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We study the secular coefficients of N x N random unitary matrices Uy
drawn from the Circular S-Ensemble which are defined as the coefficients of
{z"} in the characteristic polynomial det(1 — zU]’f,). When g > 4, we obtain
a new class of limiting distributions that arise when both n and N tend to
infinity simultaneously. We solve an open problem of Diaconis and Gamburd
(Electron. J. Combin. 11 (2004/06) 2) by showing that, for g = 2, the mid-
dle coefficient of degree n = L%J tends to zero as N — oco. We show how
the theory of Gaussian multiplicative chaos (GMC) plays a prominent role
in these problems and in the explicit description of the obtained limiting dis-
tributions. We extend the remarkable magic square formula of (Electron. J.
Combin. 11 (2004/06) 2) for the moments of secular coefficients to all 8 > 0
and analyse the asymptotic behaviour of the moments. We obtain estimates on
the order of magnitude of the secular coefficients for all 8 > 0, and we prove
these estimates are sharp when 8 > 2 and N is sufficiently large with respect
to n. These insights motivated us to introduce a new stochastic object associ-
ated with the secular coefficients, which we call Holomorphic Multiplicative
Chaos (HMC). Viewing the HMC as a random distribution, we prove a sharp
result about its regularity in an appropriate Sobolev space. Our proofs expose
and exploit several novel connections with other areas, including random per-
mutations, Tauberian theorems and combinatorics.
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1. Introduction. Let 8 > 0 be a fixed parameter, and consider the joint distribution on
N points

(L.1) CBEN1,....0n) o [] |eil‘f‘k_eiv9j|ﬂ,
I<k<j<N
where ¥ € [0,27) for all j =1,..., N. This is known as the circular B-ensemble. When

B = 2, this distribution arises as the law of the eigenvalues of a Haar distributed unitary
matrix and is better known as the CUE (circular unitary ensemble). When 8 # 2, it also
arises from the eigenvalue distribution of certain random matrix models; see, for example,
[38]. Therefore, it makes sense to consider the characteristic polynomial

N

(1.2) av@ =[] —ze7™)

j=1

which would have the representation det(1 — zUy;) if {e!V/ 1 1 < j < N} were the eigenvalues
of a matrix Uy.

The goal of this paper is to formulate and solve a new class of probabilistic and combinato-
rial questions associated with such characteristic polynomials. Our main quantities of interest
will be the so-called secular coefficients, defined most simply as the coefficients C,SN) in the
expansion of (1.2) in its Fourier basis,

N
(1.3) an@ =) N,
n=0

In a remarkable paper [19], Diaconis and Gamburd studied these coefficients in the g = 2
setting. They showed that the joint moments of {c,(,N)}nzl are related to the enumeration of
combinatorial objects known as magic squares—integer valued square matrices with pre-
scribed row and column sums. For example, when N > nk, the moment E(|c,(1N) 1) is equal
to the number of k x k magic squares whose rows and columns all sum up to #n. In general,
combinatorial results on magic squares imply that this quantity has order n* 0 asn — 00,
with a multiplicative constant given by the volume of the kth Birkhoff polytope. The determi-
nation of these volumes remains a well-studied and challenging problem in the combinatorics
community. They have been explicitly computed only for £ < 10, and this has required the
use of high-performance computers; see [10, 12, 18] for this and other perspectives, and for
number theoretical applications, see [17, 37].

Given the rich combinatorial structure associated with the moments of c,(,N), there is a
natural probabilistic question that comes to mind: Is there a commensurately richly structured

probabilistic object to which cﬁN) converges as N — oo? What if N and » tend to infinity
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together, in a suitable way? This problem is mentioned in the same paper of Diaconis and
Gamburd (see the discussion below Proposition 4 of [19]); however to our knowledge the
answer has remained out of reach conjecturally or otherwise, now for almost 15 years. The
purpose of this paper is to begin closing this gap, particularly in the general context of the
B-ensembles (1.1).

There is one exception where a limiting distribution for cﬁ,N) can be obtained with relative
ease, namely, when the index » remains finite and we let the matrix size N — oo, as discussed
in [19] for B = 2. By the Newton formula, which relates the elementary and power sum
symmetric functions, each c,(,N) has a finite polynomial dependence on the first n power traces,
pi :=Tr(UL), via

p1 1 0 0
P2 P1 2 0
wy 1 ) ) . )
(14) ™ = — det L
n.
Pn-1 Pn-2 DPn-3 ... H— 1
Pn Pn-1 Pn-2 ... D1

The distributional convergence of these power traces was famously studied by Diaconis and
Shahshahani [20] for § = 2 and by Jiang and Matsumoto [33] for general 8 > 0; see also
[15]. These authors show that for any fixed n we have the joint convergence in law

(1.5) (Ui, -5 \/%{\/];Nk}zzl’ N — o,

where {Nj}]_, are i.i.d. standard complex normal random variables, that is, the real and
imaginary parts of Ny are independent normal random variables such that

(1.6) EWN) =0, EWN})=0, and E(N;})=1.

Therefore, (1.5) implies that, for fixed n, the sequence of random variables cle) converges

as N — oo to a limit random variable c,. Furthermore, each ¢, is explicitly characterized
through a polynomial dependence on a family of i.i.d. Gaussian random variables via formu-
las (1.5) and (1.4).

In contrast, the situation where the degree n — oo turns out to be much more challenging.
The two Theorems below address this situation; see the subsequent sections for further results
and discussion.

THEOREM 1.1. Let N = N, be a sequence such that N — oo as n — 0o and such that
n/N — 0. Let Z denote a standard complex normal random variable and E(1) denote the
standard exponential random variable with parameter 1, sampled independently. Then, for
any B > 4, we have the convergence in distribution

=~

iV i ZE)”

e ra—3)

where 1" (2) is the Gamma function.

(1.7)

A quick computation shows that the right-hand side of (1.7) has finite moments of order
2k if and only if %k < 1. In fact, apart from the complex Gaussian Z, the right-hand side of
(1.7) can be identified as the square root of the total mass of Gaussian multiplicative chaos
(GMC) on the unit circle; see Section 1.3. Our proof makes explicit use of the second moment
method (k = 2 in this context), and this gives rise to the restriction 8 > 4 in the statement of



1196 J. NAJNUDEL, E. PAQUETTE AND N. SIMM

Theorem 1.1. This is known as the L2-phase in GMC theory. It is natural to expect that (1.7)
persists to any 8 > 2 and even the critical case g = 2 after suitably renormalizing on both
sides of (1.7).

At the level of tightness, we are able to remove the restriction on §, and our results hold for
any 8 > 0. We can also relax the condition n/N — 0 stated in Theorem 1.1. As an example
we have the following particular case that resolves a problem of Diaconis and Gamburd [19]
on the middle secular coefficient, defined by setting n = L%J.

THEOREM 1.2. Let B =2, and set wy = log(1 + N)~'/*. Then we have that {C(L%)J/
2

wnIN=1 is a tight family of random variables. In particular, CEI,VV)J LY 0 as N — 00. More
7

generally, when ny — o0 in such a way that 2ny < N, we have c,(,%) LY Oas N — oo.

Note that Theorem 1.2 holds despite the fact that E(|ci"’|2) = 1 identically. A similar
phenomenon has been observed in a number theoretical context, namely, in the theory of ran-
dom multiplicative functions and “better than square root cancellation” [29]. In the regime
0 < B < 2, we will establish a similar class of tightness results which show that the nor-

malization 4/ E(|C,(1N) |2) overestimates the correct order of magnitude for the coefficients; see
Section 1.5.

1.1. The holomorphic multiplicative chaos. Statistical properties of random matrix char-
acteristic polynomials have attracted considerable interest recently, in large part due to an
intimate relationship to logarithmically correlated Gaussian fields and Gaussian multiplica-
tive chaos (GMC); see [22] and [52] for general background on these topics. The connection
to characteristic polynomials of random matrices arose quite recently in an influential work
of Fyodorov, Hiary and Keating [24, 25]. In particular, the attempts to prove the conjectures
in [24, 25], which are still unresolved in full generality, have motivated a number of recent
studies on characteristic polynomials of random matrices; for a nonexhaustive list, see, for
example, [1, 11, 14, 15, 43, 49, 50, 58], and also on various parallel questions concerning
the Riemann zeta function [2, 3, 48, 53]. For some general connections between GMC and
random matrices, see [16]. We will show how the GMC theory also plays a prominent role in

the analysis of the secular coefficients c,(,N) in (1.3).
To describe formally how a log-correlated Gaussian field can arise from the characteristic
polynomial (1.2), we expand the logarithm as

oo _k
(1.8) log xy(@)=—)_ %Tr(Uﬁk)-
k=1

By the convergence (1.5), we can identify a candidate limiting Gaussian field by replacing
the power traces Tr(U ;k) with \/% VkNy, where Ny are i.i.d. standard complex Gaussian

variables, as in (1.6), and for the sake of simplicity, we ignore the minus sign in (1.8), noting
the rotational invariance of each N}. Now, let G* be the Gaussian analytic function on the
unit disc D,

o0 k
1.9 GC=S" 2N,
(1.9) (2) ]; N k

2 ,C
so that we expect xn(z) to be close to e\/;G @ in a suitable sense. The covariance of the
field GC follows from the simple i.i.d. structure of the variables N} as

E[GEw)GC(z)]=0 and E[GC(w)GC(z)]=—log(l — w?)
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from which it follows that G = 28GC and H = 23GC are identically distributed Gaussian
fields with

(1.10)0  E[G(w)G(z)]=—-2log|l —wz| and E[G(w)H(z)]=—-2Arg(l —w3),

where we take the principal branch of the argument. In particular, when defined on the unit
circle |z| = |w| = 1, the real-valued field G is a prototypical example of a log-correlated
Gaussian field (see, e.g., [32] where it first appeared explicitly).

For trigonometric polynomials ¢, if we let z — ¢ (z) for z € D be the continuous harmonic
extension to [, we can define the random distribution

1 27 iy ———
(1.11) (HMCy, ¢) ::}L“}g/() NG B9y d,

which we will call the holomorphic multiplicative chaos or HMC, where from now on we
will adopt the notation

1.12 0:=—.
(1.12) 5
For the moment we comment that, for trigonometric polynomials, the existence of this limit is
trivial and is sufficient to uniquely define the HMC. In particular, if we take ¢ () = ¢"? for
n € Np, then, using analyticity and Cauchy’s theorem, the limit is just the nth coefficient in

the power series expansion of eVIGE@ gt z =0. We define for n € Ny the Fourier coefficient
of the HMC

(1.13) cn i= (HMCy, 9 > €).
Equivalently, the coefficients ¢, can be extracted from a generating function by the formula
(1.14) cn = [2"]e¥?6" @ = [ exp<f 3 ka>,

where the notation [7"]h(z) denotes the coefficient of z” in the power series expansion of
h(z) around the point z = 0. We could as well define this for n € Z, but for negative integers,
this would be 0.

The HMC is in some sense the distributional limit of the characteristic polynomial yu
inside the unit circle. The following result is obtained by combining the equation (7.2), given
below, Proposition 3.1 of [15] and the fact that ®_; /P _, a.s. converges uniformly to zero
on compact subsets of the open unit disc which is a consequence of [54], Theorem 1.7.4.

THEOREM 1.3. For any B > 0, it is possible to define xn and the field G on a single
probability space in such a way that, for any r € (0, 1),
sup |xn(z) — e*@GC(Z)| Nﬁ) 0

|z|<r

The convergence also holds in L? for any p > 1.

Thenas a corollary of Theorem 1.3 and Cauchy’s integral formula, on the probability space

(N) a5 ¢, We shall continue to refer to {c, } as the secular coefficients of the

N—o00

therein, each ¢,

HMCy.

While HMCy is uniquely determined by its Fourier coefficients and exists for all 6 > 0,
we will characterize its regularity in the Sobolev sense. We define the Sobolev norms for any
s € R on the trigonometric polynomials on T by

115 1f1% =Y (1 +r?)’

nez

~ 1 e
where f(n) = — f f(e?)e ™ dy.
2w Jo
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The Sobolev spaces H* for s € R are the closures in the space of distributions of the trigono-
metric polynomials on T under these norms. For any s € R, the norms defined in (1.15) are
well defined for all functions f € L?, with the understanding that they may be infinite, and
for s > 0, the space H* is precisely the subspace of L? for which || - || zs < oo. The for-
mulas for the norms (1.15) extend generally to the space of distributions on T by replacing
f(n) = (f, 9 — ¢™). For any s € R, the pair H* and H ~* are dual spaces with respect to
the natural inner product on T.

THEOREM 1.4. Define

o ifo <1
—— l ,
5 <

1
—v5+§ ifo > 1.

sg =

Then, for any 6 > 0, HMCy is in H® almost surely for any s < sg, and it is almost surely not
in H® forany s > sg.

PROOF. See Section 6. [

2
We remark that, in the variable 6 = VT, this Theorem states that HMCy is in H*®, provided
that

)2
(1.16) os1s M <2
y y > 2.

The threshold on the right-hand side of (1.16) is familiar from the study of the free energy in
various other log-correlated models (see, e.g., [23]).

1.2. The combinatorial structure of the moments. We begin by discussing the moments
of the secular coefficients. As we already mentioned, when 8 =2 (or 8 = 1), Diaconis and
Gamburd [19] characterize these moments in terms of the enumeration of magic squares. We
will state a result that generalizes this characterization to arbitrary 8 > 0.

DEFINITION 1.5. A magic square of size k with row sums © = (®1, ..., ux) and column
sums v = (vq, ..., Vg) is a k X k matrix A with entries in Ny and with the property that

k
ZAij =ui, i=1,...,k,
=1
(1.17)

k
ZAij:vj’ ]21,,k
i=1

Throughout the article we will use the notation Mag , ,, to denote the collection of all such
k x k magic squares. We recall that nonnegative integer vectors u are called compositions in
the combinatorics literature, while the entries w1, ..., ug are known as parts. In what follows,
for a general real parameter & > 0 and n € N, we define

(n—i—@—l) ['(n+0)

n

(1.18) = °
re)yrmn+1)
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THEOREM 1.6. Let u and v be any compositions with k parts. Then, for any k € N and
60 > 0, we have

k
(1.19) E(ncu_ic_vj>: Y I (Au+9_1).
j=1

AeMag, |, 1<i,j<k

We give the proof in Section 2 and, furthermore, provide a combinatorial connection to
Jack functions. When 8 =2 (6 = 1), the right-hand side of (1.19) reduces to the cardinality
of Mag, ,,, recovering the result of [19] in the particular case N = oo. Choosing the column
and row sums all to equal n, we obtain an expression for the absolute 2kth moments

Aj +9 —1
(1.20) Bley= > IT (Y5070,
AeMag, , 1<i,j<k

where 7 is the composition in which n appears k times, that is, Mag - is the set of all magic
squares of size k x k with all row and column sums equal to n. We note the special case

_ 1
(121) E(lcal?) = (” 'gf 1 1) ~ mne—l.

It turns out it is possible to use this formula and (1.20) to probe asymptotic behaviour of the
moments. We have the following theorem.

THEOREM 1.7. For any positive integer k and any 6 > 0 so that 0k < 1,

E(lc,)®) Tl —k0) |

(1.22) 00 E(len Bk T(1 — 0)F

PROOF. See Section 2. [

It is a simple computation, recalling that 6 = %, that the moments on the right-hand side of
(1.22) are precisely those of the limiting distribution in Theorem 1.1. We mention in passing
that besides magic squares, which play an important role in describing HMCy, the Ewens
sampling formula, which defines a classical distribution on random permutations, plays a
prominent role in our analysis; see Section 3 for details.

