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We consider a subcritical Gaussian multiplicative chaos (GMC) measure
defined on the unit interval [0, 1] and prove an exact formula for the frac-
tional moments of the total mass of this measure. Our formula includes the
case where log-singularities (also called insertion points) are added in 0 and
1, the most general case predicted by the Selberg integral. The idea to per-
form this computation is to introduce certain auxiliary functions resembling
holomorphic observables of conformal field theory that will be solutions of
hypergeometric equations. Solving these equations then provides nontrivial
relations that completely determine the moments we wish to compute. We
also include a detailed discussion of the so-called reflection coefficients ap-
pearing in tail expansions of GMC measures and in Liouville theory. Our
theorem provides an exact value for one of these coefficients. Lastly, we men-
tion some additional applications to small deviations for GMC measures, to
the behavior of the maximum of the log-correlated field on the interval and to
random hermitian matrices.

1. Introduction and main result. Starting from a log-correlated field X one can de-
fine the associated Gaussian multiplicative chaos (GMC) measure which has a density with
respect to the Lebesgue measure formally given by the exponential of X. This definition is
formal as X lives in the space of distributions but since the pioneering work of Kahane [15]
in 1985 it is well understood how to give a rigorous probabilistic definition to these GMC
measures by using a limiting procedure. Ever since GMC has been extensively studied in
probability theory and mathematical physics with applications including 3d turbulence, sta-
tistical physics, mathematical finance, random geometry and 2d quantum gravity. See, for
instance, [28] for a review.

Despite the importance of GMC measures in many active fields of research, rigorous com-
putations have remained until very recently completely out of reach. A large number of exact
formulas have been conjectured by the physicists’ trick of analytic continuation from positive
integers to real numbers (see the explanations below) but with no indication of how to rigor-
ously prove such formulas. A decisive step was made in [6] where a connection is uncovered
between GMC measures and the correlation functions of Liouville conformal field theory
(LCFT). By implementing the techniques of conformal field theory (CFT) in a probabilistic
setting one can hope to perform rigorous computations on GMC.

Indeed, in 2017 a proof was given by Kupiainen-Rhodes-Vargas of the celebrated DOZZ
formula [17, 18] first conjectured independently by Dorn and Otto in [7] and by Zamolod-
chikov and Zamolodchikov in [33]. This formula gives the value of the three-point correlation
function of LCFT on the Riemann sphere and it can also be seen as the first rigorous com-
putation of fractional moments of a GMC measure. Very shortly after, the study of LCFT on
the unit disk by the first author led in [27] to the proof of a probability density for the total

Received August 2018; revised May 2019.

MSC2010 subject classifications. Primary 60G57; secondary 60G15, 60G60, 60G70, 82B23.

Key words and phrases. Log-correlated field, Gaussian multiplicative chaos, integrable probability, Liouville
quantum gravity, conformal field theory.

872


http://www.imstat.org/aop/
https://doi.org/10.1214/19-AOP1377
http://www.imstat.org
mailto:remy@math.columbia.edu
mailto:tunan.zhu@ens.fr
http://www.ams.org/mathscinet/msc/msc2010.html

THE DISTRIBUTION OF GMC ON THE INTERVAL 873

mass of the GMC measure on the unit circle. This result proves the conjecture of Fyodorov
and Bouchaud stated in [10] and it is the first explicit probability density for a GMC measure
obtained in the mathematical literature.

The present paper presents a third case where exact computations are tractable using CFT-
inspired techniques which is the case of GMC on the unit interval [0, 1] with X of covariance
written below (1.1). This model was studied by Bacry-Muzy in [2] where they prove existence
of moments and other properties of GMC. Five years after exact formulas for this model
on the interval were conjectured independently by Fyodorov-Le Doussal-Rosso in [11, 12]
and by Ostrovsky in [21, 22]. In [11, 12], the exact formulas are found using an analytic
continuation from integers to real numbers but in his papers Ostrovsky went a step further and
showed that the formulas did correspond to a valid probability distribution. He also performs
the computation of the derivatives of all order in y of (1.4) at y = 0 which is referred to as
the intermittency differentiation. However, a crucial analycity argument is missing for this
approach to prove rigorously an exact formula. See [25] for a beautiful review on all the
known results and conjectures for the GMC on the interval (and also for the similar model on
the circle) as well as for many additional references.

The main result of our work is precisely the proof of these conjectures for the GMC mea-
sure on [0, 1]. The major input of our paper is the introduction of two auxiliary functions that
will be solutions to hypergeometric equations; see Proposition 1.4. This observation was to
the best of our knowledge unknown to the statistical physics community although an analo-
gous statement was known in the case of the Selberg integral, see [16] and the explanations
of Section 1.1. By studying the solution space of these differential equations we obtain non-
trivial relations on the GMC that allow us to rigorously prove the formulas conjectured by
physicists.

Let us now introduce the framework of our paper. We consider the log-correlated field X
on the interval [0, 1] with covariance given for x, y € [0, 1] by

1
(1.1) E[X(x)X (y)] =2In |
lx =yl
Because of the singularity of its covariance X is not defined pointwise and lives in the space
of distributions. We define the associated GMC measure on the interval [0, 1] by the standard
regularization procedure for y € (0, 2),

2
(1.2) 5 X gy = fim e FX R EX (0% g
§—0

where X; stands for any reasonable cut-off of X that converges to X as & goes to 0. The
convergence in (1.2) is in probability with respect to the weak topology of measures, meaning
that for all continuous test functions f : [0, 1]+ R the following holds in probability:

1 Y 1 Y VZIE 2
(1.3) / f(x)efx(x)dx=5hr%/ f(x)eXo@=FEXs@ T gy
0 —-0J0

For an elementary proof of this convergence see [4]. We now introduce the main quantity of
interest of our paper, for y € (0, 2) and for real p, a, b:

1
(1.4) M(y, p,a,b) :=E[(/O x4(1 = x)be?X@ dx)p].

This quantity is the moment p of the total mass of our GMC measure with two “insertion
points” in 0 and 1 of weight a and b. The theory of Gaussian multiplicative chaos tells us that

1Our normalization differs from the In ﬁ usually found in the literature.
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these moments are nontrivial, that is, different from 0 and +oo0, if and only if

2 2
as>-C 1, ps-Y 1y,
4 4

(1.5)
4 4 4
p<—All+=0+a) ) A(1+—0+b)).
y y %

The first two conditions are required for the GMC measure to integrate the fractional powers
x% and (1 — x)?. Notice that this condition is weaker than the one we would get with the
Lebesgue measure, @ > —1 and b > —1.> We then have a bound on the moment p, the

first part p < 4 is the standard condition for the existence of a moment of GMC without

)/2
insertions. The additional condition on p, p < (1 + %(1 +a) A (1+ %(1 + b)), comes
from the presence of the insertions. A proof of the bounds (1.5) can be found in [14, 30].

Now the goal of our paper is simply to prove the following exact formula for M (y, p, a, b):

THEOREM 1.1. Fory €(0,2) and for p, a, b satisfying (1.5),> M(y, p, a, b) is given by

@mPTy G+ = (p=DHTy GO+ D~ (p=DHryGa+b+2) = (p=DHTy (G~ ph)

2
Hrara- VTZ)PF%(%)F%(%@ + D+ GO+ D+ DTG a+b+2) —2p-2%)

where the function F% (x) is defined for x > 0 and Q = % + % by

ot

o ¢t =Xt _ ,—% 9 _ )2 _9

(1.6) 1nr%(x):/ _[ e . e _ 3 2)6) o x_2}
0 Tla—e )l —e7) !

As a corollary by choosing a = b = 0 we obtain the value of the moments of the GMC
measure without insertions.

COROLLARY 1.2. Fory €(0,2) and p < %,

e (f eeran) ]

_OoPIPT TG - (- DR G - (2D - Py
r(1_7’72)p F%(%)F%(%+%)2F%(§—(2P—2)%)

Thanks to the computations performed by Ostrovsky [23], we can also state our main result
in the following equivalent way.

COROLLARY 1.3. The following equality in law holds:

1 2
(1.7) /0 x4(1 = x)beTX® gy = 272~ CUHPRH Ly ¥, X, X3,

2
2Proving Theorem 1.1 for —1 — VT < a < —1 will require a lot of technical work as precise estimates on GMC
measures are required to show that Proposition 1.4 holds in this case.
3The result also holds for all complex p such that Re(p) satisfies the bounds (1.5).
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where L, Y,, X1, X2, X3 are five independent random variables in R with the following
laws:

L =exp(N(0, y?In2)),
1
2

y2
T
(-1

Y, =

(A4 2b—a) 2(b—a)
Xl =/3272(1’ ?’14_?(1_{—(1)9 yz ) )/2 )’

/. 4 2 12

4 4 1
—p-! .
X3_'82’2(1’P’1+ 5 2 2(1—i—a—|—b) = 2(1—i—a—+—b)>.
Here E(1) is an exponential law of parameter 1 and B2 2 is a special beta law defined in
Appendix B. It satisfies 822 € [0, 1].

The advantage of this formulation is that it is more transparent than the large formula of
Theorem 1.1. The log-normal law L is a global mode coming from the fact that X is not of
zero average on [0, 1], see the discussion of Section 1.3. The random variable Y, is actually
the law of the total mass of the GMC measure defined on the unit circle—see [27]—and it
will play a crucial role in understanding the small deviations of GMC, see again Section 1.3.
Lastly the generalized beta laws studied in [24] have a complicated definition but take values
in [0, 1] just like the standard beta law.

1.1. Strategy of the proof. We start off with the well-known observation that a formula
can be given for M (y, p, a, b) in the very special case where p e N, a > —1, b > —1 and
p satisfying (1.5). Indeed, in this case the computation reduces to a real integral—the fa-
mous Selberg integral—whose value is known, see for instance [9]. This is because for a
positive integer moment we can write p integrals and exchange them with the expectation
E[-]. More precisely for a, b > —1, p satisfying (1.5) and p € N we have, using any suitable
regularization procedure,

1 p
E[(/ x”(l—x)begx(x)dx> }
0
1 y y? 2 P
= lim ]E[(/ X1 — x)berXs=FEIXs () ]dx) }
§—0 0

= lim/ xf(1—x bg o3 Xs(xi) ——E[X(s(x,) 1 ax _dx,
§—0J70, 1]p 1_[ ( l) |:ll_[1 L-
(1.8)

p 2
Yy VX (1
= ./[‘0 " nxia(l — xp)be T i< EIXCOXGHI gy dxp

Hum—u—néwa+b<r4Vnm—Ju
j=1 re+a+»5o— (p+]—2) )F(l——)
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The last line is precisely given by the Selberg integral. It is then natural to look for an analytic
continuation of this expression from positive integer p to any real p satisfying (1.5). Notice
that giving the analytic continuation of a such a quantity is a highly nontrivial problem as p
appears both in the argument of the Gamma functions as well as in the number of terms in the
product. To find the right candidate for the analytic continuation we start by writing down the
following relations that we will refer to as the shift equations. They are deduced by simple
algebra from (1.8) again for p € N and under the bounds (1.5),

2
M(V,P,G+Tab)
M(y, p,a,b)

(1.9) y
F(1+a+4)F(2+a+b Qp-2)%)
T Pta—(p— DI tath (p—2>%>’
M(y,p,a+1,b)
M(y. p.a.b)
(1.10)

PGy +a)+ DI G52 +a+b)—2p—2)
S TCh(+a) = (p—DFCEQ+a+b) —(p—2)

and for p € N* under the bounds (1.5),

M(y, p,a,b)
M()/,p—l,a,b)
1.11
(11D _Tl4a—-(p-D% P+ b — (p—l) )F(l—p4)F(2+a+b (p-2% )

FTQ4a+b—Q2p—HEITQ+a+b—2p—-)E)r(1—%)

Of course similar shift equations hold for » but as there is a symmetry M (y, p,a, b) =
M(y, p, b, a) we will write everything only for a. The reason why the function I" ¥ (x) intro-
duced in Theorem 1.1 appears is that it verifies the following two relations, for y € (0, 2) and
x>0,

(1.12) e L r(ﬂ)(ly%%
' Fye+5)  Var \2/\2 ’
Iy (x) 1 2x\ [y 1
1.13 - r(=)(E) .
(113 Fz(x—i-%) V2 (y)<2>

See Appendix B for more details on Fy (x). Therefore, we can use I‘y (x) to construct a
candidate function that will verify all the shift equations (1.9), (1.10), (1 11) not only for
p € N but for any real p satisfying the bounds (1.5). More precisely for any function C(p)
of p (and y) the following quantity:
FyGa+D—(p-DPryGe+H—(p-DHryGa+b+2) —(p-2%)

(1.14) c(p)—=~ :
P FyCla+ D+ 5y Co+ D+ HryCatb+2) - 2p -2

is a solution to the shift equations (1.9), (1.10). Notice that for VTZ ¢ Q these two shift equa-
tions completely determine the dependence on a (and on b by symmetry) of M (y, p,a, b).
Then by a standard continuity argument in ¥ we will be able to extend the expression (1.14)
to all y € (0,2). Next, equation (1.11) translates into a constraint on the unknown function
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C(p):

(1.15)

2 1 2
Cp)  _ m(z)@—n%—a rd-ph)
Cp—1 ra—2%)

2
We see that (1.15) is not enough to fully determine the function C(p). An additional shift
equation that is a priori not predicted by the Selberg integral (1.8) is required. We will indeed
prove that we have

o= 10(5) ()
1.16 —_ = Z r'(— —»p),
(1.16) C(p_%) Fw) 5 2 p

where f(y) is an unknown positive function of y. Now combining (1.15) and (1.16) com-
pletely determines the function C(p) again up to an unknown constant c¢,, of y:

2
27)P (2\PF 2
(1.17) C(p):cy&<—) r (;—pg).

ra—xyr\y
This last constant ¢, is evaluated by choosing p = 0 and thus we arrive at the function of
Theorem 1.1 giving the expression of M (y, p, a, b).

