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Abstract

We prove that the Beta random walk, introduced in [BC17] 2017, has cubic fluctua-
tions from the large deviation principle of the GUE Tracy-Widom type for arbitrary
values « > 0 and 3 > 0 of the parameters of the Beta distribution, removing previous
restrictions on their values. Furthermore, we prove that the GUE Tracy-Widom fluctu-
ations still hold in the intermediate disorder regime. We also show that any random
walk in space-time random environment that matches certain moments with the Beta
random walk also has GUE Tracy-Widom fluctuations in the intermediate disorder
regime. As a corollary we show the emergence of GUE Tracy-Widom fluctuations from
the large deviation principle for trajectories ending at boundary points for random
walks in space (time-independent) i.i.d. Dirichlet random environment in dimension
d = 2 for a class of asymptotic behavior of the parameters.
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1 Introduction

The Beta-random walk, introduced in [BC17], is a random walk in space-time i.i.d.
random environment in Z which is exactly solvable. Given «, 3 € (0, c0), for each space
time point (¢, z) € INx Z, a Beta-random variable B, , of parameters « and {3 is associated
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Second order cubic corrections

to the space-time point (f,z), so that (B;.).)enxz are i.i.d. The Beta-random walk
(Xt)ten in the environment (B; ;)2 enxz is then defined by its transition probabilities

P(Xt_;,_l =x+ 1|Xt = ZL') = Bt@ for x € Z.

A general quenched large deviation principle for the position of the walk, which includes
the Beta-random walk, was proved in [RSY13]. Subsequently, Barraquand and Corwin
in [BC17], obtained an explicit formula for the quenched large deviation rate function
and also proved for the case « = 3 = 1, second order cube-root scale corrections to this
large deviation principle, with convergence to the GUE Tracy-Widom distribution. This
was recently extended for the case « = 1 and 3 > 0 in [K21].

Directed polymers in random environment in dimension 1 4 1 are in strong disorder
for all inverse temperatures § > 0, and it is conjectured that for general distributions,
there are second order cube-root fluctuations for the rescaled free energy with GUE
Tracy-Widom statistics. Random walks in space-time i.i.d. random environments share
several features with directed polymers in random environment. It is hence natural to
conjecture that a similar behavior would occur: second order corrections to the quenched
large deviation principle for random walk in space-time i.i.d. random environment
for a large class of distributions of the random environment, still of scale cube-root,
with convergence to the GUE Tracy-Widom distribution. Here, the strength of the
disorder given by the random environment, plays the role of the inverse temperature
(for dimensions d > 3 + 1, regimes analogous to the strong and weak disorder regimes of
directed polymers exist for the random walk in space-time i.i.d. environment [BMRS19]).
The intermediate disorder regime probes the strong-weak disorder transition of directed
polymers in dimensions 1 + 1, by taking the limit 5 — 0 as the length of the polymer
is increased. For the special case Sy = BN*V“, it was shown in [AKQ14], that the
fluctuations crossover between the Edwards-Willkinson regime to the GUE Tracy-Widom
regime as B — 00, and the Kardar-Parisi-Zhang equation (KPZ) appears in the limit.
Subsequently Krishnan and Quastel in [KQ18], showed through a perturbation argument
involving matching a certain number of moments with the log-gamma polymer [S12], the
universality of the GUE Tracy-Widom distribution when 1 >> By > O(N~!/4) (see similar
ideas used within the context of chaos phenomena and ultrametricity in the mixed p-spin
model in [AC16]).

The intermediate disorder has also been studied within the context of random walks
in space-time i.i.d. random environment in Z which are perturbations of the simple
symmetric random walk. Indeed, in [CG17], the intermediate disorder regime was proven
for a random walk in space-time i.i.d. random environment defined by its probability to
jump to the right at a given time ¢ from a site z as § +¢~/4¢(x, t) with (§(2,t))sez en i1.d.
with values in [0, 1]. This corresponds to the case Sy = BN‘I/“ of directed polymers. A
second result in [CG17] gives an intermediate disorder regime limit of the same kind for
the logarithmic fluctuations of the transition probability Py ., (X; = y) of the Beta random
walk, with scaling y = ~t + 2t'/2, v € (0,1/2), z € R with time-dependent parameters
o = By =t1/2, as t — oo is time.