1.3. From magic squares back to multiplicative chaos. Theorem 1.7 is strongly remi-
niscent of the freezing transition observed for moments of random energy models [23] (c.f.
Remark 2.4 for the behavior of a moment above the critical threshold). Indeed, in [23] it is
shown that the Morris integral,

I'(l—kb 1 : -
(1.23) ( ]2 _ . / l_[ ‘elﬁa _ 6“91’} 26 dav,
LA =0 Qo) Jooarl

describes the appropriately rescaled moments of the partition function of the logarithmically
correlated random energy model on the unit circle in the high temperature phase; see [23] for
details.

The presence of the Morris integral in Theorem 1.7 is, moreover, indicative that the theory
of Gaussian multiplicative chaos will be relevant here. There is a substantial literature on this
random measure (see [52] for a general overview), but we will be concerned only with the
following specific instance: for 6 € (0, 1),

(1.24) GMCy(d?) := hm( ) | «/_Gc(re“9)| do = hm(l —rz)ee“/gc(rem)dﬁ,

r—1
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The existence of this limit as a random measure is shown! in [34] where the convergence is
shown to hold in L9 for any 0 < g < 1 (c.f. [15], Proposition 3.1). Moreover, it is shown in
[51] that the total mass of this particular random measure has law characterized by the natural
analytic continuation of the Morris integral, that is, for any p > 0 with p0 < 1,

(1 — pb) | o
TP Ghere My = — [ GMCy(dd),
rd—gr o= 50 1 0(d?)

with the sense of the limit being an in-probability, weak-* convergence.

We briefly summarize some of the qualitative properties of the GMC. The regime 6 €
(0, 1) is typically referred to as the subcritical phase of the GMCy. The limiting measure is
supported on a set of Hausdorff dimension 1 — 6. This result is well known in the literature on
GMC; see [52], though for the model discussed here, see [15]. The subset (0, %) 1S sometimes
referred to as the L? phase, on account of the mass My gaining a finite second moment (and
indeed Theorem 1.7 applies as well).

The L? phase is technically simpler to manage and has been the setting for some of the
first convergence results of 8 = 2 characteristic polynomials and powers thereof to the GMC
[11, 58]. For a power of the modulus of the CUE (8 = 2) characteristic polynomial, this
has been improved to the whole subcritical phase in [49]. For general g > 0, to the authors’
knowledge there are no convergence results of this type, except when the characteristic poly-
nomial is regularized at some small scale; see [42]. Also for an object closely related to the
characteristic polynomial, convergence to the GMC was established in [15] for general g > 2.

The value 6 =1 is the critical temperature at which it is possible to establish (1.24) under
an additional logarithmic renormalization,

(1.25) E(My)? =

(1-— rz)eG(rem) dv,

(1.26) GMC;(d?¥) := lim ,/log

r—1 1—r2
with the limit again holding in L9 for any 0 < ¢ < 1. As for the subcritical case (1.24), this
convergence follows from [34], Theorem 1.3, and Appendix B. This measure is known to
have Hausdorff dimension 0 and is nonatomic, as proved in [15]. We note, in contrast, that
HMCy is well defined as a random distribution on the unit circle for all & > 0 (and indeed on
a single probability space), regardless of the phase of the associated GMC.

Returning to consideration of Theorem 1.7, we see that there is a factor of k! beyond
the Morris integral term. This strongly suggests a limiting factorization into independent
random variables, where the additional factor can be interpreted as the moments of a standard
complex normal random variable k! = E(|Z |2¢). We show this is indeed the case in the L?
phase. The theorem that follows shows this more precisely.

THEOREM 1.8 (L?-phase). Forany 0 <6 < %, we have the convergence in distribution

(1.27) 5 M.
VE(en?)

where Z and My are independent, Z is standard complex normal and My has law (1.25).
PROOF. See Sections 3-5. [

We expect this result to persist to all % <6 <1 and also to 8 = 1 (the critical temperature)
subject to a different normalization. While we do not show this convergence in distribution

I'The Gaussian field used in [34], equation (6.1), contains a constant term in its Fourier series definition in
comparison to our field G. This turns out not to affect the convergence results of [34]; see Appendix B
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for 0 > %, we give a sharp estimate for the order of magnitude of the coefficient for larger 6
(see Lemma 7.5 and Theorem 1.11).

By the mentioned work [51], the limiting random variable My, appearing on the right-
hand side of (1.27), can be given an explicit characterization. For any 6 < 1, it is known that
we have the equality in law

d 1 _
(1.28) Mg = F(l—@)g( )~?
where £(1) is an exponential random variable with parameter 1. Formula (1.28) was initially
conjectured by Fyodorov and Bouchaud in [23] and proved quite recently in [51] using tech-
niques of Liouville conformal field theory; see also [15] for an alternative proof. Using the
explicit formula (1.28), we see that Theorem 1.8 is the particular case N = 0o of our earlier
stated Theorem 1.1.

1.4. The mass of the chaos. We note that the presence of the mass of the chaos in the sec-
ular coefficients could potentially be anticipated. On the one hand, by the generating function
(1.14) and Parseval’s identity, we have

1 27 iv
(129) Z |cn|2 2n — E/(; e\/gG(I‘e )dl?
On the other hand, by (1.24) and (1.26) forall0 <6 <1,

1 :
(130) L(r, 9) l—r Z|cn LM@, L(r,0):= logm ifo=1,
r—1

1 else.

So in a suitably averaged sense, the squared modulus of the secular coefficients gives the total
mass of the chaos in the subcritical and critical phases. In comparison, Theorem 1.8, shows
that each individual coefficient {c,} already contains much of the information about the mass
of the GMC.

We also detour briefly to mention that from (1.30), it is possible to derive other approxi-
mations to the total mass. One, which will be important here, is

2 TO+1D &
(1.31) Mo = (flogm "= ——7—5 ", 2.
q=0

If the convergence in (1.30) were almost sure, the Hardy-Littlewood Tauberian theorem
would immediately imply that My , converges almost surely to My. We show in Theo-
rem A.2 in the Appendix that this Tauberian theorem generalizes to the setting of conver-
gence in probability, and the following is an immediate consequence of (1.29), (1.30) and
Theorem A.2.

LEMMA 1.9. Forany(0 < 0 <1, we have the convergence in probability to the total mass

(1.32) Mo n r_)—pgo./\/l@, n— o0o.

1.5. The secular coefficients of CBE. Some of what we have proved for the HMC coef-

ficients {c,} adapt or transfer to the secular coefficients {cf,N)} of N x N random matrices,
as defined in (1.3). In particular, when n — co and N — oo in such a way that n/N — 0,
Theorem 1.8 transfers directly to {c(N)}
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THEOREM 1.10 (L?-phase for slowly growing n). Let N = N,, be chosen in such a way
that n/N — 0 as n — oo. Recalling the notation 6 = %,for any 0 < 0 < %, we have the
convergence in distribution

(N)
(1.33) 0”4]\,”?”’30 VMo 2,
E(lcsM )

where Z and My are independent, Z is standard complex normal and Mg has law (1.25).
PROOF. See Section7. [

We remark that by formula (1.28), Theorem 1.10 is simply a restatement of Theorem 1.1,
but we have included it here for added clarity in the context of GMC theory. Let us discuss
the necessity of the condition n/N — 0 as n — oo appearing in Theorem 1.10. The normal-
ization constant E(|c,(,N) 1?) is known explicitly, due to [27] who obtain for any 6 > 0,

r O)I'(N — 0
n L@)(N +0)
We remark in passing that, to our knowledge, the work [27] was likely the first explicit inves-

tigation of secular coefficients in the literature. From (1.34) we observe two possible types of
asymptotics. If N grows with n at a fast enough rate that n/N — 0 as n — oo, then

1
(1.35) Bl ) ~ gy nro

which matches the asymptotic (1.21). When, however, n = xk N with 0 < x < 1, the asymp-
totics contain an additional prefactor

W 2 T—)ft
(1.36) E(jc™| )NW”G L NS o

This hints that these higher degree coefficients could display a different limiting behavior.
On the other hand, we show that the order of magnitude of these secular coefficients is no
larger than that of c;,.

THEOREM 1.11 (Order estimate). The orders of magnitudes of the secular coefficients
can be estimated as follows:
e (Subcritical case) For any 6 € (0, 1), the families
{c,gN)/n(Q_l)/z:n, NeN,N >2n} and {n(e_l)/z/c,gN) :n, N €N, N >2n}

are tight.
e (Critical case) If 6 = 1, the family

{¢™ /(log(1 +n))"*:n, N €N, N > 2n}
is tight, and if No(n) is a sequence such that
No(n) e
ny/Togn(loglogn) n—>00 ~’

then
{(log(1 +m)""*/¢™ :n, N €N, N > No(n)}

is tight.
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e (Supercritical case) For any 6 € (1,2), there are constants ug, vg > 0 so that the family

(™ /(1¥0 1 (log(1 + 1)) " 3VPH%) .0, N € N, N = n)

is tight.
PROOF. See Theorems 7.6 and 8.2. [

We make similar statements for ¢, for any 6 > 0 in Lemma 7.5 and Theorem 8.1—in
particular, the bounds we establish are consistent with Theorem 1.8 extending to all 6 € (0, 1].
For 6 > 1, we do not have any expectation for the value of ug, for which we give an explicit
value in Theorem 7.6, to be sharp. In contrast, we may reasonably conjecture the correct
value for vy = 0; see Remark 7.4 for further discussion.

1.6. Discussion. We have analyzed a random distribution, the HMC, which can be con-
sidered as a large-N limit of the characteristic polynomials xx of the CSE. This limiting
process exists for all 8 > 0, and we have given the distributional convergence of the Fourier
coefficients of this Schwartz distribution.

The HMCg, in the case 6 = 1 (8 = 2) has appeared explicitly in the work of [53], Ap-
pendix C, where it is shown that HMC; is in H~* for all s > % and the characteristic poly-

nomial of the CUE converges to it in law as a random element of H ~* for any s > % The
focus of [53] is rather more related to a local scaling of the characteristic polynomial; see
especially [53], Theorem 1.3. Therein, the authors show there exists a sequence 6y — 0 and
a random Schwartz distribution  on R so that

an (@)™ L po,
N—o00
where Yy is a complex Gaussian variable having a nontrivial dependence on . The pro-
cesss 1 can be formally understood as

( ) (/oo ?—2nixu )
nx)=¢x dB
P 0 «/714 “

for a complex Brownian motion BC. It is also shown that this chaos appears as the limit
of a randomized model of the Riemann ¢-function. The process 1 is a possible candidate
for definition of HMCy on the real line when 6 = 1, and could also be a type of local scaling
limit of HMCy in a suitable vanishing window of ¢. It can also be noted that log n(x) appears
closely related to the H = 0 fractional Brownian motion of [26].

In the vein of possible scaling limits of HMCy, we also mention the recent work of [57].
They introduce the stochastic zeta function as a limit of characteristic polynomials of the
circular B-ensembles. As these characteristic polynomials are explicitly related to the HMCy
(see Section 7 and (7.2)), the stochastic zeta function can be viewed as the microscopic scal-
ing limit of a random-matrix regularization of HMCy (note that the stochastic zeta function
is a limit of (xn : N € N) (7.2) and not (&} : N e N) (7.1)).

Another class of related objects which have been considered are the complex multiplicative
chaoses. For example, consider the random distribution CGMCy, given (hypothetically) by

1 2 iy it
(137) (CGMC@, ¢) — rh_I)nl E/(; e«/@/“-(Gl(l’e 19)+1G2(re 9))¢(ﬁ) dﬁ’

where G and G are i.i.d. copies of G from (1.10). This roughly fits within the frameworks of
[41] and [40], although the technical assumptions on the manner of regularization of G (e!”)
are not precisely the same. We comment that in the language of [41] that CGMCy would
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be in Phase I for 6 € (0, 1), in Phase II for 6 > 1 and at the triple point for 6 = 1. We
mention briefly that there is other related work on complex multiplicative cascades [8, 9] and
imaginary chaoses in [6, 36].

When 6 < 1, an adaptation of [41], Theorem 3.1, would show the limit in (1.37) exists, and
so the CGMCg is well defined.> We note that, for & > 1, [41], Conjectures 5.2,5.3, suggest
that an additional logarithmic normalization is required for convergence, analogously to log-
arithmic factors needed for convergence of the critical GMC. Indeed, in work of [30, 46] (see
also [31]), an analogous statement is proven for a complex random energy model built from
branching processes. Note this in constrast to HMCy which requires no further normalization
to converge for any 6 > 0.

Because the correlations are relatively weak between the real and imaginary parts of the
field which define HMCy, we expect that some results carry to HMCy from the theory of the
complex multiplicative chaoses, for example the multifractality for 6 < 1, g < 1,

E[|(COMCa, 1|91 < ][] ~ €77,

(see [41], Theorem 3.6, [7], and see also the related work on the regularity of the complex
Gaussian multiplicative chaoses in [35]). We expect the same to hold for HMCgy.

QUESTION 1.12. For 8 < 1, g < 1, does it hold that

2
E[|(HMCy. 12| = r})|] ~ Cqri="e2

We conclude by mentioning some unsolved questions on the properties of HMCy. We
have considered the L2-phase of 6, that is, 6 < % We assume that Theorem 1.10 generalizes
without alteration to 6 € (0, 1), the Ll—phase and in addition to the critical value 6 = 1 after
introducing an appropriate logarithmic factor.

QUESTION 1.13. Show that Theorem 1.8 generalizes to all 8 € (0, 1) and that it can be
adapted to hold at the critical point 8 = 1.

For supercritical 8 > 1, it is reasonable to assume that there is still distributional conver-
gence of ¢,, but the exact form of the limit is unclear.

We have also shown distributional convergence of the secular coefficients c,(lN) when
n/N — 0 in the L2-phase. This relies on making a comparison between ¢, and c,(lN) which

is weaker when n/N — ¢ € (0, 1). So we pose the following question.

QUESTION 1.14.  What is the distributional limit of ¢$"’ /v E(|cS"|2) in the subcritical
(or even L?) phase whenn/N — c € (0,1) as N — oo?

One feature of the secular coefficients cle) is that they may be expressed as combinations
of certain conditional expectations of ¢, and cy_,+1 (see (7.12)). Beyond this, it would be
interesting to know the joint behavior of the secular coefficients {c,}.

QUESTION 1.15. For 6 € (0, 1), to what does (n(l_e)/zc,,er :m € 7)) converge as n —
oo in the sense of finite-dimensional marginals?

2From the theory in [9], using the series truncation regularization in place of the harmonic regularization, the
existence of the limit follows.
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We conclude with one final question of a metamathematical nature. For r € (0, 1), the
function ¢ — e*/gG(C(’ e'”) from [0, 27r) to C can be seen, after suitable normalization, as
the (random) wave function of the position of a particle which lives on [0, 277). Then, if one
makes a quantum measurement of the position of the particle, the outcome of the measure-
ment is distributed according to the (random) probability measure with density

eﬂG(reil’)
U=

f02” eVOG(re'?) g9

with respect to the Lebesgue measure on [0, 27). Now, if we are in the subcritical or the
critical phases (6 < 1), and if we take the limit »r — 1, we see that

9 > eﬂGc(eiﬁ) _ Z Cneniﬁ
n>0

can be formally seen as the wave function of a particle such that a quantum measurement
gives an outcome distributed according to the (random) probability measure GMCgq/My.
Formally, this wave function is an eigenfunction for the operator

ldv®) @dGC(e“?)