Now the major difficulty that must be overcome is to find a way to prove all the shift
equations (1.9), (1.10), (1.11) as well as the additional equation (1.16) for all real values of
D, a, b satisfying (1.5) and not just for positive integer p. To achieve this the key ingredient
of our proof is to introduce the following two auxiliary functions for ¢ < 0O:

PR

1 »2 v p
(1.18) Ul(t) :=E[(/ (x—t)Tx“(l—x)beTX(x)dx) ]
0
and
1
(1.19) U () ::E[(f (x—t)x“(l—x)be%X(x)dx>p},
0

and to show using probabilistic techniques that the following holds.

PROPOSITION 1.4. Fory €(0,2), a, b, p satisfying (1.5) and t <0, U(t) is solution of
the hypergeometric equation

(1.20) t1—=0U"(t) + (C —(A+ B+ l)t)U/(t) — ABU(t) =0.
The parameters A, B, C are given by
2 2
(1.21) A:—%, B:—(a+b+1)—(2—p)%, C=—a—

v
1
Similarly, U (t) is solution of the hypergeometric equation but with parameters A, B,C given

by

. N 4 . 4
(1.22) A=-p, B=-—@+b+)+p-1, C=-—@+1.
y y

Let us make a few comments on the meaning of U (¢) and U (t). These auxiliary functions
are very similar to the correlation functions of LCFT with a degenerate field insertion—see
[17, 18] for the case of the sphere and [27] for the unit disk—which also obey differential
equations known as the BPZ equations. What is mysterious in our present case is that it is not
clear whether there exists an actual CFT where U (¢) and U (t) correspond to correlations with
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degenerate insertions which would explain why the differential equations of Proposition 1.4
hold. Furthermore, if we replace the real ¢ by a complex variable ¢ € C\[0, o], it is not
hard to see that U (¢) is a holomorphic function and Proposition 1.4 will hold if we replace
the ordinary derivative by a complex derivative d;. In the conformal bootstrap approach of
CFT initiated by Belavin, Polyakov and Zamolodchikov in [3], a correlation function with a
degenerate insertion can be decomposed into combinations of the structure constants and of
the conformal blocks. A conformal block is a locally holomorphic function and it is always
accompanied by its complex conjugate in the decomposition. What is mysterious with U (¢)
and U (¢) is that we only see the holomorphic part. At this stage we have no CFI-based
explanation for this observation although a possible path could be to look at boundary LCFT
with multiple boundary cosmological constants; see, for instance, [20]. On the other hand,
let us mention that again in the very special case where p € N, U(¢) and U (¢) reduce to
Selberg-type integrals and the equations of Proposition 1.4 were known in this case; see [16].

Proposition 1.4 will be established in Section 3 by performing direct computations on U ()
and U (¢). We then write the solutions of the hypergeometric equations in two different bases.
One solution corresponds to a power series expansion in || and the other to an expansion in
|£|~!. The change of basis formula (B.3) written in Appendix B given by the theory of hyper-
geometric equations then provides nontrivial relations which are precisely the shift equations
that we wish to prove. This is performed in detail in Section 2 where Proposition 2.1 com-
pletely determines the dependence in a and b of M (y, p, a, b) and Proposition 2.2 establishes
(1.17). Thus we have proved Theorem 1.1.

1.2. Tail expansion for GMC and the reflection coefficients. Before moving into the proof
of our main result, we provide in this subsection and in the following some applications
of Theorem 1.1. The first application we will consider deals with tail expansions for GMC
measures, in other words the probability for a GMC measure to be large. We choose to include
here a very general discussion about these tail expansions of GMC with an arbitrary insertion
both in one and in two dimensions. For each tail expansion result there will appear a universal
coefficient known as the reflection coefficient.

The first case that was studied is the tail expansion of a GMC in dimension two and a
precise asymptotic was given in [18] in terms of the reflection coefficient R, (c),* see Propo-
sition 1.6 below.” Let us mention that it was recently discovered in [31] that R,(«) corre-
sponds to the partition function of the a-quantum sphere introduced by Duplantier, Miller
and Sheffield in [8]. Now our exact formula on the unit interval will allow us to write a
similar tail expansion for GMC in dimension one. Following [8], we use the standard radial
decomposition of the covariance (1.1) of X around the point 0, that is, we write for s > 0

(1.23) X(e™/?) =By +Y(e73),
where Bj is a standard Brownian motion and Y is an independent Gaussian process that can
be defined on the whole plane with covariance given for x, y € C by

x|V Iyl

|x =yl

Motivated by the Williams decomposition of Theorem A.3, we introduce for A > 0O the

process that will be used in the definitions below:
ES — AS s >0,
B_+is s<0,

(1.24) E[Y (x)Y (y)] =2In

(1.25) B = l

4In [18] or [31] this coefficient is actually called R () but for the needs of our discussion we introduce the 2 to
indicate the dimension. Furthermore the bar stands for the fact that it is the unit volume coefficient.

SRy () is the bulk reflection coefficient in dimension two, a boundary reflection coefficient ﬁg (ov) also exists
but its value remains unknown; see the figure below.



THE DISTRIBUTION OF GMC ON THE INTERVAL 879

where (és — AS)s>0 and (By — As) s>0 are two independent Brownian motions with negative
drift conditioned to stay negative. We can now give the definitions of the two coefficients in

dimension one E? (o) and R; () along with the associated GMC measures with insertion
1 16,17 () and I ;(a) whose tail behavior will be governed by the corresponding coefficient:

Lo F(Q-a)
E?(a) ::E[(%/OO B e%Y(e_S/z)ds)V },
—00

o, .25 . _ 7 (Q-a)
Ri(a) :E[(%f 5B (e2YC BRI 2 e Sﬂ))ds)y ]

—00

1 ya
Iﬁn(a) = /0 X7 et X dx,

v

I () :=/ o |x — v|_%e%x(’“) dx.
V=1

Let us make some comments on these definitions. Here o € (%, Q), O = % + %, and 7

is an arbitrary positive real number chosen small enough. To match the conventions of the

study of LCFT we have written the fractional power xiVTa, so in these notations we have

a= —%. Notice that the difference between [ ﬁ n(a) and Iy ;(«) lies in the position of the

insertion. For / 187'7 () the insertion is placed in O (by symmetry we could have placed it in 1).
Our Theorem 1.1 will give us the value of the associated coefficient ﬁ? («). The other case
corresponds to placing the insertion at a point v inside the interval, v € (0, 1), and gives the

quantity /1 ,(c). The computation of the associated R () will be done in a future work. We
now claim:

PROPOSITION 1.5. Fora € (%, Q) we have the following tail expansion for Ilan(oz) as
u — oo and for some v > 0:

—d
(1.26) P(I{, (@) > u) = LG 0(;),

2
4y Q- Ly (@)t

where the value of ﬁ? () is given by

(1.27) Ri(@) = (27)7 @773 (2) 503 Ty (o — §)
. o .
1 (Q —e)(1 - 5)7 @™ T5(Q—e)

The proof of this proposition is done in Appendix A.4. Notice that we impose the condition
o€ (%, Q). This is crucial for the tail behavior of l‘r”n(a) (or similarly for Iy ;(cx)) to be
dominated by the insertion and this is precisely why the asymptotic expansion is independent
of the choice of 5. It also explains why the radial decomposition (1.23) is natural as it is well
suited to study X around a particular point. If one is interested in the case where a < % (or
simply o = 0), a different argument known as the localization trick is required to obtain the
tail expansion; see [29] for more details. For the sake of completeness, of our discussion we
also recall the tail expansion in dimension two that was obtained in [18]. The normalizations
in this case are slightly different as we do not include a factor 2 in the covarlance We work
with a Gaussian process X defined on the unit disk I with covariance ln . Instead of Y
we use ¥ with covariance:

x|V Iyl

(1.28) E[Y (x)Y (y)] =In——.
lx =yl



880 G.REMY AND T. ZHU

For an insertion placed in z, |z| < 1 we now define

2
o 00 0—a [27 S o Z(Q-w)
Ry (@) :=E[</ Vs / ey ee)ds>y i|,
—00 0
bLy() :=/ |x — zl_”“ey}?(x) d’x,
B(z,m)

and we state the result obtained in [18].

PROPOSITION 1.6 (Kupiainen, Rhodes and Vargas [18]). For a € (%, Q) we have the
following tail expansion for I (&) as u — o0, and for some v > 0,

Ry(« 1
(1.29) P(I2, () > u) = 227() + 0(%)’
u;(Q*a) u;(Q*a)Jrv

where the value of Ry(a) is given by

oy @Gy reh-w)
2Q =) pp - 2)7 @O TEQ - (G(Q ~ )

(1.30) Ra(a) =

A similar proposition is also expected for Eg (), the boundary reflection coefficient in
dimension two, whose expression and computation are left for a future paper. One notices
that ﬁ? (o) has a more convoluted expression than R» () as the special function I' ; appears
in its expression. Such expressions have already appeared in the study of Liouville theory
for instance in [26] where a general formula for the reflection amplitude is given. We now
summarize the four different cases that we have discussed in Figure 1. For each coefficient
the number 1 or 2 stands for the dimension and the partial d symbol stands for the boundary
cases, no d corresponds to the bulk cases.

1.3. Small deviations for GMC. We now turn to the problem of determining the universal
behavior of the probability for a GMC to be small. Both the exact formulas of Theorem 1.1
and the one proven on the unit circle in [27] will provide crucial insight. For this subsection
only we will use the following shorthand notation:

1
(1.31) Lyab ::f x4(1 — x)be 2 X gy,
0
Boundary Bulk
_8 —
Ri(a) Ri(a)
1d -~ e
—0 —
Ry(a) Ra(a)
2d %

FIG. 1. Four types of reflection coefficients.
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In the following, we will rely extensively on the decomposition
I, ap=CcLY, X1 X7X3

coming from Corollary 1.3 with ¢ being a positive constant. First, L is a log-normal law, so

one has P(L <€) <cjexp(—ca(ln 6)2) for some cy, ¢z > 0. On the other hand, the probability
4

for Y, to be small is much smaller since P(Y), <¢€) < exp(—ce_V_z) for some ¢ > 0. From the
above and since X1, X2, X3 > 1 the probability to be small for /,, , , will be of log-normal
type. By comparison in the case of the total mass of the GMC on the unit circle it was shown

in [27] that it is distributed according to Y, and so its probability to be small is of order
4

exp(—ce 7%).

Thus it appears that GMC on the unit interval and the unit circle have completely different
small deviations. However, this difference comes from the fact that the log-correlated field on
the circle is of average zero while in the case of the interval there is a nonzero global mode
producing the log-normal variable L. Therefore, on the interval if one subtracts the average
of X with respect to the correct measure (see below), one can remove the log-normal law L
appearing in the decomposition of Corollary 41.3. The probability for the resulting GMC to

be small will then be bounded by exp(—ce »*) for some ¢ > 0 just like for the case of the
circle. We expect this to be the correct universal behavior.

