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Abstract. We study a class of rotation invariant determinantal ensembles in the complex plane; examples include the eigenvalues
of Gaussian random matrices and the roots of certain families of random polynomials. The main result is a criterion for a central
limit theorem to hold for angular statistics of the points. The proof exploits an exact formula relating the generating function of
such statistics to the determinant of a perturbed Toeplitz matrix.

Résumé. Nous étudions une classe d’ensembles déterminantaux dans le plan complexe invariants par rotation; cette classe com-
prend les cas des valeurs propres de matrices gaussiennes aléatoires et des zéros de certaines familles de polynomes aléatoires. Le
résultat principal est un critere pour I’existence d’un théoreme de la limite centrale pour la statistique des angles entre les points.
La preuve utilise une formule exacte reliant la fonction génératrice de telles statistiques au déterminant d’une matrice de Toeplitz
perturbée.
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1. Introduction

Consider the probability measure on n complex points, z1, ..., z, € C, defined by
1 T
Poun(zis s zn) = —— [ [ lzj — al* [ [ dm(zs), (1)
Zm.n j<k k=1

with a (positive) reference measure m on C. This is an instance of a determinantal ensemble, so named as the presence
of the Vandermonde interaction term [[|z; — z; |2 results in all k-fold (k < n) correlations of the points being given
by a determinant of a certain k£ x k Gramian. Determinantal ensembles as such were identified in the mathematical
physics literature as a model of fermions [18], but also arise naturally in a number of contexts including random matrix
theory. For background, [13] and [22] are recommended.

Throughout the paper we restrict to the situation of radially symmetric weights, dm(z) = du(r) d6, assuming that
m does not place positive mass at the origin. The standard examples in this set-up are the following:

Ginibre ensemble. Let M be an n x n random matrix in which each entry is an independent complex Gaussian of
mean zero and mean-square one. Then the n eigenvalues have joint density (1) with dm(z) =e ?d2; [10].

Circular Unitary Ensemble (CUE). Place Haar measure on n-dimensional unitary group U (n) and consider again
the eigenvalues. These points live on the unit circle T = {t € C: |¢| = 1}, and it is well known that their joint law is
given by (1) in which m is arc-length measure.
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Truncated Bergman process. Start with the random polynomial z" + ZZ;(I) ayz* with independent coefficients
drawn uniformly from the disk of radius  in C. Condition the roots zy, ..., z, to lie in the unit disk. Then, the r — oo
limit of the conditional root ensemble is (1) where now m is the uniform measure on the disk of radius one. This nice
fact may be found in [12]; for an explanation of the name see [19].

Our aim is to identify conditions on p under which a central limit theorem (CLT) for the quantity

Xpn= Z Sfargzx)

k=1

holds or not. Certainly the regularity of the test function f matters as well. An enormous industry has grown up around
CLT’s for linear statistics in determinantal and random matrix ensembles. Despite rather than because of this, there
are several reasons for making a special study of such “angular” statistics in the given setting.

The conventional wisdom is that choosing f sufficiently smooth produces Gaussian fluctuations with order one
variance (i.e., as n — oo the un-normalized Xy, — EX r,, should posses a CLT). This is borne out by a number
of results pertaining to ensembles with symmetry and so real, or suitably “one-dimensional,” spectra. In the present
context in which points inhabit C, [21] proves a result of this type for C! statistics of the Ginibre ensemble. See also
[1] which represents the most recent refinement of a series of extensions of [21] to smooth statistics for Ginibre-like
ensembles in which the Gaussian weight m is replaced by a more general e~V ) (these are the normal matrix models).
On the other hand, a smooth function of argz is not smooth in the variables (x, y) = z. Again back in the Ginibre
ensemble, [20] shows that the variance of X 7, is of order logn (whenever f possesses an L?-derivative), though
is unable to establish a CLT. While there are a number of general results on CLT’s for determinantal processes in
whatever dimension, notably [23] which employs cumulants, the logarithmic growth in this case is not sufficiently
fast for those conclusions to be relevant. We also mention that for any determinantal process on C with radially
symmetric weight, the collections of moduli |z1|, |z2][, . .. are independent; this is spelled out nicely in [13]. Hence,
CLT’s for “radial” statistics in our ensembles may be proved by checking the classical Lindenberg conditions, see [9]
and [20] for details in the Ginibre case.

It is likely that the considerations of [21], which entail a refinement of the cuamulant method, or those of [1] can be
adopted to the matter at hand. Here though we take an operator-theoretic approach, based on the following formula.
For any ¢ € L*(T),

n
Em,n |:1_[ (arg Zk)j| =det My n(9), My n(@) = (@Pr—e0k.0<k<n—1 )
k=1
where ¢ = ﬁ foz T <p(x)e_ikx dx, the kth Fourier coefficient of ¢, and
[o,0]
Okt = Lﬁm in which m; =/ K du(r), 3)
(magmag) 0

the kth moment of the half-line measure 1. We identify ¢ defined on the unit circle T with the corresponding periodic
function defined on R. The brief derivation of (2) can be found in the Appendix.

This provides an explicit formula for the generating function of X f, by the choice ¢ = e/, A CLT for X fon Will
then follow from sufficiently sharp n — oo asymptotics of the determinant on the right-hand side of (2). Of course, if
this is to be the strategy we must henceforth assume that m; < oo for all k.

In the case of CUE, all m; = 1, and the identity (2) reduces to Weyl’s formula relating the Haar average of a
class function in U(n) to a standard Toeplitz determinant. The strong Szeg6 limit theorem and its generalizations
to symbols of weaker regularity then imply a variety of CLT’s for linear spectral statistics in U (n), see for instance
[6,14] and [15] as well as the references therein. For more generic , what appears on the right-hand side of (2) is the
Hadamard product of (truncated) Toeplitz and Hankel operators. While Hankel determinants arise as naturally as their
Toeplitz counterparts in random matrix theory and several applications have prompted investigations of Toeplitz +
Hankel forms (see for example [3]), the present problem is the first to our knowledge to motivate an asymptotic study
of Toeplitz o Hankel matrices. Though, as the title suggests, the analysis more closely follows the Toeplitz framework.
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To describe the regularity assumed on the various test functions f, we introduce the function space F£”(v), 1 <
p < oo (see [16]), comprised of all f € L'(T) such that

00 1/p
1 I Fercy) :=< > |fn|"vf) < 00. “

n=—0o0

Here v = {v,}32 _, is a positive weight, and again { f,,} are the Fourier coefficients of f. We will in particular deal

with the cases p =1 or p = 2, and power weights v, = (1 + |n])?, o > 0. In the latter case we simply denote the
space by F¢% and write F£” when o =0.

As for the underlying probability measure (i, a natural criterion arises on the second derivative of the logarithmic
moment function.

Moment assumption. The function

£ mg = /Ooorfdu(m, £>0, (5)
satisfies one of the following two sets of conditions.
(C1) or “B > 17: It holds
(Inmg)” =0(E7F), &— o0 (6)
with B > 1.
(C2)or “1/2 < B < 17: It holds
(Inmg)’ =h,(€) +O(E79), &— oo (7
for a differentiable function h,, (§) > 0, § > 0, such that
hu()=0("), K (E)=0("). &§—>o00 (®)

with1/2 < B <1, 0,y > 1. Additionally,

1 X
b= [ ha©ds, ©)
1
tends to infinity as x — o0.

Notice that since we have already assumed m; < oo for all k, m¢ is infinitely differentiable for positive £. The typ-
ical behavior we have in mind in both (C1) and (C2) are asymptotics such as

(Inmg)’ =a& P +0(79), &— o, (10)

with o, 8 > 0, ¢ > max{1, B} (and thus y = 1+ B in case (C2)). As examples, we remark that for Ginibre, (Inmg)” =
%g—l + O(£7?%), while both CUE and truncated Bergman satisfy (In mg)" = O(& =2). The transition from g < 1
to B > 1 is particularly interesting; Section 2 discusses the moment conditions in greater detail. The restriction to
B > 1/2 is tied to the method in which we show that M, , is a small perturbation of the associated Toeplitz form,
in either trace or Hilbert—Schmidt norm, and this breaks down at 8 = 1/2. By considering the perturbation in higher
Schatten norms it may be possible to push our strategy further.
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Theorem 1.1. Assume the moment condition (C2), and let o = max{1/8,3/(2y)}. Then, for (non-constant) real-
valued f € F E(z,, the normalized statistics

scal .__ st" —nfo

fon Viu(2n)

converges in law to a mean zero Gaussian with variance Y .z k*| fr|* as n — oo.

X

Staying with (C2) if we assume the particular asymptotics (10), then it holds

alog(Zn), B=1,

L, (2n) ~ 217

: a@n) " 12<B<1
20-p)° '

For canonical 8 = 1 cases like Ginibre, we have o = 1 and hence the assumed regularity on f is optimal. For 8 < 1,
because the asymptotic variance of X, 5 is ~n'~P and the mean is ~n, one may conclude a CLT from [23] (even
for § < 1/2), though for possibly different classes of f. This highlights what our method can and cannot accom-
plish.