YOm0 P a @)
C1dvw) (& ok
= (I;Jk_ee Nk>xv(0).

Multiplying by the adjoint, we formally get a self-adjoint operator for which HMCy /+/ My is
an eigenstate. However, the physical meaning of this operator is unclear to us. A discussion on
the problem of a massless two-dimensional Dirac fermion in a static random magnetic field
is provided by Carpentier and Le Doussal in [13] (see Section VI.A.), where the exponential
of a Gaussian logarithmically correlated field is involved in the wave functions which are
obtained.

1.7. Organization. The structure of this paper is as follows. In Section 2 we compute the
joint moments of the secular coefficients {c,}, which we express in terms of magic squares.
We then relate these to Jack functions and compute their asymptotics, proving Theorems 1.6
and 1.7. In Section 3 we make a connection between the moments of the secular coefficients
and the Ewens sampling formula. We then review known estimates of the Ewens sampling
formula.

In Sections 4, 4.2, 5 and 5.2, we prove Theorem 1.8. We do this by ultimately using the
martingale central limit theorem. However, ¢, itself is not suitable for a direct application. So
in Section 4, we find a related random variable E,(f) which is a close approximation to ¢, and
whose Doob martingale with respect to a natural filtration has easily understood increments.

In Section 4.2, we give the proof of this normal approximation for 5,(,5) and then a proof

of Theorem 1.8, contingent on showing the bracket process of the Doob martingale for E,(,'S)
stabilizes in the n — oo followed by § — O limit. In Section 5 we compute moments of
secular coefficients with restricted cycle count, whose meaning will become apparent, and
finally in Section 5.2, we prove the convergence needed to complete the proof of Theorem 1.8.

In Section 6 we prove Theorem 1.4 on the regularity of HMCy. In Section 7 we give
the precise connection between the characteristic polynomial yy and HMCy. We also show
Theorems 1.10 and 1.11. Finally in Section 8, we prove the sharpness of the estimates in
Section 7 in the regime 6 € (0, 1].
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2. Moments of the secular coefficients. The purpose of this section will be to prove
Theorems 1.6 and 1.7 on the moments of ¢, for general 8 > 0. We also discuss combinatorial
properties of the moments and their relation to Jack functions.

PROOF OF THEOREM 1.6. Recall from (1.14) that ¢, can be extracted from a generating
function according to the formula

2.1) Cn = [z"]exp<¢5; TJ'ZJ>'

Denoting the left-hand side of (1.19) as REZ),!))’ we have

22) R =t wy L wE(FO G, D)),
where
k oo vl
Ni . N
(2.3) FOE, w) = exp<J§ <—],z£ + —Huf))
L2\

A simple Gaussian computation using independence of the family {N;}72 | shows that

k
1
(2.4) EFPCw)= [ ———.
r,ra=I1 (I— ar wrz)e

Expanding (2.4) with the Newton binomial formula, we obtain

15[ 1 _Zﬁ(A,-jJre—l)
_ g = _
rraet (= 2 Wry) A i j=1 -1

(2.5) C

k
Z j— Ai j I-{_ Al‘ i
% z; J=17 l_[ wjzz_l 7
i=1 j=1

where the sum runs over the set of all k£ x k matrices A whose entries are nonnegative integers.
Equating coefficients according to (2.2) fixes the row and column sums appearing in (2.5) and
completes the proof of the Theorem. [J

We remark that Diaconis and Gamburd [19] prove this result specifically for the coeffi-
cients c,(,N) with 6 = 1, related to random unitary matrices. In contrast to the above com-
putation, they exploited the known orthogonality of the Schur functions and explicit results
associated with the RSK correspondence. When N = oo, their result recovers ours for the
coefficients ¢, with 8 = 1, but if 6 # 1, their result is distinct from ours. Despite this, in
the following we discuss an interpretation of our result for general 6 > 0 in terms of Jack

functions (which extend the Schur functions to any 6 > 0).

2.1. Connection to Jack functions. We briefly recall some symmetric function notation.
We follow [55] and [45] for all notational conventions. We refer the reader to [55] for a
concise reminder of the definitions.

Let A be the algebra of all symmetric formal power series in a countably infinite family
of indeterminates. For any partition A we let p; be the power sum symmetric function, ¢ be
the elementary symmetric function, and m; be the monomial symmetric function.

For any partition A = (1"1,2™2 3™3 ), we let

o= 1" 2" 3" omy mg ms! -
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We also define £()) to be the length of a partition. We define an inner product on A by

(P2s pu) = L2260,

The Jack functions {Pf } form another basis A, which can be uniquely defined by (c.f. [55],
Theorem 1.1):

L (P}, P)=0if A p.
2. Expanding the Jack function into monomial basis,

[%
Py = Z uyu()my,
all nonzero coefficients u; , () satisfy u < A where < is the dominance ordering (also known

as the “natural ordering” in [45], p.6).
3. The leading coefficient u); = 1.

When 6 = 1, the Jack polynomials coincide with the Schur polynomials, which we denote by

Sh-
For any symmetric functions p, g, we define another inner product

fp(x)g(x)]‘hx — x| dx,
i#]j

that is to say integration against the circular—f ensemble. Here we have specialized the func-
tions p and g by sending all x; = 0 for j > n. The Z, g is the usual normalization so that
(1, 1) = 1. Then, for any symmetric functions, {p, g), — (p, g) as n — oo (see the discus-
sion below (10.38) in [45]). Furthermore, one has that the polynomials {Pf :£(A) < n} are
orthogonal with respect to (-, ), [45], (10.36).

The Kostka numbers K}, can be defined as

(2.6) (P, & =7

Sy = Z K PYTALLITE
"
As a corollary (apply the w involution to [56], Corollary 7.12.4)
ey = Z K/ u85.
A

Then it is possible to generalize these coefficients to the Jack setting by defining them as the
unique coefficients so that, for all partitions u,

2.7) = Z K, Py

The proof of [19] exploited an identity for the Kostka numbers which follows from the RSK
bijection (see [56], Section 7.11). This is given by

Z KA;LKAV = |Mag,u,v|;
A

see [56], Corollary 7.12.3.

As a corollary of Theorem 1.6, we get a new proof of this fact as well as a generalization
to all 6. We mention that these connection coefficients are useful for the exact evaluation of
some moments of B-ensembles [47].

THEOREM 2.1.

0+ Aij -
SKY KD(PL P = Y ]'[( T Aij )
A

AeMag, , i,]j
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PROOF. Recall xy is the characteristic polynomial of a circular-8 random matrix, and
o)

N
v () =" ek,

k=0
with A distributed as CBE. Then from Theorem 1.3,

o0
(e, (0)e, (M) = E ] ¢ /e;"
j=1
On the other hand,
E(QM()\)%(A)) = (e,ua Cy)N —> (ep,, ey),
and hence by (2.7) and Theorem 1.6

ZK9 K, (PL P = ) ]_[<0+A’f 1).

AeMag, , i,]

The normalization constant (Pf , Pf ) is given in [45], (10.16). O

2.2. Asymptotics of the moments. In this subsection we will give the proof of Theo-
rem 1.7. It is instructive to begin with a particular case, so we first discuss the case of the
fourth moment, or k =2 in Theorem 1.7. Then we show how to generalize the approach to
all positive integers k.

EXAMPLE 2.2. Using Theorem 1.6, we can, for instance, take k =2, 1 = up =n and
V1 = vp = n with all other exponents equal to zero. In this case one is summing over all
2 x 2 magic squares whose row and column sums are equal to n. Such magic squares are
parameterized by a single variable (denoted here j), and Theorem 1.6 yields

2.8 E(|Cn|4)=§(j;rfI1>2(n_é'4_r?_1>2.

When 6 = 1, the right-hand side of (2.8) is given by n + 1 (the number of 2 x 2 magic
squares), as obtained in [19]. For general 6 > 0, we can compute the asymptotics as n — 0o
from the sum representation (2.8) as follows.

LEMMA 2.3. Forany 0 <6 < 1/2, we have the following:

E(lealh _T(1-26)

2.9 , )
9 E(c,»?  Ta-02 "%
where we recall the normalization

oy (n+o—1\ 1 44

(2.10) E(lcn|”) = ( 91 ) O

PROOF. Fix 0 < § < 1, and split the sum in (2.8) according to whether j < |én], |[én] +
l1<j<n-—|6n]—1o0rn—|dn] <j <n, denoting each sum S;, S, or S3, respectively.
Then in the sum Si, the term n — j is always large so that the second binomial coefficient is
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uniformly bounded by 6579n9_1 for some constant ¢s ¢ > 0. Applying dominated convergence

then gives
(n—j—|—9—1>2
[e's] . 2
_ 6—1
(2.11) lim %:Z(J-F@ 1) lim :
=00 (Blen?)? g\ 0= 1 ) noe (n+6—1)
6—1

00 . 2
(2.12) :Z(J;fIl>

I'(1—206)
T r(1-6)%
where in (2.13) we used Lemma C.1. An identical argument holds for the sum &3 (by sym-
metry of j — n — j), and this gives the factor 2 in (2.9). The sum S is negligible: the second
binomial coefficient is still bounded by cg sn?~!, which gives the same order of magnitude,
but now both the upper and lower limits of the sum are growing. Since (2.12) converges, we
have that n=2~1S, — 0. This completes the proof of the Lemma. [

2.13)

REMARK 2.4. When 6 > 1/2, this argument breaks down because the sum in (2.13)
is divergent which leads to slightly different asymptotic behaviour. When 6 > 1/2, the sum
&> can be approximated by a Riemann integral which now gives the main contribution: As
n — oo, we have

1 1
E(lenl o1 ~ 00 g | #2070 =020 D ax
_ pe-ns1_ 20— 1)?
4o —2)r®e)*
and conversely note that this integral becomes divergent when 6 < 1/2, with the leading
power of n matching at the transition 6 = 1/2. In the case 8 = 1/2, one can show that

(2.14)

2 logn
(2.15) E(|Cn|4)|9:1/2~; f , n— 00.

The fact that the argument leading to (2.9) can be generalized to all higher moments is the
subject of the next result.

THEOREM 2.5. Let k be a positive integer such that k6 < 1. Then
E(leal™) T —k0)
im =k! .
n=00 (E(|c,[2)F L(1—6)k

PROOF. Recall from Theorem 1.6
0+ A;; —1
(2.16) E(lcal®) = Y ]‘[( W ) :
AeMag, . i,j Y

where 7 is the partition which has k parts of length n. In particular, the magic squares Mag
are k x k and have all row and column sums equal to n. Fix a § > 0. Let E5 , C Mag, , be
those magic squares in which there is a row i for which there are two j so that A;; > dn. We
claim that

@.17) S (9 v 1) — o(n*OD),
A€Esp i,j Y
We shall return to this point, but for the moment we give the proof contingent on (2.17).



1210 J. NAJNUDEL, E. PAQUETTE AND N. SIMM

Note that, for § sufficiently small, each A € Mag, .\ Es, has in each row exactly one
entry with size larger than n(1 — k§). Again for 6 sufficiently small, this implies that each
column additionally has exactly one such entry. Thus, for any such A there is a k x k permu-
tation matrix P, the support of which coincides with the entries of A larger than n(1 — k§).

So for each permutation o, we can define S, C Mag, .\ Esn as those magic squares A
for which A;; > n(1 — k§) for some i, j if and only if j = o (i). For § sufficiently small, we,
moreover, have that {S; : o is a permutation of [k]} is a partition of Mag , \ Es ,.

For any A € S,, we may make a uniform estimate (over S )

0+A;;—1\ 0+n—1 0+ A —1

]‘[( o >__]‘[. {( "HNa+oen! T NIt
ij j=o () j#o (@)

Now, by permuting the rows of the magic squares, we can bijectively map S, to Sig. More-

over, permuting the rows of a magic square does not alter the weight of the filling in the
display above, and we can, therefore, conclude, using (2.17),

B(je ) = k!AXS: {(6 +Z - 1) (1+ 0(3))}k
(2.18) . 1_[ {(9 + Aij — 1)} +o(nk @D,
i#] Ai

Let Hj be the k x k nonnegative integer matrices A in which for each 1 <i <k
D Aij =) Aji.
J J

We claim that

0+A,-~—1> (1 —k6)
2.1 J =
219 ZH( Aij C(1— )k

AcHy i)

From the Newton binomial formula, we have that, for {z;} and {y;} in the unit disk,

A S EEE e, (Ger

FAN : ]
ij Zlyj (Mj)v(”j)eNk j AeMago,,l,,,l#./

where Mag,, , , C Mag, ,, have 0 on the diagonal. Hence, on setting z; = rel®i and y =
re'®i for r € (0, 1) and averaging over all w;, we have

1 1 4
— d
(2m)k /lg<1 —r2ev—1<wi—wf>> “

S rZZuj.{ 3 l'[(“ﬁjjf_l)}-

(uj)eNk AeMag(u, 1) i7]

This integral on the left-hand side is convergent on sending r — 1, and, moreover, gives
exactly the Morris integral (1.23). The right-hand side, meanwhile, converges to the left-hand
side of (2.19) which completes the proof of (2.19).

As (2.19) is convergent, it follows from dominated convergence that

st S I )=

AeSyi=j i#]
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Hence, on combining this with (2.18) and sending § — 0, we conclude that

kIT(1 —k6)
(1 =0T Ok

Finally we turn to the proof of (2.17). By the Birkhoff—von Neumann theorem, the doubly
stochastic matrices are the convex hull of the permutation matrices. It follows that, for every
A € Mag, ., there is a permutation o such that each entry of A;;(;) has size at least n/k!
Hence, by symmetry (c.f. the argument above (2.18)) we can restrict the sum in (2.17) to
those A € Es , whose every diagonal entry is at least n/k!. Denote this subset of Es , by
E é,n‘ In short, we have the bound

2 ()= 2 fe) fniCa )

A€Es , Ae E(Sn i

lim n *O=VE(|c,|*) =
n— oo

for some absolute constant Cy. Hence, once more using the absolute convergence of (2.19)
and dominated convergence, (2.17) follows. [J

3. The Ewens sampling formula. In this section we describe a connection between
secular coefficients and random permutations that we believe is interesting in its own right.
While detailing this, we shall revise some of the key results about random permutations, as
these will be useful in the subsequent sections.

The secular coefficients defined in (1.13) can be given the following explicit formula:

3.1) = ﬁNmk( )mk/z.

meS, k=1

The summation is over the set S, of all compositions of n, that is, m = (my, ma, ..., my,) is
such that each my is a nonnegative integer satisfying

(3.2) kak =n.

From (3.1) we have that ¢, is measurable with respect to 4, := o{N1, ..., N,}. So, going
forward, we will make use of the filtration 4 = (¥4, : n € N).
Taking the L?-norm of (3.1) gives

(3.3) E(e )= > l_[

feS,l,meS,l k=1

EWN*NG*) (0 et
myli! (k ) ’
where we used independence of the family {N;}72 , to take the expectation inside the product.
Next, applying the Gaussian formula
-1
(3.4) EW NG = Ly (mp)!

implies that the compositions in the sum (3.3) must coincide in order to give a nonzero term.
This gives

(3.5) E(jcnl? 21‘[ ()

meSkl

Given a permutation o on n symbols, we can characterize it using its cycle structure
(my,...,my,), where m; denotes the number of cycles in o having length j and Z';: Jjmj =
n. The summation in (3.5) is well known in the theory of random permutations where it ap-
pears as the normalizing factor for the Ewens sampling formula.
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DEFINITION 3.1. The Ewens sampling formula is a probability distribution on cycle
counts M™ = (M, ..., M,) given by

- . Ly —n O\ ]
(3.6) P(M(n) =m) _ i kmy=n 1—[(_) .
(n+9—1> Palie) k mp!
0—1

The fact that (3.6) is normalized gives the explicit form of the sum in (3.5),
3.7) E(lcnl?) = (”;f; 1).