Let us make the above more precise. We start by writing down the decomposition of the
covariance of our field in terms of the Chebyshev polynomials. For all x,y € [0, 1] with
X #y, we have

+00 4
(1.32) —21n|x—y|:41n2+Z;Tn(2x—1)T,,(2y—1).
n=1
We recall that the Chebyshev polynomial of order n is the unique polynomial verifying

T,,(cos8) = cos(nf). This basis of polynomials is also orthogonal with respect to dot product
1

given by the integration against T dx, that is,
—X
| 0 forn#m,
1
(1.33) / Ty ()T (x) ——=dx ={m forn=m=0,
- /1T — %2
1 I=x T forn=m #0.

From the above our field X (x) can be constructed by the series
=2

(1.34) X(x)=2v1n2ao+2—nTn(2x—1).
n=1 ﬁ

Here (op,),en 1S a sequence of i.i.d. standard Gaussians. This of course only makes sense if
one integrates both sides against a test function. We now introduce

_ 2
X =

! 1
_E/o V1I—(@2x —1)2

We easily check that BX Y exp(N (y?1n2)). The probability to be small for the GMC
associated to X | (x) is now given by

1 _4
(1.35) IP’(/ eTX1 () gy < e) <exp(—ce 7*).
0

This result can be easily obtained from Corollary 1.3 by noticing that since we removed
L = exp(N(y?1n2)) the probability to be small is now governed by Y, which gives the

X(x)dx =2/In20p and X (x):=X(x)—X.
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bound written above. The argument we have just described is expected to work for any GMC
in any dimension, a result of this nature can be found in [19].

There is also a direct application of these observations to determining the law of the ran-
dom variable I, 4 5. This is linked to how the strategy of the proof of the present paper differs
from the one used in [27] to prove the Fyodorov—Bouchaud formula. In Section 2.2, we first
use the differential equation (1.20) on U (¢) to obtain a relation between M (y, p,a,b) and
M(y, p —1,a, b). Thus from this relation and knowing that M (y, 0, a, b) = 1 one can com-
pute recursively all the negative moments of the random variable 1, 4 5. As it was emphasized
in many papers (see the review [25] by Ostrovsky and references therein), the negative mo-
ments of /), , , do not determine its law as the growth of the negative moments is too fast.
This is why we must derive a second relation between M (y, p,a,b) and M(y, p — %, a,b)
which gives enough information to complete the proof. By contrast in the case of the total
mass of the GMC on the unit circle the negative moments do capture uniquely the probability
distribution and so the proof of the Fyodorov—Bouchaud formula given in [27] only requires
one shift equation (in a similar fashion one obtains a relation between the moment p and the
moment p — 1 of the total mass of the GMC).

But the negative moments of 1, , , do not determine its law only because of the log-normal
law L in the decomposition of Corollary 1.3. By using Corollary 1.3 and by independence of

X (x) and X one can factor out XY 1 and the computation of the negative moments is
now sufficient to uniquely determine the distribution. Thus the negative moments of a GMC
measure always determine its law if one removes the global Gaussian coming from the av-
erage of the field with respect to an appropriate measure. From this observation the relation
between M (y, p,a,b) and M(y, p — %, a, b) could be omitted in the proof of Theorem 1.1.
Nonetheless if one only computes the negative moments it is not clear that the analytic con-
tinuation given by the I'), functions does correspond to the fractional moments of a random
variable, this fact has been checked by Ostrovsky in [22]. Thus in order to keep the proof of
our theorem self-contained, we choose to keep both shift equations.

1.4. Other applications. Similarly as in [27], we will write the applications of our Theo-
rem 1.1 to the behavior of the maximum of X and to random matrix theory. We refer to [27]
for more detailed explanations and for additional references on these problems.

Characterizing the behavior of the maximum of X requires us to compute the law of the
total mass of the derivative martingale,

1 1
M/:_E/ X (x)eX™ dx
0

1 1
= — = lim [ (X500 — E[X5(x)2])eXs 02X 007 g
2 5§—0Jo

which following [1] can be characterized by the convergence in law:
/ . 1 ! LX(x)
(1.36) 2M" = lim —/ e? dx.
y—>22—yJo
Therefore, from our Theorem 1.1, we can easily compute the moments of this quantity,
M- pri2-p)’rié-p
T1(2)°T1(4—2p)

. G4 —-2p)

G(1—p)G2—p)*G@—p)’

E[(2M)"] = 2m)”
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where G (x) is the so-called Barnes G function; see Appendix B for more details. Just like in
Corollary 1.3 an explicit description of the resulting law has been found in [24],

(1.37) oM ;T—zifm?zf(s,

where L, X1, X», X3 are four independent random variables on R with the following laws:
L =exp(N(0,41n2)),

~ 1
Xl:y—ze_l/y, y>0,

A
XZZ,BZQ 1717255’5 )

~ 2
X3=—=dy, y>1L
y

Then for a suitable regularization X5 of X the following convergence holds in law:

131
X5(x) —2In~ + > Inln—
max, Xo(x) = 2In 345 Inln ¢

— Gi+InM' +c
§—0

=G4+ G +N(0,4In2) +In X2 +In X3 + c.

All the random variables appearing above are independent, G; and G, are two independent
Gumbel laws, and c is a nonuniversal real constant that depends on the regularization proce-

dure. We have also used the fact that In X 1 law Gs.

Lastly, we briefly mention that in the case of the interval it is also possible to see the
GMC measure as the limit of the characteristic polynomial of random Hermitian matrices,
the connection in this case was established in [5]. The main result of [5] is that for suitable
random Hermitian matrices Hy, the quantity

|det(Hy —x)|”
E|det(Hy — x)|¥
converges in law to the GMC measure on the unit interval [0, 1].° Therefore, the same appli-

cations as the ones given in [27] hold and in particular one can conjecture that the following
convergence in law holds:

3
max In|det(Hy —x)| —InN + = Inln N
x€l0,1] 4

— G+ G+ N(0,41n2) +1In X, +In X3 +c.
N—o0

This conjecture first appeared in [13] although it was written on [—1, 1] instead of [0, 1].

2. The shift equations on a and p. To prove Theorem 1.1 we proceed in two steps. We
first completely determine the dependence of M (y, p, a, b) on the parameters a and b, see
the result of Proposition 2.1 just below. We are then left with an unknown function C(p) of
p (and y) and give its value in Proposition 2.2. Throughout this section, we extensively use
the fact that U (r) and U (¢) are solutions of the hypergeometric equations of Proposition 1.4
proven in Section 3.

6Actually, in [5] the limiting GMC measure is defined on [—1, 1], but of course by a change of variable we can
write everything on [0, 1].
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2.1. The shifts in a. The goal of this subsection is to prove the shift equations (1.9),
(1.10) on a and b to completely determine the dependence of M(y, p,a, b) on these two
parameters. By symmetry, we will write everything only for a. We will thus prove that:

PROPOSITION 2.1.  Fory €(0,2) and a, b, p satisfying the bounds (1.5), M(y, p,a,b)
is given by the expression

FyGa+D—(p-DHryGo+D—(p-DHTyGa+b+2) —(p—2%)

2.1) C(p)
@1 c FyG@a+D+PryGo+D+HryGa+b+2) —2p-2)%)

where C(p) is the function that contains the remaining dependence on p (and y). It will be
computed in Section 2.2.

o The —i-VTZ shift equation.
Here we start with the first auxiliary function, for y € (0, 2) and a, b, p satisfying (1.5):

1 2 v p
(2.2) U(t):E[(fO (x—t)4x“(1—x)bezx(x)dx) ]

From the result of Proposition 1.4, U (¢) is solution to a hypergeometric equation. As ex-
plained in Appendix B we can write the solutions of this hypergeometric equation for
t € (—o0,0) in two different bases, one corresponding to an expansion in powers of || and
one to an expansion in power of |¢|~!. Since the solution space is a two-dimensional real vec-
tor space, each basis will be parametrized by two real constants. Let C, C and Dy, D, stand
for these constants. The theory of hypergeometric equations then gives an explicit change of
basis formula (B.3) linking Cy, C; and D{, D,. Thus we can write, when A — B and C are
not integers,

(2.3) U(r)=C,F(A, B,C,1)
+Colt|'""“F14+A-C,1+B—-C,2—C,1)

(2.4) =Dt " F(A\1+A—C,1+A—B,t7)
+Dylt| BF(B,1+B—C,1+B—A, 171,

where F' is the hypergeometric function. We recall that the parameters A, B, C are given by

py? v y?

1 B=—(a+b+1)—Q2=p)7 C=—a—-"r.
The values of A, B, C left out corresponding to A — B or C being integers will be recovered
at the level of the shift equation (2.11) by continuity. The idea is now to identify the constants
C1, C2, D1, Dy by performing asymptotic expansions on U (¢). Two of the above constants

are easily obtained by evaluating U (¢) in ¢ = 0 and by taking the limit t — —oo:

25 A=-—

yz
(2.6) C1=M(y,p,a+7,b),

2.7) Dy =M(y, p.a,b).
By performing a more detailed asymptotic expansion in t — —oo, we claim that
(2.8) D, =0.

We sketch a short proof. For ¢t < —2 (arbitrary) and x € [0, 1],

2 2 2

Y- Y- Y- _
(x—1)T —|t| ¥ <clt| 71,
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for some constant ¢ > 0. By interpolating, for < —2,

D 2
U@t) — Dy)t] 7|

- ‘EI:</01 (e =% + (1 =)l 5 ) (1 — )X dxﬂ

u=1

! )’2 y2 , »
_EK/ (e =% + A —wlr| 7)x(1 —x)bezxmdx) }
0

u:O‘
! ﬁ ﬁ a b
s|p|/0 dxi (G — 0% — 11 )x0(1 - xp)

X (E[(/l (r —f)sza(l —X) VX(x)dX>p_1:|
0

lx; —x|'T

2
v b -1
-HE[(/] |7 x4 (1 _sz) eZX(x)dx)p D
0 Y_

lx) — x| 2

=W MG poah) = 0%,

where in both steps we have used the Girsanov theorem (see Appendix A.1) and ¢’ > 0 is
some constant. However, by using the bound (1.5) over p,

2
2.9) (—A)—(—B)=—<a+b+1+(2—2p)%><1.

This implies that D, = 0. We then use the following identity coming from the theory of
hypergeometric functions (B.3):

r1-Cc)r(A—B+1
(2.10) Ci= ( LK + )Dl.

rA-Cc+nra—-as)

This leads to the first shift equation (1.9):

M(y,p,a+y72,b) r(1+a+yj)r(2+a+b 2p—2)L)
M(y, p,a,b) Fl+a—(p— DY L Q+a+b—(p— )% 2y

o The +1 shift equation.
We now write everything with the second auxiliary function, for y € (0,2) and a, b, p
satisfying (1.5):

@2.11)

- 1 P
(2.12) U(t)=IE[<f (x — D)x(1 — x)beTX® dx> }
0
Again we write the solutions of the hypergeometric equation around ¢ = 0_ and ¢t = —o0,
when C and A — B are not integers,
(2.13) U(t)=C,F(A,B,C,1)

4 Colt) " CFU+A—-C,1+B—-C,2-C,1)
(2.14) =Dyt AF(A1+A-C 1+ A—B,t7")

+ Dyt BF(BA+B—C.1+B—A,17Y).
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As before, we have introduced four real constants C1 Cz, D1, Dz and A, B, C are given by
(2.15) A=—p, E’z—ﬁ(a-l—b-i-Z)—i-p—l, C‘:—%(a—i-l)

Two of our constants are again easily obtained,

(2.16) Ci=M(y,p,a+1,b),

(2.17) Di=M(y, p.a.b),

and we can proceed as previously to obtain
(2.18) Dy =0.
The relation between C; and D; (B.3) then leads to the shift equation (1.10):
M(y,p,a+1,b)
M(y,p,a,b)
(2.19) M50 +@)+ DTSR +a+b) - 2p—2)
ST +a) = (p =GR +a+b) —(p-2)

Therefore, for VTZ ¢ Q, (2.11) and (2.19) prove the formula of Proposition 2.1. The result for
the other values of y follows from the well-known fact that y +— M (y, p, a, b) is a continu-
ous function.