Next we define the infinite version of the matrix M, ,(a) and the related Toeplitz operator,

M, (a) = (¢jkajk), T'(a)=(aj-k), Jj.k=0, an

both viewed as bounded linear operators on 2= ZZ(Z+), Zy=1{0,1,2,...}.

Theorem 1.2. Assume the moment condition (C1), and let f be real-valued and non-constant.

(2) If f € F&5 5 for B <2or f € F£],NL¥(T) for p > 2, then

Xn—nfo=2

as n — oo with a mean-zero random variable Z = Z( f; 1) of finite, positive variance

Var(2) =2 kIfil*+ D (1= )1 fj—l.

k=1 j.k=0

(b) If f e FE}, or f € FZ(ZH_g, where 0 = max{1,2/8}, € > 0, then the higher cumulants c,, of Z may be described
as follows. Introduce the recursion

m—1

1
Cm:MM(fm)_Z<mk )Cm—kMu(fk)’ m=1.

k=1
Then cy(Z) = Var(Z) =trace C, + Z,fil klfk|2, while ¢, (Z) = trace Cy,, for m > 3.

For CUE, o,¢ = 1, and one can check that ¢,, = 0 for all m > 3 and so Z is Gaussian. That is to say the obvious:
Theorem 1.2 reduces to the strong Szego theorem. In general though it does not appear efficient to compute the
cumulants of Z from the formula above, even in explicit, and seemingly simple examples like truncated Bergman for
which gx ¢ = Z—W The more basic problem which remains open is to determine when Z is Gaussian, i.e., for
what & does ¢, vanish for all m > 3.

We conjecture this is only the case for CUE, or when p places all its mass on a single point. The intuition stems
from the calculation performed below in Proposition 2.2, which shows that if, for example, u© has a “nice” density
supported on some [a, b] (0 <a < b < 00), the normalized counting measure of points will concentrate on |z| = b as
n — oo while there will remain O(1) points of modulus € [a, b — ¢] (for whatever ¢ > 0). A Gaussian noise should
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result from the O(n) points interacting about |z| = b, while the (non-Gaussian) statistics of the phases of the points of
modulus < b will not wash in the type of centered (but not scaled) limit considered in Theorem 1.2.

Theorems 1.1 and 1.2 are intimately connected to the following, direct generalization of the Szegé—Widom limit
theorem to the determinants of M, ,(a).

Theorem 1.3.

(a) Assume the moment condition (C2), let 0 = max{1/8,3/(2y)} and B = FO2(v) such that vy, = v_pm, U is
increasing (m > 1), and

v = max{(14 Im)° . /14 m2, (2imP27) ), sup 2% < oo, (12)

m>1 Vm

Let a € B and suppose T (a) is invertible on £*. Then

. det M, ,(a)
lim = Fla], (13)
n—o0 Gla]" exp(, (2n)2[al)
with some constant Fla] and
1 o0
Glal =exp(llogaly),  flal= > kgmkz[loga]k[loga]_k. (14)

(b) Assume the moment condition (C1), let a € L°°(T) N FE%/2 ifB>2orac Fﬁ%w if 1 < B <?2.Suppose T (a) is

invertible on 2. Then

det M, n(a) _

lim = EJa], (15)

n— 00 G[a]"

for a constant Elal]. If further a € FK}T orac F€§+8, o =max{l,2/B}, € > 0, there is the expression

Ela]=det(T (a~ ') M, (a)). (16)
The convergences in (13) and (15) is uniform (in a) on compact subsets of the indicated function spaces.

The assumption that T (a) is invertible is a natural assumption on the symbol; it is the condition in the (scalar)
Szegdo—Widom theorem (see [4], Ch. 10, and [24]). One of the general versions of that theorem pertains to symbols
drawn from the Krein algebra K = L*(T) N F E% /2 (which contains discontinuous functions). Hence, at least for
B > 2, we achieve the same level of generality.

Except for the Krein algebra K, the various classes of symbols occurring above are Banach algebras continuously
embedded in C(T). For those classes, the assumption that 7' (a) be invertible is equivalent to requiring that a possesses
a continuous logarithm loga on the unit circle T, which then enters the definition of the constant G[a] and $2[a]. In
other words, the continuous function a is nonzero on all of T and has winding number zero. In case of K, where a can
be discontinuous, we must define

Glal=[T""(a™")]y a7

as the (0, 0)-entry in the matrix representation of the inverse Toeplitz operator, as is well known in the context of the
classical Szego—Widom theorem.

The quite technical assumptions in (12) can be simplified in special situations such as (10). Then, in case 1/2 <
B < 1wecantake B = F¢2,0 = 1/8, while in case 8 = 1 we can take B = F¢>(v), v, = C(1+|m|)log'/?(24|m|),
which is only slightly stronger than one might expect.

The constant E[a] can be expressed via a well defined operator determinant (16) (see, e.g., [11] for the underlying
notions). Its explicit evaluation appears quite hard, although in the CUE case where M), (a) = T (a) its evaluation is



Toeplitz operators and determinantal processes 939

classical [24] (see also [4,7,8]). It is exactly this evaluation problem that ties to the identification of Z in Theorem 1.2.
The constant F[a] involves an even more complicated operator determinant.

The theorems above are derived in Sections 6 and 7, as a consequence of a more general result, Theorem 4.4
(Section 4), on the asymptotics of determinants of type (2). Section 3 lays out various preliminaries required for
the proof of Theorem 4.4, and also explains how we employ the moment assumption. Section 5 provides detailed
asymptotics of a certain trace term occurring in Theorem 4.4 which is tied to the variance of X f,,.

Throughout we have considered fixed radial measures y; any simple scaling of w in n will not affect any appraisal
concerning the angular statistics. There are however examples of interest which fall out of this set-up. Take for instance
the so-called spherical ensemble connected to A~ B in which A and B are independent n x n Ginibre matrices. The re-
sulting eigenvalues form a determinantal process with dj,, (r) = r(1 +r2)~"*D dr [17]. Another example is provided
by the roots of the degree-n complex polynomial with Mahler measure one, for which du, () = r min(1, » ~2*~2) dr
[5]. Our methods could perhaps be adopted to both situations, but we do not pursue this.

2. On the moment condition

Of the key examples, both CUE and truncated Bergman satisfy (Inmg)” = 0(5’2), while the Ginibre ensemble
satisfies (Inmg)” = O, A few more examples are contained in the following.

Proposition 2.1. Consider positive measures on R with density diu(r) = u(r) dr and corresponding moment func-
tion mg = fooo répu(r)dr.

(1) If u(r) is supported on a finite interval [a, b], and is “regular” at b as in u(r) =c(b — rye-l forr e (b—34,b]
and a > 0, then (Inmg)" = a& =2 + O(E ).
(i) If u(r) = p(r)e=<"" for polynomials p and o > 0, then (Inmg)” = at L+ 0E).
(i) If u(r) = e cEEN? fHr ¢ > 1, then (Inmg)” = ag?-0/a=D) L oEB-20/@=D) ypon choosing ¢ =
ol (gl 0= — 4a/(=a))y,

Proof. We start with explicit instances of cases (i) and (ii). For (i), there is no loss in assuming that la, b] =10, 1] and
we consider further u® (r) = (1 — r)*~'1}¢.1}. For case (ii), consider a simple polynomial term pu (r) = rPe="".
Then we have,

Inm{’ =InFE+1)—InIE+a+1)+In (e
and

lnmgi) =InI"(¢+p+1)/a)—Ina.

From this point the verifications may be completed using that % Inl(z)=z"'+(1/2)z72 4+ 0(z3) for large real
values of z.
More generally, for case (i) we write

. ((lnr)zrf),l ((lnr)rs)i
(Inmg)” = . w2

and note that Laplace asymptotic considerations yield: for d =0, 1, 2, ((log r)aré) w = ((log r)aré) u® + O(e~ %),
which is more than enough to show that one has the same asymptotics for any such y as for ©®. That (ii) extends to
more general polynomials p(r) is self-evident.

For case (iii) we only mention that it is most convenient to consider the asymptotically equivalent object mg =
fooo ef7 =" dr (after an obvious change of variable) for which the leading order arises from a neighborhood of the
stationary point 7* = (£/cq)'/@~D . The details are straightforward. O

The above is intended to be illustrative; no attempt to optimize the regularity conditions on p has been made. We
also mention here without proof that the measure du(r) = e~ dr produces a moment sequence for which there is
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the not strictly polynomial decay (Inmg)” = O(ﬁ). Further, by Fourier inversion, one may produce measures for
which (logme)” is exactly (1 +&) Pfor0<B<2,8#1,a>0.

Moment condition and the mean measure. Our condition(s) on the moment sequence also dictate the limit shape of
the mean measure of the points. This object is given by

1n—l |Z|2k
A @ =D 50— | dm2);
k=1

as the name suggests Ew ,[# points in A] =n fA dA, (z) for (measurable) A C C, see again [13]. We provide one
description of the shift from a “B = 1" setting, resulting in an extended limit support, to a “B > 1" setting for which
the limit support is degenerate. This is in line with the conjecture discussed after Theorem 1.2.