In general, if we restrict the summation in (3.1) to a subset P C S, and denote this ¢, p, an
identical computation holds. This yields the fundamental correspondence

(3.8) E(lcn.pl?) = (”;f; 1) P(M™ e P),
where on the left-hand side of (3.8) the expegtation is taken over the Gaussian random vari-
ables in (3.1), while on the right-hand side M follows the Ewens sampling formula in (3.6)
with parameter 6.

We can also use the Ewens sampling formula to describe conditional expectations of |c,
In analogy with (3.3), for ¢ < n,

(3.9) E(leal® 1) = > H

feS ,MES, k=1

2.

E(Nmlek |g )( )(mk+lk)/2
3 .

mp'ly!

The only nonzero pairs (7, m) in this sum have m; = [; for k > ¢, and this allows us to greatly
simplify this expression. Let us define

q gme/2

(3.10) Chg= D Hmk%mk/z K

(my):1<k<q k=1
ZZ:I kmyg=n

REMARK 3.2. This (3.10) is a special case of ¢, p (c.f. (3.8)) in which P are those
partitions with no parts greater than g. This is also equivalent to setting the Gaussians Ny =0
for all k > ¢ in the sum (3.1). In particular, ¢, 4 is ¢,—measruable.

In terms of (3.10), we can, therefore, give the sum formula by partitioning (3.9) according
tor = ZZZI kmy. Note that when r > n — g, we have no way to complete the partition, except
by choosing all larger m; = 0, and so

2 2 " 2 S A
E(leal® 1 9) = leng? + D lergl ) [T —
r=0 (my):g<k<n  k=q+1 Mi:
ZZ;Z;} kmp=n—r

Note that we may have no my > 0 for kK > n — r in the inner sum, and so using (3.6),
n
2 2 2(n—r+6—1 (n—r)
el 19,) = lenal*+ X e ("o
r=

=0, foralll<j<gq].

(3.11)

We note that sum need only run to n — g, as the probability therein is O for larger . We will
do an asymptotic analysis of this conditional expectation in Section 7.1.



SECULAR COEFFICIENTS AND THE HOLOMORPHIC MULTIPLICATIVE CHAOS 1213

3.1. Properties of the Ewens sampling formula. We remark that the case 6 =1 in (3.6)
corresponds to the uniform measure on the set of all permutations, while the general case
6 > 0 corresponds to a tilting of the uniform measure. For any 6 > 0, a wealth of results
are known concerning statistical properties of the cycle counts; see the text [5] from which
we will borrow from repeatedly in what follows. The main point exploited in [5] is that,
apart from the indicator function, (3.6) is a conditional joint law of n independent random
variables (Z1, ..., Z,), where each Zj is Poisson distributed with parameter 6/ k. Therefore,
statistics of the cycle counts can be reduced to studying the independent random variables
(Z4, ..., Z,) paired with the condition that Ty, = n where Ty, = Z'J’-ZI JZj. We will refer to
this as the conditioning relation.

In fact, the random variable Tj, and its limiting distribution play an important role in what
follows, and we record some of the key results about it from [5].

LEMMA 3.3. Suppose that r = r, € N satisfies r/n — y € (0, 00) as n — o0o. Then
(3.12) Tim nP(To =) = po ().
where pg(y) is an (explicit) probability density function satisfying the following properties:

1. An explicit formula at y = 1,

3.13 e
. )= ;
(3.13) po(1) NG
where yE is the Euler—Mascheroni constant.

2. Rapid decay at y = +o00,

n

(314) Supyang(y) S F

3. The derivative identity, for x ¢ {0, 1}

d

(3.15) —[x"pe ()] = —0x " pa(x — 1).

dx

PROOF. These are proved in [5], Section 4, using size biasing techniques. [J
We will also make use of the following finite n» uniform bound.

LEMMA 3.4 (Lemma 4.12(1) in [5]). If0<6 <1, then
(3.16) max>oP(To, = k) < e 0+,

where h(n + 1) is the harmonic number

(3.17) h(n+1)=>"

1
=1

Now, let L™ denote the length of the longest cycle. This quantity is closely related to the
distribution of Ty, because by the conditioning relation
P(L™ <r)=P({M;4+1 =0} A... A {M, =0}))
=P{Z+1 =0} A ... A{Z, =0}| T, =n)
P(Tor =n)
P(Ton =n)

Now, Lemma 3.3 gives the following, as quoted in [5], Lemma 4.23, and attributed to King-
man (1977).

(3.18)
=P({Zy1 =0} A...A{Z,=0))
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. .. . _ d
LEMMA 3.5. As n — 00, we have the convergence in distribution n Ipm &, ()
where L is a random variable with distribution function Fy given by

(3.19) Fy(x) =" x97'0 @) py(1/x) forall x € (0, 1].

We also need a tail bound that controls the probability that the largest cycle is unusually
small.

LEMMA 3.6. Forany 6 > 0, there is a constant cg > 0 so that

P(L™ <n/logn) < n—c0loglogn,

PROOF. Using (3.18) and the convergence of P(7y, = n), there is some constant Cy so
that, for any r € N,

P(Ty =
< M < CyP(To, =n).

}P’(L(”) =r) < P(Ty, =n) —

When r is much smaller than n, this probability becomes very small. Using standard concen-
tration results for functionals of Poisson fields (see [59], Proposition 3.1, or [44]), there is a
constant Cy sufficiently large that, for all # > 0 and all r € N,

t t
P(Ty, > rt) < exp(—Z log<1 + C_>)
0

The proof follows by taking r = |n/logn]| and ¢t = |logn]|. [

To analyze (3.11), we will also need information on the shortest cycle S™ in a Ewens
distributed permutation. From the asymptotic independence of the cycle counts in a Ewens
permutation, one expects P(S® > ¢) — ¢ ?"@+D) a5 n — 0o0. We will make use of a
nonasymptotic bound that has this behavior.

LEMMA 3.7. Forall 8 > 0, there is a constant Cy > 0 so that, for alln,q € N,
B(S™ > q) < — < CpetMatD,
T (q—1+6\ "
0
PROOF. We use the Feller description of the Ewens sampling formula, which we now
describe. Let &1, &>, &3, ... be independent Bernoulli variables having parameter

PEi=1= , forall j eN.

0+j—1
For any n, define a spacing of length £ in the vector
(1’ él’lv é}’l—lv ceey 53’ 52’ 1)

as a pair {k, k + £}, where & =&,y =1 and &§; =0 for all j with k < j <k + £. In the case
k++¢=n+1, weinstead use 1 in place of &,. The Feller description of the Ewens sampling
formula (see [4], Section 3) states that the random vector (#{spacings of length £}|1 < £ <n)
has the same distribution as (A_;I é”) 1 <€ <n).
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In particular, we have the inequality

IP’[S(") - 6]] <Pl& =0, forall2 <k <gq]

—H( k)

CT(@r@+1D
- TO+9)
1

To derive the final inequality, using second line of the display above and bounding

q 0 il 0
I1 (1 - m) < eXp(—kg‘; m) < exp(—0h(q)).

k=2

On replacing h(g) by h(q + 1), we only decrease the bound by a factor at most ¢?, and hence
the claimed bound following with Cg =e?. [

4. Martingale approximation and convergence. We begin this section by finding an
approximate martingale structure in the sum (3.1). This opens the possibility of applying a
central limit theorem for martingales, and we explain why this is relevant for our proof of
Theorem 1.8. The results on permutations in the previous section will be used to arrive at the
martingale approximation, as we now show.

4.1. Martingale approximation. Given a composition m, we define
“4.1) vim):=max{k=1,...,n|m > 1}.

If the my are interpreted as cycle counts, the quantity v(m) is the length of the largest cycle
in the corresponding permutation. Given § > 0, consider permutations whose largest cycle is
smaller than |[én ],

4.2) Ps:={meS, |vim) < [dn]}.

We will show that the contribution of Pjs to the sum in (3.1) can be neglected for large n and
small 6. In the sum over the remaining terms Py, we define another negligible set, the set of
all compositions where there are multiple longest cycles of the same length,

(4.3) R:={meS, | mym =2}

We define E,({S) to be the sum over compositions whose largest cycle is greater than | én], and

~(8) .

where there is only one such largest cycle, in other words ¢, " := ¢, penRe- We have

(4.4) Cn = 4 cn.py + Cn, peniR-

and summing over the possible lengths of the longest cycle, we can decompose the sum as

(4.5) &® = Z N, cn g1
—ton) V4
where ¢, 4,41 are as in (3.10). Note that ¢, 4 41 only depends on the first g — 1 Gaussians.

Consequently, ¢, i isa martingale with respect to the filtration &4 = (o {N1, ..., N, } :n € N).
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LEMMA 4.1 (Martingale approximation). Let 0 < < 1, and assume 6 € [0, 1]. Then
¢y is well approximated by the martingale 5,(,8), given by (4.5), in the following sense. After

proper normalization the error terms ¢, p; and ¢, PENR N (4.4) have L*-norm satisfying

E(|Cn,P5|2) _

- Y

4.6 lim 1
(46) 520n>00 E(|ca|?)

E(lca, pgrrl®)
E(lcal?)
Taken together, using (4.4), we have

4.7 s(n™?), n— oo

)2
E _
(4.8) lim lim e =17 _
§—>0n—00 E(|Cn|2)

PROOF. By the correspondence (3.8), we have

E(lca.ps®) o o
Bl <)

where the right-hand side is the probability that the longest cycle is bounded by |én]. By
Lemma 3.5 we have

4.9)

(4.10) nlggoP(Lﬁ”) < 18n]) =870 (0) pa(1/9),
and the fast decay (3.14) gives
.11 g%nli)ngOP(L(ln) <8n))=0

which proves statement (4.6). For (4.7) we have

P(P°NR)= Y P({mg =2} A{v(m)=q})
q="Lon)

= Y P({mg =2} A{mgr1 =0} A...A{m, =0})

(4.12) q="Lon)
n [ee)
= > Y PH{Z,=0A{Zy1=0}A...A{Z,=0})
g=|06n] £=2
P(Tog-n=n—q0
P(Ton =n) ’

where in the last step we employed the conditioning relation and we interpret contributions
to the sum above as zero, whenever ¢¢ > n. In order to bound the quantities above, first take
r =nin (3.12) to see that P(Tp, =n) ~ I’l_lpg(l). By Lemma 3.4 we have

@.13) P(Tog—1) =n—q&) <e”""@,
while
(4.14) P({Zy+1 =0} A ... A{Z, = 0}) = ¢ ORFDFORGFD,

A simple bound on the harmonic number gives e ?#"+D < ¢yn =0 for some positive constant
cp. Combining these facts gives, for some other constant cg, the bound

n
(4.15) P(PPNR)<n'Pey Y P(Z,22)=05(n""), n— oo,
g=én]
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where we used that P(Z, > 2) ~ 29(1—22 as g — o0. This completes the proof of the martingale

approximation. [J

4.2. Martingale central limit theorem. Having demonstrated the martingale approxima-
tion, in this section we will discuss the type of central limit theorems we can apply. In the
following we will give a proof of Theorem 1.8, contingent on a certain L? estimate that will
be dealt with separately in a later section.

To recap, Lemma 4.1 states that if we define increments

1 0
(4.16) Zpg = 7Nqﬁcn_q74_1,
VE(enl?) 1
then the quantity
5(8) n
4.17) — = Znq

== 2
VE(enl?)  g=lon]

is a good approximation of the normalized coefficient ¢, /\/E(|c,|?). Now, we see by con-
struction (recalling Remark 3.2) that ¢, 4 41 only depends on the first ¢ — 1 Gaussians and
this implies that the random variables N, and c¢,—4 4—1 are independent. We have

(4-18) E(Zn,qlgq—l) =0,

in other words Z,, , are the increments of a martingale with respect to the filtration generated
by the first ¢ — 1 Gaussians.

In order to get convergence in distribution of 5,({3) (and, therefore, of c,), we will apply
a central limit theorem for martingales. The majority of these limit theorems rely to a large
extent on the analysis of a quantity known as the bracket process (sometimes also referred to

as the conditional variance [28]). In our setting it is given by

n 1 np
(4.19) Mosni= Y IE(IZn,qlzl%—l)=m > len—gq-1l
g=Lon] ) g=1on) 4

A key hypothesis usually involves showing that this type of quantity converges in probability
to a constant as n — 00. An interesting feature here is that My 5, will not have a deter-
ministic limit, and so we need a sufficiently general form of the martingale CLT that allows
for fluctuations in the limit n — oo of the bracket process. These limiting fluctuations will
be described in terms of the total mass of Gaussian multiplicative chaos and are ultimately
responsible for the structure of the distribution given in Theorem 1.8. The appropriate CLT is
the following.

THEOREM 4.2 (Martingale Central Limit Theorem—Section 3.2 in [28]). Let {X n,q}zzl

for n > 1 be an array of real-valued martingale increments with respect to a filtration F, 4
indexed by q. Define the random variables

(4.20) v =Y B(Xy | Fug1),
q=1

n
4.21) =y E(Xp Lix, ¢ | Fug1)-
g=1
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. e p . .

Suppose we have the convergence in probability v,, —> v, where v is an a.s. finite random
. p e

variable, and &, —> 0. Then we have the convergence in distribution

n
(4.22) 3 Xy 5 JoNg, n— oo,
g=1

where NR is a standard (real) Gaussian, independent of v.

Note that [28] only deals with real-valued random variables, while (4.16) are complex.
Although it is probably straightforward to generalise their result to the complex case, for our
particular problem the simple i.i.d. structure of the real and imaginary parts of \/; allows us
to apply Theorem 4.2 directly.

COROLLARY 4.3. Suppose we have the convergence in probability of the quantity de-
fined in (4.19),

(4.23) Mo sn v, n— oo,

where v is a.s. finite and

(4.24) E|c,, g 1| —0, n— o0.

Tl 122 Z
E(lcl’l | ) q= LS”J
Then it follows that we have the convergence in distribution,

4

Y, IE(|Cn|2)

where N is a standard complex Gaussian, independent of v.

(4.25) A SN, n—> oo,

PROOF. For any pair (a, b) € R?, consider the real-valued martingale

Cn,a,b

(4.26)

L @R +pmE) = Y X,
VE(a  VE(eul?) 4=Ton]

with filtration generated by the real and imaginary parts of N7, ... ,./\/q_l and, by (4.16),
increments given by

1

VE(eaH) V9

We will now check the conditions of Theorem 4.2. A straightforward computation using
EWN) = IE(./\_fqz) =0 and E(|N,|?) = 1 shows that

4.27) Xng= \/g(aRe(./\/' Cneg.qg—1) + bIMNycn_g.g-1)).

" a’+ b?
(4.28) vei= . E(Xp 191)= 5 0.6
q=15n]

So (4.23) implies that

2 b2
(4.29) vy 2 2 ;L .
For the Lindeberg-type condition, we have the bound

(a* + b?)?