2.2. The shifts in p. We now tackle the problem of determining two shift equations on
p, (1.15) and (1.16), to completely determine the function C(p) of Proposition 2.1. We will
work only with U (¢). The idea is to perform a computation at the next order in the expressions
of the previous subsection. This will give the desired result.

PROPOSITION 2.2.  Fory €(0,2) and p < iz
270)P o) Y Ty (2 —p¥)
(220) C(p) — L;(_) 4 7Y . 2
(1 —XHr\y Iy (3)

© The +1 shift equation.
Since we have completely determined the dependence of M on a, b by equation (2.1) we
are free to choose a and b as we wish. To find the next order in t — 0_, the most natural idea

istotakea suchthat0 <1 -C=14a+ VTZ < 1, and then it suffices to study the equivalent
of U(t) — U(0) when t — 0_. For technical reasons this only gives the expression of C»
when y < +/2. To obtain C; for all y € (0, 2), we will need to go one order further in the

2
asymptotic expansion and we make the choice 0 <a <1 — T and b = 0. In this case, we
have p < y2’ 1 <1—C < 2. We perform a Taylor expansion around t =0_,

1
U(t)=U(©) +tU’'(0) +z2/0 U"(tu)(1 — u) du,

2

- 2l 2 a U (x — tu) T x@ p=1
@ ——pZ dxi(x; — tu)yT_lx?—E[(/ G o)t 3 e%X(x)dx> :|
0 A O x—xiIT
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2 2 L 2
=P [T ay 5y
4 0
1 4 a p—1
<[ ([ EE e )
0 ¥?

|x +ruy| 2
(») comes from multiple applications of the Girsanov theorem (see Appendix A.1) and sym-

metrization tricks. One may refer to (3.5) where we calculate rigorously the derivatives of
U (t). Next we have the following bound for y € [0, ] uel0,1],and t € [—1, 0]:

2
1(x_t”)4x P5X) )p_l]
E[(A; dx

|x +tuy|

2

1 xa—l—VT p—1

< sup {E[(/ ﬁeéx(x)dx> }
x1€[0,1] 0 L

IX—X1| 2

+E[</Ol Gl 1) T x P5X 0 dx)p_l}}

|x —x 1|
< 00.
Then we get by dominant convergence that

2 2 poo 2
0_
1= _p):la|m|_1+a+VT/ dy(y + 1)~
0

U’ (tu)

)/2
X y“_lM<y, p—1l,a— T’0>’
and again by dominant convergence
U(t) —U(0) —tU'(0)

2
_pyla T+
4 r@+at?)
2 2
X M(y, p—1,a— VT,O) +0(|t|1+“+VT).

The value of the integral above is given by (B 11). We arrive at the expression for Cy:

Fa+ DIM(—a—% —1 2
2.21) Cy = pl @t = v (%p—La—ZgQ.
r-4) 4

The theory of hypergeometric equations (B.3) gives this time the relation

rC—-1DI(A-B+1
(2.22) Cy = (Fm;&_B;)DL

By identifying the above two expressions of C», we get

2
M(y,p—l,a—%,O)

Fﬂ+a—@%&))FQ+a—@ 2L
Fd+a)lQ2+a—2p—3)%)

lrar?: [ Yy 4
1] /0 dy (v + )51y

M(y, p,a,0).
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By using the shift equation (2.11) on a, we can drop the —VTZ after a in the expression
M(y, p—1,a—,0) and we obtain for 0 <a < 1 — % and b =0,
M(y,p,a,0)
M(y,p—1,a,0)

(1 — py)F(lJra—(P—l) )F(l—(l?—l) )F(2+a—(17 25 )
(1——) FQ+a—-Q2p-3) T2 +a—@2p- 25 S

Combined with (2.1), this leads to a first relation on our constant C(p), for p < iz,

14
C(p) Y <P—1>4 3T - pl )
2.23 — P~ <—> — i
229 cop-n_ 72 ra -2

Reversely, (2.23) and (2.1) show that for all a, b, p satisfying the bounds (1.5):

M(y, p,a,b)
M(y,p—1,a,b)

(2.24) ra - o
TA-Z9r(+a-(p- DY P +b—(p— 1L )r(2+a+b—(p )% )

S ra-1) FQ+a+b—Q2p—-HEITQ+a+b—Q2p—2%)
o The +% shift equation.
Since the relation (2.23) is not enough to completely determine the function C(p), we seek

another relation on C(p) that is not predicted by the Selberg integral. The techniques of this
subsection are a little more involved, they lead to a relation between C(p) and C(p — i)

2
Again we can pick a and b as we wish so we choose b =0 and —1 — VT <a<-—-1-12 +a0
where ap > 0 is a constant introduced in Lemma A.9 of Appendix A.3. The asymptotlc in
t — 0_ of the following quantity is then given by Lemma A.9:

1 2 p 1 2 p
]E[(/ (x—t)yﬁlxaegx(x)dx) ] —E[(/ xa+y4egx(x)dx> ]
0 0

F(=p+1+-5@+1)
['(=p)

2
Y-
|t|1+6l+ 7

=g(y,a)

4

where g(y, a) is a real function that only depends on y and a. Comparing with the expansion
(2.3), we have

4 y2 1+a+ﬁ
xM(y.p—1——@+1),-2—a—"-,0) +o(r]'T+7),
%

(- p+1+ (a+1))
NG p)

Cr=g(y,a)
(2.25)

4 y2
xM(y,p—l——2(a+l),—2—a——,0>.
y 4

With the identity (B.3) coming from hypergeometric equations,
rc-nNrA-B+1)

C2= D
F(A)F(C—B)

I(-l-a-1}% EY\r@+a—Q2p-2)%)
(- p4)F(1—(p—1) )

M(y, p,a,0).
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Comparing the above two expressions of C; yields

gy,a)
M(y,p.a,0)

(2.26) = Z 7
M(y,p—1-@+1),-2—a- 5,0

P(—p)T(—1—a— L) 2+a—Qp—2)L)
C(=p+1+ 2(a+1))r( P4)F(1—(P—1) )

A crucial remark is that from (2.1) and analycity of the function I',, M (y, p, a, b) is analytic
in a, b. Thus the right-hand side of (2.26) is analytic in a. We can then do analytic continu-
ation simultaneously for both sides in the above equation. This shows that the expression of

the right-hand side does not depend on p not only for —1 — VTZ <a<-—-1- VTZ + ag but for
all appropriate a where the expression is well defined, that is, —1 — VTZ <a<-—1.

In the following computations f(y) stands for a real function depending only on y and
we will use the abuse of notation that it could be a different function of y every time it
appears. Consider the case where ]{4? <y?< % for a k € N*. For this range of y we make

2 2
the special choice a = —% and thus the bounds —1 — VT < a < —1 on a are satisfied.

. _ _ (ktDy?
In the previous paragraph, we have shown that for a = —=—;-"

2
My, p,—M 0)
M(y, +k —2,0)

(2.27)
M5 —k=pr(= pLOT(1 = (p— DL

1“(—1?)1“(7—1)1“(2 Q2p+k—-Di )

=f()

By the shift equations (2.11) and (2.19),

2
M(y,p—%Jrk,’%—z,O)
2
My, p— 2 +k =82 0)

LTG5 +1=pD((+ )55 +2=p)

1

o F((2+j)% —k+2-2p)

Xl_[ F(4—(2p+3k—i—1)7’—2)
0T — (p+2k— DTGB — (p+2k—i— DL

Then by (2.24),

2
M(y.p— 5 +k = 0)

4 k+1)y2
My, p— 5. =7 0)

'T@—(p+k+i+ DY )F(Z—(p—l—l) T2 — (P+1+0Y )F(3—(p+k—|—l) )
T@d—Qp+k+20)4 T — Qp+k+2i+ 1) )

—f()]'[
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and the product of the above two equations gives

k2
M(y.p— 5 +k 5 =2.0)

k+1)y2
M(V»P_%»—%,O)

F4—-Qp+k—-Di )

=f) >
FG—(p— DTG - pIO I3~ (p+1+0)5)
.4 .\ 4
y li[ F(J7+1—P)F((1+J)7+2—P)‘

i D@+ —k+2-2p)
Combining this relation with the previous shift equations (2.27),

k+1)y2
M(y, p, — &PV )
k+1)y2
M(y.p— 5. —*37.0)

F( —k—=p)I'(= p4)F(1—(p—1) S Cp+k—-D )

= f(y)
F(=pTZ - Dr@—Q2p+k—DHEITG - (p — DY)
P =PG5 +1=pTCs+2-pILGs+2-p)
X
FG-pH 3@ - (p+1+DPT(E —k+2-2pr (B —k+2-2p)

r(—pV{)F(l—(p—1>V—2>r(4—<2p+k—1>y—>r<1—p>
LG - pLITG—(p— DEITQ2 - 2p+k— DL (=p)
PG +2=pls+2= TGy —k=pF5+1-p)
) 1'[5-‘;3(%—(p+1+i))F(%—k+2—2p)r(%—k+2—2p)

=f)

4 TS —k—pT(E+1-pT(E—k+1-p)
— (S =)y T |
% FG3—k+1-2p)T (5 —k+1-2p)

By (2.1), the same ratio of M can also be written as

k 2
M(V9p9_(+41)y ’O)
k+1)y2
M(V,P_iz»—( +4))/ 50)

C(Cif( (%)

FCs—k=pPCs+1=pTCs —k+1-p)
r(;—%—k+1—2p)r(%—k+1—2p)

4

thus we obtain, for - < yr<?

k+

(2.28) C(Ci Sy )( ) pF<%—p>-



THE DISTRIBUTION OF GMC ON THE INTERVAL 891

This proves the second shift equation (1.16) on C(p). Then, for every fixed y such that
% ¢ Q, both shift equations (2.23) and (2.28) completely determine the value C(p) up to a

constant ¢, of y. To see this, take another continuous function &€(p) that satisfies both shift

equations (2.23) and (2.28). Then the ratio R(p) := g((—lf)) is a l-periodic and %—periodic

continuous function. Combining this with the fact that % ¢ Q implies that the ratio R(p) is
constant and C(p) is determined up to a constant ¢, of y by the two shift equations on p.

The constant ¢, is then evaluated by choosing p = 0 and by using the known value
M(y,0,a,b) = 1. Thus we arrive at the formula of Proposition 2.2. Finally, by the conti-
nuity of y — M (y, p, a, b), we can extend the formula to the values of y that were left out.
This completes the proof of Proposition 2.2.

3. Proof of the differential equations. We now move to the proof of Proposition 1.4. In
order to show that U (1) and U (¢) satisfy these differential equations we will need to introduce
a regularization procedure. We will work with two small parameters § > 0 and € > 0 which
will be sent to O at the appropriate places in the proof. The first parameter § controls the
cut-off procedure used to smooth X. A convenient smoothing procedure can be written by
seeing X as the restriction of the centered Gaussian field defined on the disk D 4 ( %, 0), that

is, the unit disk centered in (%, 0). X still has a covariance given by

3.1) E[X (x)X (y)] =21In

lx =yl
Then for any smooth function 6 € C*°([0, co), Ry) with support in [0, 1] and satisfying

fooo 0= nl, we write 05 := 8%9('(;—‘22) and define the regularized field X5 := X * 6s. Similarly
we introduce

1 1
3.2 o ::/ f ] ) dZ d2 .
(3.2) (X)s cex o+ 5(y1)Os(y2)d“y1d-y2

This quantity will appear when we take the derivative of E[ X5(x)Xs(y)]. Now since we have
the singularities x“ and (1 — x)? that appear in U (¢) and U (1), we will also need to restrict
the integration from [0, 1] to the smaller interval [€, 1 — €] for some small € that will be sent
to 0. Finally, we introduce some more compact notation for various expressions that depend
on both § and €:

Gs(x,y) =E[Xs(x)Xs(»].

D(x:1) = (x — z)4x0(1 —x)°,

1—€ vy p
Uecs(t) :=E (f D(x;1)e? W)dx) ]
L €
B 1—e 2 p—1
Vé(’la)(xl;t) =F (/ D(x;t)e%X“(XHVTG“(X’xl)dx) },
L €

1—e 2 p—2
VO, x0: 1) = E (/ D(x: 1)e s Xs+5 (Galx.x)+Gs (x.x2)) dx) ]
6’ ’ ) . 9 b
€

Eoe5(t) := D(e; t)VE(,l(;) (e51),
Eles(t):=D(1 -V —en).

