2 r
= k26 [0k +1) 56, (5) + T2 0(3)] -
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Hence, by (2.1) we obtain
‘A&)n,L(z)‘ < Cr]\z|k—2(k +1).

Moreover, observe that A&)m 1, vanishes outside the annulus {L <|z| < Lel/ "} ; this
follows since ¢, 1, is supported therein, and 2¥ is holomorphic. Combining these observa-
tions we obtain the following bound for the variance

Var ([ By002r) < O 0202 [ alebxadod 17 ol dnts) dmo)

where x(r) = Tk’Ql[LEl/n] (r/L).
Using polar coordinates z = Lre®t and w = Lse'?2, and the definition of J, we finally
obtain the following bound for the variance

Var </C d, 1 dzf) <Ok + 1220250 1y (2.3)
where
= /0 / Li(2L)Z:£232) rsdrds,
R) == / / Rel(el 92>)’ 6, dos,
and x = x1.

2.3 Preliminary claims
Before bounding the integral I;, we need two simple claims.
Claim 2.2. We have

for R sufficiently large.

Proof. Making the linear change of variables 0, = 05, § = 6, — 05 gives

R) :/ﬂ /ﬂ |G? (Re™)| df db, :27r/7r |G? (Re™)| d.

Recall that by admissibility

|G (Re)[* {exp(a%(R) (1+0(1)), [60] <5(R);

G?(R) ;((le)) , otherwise,

as R — oo, where the o(1) terms are uniform in . Thus, for R sufficiently large

1

A(R) < 27 - G*(R) »/0|<5(R) exp (—30°b(R)) df + b(R)

Since

C
/ exp (—36°b(R)) df < / exp (—36°b(R)) df <
101<5(R) R b(R)
the claim follows. O
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Claim 2.3. Forr < s,

G?(L?rs) 9 8 )
< — Z. .
G(L*r2)C (L?s?) exp( log™ 7 we[é?%?msa]b(xo

Proof. Notice that if k (¢) is a C? convex function on the interval [z, ], the function

t— h(t)— 3t> min h"(s)
s€lz.y)

is also convex, and therefore,

1
o (ZEY) < (@) + h(y) — = (y — 2)® min h"(s). (2.4)
2 4 s€[z,y]

Recall that G(e') = Y7 a2e™, with a, > 0. It follows from the Cauchy-Schwarz

inequality that

G?(e") - — log G(e') = G(e') - %G(et) - (C(litG(et)>

oo o0 oo 2

_ 2 nt 2 2 nt 2 nt

= E aye”’ - g n“a,e" — E na,e >0,
n=0 n=0

n=0

hence the function ¢ — log G(e!) is convex. Applying (2.4) to this function, with
z = log (L?r?) and y = log (L*s*), we obtain

G?(L?rs)
o (G(L?ﬂ)G <L2s2>>

d2
< —log? 2. min

— log G(e*
T tellog(L?r?),log(L?s2)] de? 8 (e )7

and we remind that the second derivative of log G(e?) is denoted by b (e?). O

2.4 Bounding the integral [},
Recall that

Rl e A(L?rs) b2
I; = =r""1 1/n s
v= [ ] O g s x(r) = 0 )

and therefore by Claim 2.2 we have that

R e G?(L?rs) 1
I, <C r)x(s rsdrds.
L > /0 /0 X( )X( )G(L27‘2)G (L282) b(LQT‘S)

The above integral is symmetric with respect to the variables r and s, and therefore, if
we put

ML = b(lL’)7

min
z€[L?r2,L?s?]
then, by Claim 2.3,
R G?(L?rs) 1
I SC/ / r)x(s rsdrds
L o 0 X( )X( )G(L2T2)G(L2$2) b(L27"8)

o0 S 1
§C’/ / r)x(s)exp [ —lo 2f-M ———rsdrds,
[ xOx)exp (—log? 1My ) s

By the definition of x, we get

Rl s 1
I < C/ / ex (— log? 2 - M ) —— _pklgklgp (s,
r 1 J1 P B b (L?rs)
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Fix k < By < B. By the assumption in the statement of the theorem, for z( sufficiently
large b(z) > xBo for all = > x,, thus there exist a constant ¢ > 0 (depending on Byj) such
that b (z) > caB° for any x > 1. Therefore,

I, <CcL bo /OO /S exp (—clog2 ; . (L2r2)BO> ph=Bo/2=1gk=Bo/2=1 q;. 4.
1 J1
Making the change of variables s = xr, we obtain
I, < CL Bo /00 /Oo exp (fclog2 - (Lr)2B°> p2k—Bo—1yk=Bo/2-1 4. 4o
= CL™Po [lli +11§] :

where I} is the integral over the range z € [1,2¢] and r € [1,0), and I? is the integral
over the rest.