1
(4.30) X g Uxng>e < 5 1Xngl* < =—5—1Zngl",
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where the last inequality follows from Cauchy—Schwarz. By (4.24) we have

92( 2 4+ b%)? 55 E(len—g.g-11%)

—0
q=L1on] q

which implies &, 0. Now, Theorem 4.2 applies and shows that we have the convergence
in distribution

+b2

Cnab _)\/»

(4.32) \/E(|Cn| )

Nr

NH(Q) ]\]H(%Z)>
2

where N, Nﬂg) and Nﬂ(g) are independent and identically distributed standard (real) Gaus-

2 5(a

sians. This establishes the joint convergence of the real and imaginary parts of E,S’S) to the
appropriate limit and concludes the proof of (4.25). U

We start by checking the Lindeberg condition (4.24) which is relatively straightforward.
LEMMA 4.4 (Lindeberg condition). The condition (4.24) is satisfied for any 0 < 0 < 1.

PROOF. Recalling the explicit normalization (1.21) for E(|c, |2), we have

62 Xn: E(|Cn—q,q—l|4)
<n+9—1>zq,:w,,J q*
0—1
62 L
= 2 ZE(|Cq|4)

(3 s

B 62 ik+9—12”§ g+6—1\’
= o—1 o1

p)
(’1331 1) 82 k=0 g=0

2 n n2\2
S (nﬁf)zmnp(,;)(k;el 1) ) .

To obtain the first inequality above, we used that E(|c,—4, g— 11 < E(|cn|*). This follows
from an explicit computation of E(|c, g, g-1 | ) using (3.4): since one obtains a sum involving
only positive terms, we get the bound in terms of (2.8) by removing the cycle constraint.
Alternatively, one can obtain this bound by comparing the explicit moment formulas (2.8)
and (5.1). The middle equality uses (2.8) and reorders the sum. Now, consider the final sum
in (4.33). If 6 < 1/2, it converges as n — oo by Lemma C.1. Then by Stirling’s formula, the
n-dependent part of the expression behaves as

1 1
(4.34) ~n 7 no o0

n+0—1\" , re)’
o—1 )"

(4.33)
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which tends to zero as n — co. If 6 > 1/2, the sum is divergent as n — oo. To estimate its
order we replace the summand with its asymptotic behaviour which is proportional to k2~
as k — oo. Substituting this into the sum, we obtain a bound of order log?(n)/n if 6 = 1/2
and of order n2@—D if g € (1/2,1). In each case (4.24) follows. [J

Verifying (4.23) and identifying the limit v turns out to be more difficult. It will turn out
that My s , has a similar behaviour to the quantity My ,, defined in (1.31), premultiplied by
a certain explicit constant Cs. To see how this constant arises, we begin with the following
warm up exercise.

LEMMA 4.5. Consider the quantity My s ,, defined in (4.19), and set

(4.35) Cs ::9/1(1 —x)"lIP(L(OO) <= )d—x,
8 1—x/ x
where L) is the limiting random variable from Lemma 3.5. Then we have
(4.36) Jim E(Mag,s,n) = Cs.
Furthermore, the constant Cs can be explicitly computed as
(4.37) Cs=1—T(0)e"5 1 py(1/5)
and satisfies the bound
(4.38) Cs=1+0(), §—0.

PROOF. By the correspondence (3.8), we have the identity

q
E(|Cn—q,q—1|2) = Z

(mp):1<k<g—1 k=1
(4.39) Zz;ll kmp=n—q

n—qg+6-—1 _
:< 61 >P<L(ﬂ P=a-1)

—1 ka

my k"

where L9 is the longest cycle in a Ewens distributed random permutation of length n — g.
Furthermore, in the regime of interest, ¢ = |dn], ..., n so that ¢ and n — g are proportional
to n. In this regime Lemma 3.5 applies: if g/n — x € (8, 1), then

(4.40) lim P(U”—‘f)gq—l):P(L(OO)g al )

n—o00 1—x
and consequently, the expectation of My s , converges to a Riemann integral,

0 & E(cn—gg1l?
llm E(Meog5.n) = lim — Z Eden—g.q-119)
n—0o0 nmeon I8 (n—i—@—l)l

6—1 n
(n—q—i—G—I)
, L 6—1 P(L"=9) <q—1)
a Y R
q=|6n] ( 0_1 ) n

:9/1(1 —x)“[@(wo) < )d_x
8 1

—X/ X

=Cs.
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To compute Cg, we express the probability in the integrand of (4.35) in terms of the function
po(y) and use the properties in Lemma 3.3. We have

1
Cs zer(e)eVEQ/ x?72pe(1/x — 1) dx
$

1/8
= r(e)eVEG/ 0x~ % pg(x — 1) dx
(4.42) 1

1/8 4
= —I'(0)e"? /1 (" o)) dx

=T (0)e” pg(1) — T'(0)e”?8% ! pga(1/5).

The identity (4.37) now follows from the explicit formula py (1) = e~ ve? /T'(0), and the lim-
iting behaviour Cs = 1 + O () follows from the rapid decay in (3.14). [

We will now describe how these ideas lead to the proof of Theorem 1.8. In the following
sections, we will generalise the argument of Lemma 4.5 to show that, for any 0 < 6 < %, we
have

(4.43) lim E(|Mg.sn— C5M9,n|2) =0,
n—o0

allowing us to replace the convergence in probability of My 5, with that of Cs Mg, in
(1.31). For the latter the appropriate limit is given in Lemma 1.9, and combined with (4.43),
this implies that

(4.44) Mo s 2> CsMg, n— oo

which is the identification of v. Now, the martingale central limit theorem of Corollary 4.3

gives a limiting distribution for E,(,S),

&

(4.45) _ 4, JCsMN, n— .

VEUenl?)

The proof of Theorem 1.8, contingent on (4.43), now follows from a standard approximation
argument.

PROOF OF THEOREM 1.8 ASSUMING (4.43). Let us define the appropriately normalized
version of ¢, as

(4.46) 8y =
VE(cal?)

The joint characteristic functions of the real and imaginary parts of ¢, and the proposed
limiting random variable are

q)n (S, t) ‘= E(eis Re(é,,)+itlm(6,,))’

(4.47)
D(s, 1) := E(e* REWMoNDHit Im(SMoND),

For our martingale approximation 55,5), similarly, we define

R 50

(4.48) ¢ =
E(lcnl?)
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and the corresponding characteristic functions

&)n 5(s, 1) 1= E(eisRe(Cn ))-Htlm(c(‘s)))’

(4.49)
oY (s, 1) = E(eis Re(«/m/\fl)-l—itlm(\/W/\/‘l))'

Then we have
| @, (5, 1) — (s, 1) < |Duls, 1) — Dy s(s, )] + | Dus(s, 1) — Ps(s, 1)

(4.50) .
+ | DPs(s, 1) — D(s,1)].

By the convergence in distribution (4.45)~, the term |d~>n,3(s, t) — q~>5(s, t)] > 0 as n — o0,
while by the asymptotics (4.38) we have |®s(s, 1) — P (s, )| = 0 as § — 0. A standard bound
on the exponential function (see Lemma A.3) gives the inequality

@.51) @5, 1) — By 5 (s, )| < (It] + Is)VE(|En — &0 ).

By Lemma 4.1 the expression on the right-hand side of (4.51) tends to zero in the limit
n — oo followed by § — 0. This implies that |®, (s, 1) — D (s, ¢)| — 0 as n — oo, and the
statement of Theorem 1.8 follows. [J

5. Convergence of the bracket process and the proof of L2-convergence. The goal
of this section will be to verify (4.43). To do this, we will need to calculate some higher
moments of secular coefficients with a cycle constraint, namely, of the ¢, 4 defined in (3.10).
Then we use these results to analyze the second moment in (4.43).

5.1. Moments of secular coefficients with a cycle constraint. The following Lemma gen-
eralises the second moment formula (4.39) and the magic square formula (1.19).

LEMMA 5.1. Let m be a positive integer, and assume without loss of generality that the

positive integers q1 < --- < qy are ordered. Recall that Lgn) is the longest cycle of a random
permutation of length n under the Ewens measure (3.6). Then we have

- (A +9 1 (At 1)
(5.1) E(]‘[wm,qiﬁ): > T] ( el T )]P’(Ll 2 < i)
i=1

AeMagﬁﬁll 12 1

where we used the notation I1 A ly :=min(lq, [»).

PROOF. The strategy of the proof is very similar to that of Theorem 1.6. By definition
(3.10) the coefficients ¢, 4 can be extracted from a generating function

(5.2) Cng =" exp(fz i\/[f ")

so that the left-hand side of (5.1) is [z’ll1 ML .w_m”m]E(Ffm) z, ﬁ)), where

(5.3) F{™ E,w) _exp<\/_ 2(; %zk + %—"»

Using that q; < --- < g,,, we can rearrange the summation (interchange the i and k indices)
using the identity

qi m

54) zz :2 Y Y

lk=qi_1+1r=i
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valid for arbitrary ay ; where we set go := 0. Then, using independence, we get

B(E G, ) = ﬁE(exp<f 3 z(gfizf %—k)»

k=qi_1+1r=i

m qi m — .k
(5.5) =exp<ez D %)

i=lk=qgi_1+111,b=i

m U —k
(z1,wry)
= 0 _— ],
I1 exp( >

l,hh=1 k=1

where to obtain the last line, we again rearranged the sums using the identity

m qi m m  driar
(56) 22 X @nn= ) ) dknn
i=lk=qgi_1+1r1,rp=i ri,rn=1 k=1

valid for arbitrary ay ,, -,. Now, to pick out coefficients, we expand each exponential in (5.5)

using
q/] /\12 JE— k
exp<9 E: (z1,wi5) >
k=1 k

qll /\12

_ S VAl Q mki
(5.7) = 2. () 2 [ (k)

my!
A,1,=0 (mp):1<k=qin, k=1 k
CIAWN!
Yili 2 kme=Ay 1,

(0,0]
. A +6—1 (A1y.1,)

A[1’12=0

Inserting this into (5.5) leads to the representation (5.1). U
For the proof of (4.43), we will need the case m = 2, corresponding to fourth moments

of the secular coefficients and involving sums over 2 x 2 magic squares (in analogy with
Example 2.2). Let us assume that g1 < g2. Then (5.1) implies that

E(Icny.q1 1 1€m.q0 1)

niAnp 2
_ k+0—1 (k)
(5.8) =2 ( 61 ) P(LY =a1)’
k=0
—k+6—1 - ny—k+0-—1 _
X(n1 s )Paf”k)SQD( 2 e )PaYnk)Sqﬂ'

5.2. The L?-phase and proof of (4.43). We recall the definition of the two quantities,
F(e + 1) &

(5.9) Moy i=——7— ZI cql?,
1 " 0
(5.10) Mogspi=—"—— > |Cn—q,q—l|25

n+6—1
=8
( 01 )q [on]
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and the deterministic constant

Gy fal (1 -2 "PULY <x/(1 - x)

X

(5.11) dx.

Our goal is to prove (4.43) for any 0 < 8 < 1/2. The condition 8 < 1/2 is a technical
requirement in the proof to ensure the convergence of the infinite sum

X k40 —1\° (1 —26)
(5.12) }:(9_1>:ﬂMM@=FHt57
k=0

or, equivalently, existence of the second moment of the total mass. For a proof of this identity,
see Lemma C.1.

THEOREM 5.2 (L?-convergence). Fix 0 <6 < % and & > 0. Then the following limit
holds:

(5.13) lim E(|Mpg,5,, — CsMg.nl*) =0.

PROOF. We start by expanding the square in (5.13) and endeavour to compute the three
terms Sp,, 1= E(Mg,é,n)’ Sop = E(M%yn) and &3, 1= E(Mpg s n Mg n). It is clearly suf-
ficient to show that the limit of each of these quantities exists and is given by the second
moment of the total mass, up to the appropriate factor of Cs. It will be convenient to abbrevi-
ate

(5.14) P =PL" <k—1)

as the probability that the longest cycle in a Ewens distributed random permutation of size n
is less than or equal to k — 1.
Starting with the second moment of My 5 , in (5.10), we have

(5.15) 51-___fi___ ié ﬁé E(lcn—g1,q1-11*[¢n—g2,g0-11")
) T 2 .
c+9—v q1=18n] qu=15n] 9192
61

Because of the obvious symmetry in g; and ¢», it will be convenient to consider the contri-
bution of such sums on the region g; < g2, which we denote S; ,,(q1 < ¢2) and similarly for
the other sums. Applying (5.8) and interchanging the order of summation, we obtain

n n n—q 2 2
k+6-1 0 !
Sialgr<g)= Y, > Z( 6—1 ) P

k,q1 p)
q1=18n] 92=q1 k=0 q192 (n +0— 1)

60—1
(5.16) n—qr—k+6-—1
X 0—1 Pu—g1—k.q1
n—qg—k+6—1
X ( 0—1 Po—gr—k,q2-

To estimate the sum (5.16) as n — oo, the idea is to treat k as fixed while g and ¢, are
large, applying dominated convergence to bring the limit n — oo inside the sum over k.

As in (4.41), the sums over g1 and g> will always be treated as Riemann sum approxima-
tions. For S ,(q1 < g2), the double sum over g; and ¢» is symmetric (we can assume that

sz, o= 1 for fixed k and n large enough, since ¢q; > |dn], which is larger than k), and we

can write it as % times the square of the same sum appearing in (4.41) (neglecting for now
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the diagonal g1 = g3, see below). This immediately yields the limit as %C g. By symmetry the
same reasoning and limiting value applies to the sum with g; > ¢>. Assuming we can apply
dominated convergence to the sum over k, we get

2
(5.17) lim 81, =Cj Z (k +0— - ) = CZE(M3),

as required.
Now, we will justify the dominated convergence by finding a uniform and summable bound
in (5.16). Notice that the sums over ¢ and g; are uniformly bounded by

6> Ig ”ilf n—qr—k+0—1\(n—qg—k+6—1
0—1 0—1

|_5 Jz (n+01 ) q1=6n] 92=91

6’ TR e -1y (g1 46
B ,(n+6— 1\ qZO < 61 )( 6 )
LM( ) =
—1

where we used the binomial sum identity (C.4). The final expression can be bounded uni-
formly by extending the summation to ¢; = n and noting that the summand is of order qze !
as g1 — oo. If we took just the terms where g2 = g1, we would have the bound

02 1 g —k0— 1)
o 2 )

2 _
n—+ 6—1 I_(SnJ q1=|6n] 0 1
0—1

(5.18)

02 n—Lon] N2
< 5 Z (m;—el 1) -0, n— oo.
n+6—1 LanJ -
0—1
This justifies overcounting terms, where ¢g> = g1, and completes the proof of (5.17).

Now, we consider the second moment E(ngn). Again using (5.8) in the unconstrained
case (or (1.19)), we obtain

F(0+1)2 n n qiNg2 k4+0—1 2
S=—- Y Y ¥ (507

(5.19) N1=042=0 k=0

« (1 —k+0—-1\[(qp—k+6—1
0—1 0—1 '
An application of Lemma C.2 shows that the contribution to (5.19) from the region q; < ¢»
is equal to

n

@+ 1)>2 —
(5.20) Sonlq1 =q2) = ——;— ( + ) ZZ(kJre 1)

q1=0k=0

g1 —k+6—1 n—k+0 g —k+6—1
21 X( o))

Interchanging the summation and summing over g1, again using Lemma C.2, we obtain

FE+D? & (k60— 1\ (n—k+6\°
(5.22) Sz,n(QIiéh):(nTZ( oo ) (n o )

k=0
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FO+1)2 & (k+6—1\"Z (g1 +0—1\(q1+6—1

s R R ) ()
k=0 ¢1=0

By dominated convergence, the first term (5.22) converges to E(Mg), where a suitable bound

is obtained by noticing that the second binomial coefficient is decreasing in k. For the second

term (5.23), a uniform upper bound is obtained by summing up to g; = n and noting that

the summand is of order q29 ' with a corresponding sum of order n%’ as n — oo. Then
dominated convergence implies that (5.23) has a limit given by

i k+0—1\ F(9+1)2"§ G+6—1\ (g1 +6—1
6—1 n— 00 n20 6—1 0
k=0 q1=0

s =y (30T
k=0

2 0
. 260—1
Jim 55 Z

——Z("‘gfjl) JEOME).