The terms Ve(’ls) and VE%) will appear when we compute respectively, the first and second order
derivatives of U s. The terms E¢ ¢ s and Eq ¢ s are the boundary terms of the integration by
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parts performed below. We will also use U¢(¢), Ve(l)(xl; 1), Ve(z) (x1,x251), Eo.e(t), E1(t)
for the limit of the above quantities as § goes to 0.

PROOF. First, we prove the equation for U (¢). We recall the definition

(3.3) U(t):EK/Ol(x—r)fxa(l—x)beZX<X>dx>p},

and we calculate the derivatives with the help of the Girsanov theorem of Appendix A.1:
, 1—e )
Ue,s(t):P/E dxy B,D(xl;t)Véva (x1;1)
I 2\ 4 by ()
==p [ dnidn (-0 T -0V i
€
= —P<E1,e,a(t) — Eoe5(1)

I-e N PN b
- dxi D(x1; )V s (i )| — —
€ X1

1—x;

1—€
_ f dx) D(xr: 0d V.Y (s z))
€

We claim that the last term in the sum equals zero. Indeed,

1—e
/ dxi D(x1; 1)0y, 6,;(MJ)
€

l—e pl— e D ot D it 2
—(p— 1)_/ f (x1; 1) D (x2 )eVTGS(xz,xl)Ve(ZS)(XI’xz; 0
(x2 —x1)s ’

=0 by symmetry.
Thus, by sending § to 0,

Ul = —p(El,e(z) — Eoe(t)

l1—e | a b
—/ dx) D(x1; 1)V )(xl;t)<— - ))
€ X1 1—x;

In the same spirit, we calculate
1—e D(x1;1)
(r)—ﬂ[ [ana( S i

(p—l)J/ 1—e 16 D(xut)D(Xz;t)
f dxi / (xl—l‘)(xz—t)

(3.4)

x e%Ga(xz,anE(’?m, o t)].

An integration by parts gives

I—e D(x1;1) v
—/; dxlat((XI —l‘)) (xl,t)

I—e (x1 _,)4 a b, (1)
=/ dx10y, | ———— |Jx{ (1 =x1)"V_ 5 (x151)
€ x| —1 ’
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1 1
=——FE1cs(t) + ——Eo.es()
l1—t—c¢ t—e¢
1 ( a b >
— 1 \X1 1 —x;

(p—l))/ f‘ Ed /1 € D(x1;t)D(x2; 1)

(xl —1)(x2 —x1)s

1—e€
—/ dx1 D(xy; t)V (x1 t)

V_
x e G"(xz’xl)Ve(z(S)(xl,xz; 1).

By symmetry of the expression under the exchange of x; and x»,

(p— Dy? AR D(x1; 1) D(x2; 1)
Y d

? (x1 —1)(x2 — x1)s

2
Y
xed G“(xz’xl)Ve(’za) (x1,x2;1)

— 12 rl-e 1—e 2
-7 4)y f dxi / dxy D(x1; 1) D(xa; 1)e s O
€

€

Y R T 7 T
(x1 =2 —x1)s  (2—0)(x1—x2)s/) ©

_ 2 sl—e 1—e . . —
_ (p—Dy / dx; / dx D(x1;t)D(x2;t) x2 — x|
(x1 = 8)(x2 —1) (x2 —x1)s

2
Y
X e'? G“(xz’xl)Ve(zs)(xl,xz; t).

Since ﬁ < ¢ for some constant ¢ > 0 independent of §, by sending § to 0,

py 1 1
—F t —F t
! (l—t—e L)+ ——Eo. (1)

1—e b
—/ dxy D(ey; HV (a1 1) (i— ))
€ Xy —t 1—x;

A further calculation shows that

1—e (1) 1 a b
/ dx1 D(x1; )V, (x15 1) — =
€ X1 —1\Xx1

1—x;

1—e€ 1 1
= [ anpeivOein(4( - )
€ t\x1—1t X1

b ( 1 i 1 ))
1 —t\x1—t¢ 1—x;

1—¢ b
1) - -
— —/e dx1 D(x1; )V, (x1; f)( (1 —1)1 —Xl))

U”(t) —
3.9
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and as a consequence,

1 1
vl ="~ Z (Bt -0+ ;B0
1—e b
3.6 (1) -z
(3.6) +f dx;D(xy; 1)V, (xl,t)< (1—t)(1—x1)>)

+ (a & )U ).
t 1—1
We can also write Uc s(¢) in a similar form by doing an integration by parts:

(I =t —€)E1¢5(t) + (t —€)Epes(1)

I=e NI a b
- dxlD(xlst)Vg,g (.Xl,t)(.Xl—t) -
€

x1 1—x

2 1—€

_ (1 + VT) / dx1 D(xr; )V s 1)
€

l—e pl—e
+(p— 1)—/ [ dx dXQD(xl,t)D(xz,z)eTGé(xz 1)
X1 —1t

X —V(Z)(M,XQ, 1)
(x2—x1)s €

y? 1—e 0
=(1+Z>_/ dx1D(x1; 1)V, g (x151)
€

1—e 1—e
~-nk / dxy / dxaD(x1: 1) D (xa: 1)es G220
€

X2 — X1

2
—_— ()(X1 x2;1).
(x2 —x1)s

By sending § to 0 and by applying the Girsanov theorem of Appendix A.1, we obtain

_(B+a+b)Ue(t)
= —1t—-€)E1 1)+ —€)Eoc(t)

1—6 1 a b
~ [ anpea v e ne —r)(— _ )
€ X1

1 —x;

where werecallthat B=—(@+b+1)— (2 — p)yTz. ‘We also note that

1—e€ a b
/ dx1 DGei; VD (xps 1) (xp — r)(— - )
€ X1

1—x;

1—e _
:(a+b)U€,5(t)—/ dx; D(x1; I)V(l)(xl,t)<at b(1 ¢)>’
€ X1 1 —x
and hence,
—BU(t) = (1 =t —€)E1.(t) + (t — €) En,c (1)
3.7 e B
+/ d-xl D(_xl t)V(l)(xl t)<at b(l t)>
X1 1—X1
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Combining this with the expressions for U/ and U/, equations (3.4) and (3.6),

Ul = —p(El,ea) — Eoe(t)

1—e€
—/ dxlD(xl;t)Ve(l)(xl;t)(i— b ))

X1 1—x;

2
pY 1 1
U”t=—<7E t ——FEp (2
{0 = (T B Eoe(®)

1—e€ a b
+ / dx) DG VO (x; r)(— + —))
€

txp  (I—=0)(1 —xp)
a b ,
+ (; - I—_t)Ue(f),

t(1=0U/t)+ (C—(A+ B+ )1)U.(t) — ABU(t)

(3.8) o201 1
=e(l - E)T(ﬁ&f“) + :Eo,e(t))-

we finally arrive at

From this expression we see that the last thing we need to check is that as € goes to zero,
the right-hand side of the above expression converges to 0 in a suitable sense. Indeed we
will prove that, for ¢ in a fixed compact set K € (—00,0), € E1 () and € Ep ¢(¢) converge
uniformly to O for a well-chosen sequence of €. Let us consider € E ((¢) as € E1 ¢(¢) can be
treated in a similar fashion:

2

2 l—€ (v — VT +a(1 _ +\b y -1
eEo,e(t)z(e—r)yTe““(l—e)bEK/ - 3x7(1-2) ezxmdx)p }

lx —€|?

In the following, we will discuss three disjoint cases based on the value of a. They are a >
2 2 2
1+ - l<a<—-1+%,and—-1-L <a<-1.

. 2 4
a>—-1+14.
This is the simplest case as we have for € sufficiently small and for some cg > 0,

Lx4(1—x)P p—1
€Eo(t) < coeT (1 —e)bEK/ Mﬁxmdo ]
0

|x — €| 2

2
620C06a+1M<y’ pa— J/? b)’

which converges to 0 as € — O uniformly over t € K.
2
(i) -1 <a < -1+ 4.
In this case we have p — 1 < 1 and e%*! —6 0.Ifp—1<0,
€—

2
—€ — VT a —_x)b -
E[(/l x—174x (12 X) e%X(x)dx)p 1}

|x — €| 2

is uniformly bounded thus it is immediate to obtain the convergence to 0. Hence it suffices to
consider the case 0 < p — 1 < 1. We choose ey = ZLN Using the subadditivity of the function
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x — xP~1 we have for some ¢, ¢’ > 0 independent of K,

1 a p—1
X
eNEo,ey (1) <Coéa+1E[<f2 ﬁe%x()‘)do :| +C/ a+1

Y
Nlx —en| T

N-1 €n x4 p—1
SCOGW—I Z ]E|:(/ —er(x) dx) ]+c/ a+1
€

n=1 x| T

Then by the scaling property of GMC,

—1
E[(fe" x“ _e2X(x)dX)p }
€

n+1 |X—€ +1|

_ -1
_ 2%(p—l)(p—2>—(a—%2+1>(p—l)E[(/f” ! R du)” ]
R T =

€n—1 ué r—1
PYAy +a+1)P+a+1E|:(/ _ X du) }
€n

lu — €yl 2
We can deduce that

enEo.ey(t) < c 2 NathpW= DG p2— (4 +a+ 1) pra+)

1 _
XE[(/;z L}/zegx(x)dx>p }"I‘C/ a+1
1 1

1 |x—zl7

/ _a+1 N—>oo

2
<c2N( p—ig—a= l)p-i-c 0,

2 2
for some constants ¢y, ¢, ¢’ > 0. The convergence holds since p > 0 and J’T p— VT —a—1<0
(this inequality comes from (1.5)), and it holds uniformly over ¢ in K.
2
(i) —1 — ”T <a<-—1.
In this case p — 1 < 0 so we are always dealing with negative moments. This implies that
for ¢ in K, we can bound € Eg () by,

1

L, -
eEo.t) = coe B[ [Faem BN )]
€

simply by restricting the integral over [¢, 1 — €] to [€, 1/2]. An estimation of the resulting
GMC moment is given by Lemma A.4 in Appendix A.2. For € sufficiently small, there exists
a constant ¢ > 0 such that

1 -1
([ e eren)”
€

2
2
ce i@t l+a+ 2 - Py: 0,
= 2 2,2 42 2
cePDUta—to)=C=rm VT _ % <o0.

This suffices to show the convergence to 0 of € Eg ¢ ().
Indeed, in the first case, a basic inequality shows that (% — %(a +1)2> —(a+ 1) with

2
equality when —(a + 1) = VT. Since the condition cannot be satisfied, we have the strict
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2 2
inequality. In the second case where 1+ a + - — 22— < 0, we can easily show that under

this condition together with the bound (1.5) for p, (p—1)(1+a— %) — Z=02% o _ (g4 1),
Hence in both cases, € E  (t)—>0, where the convergence is again uniform over ¢ in K.
Combining the cases (i), (ii) and (iii), we have proven the differential equation (1.20) in the
weak sense (in the sense of distributions). Since it is a hypoelliptic equation (the dominant
operator is a Laplacian) with analytic coefficients, U (¢) is analytic and the equation holds in
the strong sense.
Let us now briefly mention the case of U (7). In a similar manner, we calculate

-~ 4 . -
_BO™) = ﬁ(a = OE 1)+ (t = Eoe (1)

+/-1 edxlD(xl t)V(l)(Xl t)<ai‘ b(l—t))),

1—x;

f]é(t) = _P<E1,e(t) - EO,e(t)

1—e€ - ~ a b
—/ dx1 D(xy; 1)V, ><x1;r><— - ))
p X1 1—x;

" p I I -
U(f) ) ﬁEl,e(f)‘f‘TEO,s(Z)

1—e¢ b
) _
+f dxi D(XI,I)V (x1,t)< + (1—1‘)(1—)61)))
4 (e L)U/t
+y2<; IEETTAC

where b(x; )= (x — )x%(1 — x)? and where VE )(xl, 1), Eo @), E,| (1) are defined as
functions of D(x; t), the same as their definitions without the tilde. We verify easily that

t(1 =)0/ (t) + (C — (A+ B + )t)UL(t) — ABU.(1)

(39) py2 1 5 1 B
=e(l - €)T<mEl,e(f) + :EO,G(t)>,

and the right-hand side of the above expression converges again to zero uniformly for ¢ in
any compact set of (—oo, 0), which finishes the proof of the Proposition 1.4. [J

One may wonder if other differential equations can be obtained for similar observables. If
instead of U (¢) and U (¢), one introduces the more general function

1
(3.10) t—)E[(f (x — )% x%(1 —x)be%X(x)dx)p}
0

for some arbitrary real number x, then this function will be solution to a second order differ-

ential equation if and only if x = 72 or x =1 (except for some special cases where “nontriv-
ial” relations hold for instance for p = 0). This fact can be obtained by similar computations
as the ones performed above. On the other hand, conformal field theory predicts that dif-
ferential equations of any order are expected to be verified by suitable observables although
it is not clear to us at this stage what information can be extracted from these higher order
differential equations.
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APPENDIX A: PROOF OF THE LEMMAS ON GMC

A.1. Reminder on some useful theorems. We recall some theorems in probability that
we will use without further justification. In the following, D is a compact subset of R<.