Proposition 2.2. For all sufficiently large & let the moment sequence mg = fooo & du(r) satisfy

(Inmg)” = s% o) (18)

witha >0and ¢ € LI(R+) Then there exists a rescaling of Py ,, so that dA, converges weakly to either: a weighted
circular law with density me |z|*=2 on |z| < 1 when a > 0, or to the uniform measure on |z| = 1 when o = 0.

Note, ¢ is necessarily nonnegative when o = 0. And of course, when o = 1/2 the advertised limit is the standard
circular law (see e.g. [2]).

Proof. Choose g >> 1 so that (18) is in effect for s > ¢, and then integrate the equality twice: first over ¢ <s <, and
then in ¢ from k to k + £ to find

1n<m"”> — atlogk + cl +o(l). (19)
my

(Here ¢ = (Inm)'(q) + aInm(q) — fqoo &(s)ds, and the o(1) holds in k — we view £ as fixed.) Next compute the £th

absolute moment in the mean measure: which here can be considered as supported on R,

n—1

/|z| dAn(z) = Zmz"“ 1(2"‘&)‘21&*‘(1+o(1)). (20)

n
k=1

Neglecting the multiplicative errors, in the case o = 0 the sum (20) converges to e* for any ¢, unambiguously

the moment sequence defined by placing unit mass at the place e € Ry. When o > 0, we rescale Py, , by
ecZ
al+1

fob ttd(t/pyPt! = iﬁ_lbz identifies (uniquely) the scaled & > 0 moment sequence with that of the measure with

density (p + 1)t?/bP+! on [0, b] where b =2%€ and p = ITT“ Thus the limiting mean measure is also identified. In
either case, « > 0 or = 0, an additional rescaling will place the outer edge of the support at one. ]

sending {z;}1<i<n > {n7%zi}1<i<n. Then, the sum converges to (2%ec)t as n — oo. Matching constants in

3. Hilbert—-Schmidt and trace class conditions

Our results hinge on being able to consider M, (a) as a suitable compact perturbation of the Toeplitz operator T (a)
(see (11)). Here we will establish sufficient conditions on @ and u such that

Ku(a)=M,(a) —T(a) = ((0jk — Daj—x)), Jj, k=0,

is Hilbert—Schmidt or trace class operator. We refer to [11] for general information about these notions. Since T (a) is
bounded on ¢% whenever a € L>(T), under the appropriate conditions M 1 (a) is then also bounded. While it might
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be interesting to ask for necessary and sufficient conditions for the boundedness of M, (a) and the compactness of
K, (a), we think it is a non-trivial issue, which we will not pursue here.

The compactness properties of K, (a) rely mainly on the “shape” of ¢; near the diagonal. An application of
Holder’s inequality shows that 0 < g x < 1. More detailed information on @ x is provided by the following technical
lemma, for which we use the set of indices,

T ={(j.k) € Ly x Ly: |j —kI° < (j +K)/2}, @n

always assuming § > 1 (Z4 = {0, 1,...}). The factor 1/2 in Zs is only for technical convenience. In particular,
(j, k) € Zs implies j, k> 1.

Part (a) of the following lemma will be used at several places, while the more elaborate part (b) is used only in
Lemma 5.2 and under the assumption g, y > 1 > B > 1/2 (see the moment condition (C2)), although the statement
remains true in general. Notice that for ¢ < 8, part (b) reduces to part (a) since one can put z,, = 0. Throughout what
follows we will utilize the notation a V b := max{a, b}.

Lemma 3.1.
(@) Let B>0,6 > 1, Bé > 2, and assume that the measure i satisfies the condition
(Inmg)’ =0(F), &— oo.

Then, for (j, k) € Zs with A = j — k, 0 = j + k, we have the uniform estimate

AZ
0k =1+ O(—ﬁ). 22)
o
(b) Let B,y,0>0,6>1, 86 >2,y8 >3, 08> 2, and assume that there exists a differentiable function h,(§) > 0

such that

(Inmg)" =h, (&) +0(E°), &— oo,

and

hu€=0E"),  h,E=0("7). &— o

Then, for (j, k) € Zs with A = j — k, 0 = j + k, we have the uniform estimate

=1 Azh O A4V|A|3vAz 23
Qjk=1—= > u(o) + oY or Vo) (23)

Proof. We can assume without loss of generality that A > 0. Then

2

1 1 - A
NMmgiA +1Inmg_p =—7(lnmn)”a ne@—A,o+A),

2

Ingjr=Inms —

after applying the mean-value theorem twice. We can write n = o (1 4 t), where the error term 7 is estimated by
7| < |Al/o <|A]Jo <1/2 using § > 1.
In case (a) we can conclude that

A? A?
ws-o{ ) o[
Because 88 > 2 we get A2 < 6%/% < o#. Hence the above term is bounded and exponentiating yields the assertion. In
case (b) we first obtain

A? A?



942 T. Ehrhardt and B. Rider

Now we apply once more the mean value theorem to obtain the estimate

AZ |A|3 AZ
Ingjx =—7hu(0)+0 o \Y gl B

Notice that, as above, n = o (1 + t) with |t| < 1/2. All these terms are bounded because 2/5 < 8, 3/5 <y, and
2/8 < o. The assertion is obtained upon exponentiating. (|

Part (a) of the lemma translates immediately into the estimates that follow.
Proposition 3.2. Let 8 > 1/2 and assume that the measure w satisfies the assumption
(Inmg)" =0(7F), & — oo
Put o =1/2 vV 1/B. Then there exists a constant C;, > 0 such that K, (a) is Hilbert—Schmidt and the estimate
|Ku@]gye2) = Cullallpz
holds whenever a € F(2.
Proof. Put § =20 =1V 2/8 so that Lemma 3.1(a) is applicable. The operator K, (a) is Hilbert—Schmidt if and only

if the sum Z( JheZ? laj— k|2(1 - 0j, ©)? is finite (this quantity is the square of the Hilbert—Schmidt norm). We have
that

Yo P —ei’ = Yo lajlP+ Y lajlPd—oj0)°

(j.k)eZ? (k)¢ ZLs (j,k)eLs
2 2 d4
< a -
< X lalPt Y el
(d,S)EZ><Z+ (d,S)EZXZ+
|d)3>5/2 |d)d<s/2
<C) laal’ld]’ +C ) lagl?la|**0 2P,
deZ dez

Line one just uses ¢« € (0, 1]. In line two we make the substitution d = j — k, s = j + k and employ Lemma 3.1(a),
and the final line uses the fact 8 > 1/2. Furthermore, as §8 > 2 we see that the second term in this last line does not
exceed the first one, and that in turn is equal to the square of ||a|| Fe2 (6 =20). O

Next we establish two sufficient conditions for K, (a) to be trace class. It is not hard to show that one is not weaker
than the other, i.e., neither of the two function classes pointed out below is contained in the other.

Proposition 3.3. Let 8 > 1 and assume that the measure | satisfies the assumption
(Inmg)" =0(7F), & — o0

Put o =1V 2/B. Then there exists C,, > 0 and, for each ¢ >0, C,, o > 0 such that

(a) K, (a) is trace class and the estimate
” K, (a) ”Cl(fz) =Cy ”a”FQ

holds whenever a € FE},;
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(b) K, (a) is trace class and the estimate
K@l 2y < Cuellalipez,.
holds whenever a € F€2_.,.

Proof. Here we put § =0 =1V 2/8 and notice that then Lemma 3.1(a) is again applicable.
(a) We first estimate the trace norm of K, (t""), m € Z. Without loss of generality assume m > 0. Then K, (t"*) has
entries on the mth diagonal given by {0 ym .k — 1}72- This operator is trace class if and only if its trace norm

o0
> loktmx — 1] < 0.
k=0

We split and overestimate this sum by a constant times

2

m
2. 1+ ) 2k +m)B’

(k+m,k)¢Ls (k+m,k)eLs

using Lemma 3.1(a) for the second part. Now (k + m, k) € Zs means that m® < Qk +m)/2, ie., 2k > 2m® — m.
Noting that 2k < 2m® — m implies k < m®, and 2k > 2m® — m implies 2k > m®, the previous terms are overestimated
by

2
m_ s 248(1-p) 5
Yoo+ > aoF < +Cm <(1+0md.

0<k<m? k>md/2

Here we used B > 1 and 68 > 2, and all estimates are uniform in m. Thus || K, (t")ll¢, 2) = O(jm|®). From here the
proof of (a) follows immediately.

(b) Introduce the diagonal operator A = diag((1 + k)=1/2=2) ¢ > 0, acting on £2. As A is Hilbert—Schmidt it
suffices to prove that the operator with the matrix representation of K, (a)A~! is Hilbert—Schmidt. The squared
Hilbert-Schmidt norm of K, (a) A~! equals

D aiwPA 40" -0
(.kezi
As before we split the sum into two parts,
Yoo lajalPA 4+ + > a P =g A+ j + ),
(J.k)¢Zs (J.k)€Ls

slightly overestimating it further. Now we make the substitutiond = j —k € Z and s = j + k € Z;. We arrive at the
upper estimate for the first term

§(242
3o jaaPA 49" <0 lagP(1+1d1)" % < Cla)?