An analogous computation shows that the contribution to (5.19) from the diagonal g1 = ¢» is
order O(n~!). By symmetry in ¢; and ¢, we obtain

. (k46— 1)
(5.25) lim S =3 < 01 ) =E(M3).

k=0

It remains to consider the mixed term E(Mpg s ,,Mpg ,) denoted Sz ,,. By definition we have

S3.0 =E(Mpg 5.0 Mo n)

re+1 1
(5.26) =—3 T Z Z (legi P len—gy.go—11%) —
41=0g2="6n] 9
6—1
We split this up as two sums, one for values of g1 =0, ...,n — ¢g» and one for values of
q1=n—q>+1,...,n. Interchanging the order of summation, the first sum gives

S3.0(q1 <n —q2)

B F(Q-l—l) n—6n] n—k n—q k+0— 2
- > ¥ (50

(5.27) nt (”ZQII> k=0 gx=|on] q1=k

» (q1—k+0—1\(n—qgr—k+6—1 2
x Pk%]z( 9 —1 0—1 Pn—Qz—k,thg

The sum over ¢ in (5.27) is handled with Lemma C.2, and we have

S3.0(q1 <n —q2)

T+ ”i’” ZE‘ <k+9 >2
(5.28) 0 (”;r@l > k=0 gr=1on)

y (n—qp—k+0\[(n—qg—k+6-—1 0
ot < )( 0—1 Pr-gp—ka0
q2
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Now, we look at the contribution to S3 , indexed by g1 =n — g2 + 1, ..., n. This gives
S3.n(q1 >n—q2)

__Te+D Z Z "f(kw—l)

(5.29) n? (n Z?I 1) @=18n] q1=n—qa+1 k=0

sy (qg1—k+0—-1\(n—gy—k+6-—1 0
X Pk,qz( 0—1 0—1 Pn—qz—k,ng

Summing over ¢; with Lemma C.2 and interchanging the order of summation gives the iden-
tity

[6n] n—k 2
re+1 "3 k+6—
S3,n(q1 >n— 42) = Z Z ( 0 —1 ) sz,qz

o (”;f;l> k=0 gr—[on]

(5.30) n—k+6 n—q—k+6
(75T )

”—42—k+6—1) 0
X — Py g—k.qr-
< 0 —1 a0 n—qz q2

Combining with (5.28) yields a cancellation, and we are left with the identity

n—|86n] n—k 2
k+6—1 5
sa= (3071 R
k=0 ¢r=[dn]
(5.31) n—k+0\ (n—g—k+6—-1
r@e+1) o1 P 0
X _ _ —_—
n9 (n+9_1> n—q» kquqz
0 —1

As in the treatment of (5.16) (see also (4.41)), for n — o0 and fixed k, the kth term of (5.31)
is approximated by a Riemann integral and Py 4, = 1. Applying dominated convergence then

gives the limit as n — oo of (5.31) as C,sE(./\/le) as required. For a suitable dominating
function, note that apart from the factor (k+9 ! ) the kpterm in (5.31) is uniformly bounded

by
n—k+0 B n—qu-G—l
T L
n+6\ (n—[én]+06
ST L

where we used Lemma C.2 and monotonicity of the binomial coefficients as a function of k.
The final bound is independent of k£ and bounded in 7. This shows that

(5.34) lim 83, =C; Z (k ;ff : ) = CE(M3),
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as required. Putting all three limits for the moments together completes the proof of the
theorem. [J

6. Regularity of the holomorphic multiplicative chaos. We have to determine, for s €
R, if the series

o

6.1) Aso =Y (1+n*) |cal®

n=0

is convergent. We will study the cases 8 <1 and 6 > 1 separately.

6.1. Subcritical and critical cases, 0 € (0,1]. By (1.21) we have that E[lcn|2] <Co(l+
n)?~1 for some constant Cy > 0, and then

o0
E[Ay0] < Cp Y (1 +n)>H0~!
n=0

which is finite as soon as s < —6/2. Hence, HMCy is a.s. in H® for all s < —6/2. Notice that
this reasoning remains true in the supercritical phase, but the bound —6/2 is not optimal for
this phase. Let us now show that HMCy is a.s. not in H ™ for s > —6/2.

By Parseval’s identity, for 1/2 <r < 1,

1 2 i
(62) Z |Cn|2 2n — g‘/o e\/éG(re 19) dg.

For any s < 0, the map x > x>r~2* from (0, co) to R has a logarithmic derivative 2s/x —

2logr, and then it reaches its minimum at x = s/ logr. Hence, for all n > 1,
(1 + nZ)S’,—Zn > 2sn2sr—2n > zs(s/logr)2sr—2s/logr > Csllogr|_zs,
where C; > 0 depends only on s. Hence, for all r € (1/2, 1), shrinking C, as needed to

account for n = 0 term and the 27,

(6.3) Aoo = 3 (14 m2) 20,2

/ fG(re”’) do.
n=0

fenl” = |10gr|25

Now, it is proven in [34] that, for 6 € (0, 1], the quantity
2 ;
(1= ) log(1 = )| 1/21o=1 [ VT0CE) g
0

converges in probability to the total mass of the GMCy, when r goes to 1, and then converges
a.s. to a nonzero limit along a subsequence. Since for s € (—6/2,0),

|logr|_zs(1 — r2)_9|10g(1 — ;’2)|_(1/2)1":1

tends to infinity, when r — 1, we deduce that A ¢ is a.s. infinite.

6.2. Super-critical case, 6 > 1. Let us prove that HMCy is a.s. in H*® forall s < —v/6 +
1/2. One checks that, up to a positive multiplicative constant Cy depending only on s, if we
setuy = [log(2+n)/log2]

o
AS,G/CS < Z 22314;5 -2~ u < Z 22514 Z _ )2n|cn|2-

n=0 u=1 n=0
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Hence, A; g is bounded, up to a constant depending on s, by

ad 2 Ja —uy it
ZZZSM/ NOG(1=27e") 19

u=1 0

We have that G ((1 — 27%)¢'?) is a centered Gaussian variable with variance
—2log(1 — (1 —27")%) = —2log (2! ™ — 272) = 2ulog2 4+ O(1).

Hence, for u large enough, the probability that G((1 — 27)e!”) > 2ulog2 + 10logu is
dominated by

110 ogu)?
~ J2ulog2+0O) ]~

_ 4u? (log 2)2++40u(log 2) (log u)
<e 4ulog2+O(1)

< ¢~ (log2+10logu) (1+0(1/u)) _ O(z—uu—l())‘

By Borel-Cantelli lemma, we have, almost surely,

sup  G((1 —27")e'”) <2ulog2 + 10logu
9272

for u large enough. We let G, be the event the previous display holds. In order to prove that
Ag p 1s a.s. finite, it is then sufficient to show that

e . 2 \/— —uy i

222514/ NIGA=2) 1o v 1 < o0
u=1 0

almost surely. It is then enough to have

ad 2 \/— —uy it

3o / E[eV?G((1-2¢D 15 1dw < oo.
0

u=1

We let x (u, ?") be a multiple of (27)/2* minimizing its distance to ¢. Using a change of
measure formula, we can bound the expectation inside the integral by

E[e«/@G((l—Z_”)em)lg ]

ﬁG 1—p—u i .
<E[e (« e )lG((l—Z*")e’X(”vﬁ))SZM10g2+1010gu]

= E[eVPG-2¢DIP[G (1 — 27)e! ¥ D)) < 2ulog2 + 101ogu].

Here 6((1 —271)eix.?)y) s the Gaussian variable obtained from G ((1 —27%)e!x(#:)) after
changing the underlying probability measure by a density proportional to VoG U1-27e"),
By Girsanov’s theorem this change of measure introduces a drift

Cov(G((1—27")e 1 @D) VoG ((1 —27")e”)) = =2/ log|1 — (1 —27")%e™|,
where
lv| = |x(u, ®) — | <2m/2" =0Q27").
Hence,

1= (-2 =02
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which implies
Cov(G((1 —27")e* ) /oG ((1 —27)e'?)) = VO (2ulog2 + O(1)).
We then get, for u large enough depending on 6,
G ((1=2~4 i
E[ef « e )16((1—2—M)eix<u-ﬁ>)52u1og2+101ogu]

E[e«/@G((lfT")e"”)]

x P[G((1 —27")e/x9)) 1 /6(2ulog2 4+ O(1)) < 2ulog?2 + 10logu].
< Pulog2+0(1)) e—(2u(«/§—l)10g2+0(10gu))2/2(2u10g2+(9(1))
< Pulog2+0(1)) | ,—u(v8—-1)*log2+0(/b(logu))(1+0w™")
< Cp2 O~ WI=DDyma _ 0 ouVo=1),mg

for Cg, mg > 0 depending only on 6. Hence,

o 2su [T JBG((1-2-e?)
Su — e
22 /0 Ele 1G((1—2_“)eiX(”’19>)§2u10g2+1010gu]dﬂ <0
u=1
as soon as 2s 4+ 24/0 — 1 < 0, which implies that, for 6 > 1, HMCy is a.s. in H® for all
s <—0+1/2.

On the other hand, we have seen from (6 3)

A VPG gy,
5.0 = |10gr|25 /

forall r € (1/2,1). Since G is the real part of a holomorphic function, it is harmonic on the
unit disc, and then by Jensen’s inequality, for all ¥y € R,

. 2. .
VG (?e) < L/ ﬂeﬁc(relwow)ﬂ(ﬁ)dﬁ,

where P, is the Poisson kernel
P.(¥) = Z rlPleiP?
PEZL
The Poisson kernel is bounded by (1 +r)/(1 —r), and then

zeﬁsupﬂoeRG(”zeiﬁo) < Sup 1 2 e\/gG(rei(ﬂ0+0))Pr(ﬁ)dl?

ﬁ()GR 27T

2 .
< 71 tr g eVOGTre?) gy
“2x(l—r)Jo

Hence, using (6.3), there is a constant Cy > 0 so that, for any r € (%, 1),

Asp = Cs(1 = r)l—ZSeﬂsupﬁeR G(rzei”).

With probability going to 1, when r — 1, the maximum of the logarithmically correlated
field G (r2e'?) is larger than 21og(1/(1 — r)) — 101log(log(1/(1 — r))) (using the results of
[21] on anet of [1/(1 —r)] equally spaced points of the circle of radius r2: notice that we do
not need to control G between the points of the net because we are considering lower bounds
of the maximum), and then Ay ¢ is bounded from below by (1 — r)l—zs—zﬂ log(1/(1 —r))™e
for mg depending only on 6. For s > —/6 + 1/2, the bound tends to infinity, when r — 1,
which shows that HMCy is a.s. not in H¥.
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7. The circular -ensemble. In this section we develop some of the properties of the

secular coefficients of CSE {c,(,N)}. We begin by recalling the Verblunsky coefficients, which
will allow us to formulate the exact relationship, due to [38]. We let {«;, : n € Ng} be inde-
pendent complex random variables on the unit disk, with each «;, rotationally invariant in law
and |, |? distributed like Beta(1, W). The Szegd recurrence is, for all N > 0,

Py ._( = —on) (Pn() Qo(z) =1,
(7.1) ¥ = _ 1 * ; ¥ No— =
N1 (@) aNZ N (@) Py (2) =z" Pn(1/2),
where ®}; and ®y are polynomials of degree at most, N. Note that ®%, and @y are related by
being reversals of one another, in that their vector of coefficients is reversed and conjugated.
Now, we give the connection to the CB E characteristic polynomial, as defined in (1.2), due

to [38]. We let n be uniformly distributed random variable on the unit circle independent of
{a, : n € Ng}. The characteristic polynomial x has the distribution of

(7.2) AN (@) =Py_1 (@) = nzPN-1(2).
From [15], Proposition 3.1, we have almost sure convergence as N — oo of ®3,(z) to a

process ®} (z) on the unit disk uniformly on compact sets. Moreover, this limit is none

other than the log-Gaussian process V86 @ 1y [15], Proposition 3.1, the following uniform
estimate is also proven:

(7.3) E|o%(2)]” < (1—[z2)""/* forallzeD, p>0,NeN.

We let .% be the filtration .F = (¥y := o (ap,...,an—1) : N > 0). Then the process
{<I>j‘\,(z)} is adapted to .# and, moreover, is a complex martingale. We now define ., n
as the coefficient of degree n of the polynomial ®%. By Cauchy’s theorem and the bound
(7.3), we have that

1
7.4 M, =—7§<1>* =l g,
(7.4) N = v(@)z Z

for a fixed simple closed contour enclosing 0 in the unit disk, and that (.#), xy)n>0 forms a
uniformly integrable martingale adapted to .%y . Hence, we have the representation

a.s.
'//n,N =E[Cn | yN] —> Cp.
N—o0

Using the Szegd recurrence (7.1) and (7.4), we have the identity

1
My N+1 = My N —ON=— yg Oy (2)z7"dz
(7.5) 2mi

= Mn,N — ANAN—-n41,N-
We will let ®B,, y be the bracket process of ., y, that is, for n > 1, and forany N >n — 1,

N-1
%n,N = Z E[L//n,j—l-l _%n,j|2 | 9/]
j=n—1
(7.6) - N
= Z [ A —n+1 '|2E(|a-|2) = Z M
J oJ J -~ é(j D

j=n—1 j=n—1

Here we can notice that .#), ,—1 =0, since CI>Z_1 is a polynomial of degree, at most, n — 1.
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LEMMA 7.1. Forany 6 > 0, there exists a constant Cy > 0 such that the following holds.
For N >n > 1, we have EL//[H,NlZ =E(B,.n), and

N — 1)?
N—n+ 1" ifo <1,
n

(N—n+1) n .

E|.#, y|*> <C 7(1 (1 (—)0)) 6=1,
| M NI~ < Cy p + max| log N_ntl if
0
N-n+1
"—10g(1+w) if6 > 1.
n n

Moreover, for all n, Ny, Ny € N such that 1 <3n/2 < N| < N3, we have
1 1
Bl s — o P = BBy = Bo) = Con (= 1)
N1 Ny
This holds with Ny = oo as well; in which case My n, = ¢, and 1/ N> :=0.