In this article we first prove convergence to the GUE Tracy-Widom distribution of the
second order fluctuations of the Beta random walk for any « > 0 and (3 > 0. This result
removes the restrictions of [BC17], where the convergence was proven for x. = = 1
and of [K21] where it was extended to the case « = 1 and 3 > 0. Furthermore, our result
shows that we can keep the same range 6 € (0, 0.5) parametrizing the target points z(0)
(which is expressed as a rational function invlolving polygamma functions) of the large
deviation event {X; > x(0)t} as in [BC17], as long as « > 0.73 and 3 > 0. As a second
result we prove convergence to the GUE Tracy-Widom distribution for the logarithmic
fluctuations of the probability Py ., (X; > x4t), for &, — oo, 3 — oo and z; — 1, under
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an appropriate condition on the growth of «; and 3;. For the case «; = t", 3; = t°, this
condition reduces to r + max(r — s,0) < 1. In the third result of this article we show
that the corresponding result for random walks in space-time i.i.d. environments which
are perturbations of the Beta random walk still holds, along the lines of [KQ18]. An
interesting corollary of our perturbation results, is the appearance of the GUE Tracy-
Widom fluctuations for random walks in space i.i.d. (static) Dirichlet environment in
dimension d = 2, for certain asymptotic behaviour of the parameters, corresponding
to events which force the random walk to move through directed trajectories. The
main challenge of the proofs is doing a sophisticated steep-descent analysis involving
polygamma functions.
In what follows we give a precise formulation of the main results of this article.

2 Main results

We first define the model of random walk in random environment on Z? x IN, where
the factor Z? will represent the space where it moves, while IN is the time. Let |- |;
denote the [; norm. Let U := {e € Z? : |e|y = 1} and P := {(p(e))ecv € [0,1]?? :
YoecuPle) <1} Let Q= PZ'*N_We call {2 the environmental space and each element
w = (W(x,t))pezaten € Q, with w(z,t) = (we(,t))ecu € P, an environment. Note that
we do not assume necessarily that ), we(z,t) = 1, which can be interpreted as jump
probabilities having a non-vanishing probability of absorption at each step. Given w € ¢,
consider the (sub)-Markov chain (Xt)tzo with state space 7. starting from x € 7,
defined through its transition probabilities

Px,w(Xt+1 =y+ €|Xt = y) = wc(yat)v

for y € Z% and t > 0, with P, (X0 = x) = 1. We call the (sub)-Markov process (X;)¢>o
a random walk in the space-time environment w on Z¢ and denote by P, ., its law. If
PP is a probability measure defined on (2, we denote the law P, ,, the quenched law of
the random walk in random environment, and by E, ,, the expectation corresponding to
Py .

A special case of a random walk in random environment is the Beta random walk,
defined for d = 1, and where the environment is space-time i.i.d. Recall that a random
variable B is a Beta random variable of parameters o > 0 and (3 > 0 if for every r € [0, 1]
we have that
T+ B)
L(a)I'(B)

Let (B, 1)zez,1>0 be an ii.d. collection of Beta random variables of parameter o > 0 and
3 > 0. Let P, g be the joint law of w with w;(z,t) = By and w_1(z,t) =1 — B, ;. Then,
the random walk in random environment on Z with law P p is called a Beta random
walk. We will denote by I}, g the corresponding expectation.

An important class of a random walks in random environment corresponds to the
case in which the law P of the environment is concentrated on environments w which
are time-independent, so that w(z) := w(t,z) forall t > 0 and = € Z?. In this case
we will use the notation w(z) = (w(z,e))ecv. A particular example of a random walk
in (time-independent) random environment on 74, is the random walk in Dirichlet
environment (RWDE). To define the RWDE, let us use the notation U = {ey,ea,..., €24}
with the convention egy; = —e; for 1 < i < d. Foreach 1 < i < 2d, let o; > 0.
The Dirichlet distribution with parameters « := (oci)ie{17___7k} is the distribution on
P1 = {(p(e))ecv € [0,1]*" : 3, p(e) < 1} which has a density with respect to the
Lebesgue measure in P; given by

P(B<r)= / %11 —z)B! dx
0
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F(a1+"'+“k) oy —1 o —1
T(or) - T(o) upt ey H dug,
i#ig
where iy is an irrelevant choice of index among {1,...,k} and u;, =1—3_,; u;. The
random walk in Dirichlet environment of parameter « := (oci)ie{lw,gd} is defined as the
random walk on Z¢ whose environment w is time-independent and has a law P, under
which (w(z)),ecze are i.i.d. and have Dirichlet distribution of parameter o.