Fe2
S8(1
(d,5)eZxT deZ, (e
|d|3>s/2

For the second term, employ (1 — ,Qj,k)2 <C(j— k)4(1 +j+ k)28, by Lemma 3.1(a), to find that it is bounded by
a constant times

(.] _k)4 2 d
laj_i|* : < |ag|* —————s-
(j%e:Ia J (1+]+k)2ﬂ71728 ¥ S)EXZ:X2+ (14 5)2—1-2¢
|d®<s/2
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Without loss of generality we could have chosen ¢ > 0 small enough such that § > 1 + ¢. Then we can estimate
further by a constant times

21 714+8(2+2e-2 21 718(2+2 2
> lagPd | <N Y ay 21d) ) < lal|

2
deZ deZ FEJ(IH)

This proves the assertion. (]

Remark. The condition B > 1 is (in a certain sense) necessary to ensure that K, (a) is trace class. More precisely,
assume that the measure | satisfies the condition

o
(1nm§)”:§—ﬁ+o(g—9), a>0,1/2<B<1,0>B. 24)

Choose § > 2/ > 1. Using Lemma 3.1(b) it follows easily that

a(j —k)?

SEEETTAAY

Qjk=

for indices (j, k) € Is. Moreover for each fixed m, the entries (k,m + k) belongs to ZLs for all sufficiently large
k > ko(m). Thus the mth diagonal has entries

am2

amm(l —i—O(l)), k > ko(m).

am Ok k+m — 1) =

This growth (in k) is too large to allow K, (a) to be trace class unless ma,, = 0. That is, under (24), the operator
K, (a) can only be trace class in the trivial case of constant symbol.

4. Determinant asymptotics

Recall that given a function a € L°°(T) with Fourier coefficients a,, the Toeplitz and the Hankel operator acting on
02 = ¢?>(Z), are defined by their infinite matrix representations

T(a)=(aj—x), H(a) = (ajtk+1), 0= j,k<oo. 25)
It is well known that the relations
T(ab) =T (a)T (b) + H(a)H (b), (26)
H(ab) =T (a)H (b) + H(a)T (b), 27
hold, where b(t) = b(:~"), t € T. For later use, introduce the flip operators and the projection operators acting on £2,
W, i {xo, x1, ...} = {xn—1, xn—2, ..., x1,x0,0,0, ...},
P, {xp,x1,...} = {x0, X1, ..+, Xn—2,%,-1,0,0,...}, On=1—Py,,
where n € {1, 2, 3, ...}, as well as the forward and backward shift operators,

0 ifk<n
. oo o] _ s
Vn . {‘xk}kzo = {yk}k:()v Yk = {Xk—n lfk >n,
Vo x> (Xntkdoeo-
It is easy to verify that Vi, = T, W, =H ("), and

ViVon=0Qu.  VouVa=1,  W'P,=P,W,=W,, W;=P, (28)
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Consistent with previous notation, we denote by T, (a) and M, ,(a) the n x n upper-left submatrices of the matrix
representation of T'(a) and M, (a), i.e.,

T,(a) = P,T(a) Py, Mu,n(a)ZPnMu(a)Pn-

Here we identify the upper-left n x n block in the matrix representation of the operators on the right-hand sides with
the C"*"* matrices on the left-hand sides.

In this section we are going to establish the main auxiliary result (Theorem 4.4), which reduces the asymptotics
of the determinant det M, ,,(a) to the asymptotics of a trace (or already gives the determinant asymptotics up to the
computation of a constant). This and the main results hold either for the Krein algebra K= L*®(T) N F E% 2 (see [4],
Ch. 10), or for several subalgebras of C(T), which satisfy “suitable conditions.” Therefore, it seems convenient to
formulate Theorem 4.4 below in a quite general context and to make use of the following definition.

Definition 4.1. Given a unital Banach algebra B which is continuously embedded in L°°(T), denote by @ (B) the set
of all a € B such that the Toeplitz operator T (a) is invertible on £>. We say such a Banach algebra B suitable if:

(a) B is continuously embedded in K = L*°(T)N F 6% 2
(b) Ifa € ®(B), thena~' € &(B).

The next proposition demonstrates the suitability of several Banach algebras which appear in the main results.

Proposition 4.2. With W = F Z(l) denoting the Wiener algebra, the following are suitable Banach algebras:

(i) WNFe2=Fe2 foro>1/2;
(i) Fel foro>1/2;
(i) WNFE} ), and K=L(T) N FE3

(iv) W N Fe%(v) provided that v_, = v, > nl/?, {vn},2, is increasing, and sup,,- | % < 00.

Proof. First of all, the above are indeed Banach algebras. This is elementary for F¢.. A proof for W N F¢2, o >0,
can be found in [4], Thm. 6.54, while the more general space W N F 62(1)(,) is treated in [16]. For K see, e.g., [4],
Thm. 10.9. As for (i), note that F 6(2, is continuously embedded in W whenever o > 1/2. Further, property (a) of
suitability is immediate for these spaces.

Recall that a unital Banach algebra B is called inverse closed in Banach algebra By D B if a € B and a~! € By
implies that a~! € B. For all the Banach algebras B above, except for K, using simple Gelfand theory and the density
of the Laurent polynomials it is easily seen that the maximal ideal space can be naturally identified with T. (In the
case of (iv), this is also proved in [16].) By a standard argument, this implies that these Banach algebras are inverse
closed in C(T), thus also in L°°(T). For a proof of the inverse closedness of K in L°°(T) see again [4], Thm. 10.9.

As for property (b), take a € @ (B), i.e., a € B such that T (a) is invertible on ¢2. From the theory of Toeplitz
operators it is well known that then a is invertible in L°°(T). By the inverse closedness we thus have a~!' € B. Now
we observe that b € K implies that both H (b) and H (b) are Hilbert—Schmidt. Using the formulas

I=T@T(@ ") +H@H(@"), [=T(@ "YT(a)+H(a")H @), (29)

and the implied compactness of the Hankel operators, it follows that 7 (a~!) is a Fredholm regularizer for T (a).
(For information about Fredholm operators, see, e.g., [11].) Hence T (a1 is also Fredholm with index zero and thus
invertible (by Coburn’s lemma [4], Sec. 2.6). But this means that aled(B). O

The next proposition shows (besides a technical result (ii)) that the constant G[a] is well defined for all a € @ (B).
This constant appears in our limit theorem as it did appear in the classical Szego—Widom limit theorem. We follow
closely the arguments of [4], Ch. 10.
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Proposition 4.3. Let B be a suitable Banach algebra, and a € @ (B).

(i) With [%]oo the (0, 0)-entry of the matrix representation on €2, the constant
Glal:=[T""(a™")]y, (30

s nonzero.
(i) With A, = P,T~ (@~ ") P,, we have det A,, = G[a]", and

A ST, (AN s Tl

n
strongly on €% as n — oo. (A* is the adjoint of A.) Moreover, the mappings
Apiae@(B) = Al e L(6),

are equi-continuous, L(£%) being the space of bounded linear operators on £*.
(iii) If b € B, then e? € ®(B) and G[e?] = e, where by is the Oth Fourier coefficient.

Proof. (i)—(ii) If a € ®(B), then a—! € ®(B) and T'(a~") is invertible. Hence the definitions of G[a] and A, make
sense. Notice that for n = 1, we have det A; = A; = [T~ '(a~)]oo = Gla]. Consequently, (i) will follow from the
invertibility of A, in the case n = 1.

To show the invertibility of A, we use a block operator inversion formula, sometimes also referred to as Kozak’s
formula. If P is a projection, Q = I — P is the complementary projection, and A is an invertible operator, then
P AP |im(p) is invertible if and only if so is QA’1 QOlm(g)- In fact, the formula

(PAP)|jpy=PA™ " Plinpy = PAT' Q(QA™" Q) 111 0) QA ™" Plim(p) 31

holds, which can be easily verified (see also [4], Prop. 7.15).
Applying the above to A, = P,T~'(a~!) P, we see that A, is invertible if and only if Q, T (a~!)Q, is invertible,
and in this case we have

An_l = PnT(a_l)Pn - PnT(a_l)Qn(QnT(a_l)Qn)_lQnT(a_l)Pn- (32)

Notice that Q,,T'(a~')Q,, is nothing but the “shifted” Toeplitz operator. Using the shift operators V., satisfying the
relations (28), we obtain (QnT(a_l)Qn)_1 =V, T Y a"1HV_, and hence

A = BT (@) By = PT (@ WT (@ Vo T () (3)

We have thus shown that A, is invertible and in particular (i). Moreover, from this representation it follows immedi-
ately that the mappings A,, are equi-continuous. If suffices to remark that the operators P, and V4, have norm one, and
that the various mappings b € @(B) — b~' € ®(B), b e B+ T(b) € L({?), B € GL({?) — B~ € GL(¢?) are con-
tinuous. (Here G£(¢£2) stands for the group of all invertible bounded linear operator on %) Using that P, = P, — [
strongly, and V, = V_, — 0 strongly on 2, it follows that A1 and their adjoints converge strongly.