PROOF. We have that .#, y, is bounded in L? for all p by (7.3) and (7.4). Hence, the
Ny = oo case follows from uniform integrability and taking Ny — oo. Hence, it suffices to
show only the case of No < oo. Also, it follows the bracket process is uniformly bounded in
L? for all p from the Burkholder—Davis—Gundy inequalities. For j =n — 1, we have

| M i1 1P = | My |* =1

since the constant term of <I>:_1 is equal to 1. Hence, for N > n > 1, we can write

| |
%n,N: n+Z—J1nT ) .
1+5 i 1+50G+D

Recall that, for j > n, by the definition of the bracket given in (7.6), k — |.# j_n+1,k|2 —
B j_u+1,k 18 again a martingale, starting at zero for k = j — n, and hence
1 g EB;_ni1,j

+ - .
I+5 j§11+5<]+1>

(7.7) EDB, Ny =

We may develop this equation to produce

1 = 1 1 L o : k)
EB, n = + T T ! ’
" 145 ZH (]+1)( 1+ {24 k:j;m 1+ %k +1)

J=
1 N 1
7.8 = +
7o I+5 ]Zn(w LG+ )+t

N—1n—1
E‘Bkk+j —n

2.2

e R (]+1)1+ (k+j—n+1)

Using uniform integrability of the bracket, we have, for any k£ > 0,

EBr.0o = Elck]?.
Let us now prove the estimate of E|.#,, NI2 =B, y given in the lemma. We have

Ean,N =

+2

I+5 o (1+g(j+1>><1+f‘++‘)

(7.9) _—
Nl Elckl?

JX;,( 1+ (]+1)1+ (k+j—n+1)
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Since j > n and E[lcklz] is dominated by k-1, EB, y is bounded, up to a constant depend-
ing only on 6, by

1 N—-1 N—ln—1 k01
-1+
n( gj n+1 2;1I;k+1—n+1)
For N = n, we immediately deduce a bound of order 1/n (the sums are empty) which is

enough for our purpose. We can then assume N > n 4 1, and in this case, we have

1Nnn1(1+k)91 1Nnn1 (1+k)91

(7.10) _ZZ k+ ] ;szax{],l-i-k}

j=1 k=0 1 k=0
If j <n, the inner sum can be estimated as

(1+ k)0~ Cor' o
Yoo ———+ > a+b 2= {1+log+n/j) ifo=1,
0<k<j—1 J j—1<k<n—1 C@I’lg_l ifo>1,

where Cy > 0 is some sufficiently large constant. If j > n, the inner sum of (7.10) is
6—1 0
Z (1+k - Con

0<k<n—1 J J

for some Cy > O sufficiently large. Summing in j, we get from (7.10) and the bounds just
established, that, for 6 < 1,

R G Y S U e N-n+1
—ZZ( +5) _—0((N—n+1)9+n‘910g<1+7n+>>

i< k=0 k+j n n
which is dominated by (N —n + 1)? /n. For 6 > 1, we get

1Nz k)Pt C N-—n+1
—ZZ( ) _—e(ng_l((N—n—}—1)An)+nelog<l+7n+>>,
i Kkt n n

a domination by n?~!log(1 + N——’H‘]

— Z Z( o < <4 (1+max<0,log£)).
k+j J

—1 k=0 o

). For 6 =1, we get a domination by

Forl1<N —n<n, thls quantity is, at most,
n~H((N = n)(1 4 logn) —log((N — n)!))
n~ (N —n)(1 4+logn) — (N —n)log(N —n) + (N — n))

<n ' (N —n)(2 +log(n/(N — n))),
and then we have, for all N > n + 1, a domination by
n~ YN = n)(1 4+ max (0, log(n/(N — n)))).
We have now proven the first part of the lemma. For the second part, we observe that, under
the assumptions of the lemma,

RS E(lexl?)

E(%H,Nz nN1)< Z Z

S+l u+n1+ (k+j—n+1)

(7.11)
Mol 1 1

+ 2

S gD T
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We can estimate for some constant Cy > 0,

Ny n—1 1 k9—1

IE(an,N _%n,N)SCO
’ 1 jglgwguﬂ)wg(kﬂ—nﬂ)

N2l 1 1

+ 2

S TG+ D 14 el

If N1 > 3n/2, we have that j —n > j/3, and then the sum of the terms corresponding to a
given value of j is dominated by n?/j2 which proves the second part of the lemma. [J

Having an estimate on the secular coefficients of ®%,_,, we may use (7.2) to relate c,gN) to

cn. Recasting (7.2) in terms of coefficients,

(7.12) N = My N1 — My —p N1

We deduce the following estimates relating the secular coefficients of CSE to the coefficients
of the HMC.

LEMMA 7.2. There is constant Cy so that, foralln, N e Nwith1 <n < N/2,

C 0

fV” ifo <1,

Conlog(N
E]cn—c,(fv)‘zf %(/n) ifo =1,

Con )

PROOF. Using (7.12),
Ele, — Cr(zN)|2 =Elcy — My N-1|* +ElMy-—nn-1]>

We have N > 2n and then N — 1 > 3n/2 (except for n =1 and N = 2, in which case the
lemma is obvious for a suitable value of Cy). Hence, by Lemma 7.1 we have, after increasing
the constant Cy if needed,

Con?
IE|cn_<%n,Nfl|2§ N s
and
C 0
on ifo <1,
Cl\{zlo (N/n)
IE|=//6’N—n,N—1|2§ ConlosUN /1) if =1,
Con .
N2 ifo > 1.

This latter part dominates the contribution |.#Zy_, y—1 | in all cases. [J
From this point the proof of Theorem 1.10 is a simple corollary.

PROOF OF THEOREM 1.10. Under the assumption that n/N — 0,

(E|en — cr(lN)|2)n1*9 —0 asn— oo,

and so we conclude from Slutsky’s theorem, (1.34) and Theorem 1.8 that the desired distri-
butional convergence holds. [J
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7.1. Fractional moments. In this section we prove Theorem 1.11. We define w,, as

1
(7.13) w, =n@" D2, w, = (log(14+n))"% or w,= n*/g_l(logn)_?‘l*/g,

in the cases 6 € (0,1),0 =1 or 8 > 1, respectively.
We recall for convenience (3.11) and recall that S is the shortest cycle in a Ewens dis-
tributed permutation of n symbols (c.f. Lemma 3.7),

- n—r+60-—1
E(leal® |9) = lengl? + D lergl® ( . )IP’[S("‘” >q].
=0

Using Lemma 3.7, we have a uniform bound

0
(7.14) E(lcnl* 1 95) < lcngl* + Con® ' F;  where Fy =" |crq|?e @D,
r=0

Using Parseval’s identity and (5.2),

00 q ka
(7.15) Y lergl? = / eV96a@) gy, where Gy(2) = 2%2 T
r=0

Moreover, the normalizing constant e~#@+1 is such that F, has expectation 1, and Fj is
thus an approximation to the mass of the chaos for 0 < 1.

LEMMA 7.3. Let wy, asin (7.13). If 0 € (0, 1), then
E[n’ ' F, /w2 =1
foralln>1.1If0 =1, then, for p € (0, 1),
sup{E[(F,/w?)’]:n e N} < 00
Finally, if 0 > 1, there exists ug > 0, depending only on 0, such that
[(logn)=2"n’~'F, /w? : n € N}
is tight.

PRrROOF. For 6 € (0, 1), the lemma means that F; has expectation 1, as remarked before.
For 6 = 1, the lemma follows from [34], Theorem 1.3. For 6 > 1, we use the same ingredients
as those considered in the proof of regularity of the supercritical HMC. The convergence is
obtained by bounding the expectation, after restricting it to the event that G, (¢!”) < 2logn +

10loglogn for all ¥ € 2w Z/n, whose probability goes to 1 when n — oo (by a simple union
bound). Using Girsanov’s theorem, we get, for n > 2 and | — ¢'| = O(1/n), that

VoG (e)
]E[e ! 1G,,(em’)5210gn—i—1010glogn]

= 102+ OMIP[G,, (¢™') + Cov(G(e'”'), VBG4 (™)) < 21ogn + 10loglogn]
= (O(n?))P[G,(e”") <2(1 — v/B)logn + 10loglogn + c4]

for some cg € R depending only on 6, since, from the fact that ¢ and ¥ are close to each
other, the covariance between G,,(¢!” ) and G, (¢'?) is equal to 2logn + O(1). Hence, since
6>1,

(7.16) E[eVPGne™)q < Cont=(1=V0? (1o pyHe

G, (ef?")<2logn+10log logn]
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for Cy, g > 0, depending only on 6. Taking ©' € 27t Z/n, depending only of ¢ and n in such
a way that |9 — 9’| = O(1/n), and integrating in ¥, we deduce

6—1 -2
Bl Faty s Guel?) <210 1010gl0g ]

< C(Qn@_ln_gne_(l_*/g)2 (logrz)%”’“‘f’n_%/§+2 = C,(log n)%9+“9
for Cé > 0. This proves the lemma with 2vg = %9 +up. O

REMARK 7.4. While beyond the scope of what we do here, the optimal power is ug = 0;
in which case the statement would be

(n°~'Fy /w2 :n e N}

is a tight family. Indeed, as a consequence of [21], the maximum of G, (em) on the lattice
2w Z/n is, at most, 2logn — %log logn + y with a probability controlled uniformly in n by
y. Moreover, one can establish (and herein lies the technical work) that the random walk
(G (e'?) 1k <log, n) stays below 2(klog2 — 2 logk) + (k(logy n — k)/log, n)'/10 + y for
all lattice ¥ again, except with a probability that can be made small in y uniformly in n. On
this good event, G(n, y), it is now possible to show, using the appropriate ballot theorem, that
for 0 > 1, for | — ®'| = O(1/n) and for k € [0, /Togn]

E[eﬂGn(e“’)l{Gn(eiﬁ’) _ (210gn - %loglogn) —y€l—k,—k— 1]}1{9(”» y)}}

ke*

3
< Ceﬁye\/@(Zlogn—jloglogn—k) %
n

the first term being the contribution of e‘/g G"(e'ﬂ), which is essentially deterministic on the
event, and the second term being the probability of the Gaussian ends in the claimed window.
Note that the ballot theorem is needed to kill the factor of (logn)3/? that would otherwise
result from the Gaussian tail. As 8 > 1, we can sum this contribution in k. We also need to
control the contribution of ¥ at which G, (e’”) < 2logn — /logn, which can be done using
the same Girsanov argument as in (7.16), and we arrive at

«/5(210gn—% loglogn)

2 .
E[/ VPG @) g9 1{Gn, y)}] < Coe
0

n

This would lead to ug = 0.
Note this is optimal, as can be seen from the contribution of a O(1/n) window of the
global maximum of G, (e'?).

LEMMA 7.5. If0 €(0,1), then
sup{E(|c,/wn|?) : n € N} < o0.
If60=1,and p € (0, 1), then
sup{E(|cy/wy|*P) :n € N} < oo.
Finally, if 6 > 1, there exists vg > 0, depending only on 6, such that
{(cn/wy)(logn)™" :n € N}

is tight.
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PROOF. The case 6 € (0,1) is already proven before. Moreover, using (4.39) and
Lemma 3.6, we know that, for n > 3,

(7.17) max  Ele,,><  max  Con’ 'P(LUD <g) <n7o®™,
1<g<n/logn 1<g<n/logn

where w(n) — 00, as n — o0.
We now use (7.14) for g, = |n/logn| when n > 3,

E(lcnl® 1 9,) < len.g,|* + Con® ' Fy,.

For 6 =1, we take p € (0, 1) and get, using Holder’s inequality for exponent 1/p > 1 and
subadditivity of the pth power,

E(lenl? | Gg,) < [Elenl 19,)]7 < leng, | + (C1F,)"
which implies
E(lenl*’) < E(lcn.q,1*") + E(IC1Fy, |7)
from (7.17), and conclude
E(lcu/wal*?) < O~ "™ jw) +E(|C1 Fy, /wy]").

We then use Lemma 7.3 to complete the proof, taking into account the fact that w, = (log(1+
n))~ /4 is equivalent to wg, when n goes to infinity. When 6 > 1, we write

E(min(1, [c,w;, ' (logn) ™ [*) | 9,,) < w;2(ogn) 2% ¢, 4,1

+min(1, Cow, >(logn) ~"n’~'F, ).
Since wy/wy, and nf=1 /q,f ~! are equivalent up to powers of logn (depending on @) when
n — oo and logn is equivalent to log g, we deduce from Lemma 7.3 that

w, > (logn)~>"n"~ Fy, > 0
for any vg sufficiently large. Then

E[min(1, Cow,, >(logn)>*n’~1F, )] — 0,

n—oo

as soon as vy is large enough. Since E[|c, 4, |2] decreases to 0 faster than any power of n, we
have
-2 -2 2
E[w;, *(logn)™*"|cn.g,17] — 0,
and then
. 1 )
E[min(1, |caw, " (logn)™"[)] —> 0

which implies that
—1 — p
|enw,, " (logn)™"| — 0. O
We deduce the following result on the secular coefficients of CSE.

THEOREM 7.6. If6 € (0, 1), then

sup{E(|c™ /w,|*) :n € N, N > 2n} < o0.
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If60=1,and p € (0, 1), then
sup{E(|c™ /w,|*?) :n € N, N > 2n} < oc.
Finally, if 6 € (1,2), there exists vg, v, > 0 depending only on 6 so that with No(n) =
n%(logn)”é,for all § > 0,
sup  P[(c!N)/w,)(logn) ™ > 5] — 0.

N>No(n) n—ee

PROOF. Let us first suppose that & < 1: we may assume p € (1/2,1), when 6 =1, by
Holder’s inequality. For » > 1 and any k, n € N, we have from Jensen’s inequality

E| 4ty k" =E|E(cn | Fi)|" <E(lcal”).
Hence, recalling (7.12), for any p > 1,
Elet™ )" < E(leal) " + E(len-al") "

We can now conclude the proof from Lemma 7.5, taking r =2 for 8 € (0, 1) and r =2p €
(1, 2) for 8 = 1: notice that wy_,, < w, since & <1 and N > 2n.

Let us now suppose that 6 € (1, 2). In this case, because of Lemma 7.5, it is sufficient to
prove that

sup Eflc, — ™) 2wfz(lo n)"2] —s 0.
NZNE(n) [| n n } n g ]n—>oo

For suitable vy, this is a consequence of the bound
E[|c, — c,gN)|2] < Cyn/N>7

given by Lemma 7.2. [

REMARK 7.7. In the supercritical phase, we compare ¢, with C,(1N) by using the L norm,
which is expected not to be optimal, since the L norm of ¢, does not gives its correct order
of magnitude. Hence, we expect that the exponent (3 — 2+/60)/(2 — #) can be improved.

8. Sharpness of the tightness. We have seen that (¢, (logn) ™" /w,),>1 is a tight family
for random variables for 8 > 0 for some vy > 0, depending only on 8, which can be taken
equal to O for 6 € (0, 1]. Moreover informally, ¢, has order, at most, wy, up to a logarithmic
factor. It is natural to ask if this bound is optimal or if ¢, has a smaller order of magnitude. In
the following section, we show that ¢, is no smaller than w, in order of magnitude (i.e., that
wy /¢y 1s tight) when 6 € (0, 1].