In what follows we will use the notation P, := Fy ,, for the quenched law of the Beta
random walk. Define P, (t,z) := P,(X; > «). In [RS14] and [RSY13], it was shown that
Py g-a.s.

.1
tllg.lo ; IOg Pw(ta Z‘t) - _I(I)7

where [ is the Legendre transform of

A(s) = tli)rgo % log (E,, [e*¥]) s €R,

where the right-hand side limit exists P g-a.s. In [BC17] a closed formula for I was
obtained using critical Fredholm determinant asymptotics, so that I is implicitely defined
by

U0+ o+ pB)+T1(0) —201(0 + x)
Uy(0) — U160+ x+ B)

z(0) = (2.1)

and
Ui(@+o+p)— V(6 + x)

Wy (0) — W (0+ o+ B)
UO+a+p)— V(O + ),

1(x(0)) =

(WO +a+p)— V()

where U is the digamma function defined as ¥(z) = I''(2)/T'(z), ¥1(z) = ¥'(z) is the
trigamma function, z € C, 6 € (0, 00), and as 6 ranges from 0 to oo, z(#) ranges from 1 to
(o« —B)/(cc + B). Define o(f) by the relation

20(0)> = Wo (O 4 o) — Uo (0 + o+ P)
Ui(0+o0) — U104+ x+B)
U(0) — U0+ o+ B)

(Uy(0+ o+ B) — Ty(0)), (2.2)

where Uy(z) := ¥}(z). By Lemma 5.3 of [BC17], the right hand side of (2.2) is positive
so that o(#) > 0. Our first result is an extension of Theorem 1.15 of [BC17] and Theorem
1.2 of [K21] which includes the case « > 0.7, f > 0 and 6 € (0,0.5). Recall that the GUE
Tracy-Widom distribution is defined by Foyg(z) = det(I — Ka;) L2(z,4+00) T € R, where
det(I — K4,)12(4,+00) is the Fredholm determinant of the Airy kernel K4; kernel defined
as

£27m1/3 50 e™i/3 50

3/3 zu 1
Kyi(u,v) ——dzdw,
Az( 27‘[‘2 /_zm/a /e /300 ew /3 wu z —w

where the contours for z and w do not intersect.
Our first result is an extension of Theorem 1.15 of [BC17] and the implication of
Theorem 1.2 of [K21] for the Beta random walk.
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Theorem 2.1. Forall « > 0, § > 0 and 6 € (0, min{0.5,0.69 x «}), we have that

<log (Py(t,x(0)t)) + I(x(0))t
t1/30(0)

It should be noted that the range of target points z(6) varies from x(6) = 1 for 6 =0
to %E which is the speed of the random walk, as § — co. Since the convergence in the
above theorem is for values of § not larger than min{0.5,0.69 x «}, and z(#) is decreasing
with 6, the range of target points is far from the velocity 3%[5

Also, Theorem 2.1 shows in particular that the convergence to the GUE Tracy-
Widom distribution occurs for all § € (0,0.5) and > 0 as long as « > 0.73. The case
a = =1, was proven for all § € (0,0.5) in [BC17] and extended to x =1 and # > 0 in
[K21]. Removing these restrictions to obtain Theorem 2.1 is technically challenging and
requires sophisticated estimates involving the polygamma functions. Our bounds on ¢
and « are not optimal, and the methods presented here could give better estimates.

Our second result shows that the intermediate disorder regime holds for the Beta
random walk with parameters tending to co. It should be noted that since 6 will be
fixed, by (2.1), we will also have that () — 1. To state the theorem, we introduce the
following function which will play a key role in the rate at which « and 3 can tend to
infinity,

lim ]P‘x’[g

t—o00

< y) = Four(y).

g(x,y) == ( Y forz > 0,y > 0.
x

r+y)
This function will appear from the difference between the trigamma functions ¥, (0 +
o) — U1(0 + « + ). We will assume that the parameters « and $ depend on the terminal
time ¢, and we will denote them by («;, 3;): this means that the random environment is
given by space-time i.i.d. beta distributed random variables of parameters (o, 3;). We
will assume that

lim o = o0, lim B; = (2.3)
t—o00 t—o0

and that

t—o0

In the following theorem, the quantities z(#) and o(#) will be time dependent since they
will be evaluated using time-dependent parameters («;, 3:) for the beta random walk. It
will turn out that under conditions (2.3) and (2.4), we will have that

tz(0) ~ t — C(0)tg(o, Be), (2.5)

where C(6) > 0 is a constant depending on 6, with the correction term tg(x:, f¢) = o(t)
but tg(o, p¢) — oo as t — oo. This ensures that the entropy tends to oo in the sense
that the number of trajectories involved in the probability P, (¢, z(6)t) will tend to co as
t — oo. Furthermore, we will also have under (2.4) that o(0) ~ C’(0)g(e, B¢), for some
constant C'(0) > 0, so that

t35(0) = oc.