In order to prove det P, T~! (a’l)Pn = G[a]" is suffices to prove that

det A,

deta,, ~oldl (34)

forn > 1. For n = 1 with det A := 1, this is just the definition of G[a]. By noting that A,_; = P,_1 A, P, it follows
from Cramer’s rule that

detAn_l _ [ _1]
det A, n dn—ln—1
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for n > 2 while the statement is obvious for n = 1. Reformulating the above expression (33) for A, ! one step further,
we have

A =W, T (@ YW, = WoH(@ )T (@ YH (™) Wo = W, T~ @) W, (35)
Here we use the general formulas
P,T (b) Py = W, T (b)W,,, P,T(b)V,, = W, H (b), V_uT(b)P, = H(b)W,.

as well as an identity relating the inverses of T(a~!) and T(4) to each other (which either can be derived from (31)
or by using (26), (27)). Due to the definition of the W,,, we see that the lower-right entry of A, I does not depend on
nforn=>1,i.e.,

[A;l]n—l,n—l = [T_l(&)]oo =1/Glal,

the last equality following from (34) for n = 1. This completes the proof of (34) for all n.

(iii) Using (29) it can be seen that T (e ~*?) is a Fredholm regularizer of T'(¢*?), A € [0, 1]. Due to the stability of the
Fredholm index under perturbation, all these operators have Fredholm index zero; hence they are invertible (Coburn’s
lemma [4], Sec. 2.6). This proves e” € @ (B). A proof of G[e’] = e?0 can now be given via an approximation argument
and by using Wiener—Hopf factorization (see [4], Prop. 10.4). ]

Before stating the main result of this section, we introduce two conditions on a Banach algebra B € L°°(T).

(TC) For all a € B the operator K, (a) is trace class and || K, (@) ll¢, 2) < Cllalls.

(HS) For all @ € B the operator K, (a) is Hilbert-Schmidt and [| K, (a)ll¢,e2) < Cllalls.

Propositions 3.2 and 3.3 identify Banach algebras B which satisfy (TC) or (HS), depending naturally on the un-
derlying measure u (the constant C = C(w)).

Theorem 4.4. Let B C L°°(T) be a suitable Banach algebra.
(a) Suppose B satisfies (TC). Then for a € @ (B) we have

lim detM,, ,(a) _

A Glap - Elalk (36)

where
Ela]l =det(T (a ") My (a)).

The constant Ela] is a well-defined operator determinant, and the convergence (36) is uniform in a € @ (B) on
compact subsets of @ (B).
(b) Suppose B satisfies (HS). Then for a € @ (B) we have

. det My, ,(a)
im =
n—oo Gla]" - exp(trace PnT(a*I)KM (a)Py)

Hla] 37)
with
Hla] = det(T (a~" )M, (a)e~T@ DKr(@),

Again, the constant H[a] is a well-defined operator determinant, and the convergence (37) is uniformina € @ (B)
on compact subsets of ® (B).
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Proof. The first steps in the proof of (a) and (b) are the same. As in the previous proposition define A, =
P, T~ (a1 P,. Recall (29) to conclude that

T@=T"(a")+ L@, L@:=-T"a"YH(a ")H@

with L(a) being trace class. The latter follows from the fact that H(b) and H (l;) are Hilbert—Schmidt for b € B C K,
while appropriate norm estimates also hold. Moreover, property (b) of the suitability of B implies that the mapping

a€®(B)r L(a) e Ci(¢?)
is continuous. Now we can write

My (@) = Py(T7 " (a™") + L(@) + K. (@) Py
= Ap + Po(L(@) + K (@) Py

Using Proposition 4.3(ii) we obtain

% =det(Py + Ay Pa(L(@) + Ky (@) o). -
a

(a) Assume condition (TC). Then K, (a) is trace class, and the mapping a € @ (a) — K, (a) € C; (¢€?) is continuous.
Consequently, again by Proposition 4.3(ii),

det(Py + A, Py(L(a) + K (a)) Py)
converges to the well defined operator determinant
det(I +T(a")(L(a) + K (a))),
which equals
det(T (a~ ") (T (@) + Ky (@))) = det(T (a~ My (a)).
As to the uniform convergence on compact subset of @ (B), it is enough to show that the family of maps
a e ®(B) > det(P, + A, ' Py(L(a) + Ky (a)) Py) € C

are equi-continuous. To see this we use the equi-continuity of a € @ (B) A;l € L(¢%) and the continuity of a €
@ (B) = L(a) + K,(a) € Cy (€?) along with fact that sup ||A;1 || < oo for each a € @ (B). This implies that the maps

ae®(B)— A, 'Py(L+ K, (a)) Py
are equi-continuous and bounded. Finally, in order to pass to the determinant we use the general estimate
| det(I + A) —det(I + C)| < |A = C|ly exp(max{[| A1, ICll1}),

which holds for trace class operators A, C.
(b) Now assume condition (HS). In view of (38) introduce

Co=A,'Py(L(a) + K (@) Py
Then

Co=A; ' PyL(a)Py + P,T(a")K (@) Py + Dy
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with

Dy =(A;'Py— P,T(a™"))K (@) Py.
From (32) and P, = I — Q,, we obtain

A Py~ P T(a™Y) = —PT (™) Qu — PaT(a7") Qu(QuT (™) Qu) ™' QuT (™) (I — Q)

=—PT(a™")0u(QuT (@) Q) ™' QuT (a").

Using the same arguments as in the derivation of (33) and (35), this equals

~W,H (@ )T a ")V, T(a™),
whence

Dy=-W,H(@ YT ' (a " )VouT (a7 ")K (@) Py

Since H(a ') and K w(a) are each Hilbert-Schmidt, and V_, — 0 strongly, it follows that D, — 0 in the trace
norm. Moreover, from the explicit representation it is seen that the family of mappings a € ®(B) — D, € C1(£?) is
equi-continuous.

Further, by Proposition 4.3(ii), A, 'P,L(a)P, — T(a"")L(a) converges in the trace norm, and the family of maps
ae®(B)— A;l P,L(a)P, € C(¢?) is equi-continuous.

In contrast, P, T(a~ 1)K w(a) P, converges only in the Hilbert—Schmidt norm to 7' (a™ HhK (a), while the mappings
ae®(B)— P,,T(a_l)KM (a) P, € Co(£?) are equi-continuous.

We can now conclude that on each compact subset of @ (B), the afore-mentioned maps are actually uniformly equi-
continuous and uniformly bounded. Hence we have uniform convergence of the corresponding sequences of operators
in the trace class or Hilbert—-Schmidt norm.

With C =T(a"")L(a)+T(@ ")K,(a) = T(a~")M,(a), noting that L(a) = T (a) — T(a~")~!, it follows that, as
n— oo,

(1 + Cn)CiP”T(uil)K)L(a)Pn — ] - (1 + C)e*T((lfl)K;,_(a) _ I,
uniformly on compact subset of @ (B) in trace norm. Consequently,
lim det((/ + Cn)e—PnTWl)Ku(a)Pn) = det((I + C)e—Tm*‘)KM(a)),
n—oo
also uniformly. 0

Let us summarize what we have achieved thus far:

Assuming the moment condition (C1), i.e., “B > 1,” we have both the trace class condition (TC) and the
Hilbert—Schmidt condition (HS) available (see Proposition 3.2 and 3.3). The easiest way is to assume (TC) and
use Theorem 4.4(a) to conclude a limit theorem. However, the trace class conditions are much stronger than the
Hilbert—Schmidt conditions, and it is worthwhile to see what can be done assuming only the latter. Then we can apply
Theorem 4.4(b), and are left with the computation of traces (which will be done in Proposition 5.1 below). While we
get a better result assuming only (HS), the constant expression will be more complicated.

Assuming the moment condition (C2), i.e., “1/2 < 8 < 1,” K, (a) will in general not be trace class (see the remark
at the end of Section 3). Therefore we are left with Theorem 4.4(b) and the computation of the traces, which in this
case is more difficult and will occupy most of the next section.

5. Asymptotics of the trace

As just pointed out, in order to make use of part (b) of Theorem 4.4, we need to evaluate the trace term. We distinguish
between the two cases indicated above.
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The case of B > 1 is completely settled by the following proposition, which shows that the trace converges to a
constant.

Proposition 5.1. Assume the moment condition (C1), and put 0 =1/2 v 1/8. Then, for a,b € Fﬁg, we have

trace(P, T (b)K (@) Py) = Tu(a,b) +0(1), n— oo, (39)
where
o0
Tu(a,b) =Y bijaj x(0jk — 1) (40)
Jj. k=0

The series (40) converges absolutely. Moreover, the convergence (39) is uniform in (a, b) on compact subsets of
F02 x Fe2.