THEOREM A.1 (Girsanov theorem). Let (Z(x))xep be a continuous centered Gaussian
process and Z a Gaussian variable which belongs to the L? closure of the vector space
spanned by (Z(x))xep. Let F be a real continuous bounded function from C(D,R) to R.
Then we have the following identity:

E[z2]

(A.1) Ele”™ 2" F((Z(0),cp)] =E[F((Z(x) + E[Z(0) Z]) . p)]-

When applied to our case, although the log-correlated field X is not a continuous Gaussian
process, we can still make the arguments rigorous by using a regularization procedure. Let us
illustrate the idea by a simple example that is used in Section 3. We introduce three cut-off
parameters, § to smooth the log-correlated field X, € to avoid the singularities in 0 and 1, and
A > 0 to apply (A.1) to a bounded functional F. Hence, the following computation:

1
E[(/O x4 - x)be%x(x) dx)p}

1—€ 2
. . . b ZX _y_]E X 2
= lim lim lim dxix{(1 = x) E| 1 x;)n<A€? s ()= E[Xs (x1)7]
€—>06—-0A—+00 Je

1- -1
X (/ exa(l — x)be%XS(x)—g]E[Xé'(x)z] dx)p i|
€

1—¢

Al L. . .

(=) Iim lim lim
€e—>06—-0A—>+00 Je

- —1
x (/ “ X1 — xybe B X+ EIX () X5 ()= BLX (67 dx>p ]
€

1 1 4a 1— b p—1
=/ dxle(l—xl)bEK/ Me%xmdx) }
0 0

Y-
lxp — x| 2

dxix{ (1 — Xl)bE[lllelloosA

The next theorem is a comparison result due to Kahane [15]:

THEOREM A.2 (Convexity inequality). Let (Z1(x))xeD, (Z2(x))xep be two continuous
centered Gaussian processes such that for all x,y € D:

E[Z1(x)Z1(0)] < E[Z2(x) Z2(y)].

Then for all convex function (resp. concave) F with at most polynomial growth at infinity,
and o a positive finite measure over D,

E[F(/ ezl(x>—%E[Zl<x)2]U(dx))}
D

< (resp. E)E[F(/ eZZ(x)_%E[ZZ(x)z]U(dx)>].
D

(A.2)

To apply this theorem to log-correlated fields, one needs again to use a regularization
procedure. Finally, we provide the Williams decomposition theorem; see, for instance, [32].
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THEOREM A.3. Let (By —vs)s>0 be a Brownian motion with negative drift, that is, v > 0
and let M = supy>o(Bs — vs). Then conditionally on M the law of the path (Bs — vs)s>0 IS
given by the joining of two independent paths:

(1) A Brownian motion (le + v$)o<s<ry With positive drift v run until its hitting time Ty
of M.

2) (M + Bt2 — vt);>0 where (B,2 — vt);>0 is a Brownian motion with negative drift con-
ditioned to stay negative.

Moreover, one has the following time reversal property for all C > 0 (where t¢ denotes
the hitting time of C):

l ~
(A3) (Byos +0(tc = 5) = C)g_yr, = (Bs = v5)0<s<L

where (Bs — vs) s>0 is a Brownian motion with drift —v conditioned to stay negative and L _¢
is the last time (Bs — vs)g>0 hits —C.

A.2. An estimate on GMC. We now move on to the proof of some technical lemmas
required in the previous sections. Lemma A.4 written below will be used in Section 3 to show
that the boundary terms obtained in the derivation of the differential equations converge to 0.
Just like in Section 1.2 for s > 0, we write X (e ~*/?) = B, + Y (e~%/?) where By is a standard

Brownian motion and Y is an independent centered Gaussian field on C with covariance:
\
(A4) E[Y(x)Y(y)]=2In M
X=Yy

Denote the GMC measure associated to ¥ (e~%/2) by uy(ds) := e7Y G ds. The goal of
this subsection is to prove the following lemma.

2
LEMMA A.4. Forq >0,a < —1— Y- and a fixed constant A > 0, there exists €| < A
sufficiently small such that, for all € < €,

E[(/Ax“e%x(x) dx)_q}
€

1 2 2 2
(A5) ety @n? ldtadt )/T I ‘1?2’ >0,
<
- 2 2,2 2 2
mﬂw%+%yrm+%+%fa

where ¢ > 0 is a constant that depends on A, y, a and q.

By using the decomposition described above, we can transform this lemma into another
equivalent form,

A —q —2Ine 1 —q
E|:</ xae%X(X) dx> i| — 2QE|:</ - eg(BS_S(Z"‘V(a+1)))uy(ds)) ]
€ —zIn

—2lne Z(B +as) —q
([ )
—2InA

where again (By)s>0 is a standard Brownian motion independent from Y, and o = —% —
%(a + 1). Therefore, lemma A.4 is equivalent to the following lemma.
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LEMMA A.5. Forq >0, a > 0, a fixed constant ry, there exists r1 > rq sufficiently large
such that, for all r > rq,

_ Ce_%r o — —qy <0
"% (Bytas) ! ’ 2 ’

(A.6) E e’ py(ds) = 22 _gya qy
o ce(T_T>r, o — 7 >0,

where ¢ > 0 is a constant that depends on rg, y, a and q.

A similar result for 2d GMC has been proved in [17] (Proposition 5.1). A slight difference
is that in [17] the power g depends on a.

We start by proving three intermediate results. We denote y; = By + as, and we introduce
for B > 1 the stopping time Tg = inf{s > 0, y; = 8 — 1}. Recall the density of Tg for g > 1,
u > 0:

-1  _-1-ew?
(A7) P(Tg € (u,u+ du)) = \/_u3/2 2 du.
LEMMA A.6. Fora, A >0, we have
P
(A.8) P(sup Vs < A) < AT
s<t
PROOF. We know the density of sup,_, ys:
_(A- m)z
P(supys < A) =BT 20 = —— / ds
ClA—— Af 4 ozzt
_ A=t
S NE / 372 ds=e 7. o
LEMMA A.7. We set fort >0
41,
(A.9) (1) = f e2 0573 Ly (ds).
t
For g > 0, we have the following inequality:
(A.10) E[1(1) 1yis1 — yi] < cr(e 590170 4 1) as,

where ¢ depends on vy, q.

PROOF. Conditioning on y;+1 — ¥ =y, (Bs — By)i<s<t+1 has the law of a Brownian
bridge between 0 and y — «. Hence it has the law of (B} — sB| 4+ s(y — a))o<s<1, Where B’
is an independent Brownian motion. We have

v, —q
E[1(t) ™ ]yi41 —yt=y]=E[(f0 e%(BS_SB“LS”My(ds)) ]

: Y v . . e
Notice that e2*Y > ¢2¥ A 1, and a classic result on the moments of Gaussian multiplicative
chaos shows that

E[(11y (10, 17)) ] < oc.
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thus
Y yB-sB - 9 info<y<1 (B}—sB}) -
E[(/o e2(Bs—s I)MY(dS)) ]5E[6—71n 0=s<t Bs=SBUIR[ (1uy ([0, 17)) 9]

=:C] <.
We can now derive that

E[I@®) y1 —ye=y] <ci (e_%qy V1) <c (e_%qy +1) as. O

LEMMA A.8. Definefor >1,a>0,g>0andr >2:

1 elp—1.
(A.11) Jrpi= E|: {Surf>se)[/0.r]y elp /3]}i|‘
(Jo €27y (ds))
Then there exists co > 0 depending on v, «, q such that
o2
(A.12) Jrp < cze_T’e(“—%)ﬁ_
PROOF.
— =D Lsup, e, yelB—1,81)
frpse E[l”ﬁ“‘” 1(Tg)
1 cr0.-1 Ys€B—1,8]
+E|:1{T,3>r—1} {si%y,[_oi s Elp= L }] —: A+ B.
e 2 I(r—1)4

We first bound A. By using the strong Markov property of (ys)s>0 with respect to Fry41,

_qr(B=D —q
A=<e 2 E[I{Tﬂ+1§r}I(Tﬁ) l{supse[Tﬁ—H,rj Ys_)’T/nglfﬁ_)’TﬂJrl}]

_qv(B=D _

=e 7 EBlgyr1=n I (Tp) Bl jsup, o, _r, 1y v <p-yry o) [ F1p11]
_qv(B=D _

=e 7 E[lgri<nE[1(Tp) ™| F15. B — yip41]

X Ellsup, 0, 7,1 v <p=yry 0] F 1 B = V111
By Lemma A.7,

E[I(Tp) " Fry, B — yrp1] < (e 210 P ) as,
By Lemma A.6,

(ﬂ ) az(r—Tlg—l)
_ a(B—yrg41)——F5—
E[l{suPse[O,rfTﬁfl]Y§§/3—YTﬂ+l}|'FT/3’ B yTﬂ+1] =e A a.s.
Therefore,
2
_qr(B=D _Y _ _ _ =T
(e 7401g+1—P) + l)ea(ﬂ YTg+1) 5

A<ciem 7 Ellgy4i<n

Conditioning on Fry, y7z+1 — B has the law of N + o where N ~ N (0, 1). Hence,

2
—griE-l) -z - _etr=Tg=h
A<cie” 7 E[(e 2q(N+“)—f—l)e “(N+“)]E[1{Tﬂ+1§r}e p
2
_qyB-D) , _o? . y2P _a? _ ¥ r=Tg—1)
=cie” 2 (e 27T e T)E[lgpiizne 2
_ayB-1 , v o?r o1

<ciem 7 (e ¥ +1)e” 2 E[liry<,—1e 2 ]
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We calculate with the density of Tg

OtzTﬂ r—1 ﬁ — 1 _ (ﬁ*lfau)z ﬁ
E[I{Tﬂfr—l}e 2 ] :/(; We 2w e 2 du
[ee} 2
_ ea(ﬁ—l)\/Z/ﬂl 5 dx
T r—1
S ea(ﬁ_l)‘
Combining the elements above we get
(er
(A.13) A<cle 2@ P,

for some constant ¢ > 0 of y, & and g. We proceed similarly for B, using again the Markov
property:

l{suPse r— 1.1 s=Yr—DEB—=1=y,—1,8—yr—11}
B :E|:1{Tﬂ>r—l} L qY¥r—1 ]I( 1)‘1 l 1 i|
e 2 r—

1
<E|1 _
=~ |: {Tfi>r 1}e%(ﬁ_l_supSE[V—I,VJ(y“_y”_l))I(r _ 1)qi|

= e TEDP(Ty > r — DE[e WPsetr-110s=3-D 1 (r — 1)79].

We show that the expectation term can be easily bounded: let us denote (y;)y an independent
process which has the same law as (yy)s,

E[e% Supse[r—l,r](ys_yrfl)l(r _ 1)_11]
<E[e?” Supse[o,l]Y§]%E[1(F _ 1)—24]%

< C%E[ew suPsE[O,l]y;‘]% E[e77P1 4 1]%7

where in the last inequality we have used Lemma A.7. We see that this whole expression is a
constant that depends on y, « and g.
Now it suffices to compute

u

© g-1 (B=1—au®
P(Tg>r—1 =/ —e 2w
(T ) r—1 /2mwu3/?

—1 2r—1 [® (B-1?
=< 'B—e“(ﬁ_l)_%/ u=3%e™ 3 du
r

21 -1

2(r—1
< B-D—

Hence,
(3(27‘
(A.14) B<cle T @ P
Equations (A.13) and (A.14) together finish the proof of the lemma. [J

Now we can prove the main lemma.