Theorem 2.2. Consider a family of Beta random walks of parameters («;, ;). Assume
that conditions (2.3) and (2.4) are satisfied. Then, for all § € (0,0.5) we have that

. log (P, (t, z(0)t)) + I(x(0))t
< =
At Pec o ( 1136(0) <v) = Fously).
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In the above theorem, the target point x(0) is approaching 1 as t — oo, through its
dependence on time from «; and (3; (see (2.5)). If we want to achieve a result where
oy — 00, By — oo, but the target point z(9) is fixed, we would need to choose also the
parameter 6 as a function of time, so that #; — oo as t — oo. For the moment, this
regime is out of the reach of the methods used in this article because the deformations
of contours used are justified only for § < min{0.5,0.69 x «}.

In the particular case in which «; = c1t", B¢ = cot®, for some constants ¢; > 0 and
¢ > 0, and the following condition is satisfied,

r 4+ max(r —s,0) < 1, (2.6)

then assumptions (2.3) and (2.4) are satisfied. If also r = s, the law of the Beta
distribution with parameter (o, B;) converges to the atom at ¢;/(c1 + ¢2).

The proof of Theorems 2.1 and 2.2 is based on an exact formula for the Laplace
transform of the probabilities P, (¢,2) from where an asymptotic analysis through steep-
descent methods of integrals on complex contours is carried out. The asymptotic analysis
approach is within the spririt of what is carried out in the context of the log-gamma
polymer in [BCR13], the O’Connell-Yor semi-discrete polymer and the continuum random
polymer in [BCF14] and for the Beta random walk (or Beta polymer) in [BC17] and [K21]
for « = 1 and 3 > 0. For the proof of Theorem 2.1, we have to do some challenging
computations involving the polygamma functions, leading to the required steep-descent
estimates and involving the following complex function

o 1—x(0) I+ 2) 14 x(0) I+ 2)
h(z) :=I(z(0))z + — log ( ) ) + 5 log (F(och n z)) , (2.7)

which turns out to have a critical point at z = . We then do a steep-descent analysis
near this critical point, so that the choice of contours near this point will be important.
Here we choose them in a way similar to the choice of [K21]. It appears that this
approach is robust enough to extend the validity of the convergence to the GUE Tracy-
Widom of the second order correction of the large deviation probabilities to the range of
parameters stated in Theorem 2.1. Nevertheless, the first limitation of this approach
is the impossibility of deforming contours to achieve a circular contour centered at the
origin of radius larger than 1/2, restricting the range of parameters to 6 € (0,1/2). The
second limitation shows up in the necessity of proving two key inequalities involving h
and its derivatives, which ensure the steep-descent properties with the chosen contours,
which actually turn out to be false for some values of « > 0, f > 0 and 6 € (0,0.5). At
any rate, we expect that an approach which enables us to go to values of § > 0.5, might
be possible with a clever choice of contours, and could give an extension of Theorem 2.1
toalld >0, « >0and 3 > 0.

For Theorem 2.2, we have to keep track of the dependence of several estimates on «;
and B;, and essentially the time scale changes from ¢ to ot3, but now ¢ depends on time
through «; and f3;.

Our final result extends Theorem 2.2 to random walks in space time i.i.d. environ-
ments which are close to the Beta random walk. To state it, we need to define the concept
of matching moments between two families of environments, one of which has Beta dis-
tributions. Given an environment w, define { = (£(z,t))sez.t>0 by {4 (2, 1) = —logws (x, 1)
and £_(z,t) = —logw_1(z,t), so that

e @D — ) (2,¢) and e &Y = (a,t).