Proof. By Proposition 3.2 the operator K, (a) is a Hilbert—Schmidt and hence bounded and linear. Consequently the
trace equals

oo n—1
trace(P, T (b) K, (a) Py) = Z Zbk_ja.,'—k(é?j,k - 1.
j=0k=0
We claim that the estimate
o
> |bk—jaj-rejx — 1| = Cllall 2 bl pe2 (A1)

J.k=0

holds. Indeed, put § =20 =1V 2/, recall 0 < g x < 1, and split the sum into

Z |br—jaj—k| + Z |bj—kaj—k(jk—1)

(j.k)¢Ls (j.k)eLs

’

where Zs is defined in (21). Using Lemma 3.1(a) and substituting m = j — k and £ = j 4+ k we can overestimate this
by

2 00 00
m [
Y lemanl+ Y0 1b-mam| g = C D lbemamllm® +C Y b pa|lmPHO).
(m)eLXT+ (m)ELXT+ m=—00 m=—o00
2|m|? =t 2/m|d <t

Since 68 > 2, we obtain (41) via Cauchy—Schwarz.
The convergence (39) of the trace now follows from (41) by dominated convergence. The absolute convergence of
(40) is also a consequence of (41). Finally, again by (41), the mappings

An:(a,b) € FU2 x F2 > trace(P,T(D)K (@) Py), n>1
are equi-continuous. Convergence and equi-continuity imply the uniform convergence on compact subsets. (]

We remark that the function 7, (a, b) is bilinear and continuous ina,b € F E%,. Formally 7, (a, b) equals the trace
of T(b)K, (a), though note the assumptions made in the proposition are not sufficient to insure T'(b) K (a) is trace
class. Indeed, there exists a € F K% such that K, (@) is not trace class (and one can choose b = 1). Of course, if K, (a)
is trace class, we have equality (and the proposition is a triviality).

Now we turn to the case 1/2 < B < 1, for which the trace does not converge to a constant. It provides the second
order asymptotics of the det M, ,,(a). In terms of the random matrix interpretation, the asymptotics of the trace gives
the shape of the variance for the corresponding linear statistics. We begin with the following estimate.
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Lemma 5.2. Assume the moment condition (C2), and put § =20 =2/8 Vv 3/y. Then for a,b € Fﬁ%, it holds

trace(P, T (b)K . (a) P, Z m2b_mam p®), + E1(a, b; 8) +o(1), n— oo. (42)

m—*OO

Here E| is some constant and

pon= D hu0, 43)

2|m|8<€<2n

where the prime indicates that the summation is taken over all £ € 7. with the same parity as m. The convergence
(42) is uniform in (a, b) on compact subsets of F Z(z, x F 2(2,.

Proof. As in the previous lemma, the operator K, (a) is Hilbert-Schmidt and the trace evaluates to

oo n—1

trace(P, T (b) K, (a) Py) Zzbl‘ jaj—-k@jk — 1.

Jj=0k=0

We can split the double series into

Y bijajxlejx—1) and Y b jajx(ojx— 1), (44)
(k) ¢Ls (j,k)eLs
k<n k<n

where the first term is dominated by
Y Ibk—jaj—il < Cllall pez 16l pez -
(J.k)¢Zs
Consequently, the first term in (44) converges as n — oo to the constant
> bejajilejx— 1), (45)
(. ¢ZLs

and using equi-continuity we see that the convergence is uniform on compact subsets.
For the second term in (44) we bring in the estimate of Lemma 3.1(b),

2 3 2
m* |m|” m .
Q],k_l M(g)—l_o(gzﬂ ey \/E_Q>, (]9k)€z-53

together with the substitution £ = j 4+ k, m = j — k. As to the applicability of this lemma, note that o > § >2/8 > 2.
Hence the second term in (44) equals

b (€ b bl m? 4
Z _ma,,,? N( )+ Z _mamO ETlng_VVE_Q . ( 6)
(j.k)eLs (Jj,k)eLs

k<n k<n

The error term here can be overestimated by a constant multiple of

44+5(1-2 3+5(1— 24+6(1—
Y 1bman] - (jm PO PO i PO < al| i 1B 2 -

mez

Here, we first converted the sum over (j, k) to that over (m, £) € Z x Z. restricted to 2|m|® < £ and then summed
over the £ variable. After this one notes that our conditions imply that the exponents 4 +§(1 —28),3+ (1 — y), and
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2 4+ 5(1 — p) are all less than § = 20. In other words, the error in (46) is dominated by a corresponding absolutely
convergent series. As such it converges to the constant

2

m
> b_mcmz(ajk-— 14——5—hu<z>> (47)

(J.k)€Ls

as n — oo. In fact, the convergence is uniform on compact subsets of F Eg x F 23,, which can be most easily seen by

equi-continuity. In view of what follows, the constant E(a, b; §) is now identified as the sum of (45) and (47).
Turning to the first term in (46), the summation expressed in terms of (m, £) € Z x Z is over all indices such that

¢ <2n+m, 2lm|® < ¢, and such that the parity of £ and m is the same. That is, what we have for the leading order is

00 2
3 b_mamm?( 3 h,ﬂ)) (48)

m=—00 2|m|d <€<2n+m
while
00 m2
> bmam7< > hM(Jz)) (49)
m=-—00 2|m|% <€<2n

is what is claimed in (42).
We next show that

8 8
o= Y om0 — Y mZhH(e):oC':—lv';”—;), (50)

2|m|® <t<2n+m 2|m|8<€<2n

as n — oo, uniformly in m, where ¢ = 8 + 1 — 3/6 > 0. This will imply that the difference between (48) and (49)
converges (uniformly) to zero as n — 0.
To see (50) we distinguish four cases:

1. m > 0and 2|m|® < 2n. Then s, ,, = O(m>/nP). Since m < n'/? we have

m3 - mﬁn(378)/5 mtS
nf — nb T ont

in case § < 3, while the bound is m‘s/n’3 in the case § > 3.

2. m>0and 2n <2|m|®. Then s, , = O(m>/mP?), and since m > n'/?

, we have

m’ m® m? m®

—_— = < = —
mBS  mPoi—3 = ,B+1-3/5 _ e

3. m <0and 2|m|® < 2n 4 m. Then s, ,, = O(|m|3/(2n — |m|)P), |m| < (n — |m|/2)'/? <n'/%, and we have

| ? P — |m/2C00  mp®_ |mf?
(n=ml/DF = (—Im|/2F (= |m|/2)* T (n—nl/?/2)

in case 8§ < 3, or |m|®/(n — n'/4/2)P in the case § > 3.
4. m <0and 2n +m <2|m|®. Then s, , = O(m|*/|m|P%), n < |m|® 4 |m|/2 < 2|m|?, and

il ml o Am ml?
|m|ﬂ3 - |m|,85+8—3 = T pBH1-3/8 T né -’
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From here it follows that difference of (48) and (49) is bounded by a constant multiple of n— B al| Fe2 1ol Fe2s and
the indicated convergence is uniform in (a, b) even on bounded subsets of F£2 x F¢2. The proof is finished. 0

Next we estimate the leading term from the previous lemma.

Lemma 5.3. Assume the moment assumption (C2), and define p,(,sz,, for § > 1 by (43).
() Ifce W =F{', then

> empPh=10@n) D cm+0(tu(@n), n— oo (51)

m=—00 m=—00

(ii) If c € Fe' (D) with Dy, = 1 +1,(2lm|®), then, with some constant E,

o o0
Z cmpl), = 1,(2n) Z em + E2(c:8) +o(1), n— oo. (52)
m=—0oQ

- m=—00
The convergence holds uniformly in ¢ on compact subsets of W and F (D), respectively.

Proof. First set

sE@y= > (o).

1<t<x
(=1)t==1

Standard estimates using the assumptions on /4, and the fact that the functions s;—L (x) are increasing gives sf (x) =
tu(x) + Cx +0o(1) as x — oo for constants C. Granted this, for either point (i) or (ii), we split the sum over even
and odd indices. In particular,

> enpdy =Y cumax{0,s}@n) — s} (2m|°)}

m even m even

=s:[(2n) Z Cm — Z cmmin{s;(Zn),s;(2|m|‘s)}.

m even m even

The first term on the right-hand side gives one half of the leading asymptotics. Next we show that for part (i), the
second term is o(sl‘f (2n)), while for part (ii) the second term is a constant plus o(1).
Indeed, for part (i), we write the second term as

. . s;r<2|m|5>}
s, (2n) Z Cm mm{l,gsi(zn)

m even

This renormalized series is dominated by the series Y |c,,|. Moreover, for each fixed m, the minimum converges to
zero as n — oo. Dominated convergence then implies that the series is o(1) as n — oo. Similar considerations can be
carried out for the odd term, concluding the proof of part (i).