PROOF OF LEMMA A.5. Define forn > 1

(A.15) My ={ sup (3 —yp) €ln—1,n}.

s€lrg,r]
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‘We can write

r —-q 2,2 o r -4
E[(/ e%ysﬂy(ds)) :| — e(%—%)ro Z E|:1Mn (/ e%(yf_y’o),uy(ds)> ]
ro ro

—‘”’a)r
0
§ Jr— —ro,n>»

n>1

and by Lemma A.8 when r — rg > 2,

Jr—ro n=<ce Te

In the case where o — 7 < 0, it is then straightforward that there exists ¢ depending on ry,

¥, a, g such that
Y -4 azr
( e2y5,uy(ds)) } <ce 7.

The other case where o — qT > ( is actually very direct to prove, since we then have:

2

E[([ ezyauy(ds)> q]SE[e—%y, 1] [I(V—l) q]<ce< 22 q}éa)r‘
ro

In the last inequality we have used the fact that y,_1 = B,—_;+a(r — 1) and that E[7 (r — 1) 79]
is a constant independent of r that we can absorb in c¢. Notice this argument actually works
whenever « > 0. This finishes the proof of Lemma A.4. [J

A.3. Fusion estimation and the reflection coefficient. In this subsection, we will prove
the asymptotic expansion result that is used in Section 2.2 to obtain the shift equation (1.16)
on p with a shift 2. In this expansion will appear the reflection coefficient introduced in

Section 1.2 which will also be discussed in the next subsection. Here we will thus show:

V2 2
LEMMA A.9. For -1 - T <a<-—1- VT + ag with ag > 0 a constant chosen small
enough, p<1—|— s(@a+1),ast— 0_,

y2
UG = M(y, pat 0)

4
T(—p+1+45@+1) 2
T oG — - o et
(A.16) I'(—p)
)/2
xM< 1——(a+1) —a—7,0>

l+a+4
o] )

’

where g(y, a) is defined as

4
sy =-I (= 5@+ )
14

1 oo YLt 1+ (a+1)
) E[(i/ S MY(ds)) y }
—00

(A.17)

yo1 —s
The process B3 17 @t ¢ defined by (1.25) and py(ds) = e5Y €™ 4 is the notation intro-
duced in Section A.2.
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. . . . . .=

Notice that in the expression of g(y, a) we recognize the reflection coefficient R (—27“)
of Section 1.2. We emphasize that we only need the result for a in a small open set, it is not
necessary to obtain an explicit value for ag.

2
REMARK A.10. From the conditions on a and p in the lemma, we have —2 —a — VT >

-1 - VTQ and p—1— %(a + 1) < 0, thus the bounds (1.5) are satisfied and M(y, p — 1 —

%(a +1),-2—a-— VTZ, 0) is well defined. We also want to mention that a similar result

holds for U (t) and the proof is almost the same.

PROOF OF LEMMA A.9. We adapt the arguments in [18] for the proof of this lemma. We
introduce the notation

2
(A.18) K (1) :=f(x — )T x4 EX W gy
1

for a borel set I C [0, 1]. Recall that we work with —1 — VTZ <a<-—1- VTZ + ag with ag

small, hence p <1+ %(a + 1) < 1. We want to study the asymptotic of

(A.19) E[Ko,11(t)"] — E[K{0,11(0)P] =: T1 + T»,
where we defined
T :=E[K{;,11(1)7] — E[K[0,17(0)7],

(A.20)
T :=E[Kjo,11(1)"] — E[Kjs,11()7].

2
¢ First, we consider T7. The goal is to show that 71 = o(|t|1+a+y7). By interpolation,

1
71 < |pl fo duE[| Koy 1 (0) — Kio.11(O)] (@K je11(1)

(A2D + (1= 0K ©)" ]
< IpIE[|Kpe.11(6) — K10.13(0) | Kp1.11(0)P 1] < | pl (A1 + Ag),
where
Ar=E[|Kje.11(0) = Kot n 0| Koy, 1007~
and

Az =E[|Kp,11(0) — K{0,13(0)| Ko, 11(0)7 ]

y2

We start by estimating A1. Using the subadditivity of the function x + x 4,
A1 =E[|Kyje,1(1) — Kpjo,11(0) | Ko 13(0) ]

2
2 sl 1 a+2- p—1
rZ X 4 )
<|t|% dxpcfE[(/ 72e2x(x)dx> }
[£] |t -

Hx —x1]2

2 rh 1 2 p—1 2
< |t|ny dxme[(f x“_yTe%X(x)dx) ]+c|t|VT,
|| X

where f( is a constant in (0, 1) to be fixed. Note that in this subsection we will use ¢ > 0 to
denote a positive constant with the abuse of notation that it can be a different constant every
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time it appears. Here we now need to apply lemma A.4. We check that the bounds of (1.5) on

p imply that 1 +a + (1 — p) VT > (. Therefore, we are in the first case of Lemma A.4 which
implies there exists €; > 0 such that, for all x| < €1,

1 2 p-1 L(a+1)?
(A.22) E[(/ x4 T T X dx) } < cxly2 .
X

1

Taking fg = €] we obtain

ﬁ €] a—l—y%(a—f—l)2 ﬁ
Al <clt|* dxix; +clt] 4
(A.23) 1
2 1 2 2 2
<clt] T )T = ol e,
On the other hand,
(A.24) Ay =E[K0,1111(0) Kpjs1.13(0)” ']
2
Il a+ﬁ 1 xa+VT X (x) p=1
= [ dxix, “]E[(/ ————e? de> }
e — x| T
| a2 (I p-1
< dxix, 4E|:(/ x“_TeTX(x)dx> :|
0 It]
2
(A22)  lqat 2+ (s 2
(A.25) e T e,

2
Hence, we have shown that T = 0(|t|1+“+VT).
¢ Now we focus on T». The goal is to restrict K to the complementary of [|t|1+h, [t]],
with & > 0 a constant to be fixed, and then on the two parts the GMC'’s are weakly correlated.
The same computation as (A.21) together with the technique we used for 7| show that for |¢]
sufficiently small

E[K10,11()P] = E[ Ky e (OF] < IPIE[K a1y (O Ky, 17001
2l a+-5(@a+1)?
§c|t|7/ dxix; 7
|l‘|1 h

y2 1 2
THA+m(tat 5 (atl) ).

<clt|
By taking h < — 1+1;+072 , we have
2 2
Y 1 2 Y
(A.26) 4+ 1+h 1+a+—2(a+1)>>1+a+—,
4 y 4
hence
2
Y-
(A.27) E[K{0.11()"] — E[K i e (7] = o] T4,

This means that it suffices to evaluate E[K,j1+r ;e ()71 — E[Kjr,17(£)”]. We will use the
radial decomposition of X with the notation introduced in the first paragraph of Section A.2,

Ki(t) .= Kyjs,11(0)

(A.28) 1 21n L 2 |
25/0 i (e_s/z_t)VTe%(&—s(%+;<a+1>))w(ds)’
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Kz(t) = K[O,ltlH»h](t)

(A.29) 1 po° oy
_ (e—s/Z_I)Z Y (By—s(§+3 @) ).
2 2(1+h) In g

From (A.4), we deduce that for s < 2In L al and s’ >2(1 4+ h) InL

[N

/ 1
(A30) 0 <E[Y (e )y ()] =t o <20l

where we used the inequality In ﬁ < 2x for x € [0, 5]. Define the processes
—s/2 —s/2
P(e™?):=Y(e™"/ )1{s<21n }+Y( i M504 Ly
5(.—s/2 —s/2
P(e™?):=Y(e™"/ )1{s<2ln }+Y( i ) 5=2(140)In Ly

where Y is a Gaussian field independent from everything and has the same law as Y. Then
we have the inequality over the covariance:

E[P(e*/?)P(e* )] <E[P(e*/)P(e™/?)]
<E[P(e™*/?)P(e™*/)] + 201"

The function x — x? is convex when p < 0 and concave when 0 < p < 1. We will only work
with the case p < 0 since the case 0 < p < 1 can be treated in the same way. By applying
Kahane’s inequality of Theorem A.2,

E[(K1(1) + K2(0))P] <E[(K1 (1) + K2(1))"]

(A.31)

(A.32) v
< TWPIR[(K (1) + K2 (1)"),

- 2 y(Bo_sY4ld
where K»(7) := %f;((i-l—h)lnﬁ(e_s/z — t)yTez(B‘ sCatylath)

erty of Brownian motion and stationarity of iy, we have

wy(ds). By the Markov prop-

Ka(t) = |t|“+h)“+“+ P ¢ Bt
(A.33)

y2

X/o (the=% 4 1) Te L (By—s(5+1 (a+1)))M (ds).

with B an independent Brownian motion. We denote

|t|(1+h)(l+a+ )+ 7 6232(1+h)1n(1/\t\>

(A.34) 0 yom oy, 1
— 5/(; ej(BS_S(Z+7(a+1))),LL)~,(ds),
then
V2
A35) E[(K1(t) + (1 +[t1") T o, V)P] < E[(K1 (1) + K2(1))"]

2 (2 p)lel p
< 5 PPIUR[(K (1) + 0 V)],

By the Williams path decomposition of Theorem A.3 we can write

(A.36) V=eiM_ f vu (ds),
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where A = % + %(a + 1), M= supszo(I}s — As) and Ly is the last time (Bis)szo hits —M
Recall that the law of M is known, for v > 1,

1
(A37) P(et™ > v) = —.
VY
For simplicity, we introduce the notation
1 1% vy, 1 [ v,
A3%)  paGi=5 [ Fupan,  pei=5 [ eEFups),
2 —La 2 —00

Now we discuss the lower and upper bound separately.
¢ Lower bound: Since we work with p <0,

E[(K1(t) + K2(1))"] = E[K1(1)"]

y2

> E[(K1(1) + (1+11]") Tore 2™ p(1))"] = E[K1 (1) ]
4

o dv Vi
VEL SR @o it Sapi - kion)|

4) o0 s
=—F bt

Y A+ & 01000
1510)

d Vi 4 _4
x g (e P = (14 1) T orpG0) Y K1 |
u

(S}

®10) 42 T (=p + T (%)

Y I'(=p)
By the Girsanov theorem,

E[((1+ 1) T oo o) ¥ K1 (0" %]

E[((1+ 111" T 000 00) ¥ K0P %]

4,
(A39) = (rl(1+ 1) T [0 ¥
1 2k VB . p—2
XE[(E/() M (e=5/2 _ ) Btstirgarin (ds)> V]
2 2
(A.40) v |t|1+“+VTE[p(A)%] ( 1——(a—|—1) —2—a—”T 0)
t—0_

This completes the proof for lower bound.
¢ Upper bound: we start with an inequality:

E[((K1() + K2(1))"] = E[K1(1)7]

2
(A41) <E[(K1(t) + 0,V)"] = E[K1()?] + (T 7"~ P1" _ 1)E[K,(0)”]
(A42) =E[(Ki(@) +0: V)] —E[K1()"] + 0(|t|h).
To get rid of the big O term, we will need an A such that

2
(A.43) h>1—|—a+7.
Together with the condition (A.26), we have
2
14 I+a

A.44 1 —<h<——7—.
( ) +a+4< = l1+a+y?
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2
There exists such an 4 when a is sufficiently close to —1 — VT.
For A > 0 fixed, since p <0 we have

E[(K1(t) +0: V)" — K1 (1)P]
<E[(Ki(t) +0: V)" — Ki(t)")1{p1> 4]

<E[((K1(1) + 01" pa(0))? — K1(1))")1p15 4]

(A37) 4A o0 du 4 4
B 7E[/EVA/ZWA(A) o (@ D= Dlopa®)” Ki(t)'™

Ky () u
Gi 4x il o0 du 4 A 4
ROV g1+t E[/EM/Q&MA(M T (w+1DP =1)pa(r)” K ()P }
Y K1) uv
where
5 1 [2ng vy vl P=
KI(I)ZE[<§/0 Il(e_s/z_t)ﬁ e2<Bs+s<4+y<a+1>>>w(ds)) V]
t—0_ 4 )/2
~ M\y,p—1-—@@+1),-2—a—-—,0),
y 4
2
and fora < —1 — %,

2 2
G = |t|_(1+h)(1+a+yT)+yTe%BZ(l+h)ln(l/|t|) t_>0; 0 as.
Hence E[(K(t) + 0, V)P — K (¢)7] is smaller than a term equivalent to

aT(—p+ (-2 /2 o
> F(jp) Lo e T E[oa() 7]

4 y2
xM(y,p—l——2(a+1),—2—a——,0).
y 4

We can conclude by sending A to co. [J

A.4. Computation of the reflection coefficient. The goal of this subsection is to prove
the tail expansion result for GMC given by Proposition 1.5. In the first step, we give a proof
of the tail expansion (1.26) where the coefficient ﬁ? is expressed in terms of the processes Y
and BY as defined in the Section 1.2. The proof is almost the same as in [18]. In the second

step we provide the exact value (1.27) for F? by using Theorem 1.1. Before proving the
proposition, we provide a useful lemma. The proof can be found in [18] (see Lemma 2.8).