We will also use the multi-index notation for t = (t1,t2) € R?,
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la| = a1 + ag, tY =752,

Definition 2.3 (Moment matching condition). Consider a family of Beta probability
measures (P, g, )i>0 such that (2.3), (2.4) are satisfied. Assume also that

Ml = tll>H<>lo E“t’ﬁt[§+(07t)] = _tli)ngo (\Ij(oct) - \Ij((xt + Bt))

and

My := lim By, p,[6-(0,1)] = — lim (¥(B) — (o + Be))

t—o00 t—o0

exist. Define

£+($,t) = 51(-r7t) =&y (z,t) — My and g—(x’t) = 52(x7t) =& (v,t) — Ma.

Let f(t) : [0,00) — [0,00). Given a family of probability measures (P;),;>o defined on the
environmental space ) (with corresponding expectations (IE;);>o), we say that it matches
moments up to order k at rate f with the family (Py, g,)t>0, if we have that for all x € Z
andt>1,
B[ (2,1)] — By p, [€%(2,8)]| < f(t),  forlal <k,
and
|E[E% (@, 1)]| < f(t),  for|al =k.

We can now state the third result of this article. Again, the quantities x(0) and o(6)
will be time dependent through the time-dependent parameters («;, 3;) for the beta
random walk. To state this theorem, we define for time ¢t > 0, the set

Dy :={z€Z%: |z|; <t}.

Note that the convex hull of the range of the Dirichlet random walk at time ¢ in Z2 is D;.
Define its boundary

OD; :={z€7Z?: |z, = t}.
We then can define 8Dt+’Jr :={2€0D;: 2z >0,29 >0}, 5‘Dt+’7 :={2€0D;: 2 >0,29 <
0}, dD; " :={2€dD; : 21 < 0,20 >0} and AD; "~ := {z € dD; : z; < 0,25 < 0}. We have
that 9D, = 9Dt UAD,"~ UAOD,; T UAD, . Fort >0 and y € (0,1) consider the set

Ay i={z¢ 72zl =tz > (t+y)/2,20 > 0} C 8D:"+.

See Figure 1 to visualize the sets D;, dD;, dD;"", oD;/~, D, "%, D, and Ay w0yt
We will adopt the notation

PO,w(tvy) = PO,w(Xt S At,y)~ (28)

Theorem 2.4. Consider a family of parameters (&, ;) that satisfy (2.3) and (2.4). Let

6 € (0,0.5). Let (IP,);>0 be a family of environmental laws which matches moments up to
k

order k at rate oct_b1 with (P, g, )i>0 and such that

i s = 29
Then
. log (Po ., (t, z(0)t)) + I(z(0))t B
B < 11735(0) =v) = Feuely)
EJP 27 (2022), paper 63. https://www.imstat.org/ejp
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Our approach to prove Theorem 2.4 is to express the weak convergence in terms
of the convergence of a large enough family of expectations involving smooth enough
functions, and then making a Taylor expansion, and apply Theorem 2.2. This is similar to
what is presented in [KQ18], although here we have to deal with perturbations which
involve two parameters instead of one.

Theorem 2.4 has the following corollary for random walks in Dirichlet random envi-
ronment in dimension d = 2. As in Theorem 2.4, the quantities z(6) and o(6) will be time
dependent through time-dependent parameters (o, 3;) and Py ., (¢, 2(0)t) is defined in
(2.8).

Corollary 2.5. Consider a family of random walks in Dirichlet environment on Z? of
parameters (ot )i>0 With o = (&¢,i)ieq1,....ay @nd o1 = ;0 =7, ;3 <t P and o 4 < 7P
fort > 1, for some r € (0,1) and

.....

1
pzr{——‘ - (2.10)
Then for all § € (0,0.5) we have that

(log (Pow(t, x(0)t)) + I(x(0))t
1/30(0)

lim Py, < y) = Four(y).

22

Z1

Figure 1: The set D; and its boundary 0D, divided into the four quadrants, the large
deviation event A, ,(g); (in blue) of Theorem 2.4 and Corollary 2.5 and a typical directed
trajectory (in red) of a random walk starting from 0. In the case of Corollary 2.5, the
length of the blue segment 4, , ), grows like O(t'~") ast — cc.