As for part (ii), take again the even terms:

Z Cm min{s:(Zn), s: (2|m|8)}.

m even

This sum is now dominated by (a constant times)

o0

D leml(1+ 1. (2Im)%)) < oo, (53)

m=—0oQ
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while for each fixed m, the minimum converges to sl'f (2|m|®) as n — co0. So dominated convergence yields that the
above equals

> cmsy; (2iml®) + o(1).

m even

The terms involving the summation over odd m give a similar contribution, and collecting everything we arrive at, in
case (ii):

D empO= " cw(sf@n) —st2ImlP)) + > em(sy 2n) — s, (2im]’)) + o(D).

m even m odd
From here the constant
o
Exc:8)=Cy Y cm+Co Y cu— Y cem Y. hu®
m even m odd m=—0o0 1<€<2|m|®

is identified. The uniform convergence on compacts is seen by using the equi-continuity of the corresponding map-
pings. (]

We now combine the previous two lemmas into the following theorem. Notice that part (i) will be used to prove
Theorem 1.1, while part (ii) is used to show Theorem 1.3(a).

Theorem 5.4. Assume the moment condition (C2), and puto =1/ Vv 3/Q2y).
() Ifa,be F2, then

trace(PnT(b)KM(a)P,,) =2(a,b)-1,(2n) + O(Lﬂ(2n)), n— oo, 54)
where
1 & 1 [2¢ . )
2(a,b) = —Em;oomzamb_m =~ ), d' ()b’ (e") dt,

and the convergence (54) is uniform in (a, b) on compact subsets of F 6(2, x F Zg.
(i) Let B = F¢2 N FL2(v) with vy, = \/1 +m?,,(2lm|?®). Then, for a, b € B,

trace(P, T (b)K . (a) Py) = 2(a, b) - 1,,(2n) + Cpla, b) + o(1), n— oo, (55)
with a certain constant Cy(a, b). The convergence (54) is uniform in (a, b) on compact subsets of B x B.

Proof. (i) We employ Lemma 5.2 and Lemma 5.3(i) with ¢, = mzb,mam and § =20. Since o > 1/8 > 1, we obtain
from Cauchy—Schwarz that c € F @072 C W. Hence

_LM(Zi’l)

o0
5 Z Cm +0(tu(2n)), n— oo,

m=—0oQ

trace(P, T (b)K, (a) Py) =

with the convergence being uniform in a, b on compact subsets of F 6(2,. The computation of the constant £2(a, b) is
straightforward.

(i) Lemma 5.2 is applied without any change. This produces the constant factor £; which could be neglected in
case (). Lemma 5.3(ii) is now applicable because a, b € F 22(v) along with Cauchy—Schwarz implies that c € F 2L D).
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We thus obtain the asymptotics (52). Combined with Lemma 5.2 we arrive at (55) with the overall constant evaluated
from Eq and E»,

[eS) . 2

(.] - k) . C+ 2 C_ 2

Cula,b)= Z bk_jaj_k<gj,k—1+ 5 hu(j+k) -5 Z m amb_m—T Z ma,b_,. (56)
Jj. k=0 m even m odd

The constant C+ were defined at the beginning of the proof of Lemma 5.3. The absolute convergence of the above
series is guaranteed by estimates on a,, and by, that follow from the choice of B. |

6. Limit theorems: the case g > 1 (C1)

As pointed out at the end of Section 4, we can proceed in two ways, by using either Theorem 4.4 (a) or (b) depending
whether we have the trace class (TC) or Hilbert—Schmidt (HS) condition available. In turn, Propositions 3.2 and 3.3
indicate which condition is in effect given the underlying assumptions. We start with the proof of Theorem 1.3(b).

Put B=F¢!,or B=F2,,, &> 0witho = 1Vv2/p. Then Proposition 3.3 implies that B satisfies the trace class
condition (TC), and Proposition 4.2 shows that the Banach algebra B is suitable. Now apply Theorem 4.4(a) in order
to get (15) in Theorem 1.3(b). In particular, we obtain the correct identification of the constant E[a] as a well-defined
operator determinant.

As for the constant G[a], which is given by (30) in Proposition 4.3(iii), notice first that standard Toeplitz theory
implies that a € C(T') does not vanish on T and has winding zero. (Recall thata € B C C(T) and the T (a) is assumed
to be invertible.) Hence there exists a continuous logarithm log a. Because the Banach algebra B under consideration
contain all smooth functions and contains the set of Laurent polynomials as a dense subset, an approximation argument
implies that loga € B. Now Proposition 4.3(iii) implies that G[a] is also given by (14).

Next, put B=L*°(T) N Fﬁ%/z (B=2)or B= FE%/ﬁ (1 < B < 2). Again suitability of B is guaranteed by Propo-
sition 4.2, and Proposition 3.2 implies (HS). Now we can use Theorem 4.4(b), and we are left with the asymptotics
of the trace, which is settled by Proposition 5.1. We obtain the same convergence (15) in Theorem 1.3(b) under the
stated (more general) conditions, but the constant E[a] must be identified as

Ela]l= etu(@a™) det(T(a’l)Mu(a)e*T(a’l)K,l(u))_

Clearly, if a satisfies the stronger conditions, then both expressions for E[a] coincide (see also the remark after
Proposition 5.1). This concludes the proof of Theorem 1.3(b).

For the main application (Theorem 1.2), the behavior of the (centered) linear statistic X 7, —nfo = X y_ 4, n is ac-
cessed through considering symbols a;, = e'*(/ ~/0) Notice that Proposition 4.3(iii) implies a;, € ®(B) and G[a;] = 1.
Applying what we have just proved (Theorem 1.3(b)) and (2) we immediately obtain

lim By, [e*Xr00] = E(£, 2) (57
n—0oo

with
E(f, ) = e ) det(T (a; )M, (ax)e—”“il)’%(““) (58)

under the conditions stated in Theorem 1.2(a). The convergence (57) is locally uniform in A. Hence E (f, A) is analytic
in A and E(f,0) = 1. This implies that E(f,A) is a proper moment generating function, and hence X, — nfy
converges in distribution to some random variable Z.

In order to identify the mean and the variance of Z we rewrite (57) as

. 1 N — 2 ™ ees
lim detM,, , (e)‘b) — et - /2
n—oo

abbreviating b =i (f — fo), where c; stands for the means and ¢, for the variance, and the series expansion hold in a
neighborhood of zero. Due to locally uniform convergence we can take the first and second derivative of the logarithm
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and put A = 0 to get 1 and c;. Using the formula (logdet F (1))’ = trace F’(A) F~! (1) we obtain
1= nlggo trace My, ,(f — fo) =0,
)= —nlingotrace(M,l,n (bz) — (M,”,(b))z).

We decompose the M), , matrices into the Toeplitz matrices 7, and the error terms K, , and use a general formula
for Toeplitz matrices,

Tu(@V) = To(@) Tu (V) + PuH (@) H W) P + W H(@G)H (W) Wi,
see Section 4 for the notation. Noting that the trace of K, , (b?) equals zero it follows that

¢2 = — lim trace(P, H(b)H (b) Py + Wy H(B)H (bYW, — 2T, (D) K ;1.u (b) — K un (b))

n—0oo

o o0 o
=2 kbibk+2 ) (0jk — Dbjxbi—j+ Y (@jk — ’bjibi

k=1 j k=0 j k=0
o0 o0
=2 kfifu+ Y (1=0%0) fimk fimj- (59)
k=1 j k=0

Notice that for f real, f_; = fi, so that in any case ¢, > 0 unless f is constant. The absolute convergence of the
above series follows from the same estimate used in the proof of Proposition 5.1 for (41). Recall that it is assumed
fe FK?,, o =1/2 v 1/B. This concludes the proof of the first part of Theorem 1.2.

For second part, notice that under the stronger conditions, the constant simplifies to

E(f, 1) = det(T (e =0\ M, (€™ =/)) = det(T () M, (7). (60)

From this expression, via differentiation, the formulas for the zero mean and the variance (59) can be obtained as well.
What exactly Z is though is hard to understand from (58) or (60). The following is the best we have; it completes the
proof of Theorem 1.2.

2

o1er € > 0. Then there exists § > 0

Proposition 6.1. Let 8 > 1,0 =1V 2/8 and assume either b € FE}, orbeF¢{
such that for » € C with |\| < § it holds that
22 - o\ A
det(T (e_kb)Mﬂ (e”’)) =exp 5 trace(H(b)H(b)) + Z — trace(By) |, 61)

n!
n=2

where the (trace class) operators By, are defined by the recursion

n

Bup1=M,(b") =" (Z) Bu1_kM, (6Y), n=>o0.
k=1

Ahead of the proof, we write out the first couple of B,,’s. With My = M, (bk ) we obtain B = M|,
By = M> — M3,
By = M3 —2M>oMy — M{M» + 2M?3,
By = My —3M3My — My M3 — 2Mj + 6Ma M3 + 3M My M, + 3M3 M, — 6M7.