LEMMA A.11. Let o € (%, Q) with Q = % + %, then for p < % and all nontrivial
interval I C R,

1 ZBQ;_O[ ZY(e*S/Z) p
(A.45) E <§f€2 s e2 ds < 00.
1

O—«
. o YRB. 2 . .
This lemma tells us that the additional term 2% ~  behaves nicely and the bound on p is
the same as in the case of GMC moments.
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PROOF OF PROPOSITION 1.5. Using the decomposition X (e ~*/2) = By + Y (e */?) we
have

n « 1 po° Y(Bo—sg(Xa+l_« —s/2
Ilan(a)=/ x_%e%x(x)dx:—/ eZ B sty =2 5V (™) 4
’ 0 —21Inn

1 fo® Qo= 2
Theor;m A3 e%M— E%Bs e%y(eﬂ/ )ds,
2 —2Inn—Ly
O—u
where M = sup,-((Bs — %s) and Ly is the last time (B_; )s>0 hits —M. The law of M

is given by

1
(A.46) Ple™™ > v) = —5— (=1
vV
We denote
_ 00 Qa .
pA<Q 0‘):1/ e2B " BV D gy,
2 2J-L4

O—ca
p(Qz_a) - %foo X AT ds,
—0o0

and study the upper and lower bounds for P(/ f 0 (@) > u).

¢ Upper bound:
0 Elp(25%° 7] R
y — P a
{9850 ST B
(1} (@) > u) <P(e2%p 5 >u) < MZ(Qy—a) )

¢{ Lower bound: we first show that the tail behavior is concentrated at x = 0 and that the
value of n does not matter. Consider /4, € > 0 sufficiently small,

IP’(Ila’l(oz) >u-+ ul_h) — IP’(If”n(a) > u)

l o
(A47) fP(f X7 et X gy >u1_h)
n

T T g N o
El(f, x™ 2 e2™ W dx)r* ] 1
= = u—>oo( >’

B L= =e) A 1y

u
where v > 0 can be any constant that satisfies v < (1 — h)(% —€)— % Thus it suffices

to study the tail behavior of / 18,1 (o). Take A = Zy—" Inu,

P(I1{ (@) > u)

20-a) 20-a)

2 () ) () )
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Take A’ > 1 a constant such that 4’ @ < %, by Holder’s inequality and Markov’s in-
equality,

20-)
Y

0O—«
E[pA( 7 > lpA(Q{“)MIV}
_ pAQ=e) 1 B 2(Q-a) W-1
<lon(575) 7 [E(n(50) T )
h/Z(Q—Ol)

< E|:,0A ( Q 2_ Ol) 4 i|bt_(1_”)(h,_l) — O(M—(l—v)(h’—l))‘

We impose additionally that v satisfies v < (1 — v)(h’ — 1), then

20-a)
_2(0-a) — —y _20Q-o)
(A.48) IP’(Iﬁl(oz)>u)zu v E[pA(Qz a) ! }—i—O(u 7).
We claim that for # > 1 and for some ¢ > 0,
2(0-a) 2(0-e)

(A.49) E[p(Qz_a> ’ }—E[m(Q;“) ’ }fcu_”.

This shows that

-0
R (@) 1
(A.50) P(Ila,l(a) >u)= Z%Q—a) + O( 2(0—a) )
u v u v v
By applying the tail result to (A.47) we deduce
—0d
R ()
d _ 1
(A.51) P(Il,n(a) > M) = uz(nya) + 0(u2(an) +min(u,h)>’

which finishes the proof for the first part. For the second part let € > 0, the value of E? (o) is
then determined by the following limit, with p = @:

(A.52) lim €E[1? ()P ~¢] = pR, (@).
e—0 ’
With our Theorem 1.1, we can compute this limit and get
—0
PR ()

Y
- 2
P =Ty Oy (G —a+ DTy (G + 5y (G —a—2p=2%)

mery (%)
X limely | —
e—0 2\ 2

L @OPEPETe-h) (y>—%r (2)
LU= )Ty 3Ty (Q —a) V2T \2

yz
_@OPQPIT (G = pHTy (G — (p = DHTy (G —a—(p—2)5)

v

Y
2

2
1 oY) Y- )
NGZ3 F(I—VTZ)%(Q_“) Fy(Q-a)
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It remains to show (A.49). By (A.3) of the Williams decomposition theorem of Appendix A.1,
the process By = defined for s < 0 by

fQ—o 2v
BSZ _BT szlnu—l-?lnu
Q—a
is independent from everything and has the same law as (Bs * )s<o. We can then write
(A.53) p<Q2_“> = A1 +u""Ay,
where

O—«
1 fo® YR 2 Yy(,—s/2
=§/ e2Bs = oY) gy,
_L27v1nu

1 0 zé% Ly(e—s/?
A2=§/ e2Bs T 2V g
—0o0

By interpolation (see (A.21), e.g.),

(A.54)

20-a) 2Q-a)
E[(A1+u"42) T 4, 7 ]

2(0-)
2(0 — _ -1 20w,
SMu_”E[Azmax{p(Q a) ! VAT ”
14

If 229 <,

20—a) 20— 2(0-a) _
E[(Al + M_vAz) y = Al v ] < M_V]E[AQAI 4 ]

Holder p_(2AQ=c

S VR AL PE[ AT "D gy

cu” Y,

where 1 < p < % to ensure that E[Ag ] is finite, and we know that

—Ol

Alzz/ 5B T BV g

has negative moments. On the other hand, if M > 1, then
2(0—a) 2(Q a)
E[(A1+M_VA2) v —A 4 ]
2(0-a)

SQM_”E[,O(Q;Q> ’ }<cu_”.

This last upper bound comes from the fact that the moment of p(QQ_ %) is finite thanks to

20-o) _ 4
; O

Lemma A.11 and since < 5.

14
APPENDIX B: SPECIAL FUNCTIONS

Lastly, we include here a detailed discussion on hypergeometric functions and on the spe-
cial functions F% and G that we have used in our paper. First, let us discuss the theory of
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hypergeometric equations and the so-called connection formulas between the different bases
of their solutions. For A > 0 let I'(A) = fooo t4~le~!dt denote the standard Gamma func-
tion and let (A), := Fffzj{)")

function F by

.For A, B, C, and x real numbers we define the hypergeometric

(B.1) F(A,B,C,x):=)_ %x”

n=0

This function can be used to solve the following hypergeometric equation:

(B.2) (t(l—t)d—z—l—(C—(A—I—B—Fl)t)i—AB)U(t)—O
’ dr? dt o

For our purposes we will always work with the parameter ¢t € (—o0, 0) and we can give the
following two bases of solutions, under the assumption that C and A — B are not integers,

U(t)=C1F(A, B,C,1)
+ Gt CFUl4+A—-C,1+B—-C,2—C,1)
=Dt " F(A,1+A—C,1+A—-B,17)
+ Dyt BF(B,1+B—~C,1+B—A, 171,

where the first expression is an expansion in power of |¢| and the second is an expansion
in powers of |f|~!. For each basis, we have two real constants that parametrize the solution
space, C1, C; and D1, D>. We thus expect to have an explicit change of basis formula that will
give a link between Cy, C2 and D1, D;. This is precisely what gives the so-called connection
formulas:

ra-oOr(A-B+1) Trd-OrB-A+1)
(B.3) (cl>: NA-—C+1DI'(1-B) T(B—C+DI'(1-A) (191)
’ 16)) rC—1Hr(A—B+1) T(C-DI'(B—A+1)|\D2)"
I'(AI'(C — B) I'(B)I'(C — A)

This relation comes from the theory of hypergeometric equations and we will extensively
use it to deduce our shift equations. We will apply it for both hypergeometric equations of
Proposition 1.4.

We will now provide some explanations on the function I % (x) that we have introduced as
well as its connection with the so-called Barnes G function. Our function F% (x) is equal to
the function 'y (x) defined in the Appendix of [20] with b = % 7 For all y € (0, 2) and for
x>0,T ¥ (x) is defined by the integral formula written in Theorem 1.1,

oo dt |: e
P

0 _ 2 0
G- e—t+x_7:|

(B4)  InTy(x)= : .
? /0 l—e %)l —e7) : !

"n [25] Ostrovsky uses a slightly different special function I'; (x|t), the relation with our T’ z (x) is

2>%<x—%>2 a(37)

r =|— .
0= r @
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where we have Q = & + % Since the function I ¥ (x) is continuous it is completely deter-
mined by the following two shift equations:

Iy (x) 1 yx\ [y —5+3
B.5 2 = r(Z=) (4
B-5) Ty t+5)  Var (2)<2) ’
'y (x) 1 (2x\[(y\7 "2
O L))
5.6) F%(x+%) V2r y) 2

and by its value in %, r ¥ ( %) = 1. We mention that I’ ¥ (x) is an analytic function of x. In the
case where y = 2 the function F% (x) reduces to

(B.7) M) = @026,

where G(x) is the so-called Barnes G function. This function is useful when we study the
limit y — 2 in Section 1.4. Finally in our Corollary 1.3, we have used a special $; > distribu-
tion defined in [25]. Here we recall the definition.

DEFINITION B.1 (Existence theorem). The distribution —In 8 2 (a1, a2; bo, b1, by) is in-
finitely divisible on [0, co) and has the Lévy—Khintchine decomposition for Re(p) > —by:

E[exp(pInpa2(ar, az; bo, by, b2))]
(B.8) o0 (1 —e D11y(1 — =2ty dy
_ —pt —bot -
= exp(/o (e 1)e" TPy mp— )

Furthermore, the distribution In B> 2 (a1, az; bo, b1, b2) is absolutely continuous with respect
to the Lebesgue measure.

We only work with the case (a1, a2) = (1, %). Then B2 2(1, %; bg, b1, by) depends on 4
parameters y, by, b1, br and its real moments p > —bg are given by the formula

4 P
E[ﬁz,z(L ﬁ;bo,bl,ln) ]

3 Py (5(p +bo))Ty (5(bo + b))y (5 (bo + b2)T'y (5(p + bo + b1 + b2))
Ty Ty (5 (p+bo+b))Ty (5(p +bo+b2)Ty (5 (bo+ b1 +b2)) |

Of course we have y € (0, 2) and the real numbers p, by, by, bo must be chosen so that the
arguments of all the F% are positive. We conclude this section with a few computations that
we need that also involve hypergeometric functions.

(B.9)

LEMMA B.2. For p<0and —1 <a <Qorfor0<p<1and —1 <a < —p we have
the identity

I'(@)I'(—a —p)

Oo a—1 _
(B.10) /(; (w+1DP = 1)u""du= T )

PROOF. Denote by (x), :=x(x+1)...(x +n—-1)

/Oo((u+ P — Du'du
0

—1)" N L
) ( )(
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TaZ nl @+, atp=y nl (—a—p+D,

1 1
=-F(-p,a,a+1,-1)——F(-p,—a—p,—a—p+1,-1)
a a+p

1. (=D (=p)al@)n 1 D" (=pa(=a—pa
= 2

_T@r(-a—p)
L(-p)
where in the last line we used the formula, for suitable @, b € R,

b P - '@+ Hrom+1
BFG+b.a.a+1,—1)+aF@+5.bb+1,—1)= @ DICHD

F'@a+b O
LEMMA B.3. F07’0<6l<1—y72wehave
2 ro0 2 2\ () (— 2
(B.11) L [Toa ety = (g )TN
4 Jo 4 2
'(—=%)

PROOF. By the previous lemma,

2 T(@)T(—a — %)
ZCJ+T 4 X

r-%)

[T+ —1ytay=

We take the derivative in z in the above equation and evaluate it at z = 1 to get

2 foe 2 2\T(@T(~a— %
0 AR NCEE) O
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