THEOREM 8.1. Forall 6 € (0, 1] and all u € C such that |u| = 1, one has

sup P[|R (ucp)|/wn < 8] Py 0.

n>1

PROOF. Since the law of ¢, is rotational invariant in distribution, we can assume u = 1.
We have the following equality:

11 gl2
—q9
n—q
n=cnlnp) Y, ———cq
e =0 n—q q
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and then, since (J\/’,,_q)ofq<,1 /2 are independent of ¢y, |,/2) and (¢g)o<q<n/2,

r51-1

12
d g 120
Cn=6n,Ln/2J+N( o

g=0 "4

where A is a standard complex Gaussian independent of the other variables which are in-
volved in the formula. Hence, by the fact that the law of (N) has a bounded density with
respect to the Lebesgue measure,

r41-1 o 20 -1/2
]P)[|§R(Cn)|/wn <é] gl_n/ZJ] = Cswn( Z q—) )
g=0 "4
for some constant C > 0, which implies
r41-1 o2 -1/2
8.1 P[|%(cn)|/wn < 8] 5E[min<1, cawn< > q—) )}

g=0 "4

Recalling (1.31), there is a constant ¢y > 0 so that, for all n > 2 and with ng = f%'| -1,

el 0, Ho=1} 6
3 > =Y legl* = co(logn) = Mg .
g=0" "9 4=

The expression My ,, is an approximation to the total mass. By Lemma 1.32 this converges
in probability as n — oo to a multiple of My. In particular,

11, 2\ ~1/2
0
{( Z —l:q_lq) U)n:nEN}
q=0

is tight (recall when 6 € (0, 1), w, = n?~! and when 6 = 1, w,, = (log(1 + n))~'/#). Using
3.1),

r51-1 Ico |20 —1/2
P[|R(ca)|/wn < 8] §C51/2+P(< 5 L ) ", 25_1/2).
g=0 "4
The tightness property above shows that

sup P[|N(cn)|/wy <8] —> 0
I’lzl §—0

which completes the proof. [J
We deduce a similar result for the secular coefficients c,(qN) when N is sufficiently large
with respect to n.

THEOREM 8.2. Let 6 € (0, 1], u € C on the unit circle, and let ¢ be any function from
N to R such that ¢(n) > 2 for all n > 1, ¢(n) tends to infinity with n, and for 6 =1,
o(n)/(logn(loglogn)) tends to infinity with n. Then

sup  P[|R(uc™)|/w, <8] — 0.
n>1,N>ng(n) §—0
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PROOF. We assume u = 1. We know that, for all € > 0, there exists § > 0 depending
only on € and 0, such that, forn > 1,

P

R(cn)|/wy <28] <e.
Now,

P
and then, using Lemma 7.2 and Markov’s inequality,

P[|R(cM)|/w, < 8] <e+82Cow, *n? /N

R(cM)|/wn < 8] < P[|R(cn)|/wn < 28] +P[|en — V| /wy, > 8],

for 6 € (0, 1) and

P[|R(cS™M)|/wn < 8] < € +872Crw, *nlog(N/n)/N

for 6 = 1. Hence,
P[|R(c\M)|/w, <8] <€ +872Con/N <e+82Cq/p(n)
for 6 € (0,1) and N > nep(n), and
PR(c™M)|/wn < 8] < € +872C1 (log(1 +m))'/*log(N /n)(n/N)
< e +2672C (log(1 +m)) ' (log(p () /¢ (n)

for 0 =1 and N > ne(n). The factor 2 comes from the fact that ¢(n) > 2 by assumption and
(loga)/a <2(logb)/b fora > b > 2. For 6 € (0, 1), we have

87%Co/p(n) —2 0
since ¢(n) — 0o. For 6 = 1, we have
min(¢(n), 2 + log n)/(\/log(loglogn)) 2. 00,
and then
(log(1 +m)) /% (log(p(m))) /¢ (n)
< 2(log(1 4 n))"*log(min(p(n), 2 + logn))/ min(¢(n), 2 + logn),
< 2(log(1 + n))"/*log(2 + logn)/ min(p(n), 2 + log n)
tends to zero, when n goes to infinity, which implies
2572C1 (log(1 4 ) *(log (¢ (m))) /9 (n) —. 0.

Since we take § depending only on € and 6, we deduce that there exists n(e, 8) > 1 such that,
for all n > n(e, 9),

872Co/p(n) <e
if0 € (0,1), and
2572C1 (log(1 +m) "/ (log(p(m)) /9 (n) < €
if & = 1. This gives, in any case,
P9/, < 6] < 2¢

forn >n(e,0), N > ¢(n). Now, for N >n > 1, c,(lN) is an elementary symmetric function of
random points on the unit circle whose joint distribution is absolutely continuous with respect
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to the distribution of N i.i.d., uniform points on the unit circle. For N = n, |c§lN)| is equal to
1 and then different from 0. For N > n, if we fix N — 1 of the N points on the circle, we

have that c,(lN) is an affine function of the last point, and then the conditional probability that

c,(qN) = () vanishes as soon as one of the two coefficients of this affine function is nonzero.
Taking the constant coefficient, which is the nth symmetric function of the N — 1 points

which have been fixed, we deduce, by induction on N, that P[C,(lN) =0]=0forallN >n>1.

Since the law of c,(qN) is rotationally invariant, we have that IP’[ER(C,EN)) =0| |c§,N) |1 =0 when
|c,(lN)| # 0, and then P[iﬁ(c,(,N)) = 0] = 0 since |c,(lN)| is almost surely different from zero.

Moreover, we know that M (c,) # 0 almost surely: since C,(1N) converges to ¢, in law for n

fixed and N — oo, we have that, for each n > 1, (wn/|§)’i(c,(lN))|)NZn is a tight family of
real-valued random variables.
Hence, for each n > 1, there exists 6, > 0, depending only on n, € and 6, such that

sup P[9(c") | /w, < 8,] < 2€.
N>n

Let us define
8o 1= min<8, min (Sn).

1<n<n(e,0)
We have that §p > 0 depends only on € and 6, and that

sup  P[|0R(cM)|/wn < 80] < 2e,
n=1,N>nep(n)

which implies

limsup  sup  P[|R(cM)|/w, < 8] < 2e.
§—0 n>1,N>ne(n)

By letting € — 0, we are done. [J

APPENDIX A: TAUBERIAN THEORY

Recall that a function L : [0, o0) — R is called slowly varying if it is measurable, eventu-
ally positive and satisfies

Lu)/L(u) > 1 asu— ooforall A > 0.

The principal examples of such functions are logarithms, iterated logarithms and powers
thereof. These functions have many useful analytic properties (see [39], Section IV.2, for
details). Such functions appear frequently in Tauberian theory and, in particular, in the fol-
lowing.

THEOREM A.l1 (Karamata—Hardy-Littlewood Tauberian Theorem [39], IV.1.1). Let
Yo arz* converge for |z| < 1. Suppose that, for some number 6 > 0 and some slowly vary-
ing function L, we have the limit from below

1 o0
(A.]) lim L(—)(l -2 @ =M.
z—1- 1—z k=0
Then, subject to the condition
(A.2) L(kka, > —Ck?, k>1,
it follows that
L@ +1) <
lim w Z ar =M.
n—oo n k=0

(A.3)
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We need to justify this in a probabilistic situation.

THEOREM A.2. Fix 6 > 0 and a slowly varying function L, and suppose for simplicity
that {ax )32, are a family of nonnegative random variables such that the series ) = apzt
converges almost surely for |z| < 1. Suppose further that we have the convergence in proba-

bility

(A4) L(li )(1—z)92akz M

=0 z—1_

with M < oo almost surely. Then it follows that

LmTO+1) ¢ p
PROOF. Let us define
1
(A.6) X, = L(W)(l —e 1/n Zakg k/n)
k=0

where

0 0<x<ll/e,
A.7 = -
(A7 8() :1 l/e<x<1.

If we can show that X, —p>n_>oo M/T' (@ + 1), we will have proved the result, because

X,I'(6@ + 1) is equivalent to the left-hand side of (A.5) when n — oo. To do this, we con-
struct polynomial approximations of g and bound from above and below. It is important to
note that the construction of the polynomials is deterministic and does not depend on the
random coefficients ay.

For any polynomial P without constant term, it is a direct computation using (A.4), using
additivity of convergence in probability and using the definition of slow variation, that

1 - n —k/n —

k=0

We claim that, for any € > 0, we can find polynomials PejE (x) on [0, 1] without constant term
such that g(x) < P (x) (and P (x) < g(x)) and that P.F (x) — g(x) (and g(x) — P, (x)) are
both small. Since the coefficients a; are nonnegative, this allows us to sandwich X, via

(A.9) X, <X, <X\
where
1 0 o
(A-10) Xie = L(]_e——l/n)(l —e MY agPE(eM).
k=0

Now, by (A.8) we have X,jie BN Xei, where

X* = %(/(;oo 97 g(e™") dt + ci(e))

M
NCES))

(A.11)
(1+£6c*(e))
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and

(A.12) (e =f000t9“\Pf(e‘t) —g(e™")|dzr.

We claim that Pj[ (x) can be chosen so that 0 < ¢*(¢) < cge for some absolute constant ¢y
and so lim._,gc*(¢) = 0. This is enough to show convergence in probability of X,, to the
limit X = M/ T'(6 + 1), as we now demonstrate. By (A.9) we have, for any § > 0,

P(1Xn — X| > 8) <P(|X, . — X| > 8) +P(|X, . — X| > 5)
<P( X7 — X+ X5 - X[ >9)
(A.13) +P(|X, . — X |+[X7 —X|>9)
<P(X; = X >8/2) + P(IXS — X| > 6/2)
+P(|X, . —X_|>68/2) +P(|X. — X|>48/2).

Since X,f B S XZ, two of the terms in the final inequality above vanish in the limit
n — oo for any fixed €. For the remaining terms, note that by definition

(A.14) |XE — X|=ct(e)M/T )
so that in the limit € — O we have, using the almost sure finiteness of M,
(A.15) IP’(|X;'E—X| >5/2)=]P’(M>5F(9)/(2ci(e))—>0.

The existence of the approximating polynomials is classical, but for completeness we give
the argument. We begin by sandwiching g (x) by the continuous function h;t (x) where hf(x)
is equal to g(x) outside [1/eF €, 1/e] and is linear inside the interval. Then by the Weierstrass
approximation theorem, we get polynomials PEﬂE (x)/x such that

W), PEW
X X

(A.16)

<e, 0=<x=<1
Then P (x) > ht(x) > g(x) and P (x) < h~(x) < g(x). Now, we can bound c¢*(e) using
o o
(A17)  c¢Fe) < / 77 PE(E™) — hE (7| dt +/ 97 nE(e™) — g(e™")| dt.
0 0

The substitution x = e~ ! shows that

toN ot
o—11PZ(x) —h (x)|a’x

1
+ —1
o) < fo (—log(x))

/e o1 1hE(x) — g(x)]
+M (—log(x)) fdx‘.

Jexe

(A.18)

The integrand in the second term of (A.18) is uniformly bounded, so the integral is bounded
by a constant times the length of the integration interval which is €. By (A.16) the first term
in (A.18) is bounded by

1
(A.19) 2e/ (—log(x))? " dx =2¢T(6),
0

and so |cT(€)| < cye, as desired. O
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LEMMA A.3. Let Z1 = X1 +iY) and Zy = Xy + iY> be complex valued random vari-
ables with characteristic functions

cDZ] (S, f) — E(eisX1+itY1)’

(A.20) o
qDZz (S, t) — E(estz—HzYz).
Then
(A.21) [®7,(s,0) — @7, (s, 0] = (Is| + 1) yE(1Z1 — Z2/?).

PROOF. This follows from the standard inequality |e’* — 1| < |x| valid for any real num-
ber x. We have

|q>Zl (s, 1) — CIDZz(S t)| <E |8”X1—HIY1 - eist—i-iY2|)

(
(| is(X1—Xo)+it(Y1—Y2) _ 1|)
(

<E(]s(X1 — X2) +1(Y1 — Y2)|)
<Is|E(1X1 — X2l) + [t|E(]Y1 — Y2I)

<IslyE(IX1 — X2/2) + lt|/E(]Y1 — Y2|?)
< (Isl + 1t)VE(1Z1 — Z2?). O

APPENDIX B: THE CONVERGENCE RESULT OF JUNNILA AND SAKSMAN

The goal of this Appendix is to show that the convergence results (1.24) and (1.26) are
simple consequences of those obtained in [34].

COROLLARY B.1. Let0 <6 < 1. The following limit exists in L1 forany 0 < g < 1,

(B.1) GMCy(dv) := ]in} Le(r)(l _ r2)9€\/§G(reiﬂ) a9,
where
1 0<6 <1,
(B.2) Ly(r) = 1
log( ) 0=1.
1—r2

PROOF. The proof of this convergence was established in [34] but for a slightly modified
field containing an additional constant Gaussian, say Go(e'?) = Ag + G(e'”) where Ag is
a centered real-valued Gaussian with fixed variance o independent of the rest of the field
G (¢'?). Now, consider approximating measures

(B3) (r)<dl9) _ LQ(I’)E\/»GO(FE 0)—QV2]I(G0(re“9))(dﬁ)

and similarly, construct w(dv) from G(re'?). Then by construction and using (1.10), the
two measures differ by a random multiplicative constant independent of the regularization,

(B.4) 1w dv) = Kpl’ @v),

where K = ¢~ (V0A0—60 o) . By [34] we have that M (d ¥}) converges to a limit uo(dv) in L*
forany 0 <s < 1.
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Fix any 0 < § < 1. Then by Holder’s inequality,

(B.5) E(|n”d®) — K po(d)|°)
(B.6) =E((K|ug’ @®) — po@®)|)’)
(B.7) < E(K) E(|nd’ @9) — no(dd)|*?)7,

ﬁ, since K has all moments, and

in particular, g < 1 and so letting r — 1,

where the exponents p and g are chosen so that p >

1

1
1<q:1_—l<g,

(B.8) E(ul’ @) — o(d®)[*?)7 — 0.

This means that our measure 1) (d9) converges as r — 1 to GMCy(d¥) = K j1o(d?) in L®
foranyO<d§<1. O

APPENDIX C: BINOMIAL SUMS

LEMMA C.1. Forany(0 <6 < %, we have

00 2
k+60—-1 I'(l1 —20)
C.1 =
D ,;( 021) =Taay
PROOF. We have the generating function
o0
k+6—1Y\ x 9
(C.2) Z( 01 )z =(1-2"", lz| <1
k=0
so that by Parseval’s theorem
00 2
k"l‘e—l) 1 /ZH iv —20
C3 = — 1 —e'™ dvy.
7 1§)< 6—1 27 Jo t—e™ .

Now, the right-hand side of (C.3) coincides with that of (C.1) by taking £ = 2 in the Morris
integral (1.23) and using rotational invariance in the v, coordinate. [

LEMMA C.2. Let a and b be nonnegative integers such that b > a, ¢ and d complex
numbers such that

d¢C\{-1,-2,-3,...} and a+c—dg¢C\{—1,—2,-3,...}.

Then
4 q—+c b+c+1 a+c
(C4) q;( ! ):( et >—1{a+c—d;£0}(d+l).
PROOF. This follows from summing the binomial coefficient identity
g+c\_(q+c+l\ (q+c
€5 ( d )‘( d+1 ) (d+1>’

from ¢ = a to ¢ = b, so that the sum telescopes and gives the right-hand side of (C.4).

We justify (C.5), as we consider nonintegral parameters. Recall that the Gamma function
I"(x) has poles in the complex plane at {0, —1, —2, —3,...}. The identity (C.5) holds, pro-
vided none of the Gamma functions (c.f. (1.18)) in the expansions

<q+c) 'g+c+ 1D and <q+c) [g+c+D

d d+1) " TW@+2)(q+c—d)

S Td+DI(g+c—d+1)
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have a pole. Note that, as g ranges over {a,a + 1, ..., b}, the conditions in statement of the
lemma are necessary and sufficient.
Finally, if a 4+ ¢ = d, then the g = a term in the sum is exceptional in that

atc)y__(atectl
d )\ d+1 )’
Thus, we use this in place of (C.5) so that the lower boundary term from the telescoping
series vanishes. [J
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