When  is the unit mass at 1, then M, (b) = T (b) and one has that log det(T (e *2)T (e?)) equals A2 trace(H (b) H (b))
(according to the Szego—Widom limit theorem). That is, we have the above expressions with My replaced by Ty =
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T (b*) while at the same time trace B, = trace(H (b)H (b)) and trace B,, = 0 for all m > 3. (This means that the
cumulants of Z of order three and higher are vanishing.) Back in the general case, we can subtract from the By given
by the above formulas the corresponding expressions for the special case My = Tj and then take traces. Substituting
My = Ty + Kj with K = K (bY), yields

trace(B,) = trace(H (b) H (b)) — trace(2T1 K1 + K7),

trace(B3) = —3trace(K2 Ty + K1 Tr + K2 K) + 2trace(3K12T1 + 3K T2 + K13),

trace(By) = —4 trace(T3K| + K3Ti + K3K 1) — 2trace(2T2K2 + K3)
+ 12trace(Ta T1 K1 + oK1\ Ty + ToK7 + K2 TE + K2 Ti Ky + KoK Th + K2 K7)
— 6trace(4T7 Ky + 4T K} + 2T K\ T K1 +4T1 K3 + K7).

All products under the traces are trace class operators and thus each of the above objects can be computed explic-
itly in terms of infinite sums. Still, the expressions become increasingly intractable, and we do not see how further
simplifications are possible.

Proof of Proposition 6.1. Seta; = e’ and split the determinant E{a,] = detT (a,_ 1)M (@) into two parts Elay] =
E{(A)E>()) where

E\(A) =detT(a; ")e'T®, Ex(3) =dete T M, (a3).

First of all, both expressions are well defined because the expressions under the determinant are of the form identity
plus trace class. Indeed, this has been shown for T (a, l)e}‘T(b) in [7], Prop. 7.1. Now observe that M, (ay) is a trace
class perturbation of T (ay).

It has been shown in [8], Sec. 3 (see also the proof of Thm. 2.5 in [3]) that

2
Ei(0) = exp<% trace(H(b)H(g))) .

It is straightforward to verify that E>(A) depends analytically on A (see again [7,8]). Assume now that |A| is
sufficiently small such that M, (a;), being close to the identity operator, is invertible and hence the determinants E(A)
are nonzero. Notice that E(0) = 1, whence there is no problem of defining a logarithm in a small neighborhood of
Zero,

f) :=logdete TP M, (ay).

Recall that for invertible analytic operator-valued functions F (1) of the form identity plus trace class we have the
well-known formula (logdet F (L)) = trace F'(A)F -1, As a consequence, for invertible A(A) and B()\), whose
product is identity plus trace class, we have

(logdet A(L)B()) = trace(A™' (WA’ (W) + B'(WB~' (). (62)
From this we obtain

f'(0) = trace(M, (ax) M, ' (ax) — T (b)).
For small || introduce the well-defined analytic function B()) defined by B(0) = 0 and

B' (W) = My (@:) M} (ay).
Writing out this relation in terms of power series (with B(A) = ZZO: 1 2K By /k!) it follows that

o A By | [em MM (BF) | O AT M, (b
() () - e,

k=0 n=0
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Inspection of the nth coefficient (n > 0) produces

n
Mu(bn+l) =B+ + Z (Z) Bn+1—kMu (bk)
k=1

which implies the recursion. Noting that f(0) =0, B(0) =0, and f'(,) = trace(B’(A) — T (b)) yields
Ey(n) = dete*Mu®) M, (a,) = exp(trace(B() — AT (b))).

Since we have By = M, (b) from the recursion and trace K, (b) = 0 (gkx = 1) the proof is finished. ([l

7. Limit theorems: the case 1/2 < 8 <1 (C2)

We first prove Theorem 1.3(a). Put B = F £2(v) with the conditions on v stated there. It follows immediately that
BCF Z(z, with 0 > 1/8 > 1. Hence by Proposition 3.2 the Hilbert—Schmidt condition (HS) holds. Moreover, Propo-
sition 4.2 implies that B is a suitable Banach algebra. Hence we can use Theorem 4.4(b) and obtain (37) with the
constant H[a]. We are left with determining the asymptotics of the trace of P,T(a~)K w(a) Py, for which we can use
Theorem 5.4(ii). Therein our Banach algebra is continuously embedded into the Banach space F Zg N Fe2(v) (with
possibly different v). With » = a~! the asymptotics equals $2(a,a~!) -1, (2n) + C,(a,a™") + o(1) with

2n 27 1 oaity\ 2
ala= (o) = [T @ya= L [T(2Y

Can )y 47 Jo  \a(el)

This gives the correct constant in (14). As for the constant F[a] in (13) we remark that
Fla] = e+ @) det(T (a~ Y M, (a)e™T@ Ku@), (63)

where C,(a, a~1) is given by (56), but we make no attempt to simplify the expression. Notice that both Theo-
rem 5.4(ii) and Proposition 4.2(iv) require the rather complicated Banach algebra B = F 22(v).

We now turn to the proof of Theorem 1.1, assuming that B = F Ei with 0 =1/8 Vv 3/(2y). There is no change in
the applicability of Theorem 4.4(b), though the function to which it is applied is appropriately rescaled in n. This is
where the statements about uniform convergence are needed.

We replace X ¢, with f € B by

Xscal = va” —nf() -X g (eix) — f(eix) - fO

and have that

(64)

scal

irX
IEm,n[el fon ] = det M,u.,n (a)»,n)

with a) , = el*8n Since tu(2n) — oo, the elements g, (n € N) lie in a compact subset of B, and so a; _, lie in a
compact subset of @ (B) (recall Proposition 4.3(iii)).
By Theorem 4.4(b)

i det M, n(as n) = lim Hlay ]
=50 Gl ]" - exp(trace PnT(a);L)KM(aA,n)Pn) n—00 nls

due to uniform convergence on compact subsets. The regularized determinant H[a; _,] converges to H[1] =1 since
T(a): L)K w(ayn) — T(1)K, (1) = 0 in the Hilbert—Schmidt norm. Here we have to use Proposition 3.3 and the
estimate implied by (HS).
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Again by Proposition 4.3(iii), Glay ] = 1. To evaluate the trace we will use Theorem 5.4(i). Define

h=iA(f — fo) and s, =+/t,(2n)
and introduce the functions p,, g, € B via series expansion

ak’nzeh/&z :1+h/sn+pn/s3g Cl;l e*h/Sn :1 —h/sn—i—qn/sg,

o

Notice immediately that p,, — h%/2 and g, — h?/2 in the norm of B. Denoting #, (b, a) = trace(P, T (b) K, (a) Py)
we have that

ta(h, h) 4 —t,(h, pp) + ta(qn, h) +Sn_ltn(pn» qn)

(@5 @) = = %) 3
n n

because in general t,,(b, 1) =1, (1, a) = 0. Theorem 5.4(i) says that for a, b € B we have t,,(b, a) = §2(a, b)s,% + o(s,%)
and that the convergence is uniform on compact sets. Hence, applying this to all of the above expressions involving £,
and using that p,, and g, are from compact subsets of B, it follows that

. . )»2 00 ) )»2 27 L2
lim #,(a; . a5 ,) = —2(h, h) = -5 > K fifk=—1 (/")) dx.
k=—00

n— o0 4n Jo

This implies, uniformly on bounded sets of A and compact sets of f € B,

.. vsca )\2 )LZ 27 .
lim_ Eumn[e"X7 1] = exp<—? > K fi fk> = exp<—H /0 ( f/(e”“))zdx> (65)

keZ

completing the proof of Theorem 1.1.

Appendix: On the Toeplitz o Hankel formula

We wish to compute the integral

l n n
Im,n () = 7 / 1_[ p(arg zx) 1_[ |2k — Z[|2 l_[ dm(zy),
mon JC k=1

k<t

where m is radial and Z, , is chosen so that Z,, ,(1) = 1.
To begin, write

2 =117 r2—17T
[Tiee 2 = e[~ 5]
where [zi_l] denotes the n x n matrix with z,l;_l in row k and column £. That is to say,
n - n =2
n D k=17%k D k=1 %k
n n = n =2
1_[ |2k — z¢|* = det Dok=12k  D_p—1ZkZk  D_p—1 kT

Now expand the first column on the right-hand side via the linearity of the determinant, writing it as sum of n deter-

minants with first column [1, z, z%, e, zzfl ]. By the product structure of [ [ ¢(arg zx) dm(zx) each of the resulting n
integrals are the same. Thus, we can replace the [ [ |zx — z¢ |2 in the measure with
n = no 2 n — n =2
1 Dz =% --- L Ykt 2=

n = n =2 n = n =2
det| 31 k=1ZkZk  Dk=1%%Z; oo | =det| T g2 Zkik D=2 Iy
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at the cost of introducing a constant factor which may be absorbed into Zy, ,,. This procedure may be repeated, and
after the nth iteration we conclude that

1 . ke “
/ [[e@gzodets ™" 57" o (o, [ [ dmizo
Zwn Jon k=1 T k=l

Tnnl(p) =

1 [ 1 ok }
= ——det —/<p(argz)z Z-dm(z) )
2n Jo

Zwn 0<k,e<n—1

after using the linearity of the determinant once more. And, as

1 . 00
= /@ p(arg2)z' 7" dm(z) = @i / P dp(r) = gr_emiye,
0

setting ¢ = 1 we find that Zm,n = ]_[Z;é moy, and so formula (2).
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