To bound Ii, we use the elementary inequality log z > %(a: —1),for1 < x < 2e, and
for L > 1 we get

oo 2e
I} < / / exp (—g (x — 1)2 . (Lr)2B") p2k=Bo—1yk=Bo/2-1 qq. 4y
1 J1

e ¢ 2 2Bo , 2k—Bo—1
(2e) exp (—f (x—1)"(Lr) ) r o= dadr
1N 9

IN

< 3@ / T L sy,
ve \/W
k o0
_ 3(2e) / p2k=2Bo=1qp . [=Bo — C(By, k)L~ 5o,
Ve i

Next we turn to the integral /7. Since x > 2e, for L > 1 we get using a linear change of
variables

o0 oo 2
/ exp (—clog2 x (LT)QB“)T%*BO*1 dr = / exp (—c (1 + log E) (Lr)zB") r2k=Bo=1l 4y
1 1 €

(oo}
/ exp (—c (Lr)2B°> p2k=Bo—1 qp
1

_ ( log? & /OO —cu2Bo(y>2""B°‘1 dy
= exp (—clog” = g e 7 7

Thus we obtain

I? < Cy(By, k)LPo—2F /00 exp (—clog2 g) 2= Bo/27 Vg — Cy(By, k) LBk,
2e
Since By > k, we have established that for L > 1,
I, <CL P [I} +13] < CL™P0 [C1(Bo, k)L™ P° + C3(Bo, k)L ~?*] < Cy4(Bo, k)L™
2.5 Finishing the proof
Recalling (2.3), we conclude that

Var (/ ®, 1 dzf) < C(k+1)22L2¢=Y . 11 < C5(Bo, k)n*L~2.
C
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Rigidity for zero sets of Gaussian entire functions

Choosing 7 sufficiently small, so that C5(Bg, k)n? < ¢ and appealing to the rigidity
condition of Ghosh and Peres, we find that Z; is rigid of level [B]. This completes the
proof of Theorem 1.2. O

3 Examples

Here are some explicit examples for Theorem 1.2.

3.1 The Mittag-Leffler function
We consider the function f whose associated kernel function G is the Mittag-Leffler

function N
z
G() = Gald) = 2 mi oty

n>0
where a € (0,00) is a fixed parameter. Notice that G1(z) = e* and G1 (z) = cosh y/z. The

2
asymptotic behavior of G is well-known (see for example [4, Section 3.5.3]). In particular,
as |z| = oo
ae®” +0 (2|71, |argz| < &;
&) = O (7). faugz < %
O (=7, otherwise.

Remark 3.1. Notice that for o € (0, 7] the complement of {|arg z| < =} is empty.

From this asymptotic description, one easily verifies the admissibility assumptions
are fulfilled, with
a(r) ~ar® b(r)~a’r®, r— oo

Thus, by Theorem 1.2, Z; is rigid of level [«a]. However, for « an integer, using a similar
proof to [1] and the above asymptotic formula one can check that Z; is rigid of level
a+ 1.

3.2 The double exponent and the Lindelof functions

Consider the function f associated with kernel function G(z) = e° . Since e is
admissible, so is G. By direct computation,

a(ry=re", b(r)=r(r+1)e .

Thus, G has an infinite order of growth, by which we mean that (1.3) holds with B = 4oc.
Hence, by Theorem 1.2, Z; is fully rigid.
In addition, for a > 0, consider the function f whose associated kernel function G is

given by .
G2)=Ca(2) =Y —mm———

= log™™ (n+ )
It follows, for example, from [7, example 1.4.1], that GG is admissible with

log r
@

a(r) ~ exp (7"1/0‘71>, b(r) ~ exp (7'”“ 110ga>, 7 — 00.

In particular, the function G has an infinite order of growth, and again by Theorem 1.2,
Zy is fully rigid.
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