Corollary 2.5 is a particular case of perturbations of random walks in i.i.d. random
environment in dimension d = 2 which are perturbations of the Beta random walk (see
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Figure 1), and can be derived from Theorem 2.4 comparing the law of the Dirichlet
random walk (for directed trajectories) with the law of a Beta random walk with specific
parameters (o4, 3:) (see Lemma 4.3 for the choice of these parameters). Its proof
requires obtaining good enough estimates for the moments of Dirichlet random variables.
It should be emphasized that even though the result concerns a random walk in a static
i.i.d. environment, the random walk is not allowed to backtrack simply because the
event {X; € A; )} contains only directed trajectories. On the other hand, if o3
and oy 4 decay to 0 exponentially fast, it would be possible to state a variation of this
corollary where the large deviation event includes trajectories which could backtrack.
Nevertheless, in a sense, this situation would correspond to a case in which these
trajectories do not contribute at all to the large deviations, nor to its correction. It
might be possible to extend the corollary to large deviation events which genuinely allow
backtracking to some extent, but this would be a task for a separate article and it would
require different methods besides the moment matching technique.

In Section 3, we present the proof of Theorems 2.1 and 2.2 in a unified way. In
Section 4, we will prove Theorem 2.4. Throughout the rest of this article we will adopt
the notation C1, Co, .. ., and ¢y, ¢, . . ., to denote constants, which in general might depend
on some of the parameters involved. In particular, they might depend on « and (3, and it
will be important to keep track of this dependence in order to prove Theorem 2.2.

3 Proof of Theorems 2.1 and 2.2

To prove Theorems 2.1 and 2.2 we will do a careful steep-descent analysis, whose
starting point is the connection between the Laplace transform and the distribution
functions. This connection is explained in Section 3.1. In Section 3.2, we present an exact
determinantal formula derived in [BC17], which will then lend itself to do an asymptotic
analysis. In Section 3.3 we explain the general strategy to do the aymptotic analysis of
the determinantal formula to prove Theorems 2.1 and 2.2, summarizing the main step
as Proposition 3.4. In Section 3.5, several estimates will be proven showing that the
contours involved have the steep-descent property, starting from Lemmas 3.7 and 3.8.
This will be applied in Section 3.5 to obtain the necessary bound on the integrands over
these complex contours. In Section 3.7, Proposition 3.4 will be proven. Finally in Section
3.9, Lemmas 3.7 and 3.8 are proven.

3.1 Connection to the Laplace transform

The main conclusion of this section will be the following lemma showing how to
obtain the limiting distribution function of the fluctuations of log P, (¢, z(#)t) through its
Laplace transform. Part (i) of the Lemma is stated in [BC17], although it is a standard
method already used in similar contexts by other authors (se for example [BCR13] or
[BCF14]).

For y € R define

uly) = —e @O~ o Oy, (3.1)

Our question is under what assumptions on the parameters (o, 3:):>0 is the following
equation valid:

lim Eq, g, [et0)P(0200)]

t—o0

L log (P, (t, z(0)t)) + I(x(0))t

N tlggoIP‘x"B‘ ( t1/30(0) sy, (3.2)
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The statement (3.2) says that also the right-hand side limit exists. But we would also
like to ensure that this limit corresponds to some convergence in distribution. We will
adopt the convention that for the case of a Beta distribution with fixed parameters («, 3),
oy = ocand By = 3 forallt > 0.

Let us explain how we will prove (3.2). We will need the following lemma whose proof
we omit (see for example [BC14]).

Lemma 3.1. Consider a sequence of functions (f;):icn mapping R — [0, 1] such that

(i) For eacht, fi(x) is strictly decreasing in x.
(ii) For eacht, lim,_,_ fi(x) = 1 and lim,_,~ fi(z) = 0.
(iii) For each ¢ > 0, on R\[-6, 4], f; converges uniformly to 1(z < 0).

Define the r-shift of f; as f] (z) = fi(x — r). Consider a sequence of random variables X
such that for eachr € R,

Jim B[f7 (X,)] = p(r),
and assume that p(r) is a continuous probability distribution function. Then X; converges
weakly in distribution to a random variable X which is distributed according to P(X <
r) = p(r).

We will apply Lemma 3.1 to prove (3.2) making a specific choice of functions and
random variables. Let § > 0. Consider the family of functions (f;):cn defined by
Folw) = e, (3.3)
In the case in which «, 3 and 6 are fixed and satisfy the assumptions « > 0, 3 > 0 and
6 € (0,min{0.5,0.69 x «}), it is obvious that this family satisfies conditions (¢), (i¢) and
(#4i) of Lemma 3.1. For the case in which (a;);>0 and (p;):>0 satisfy (2.3) and (2.4), by
parts (iv) and (v) of Corollary 3.6 (which is stated and proven in Section 3.4) we have
that

lim to () = oo, (3.4)

t—o0

so that (3.3) still satisfies (¢), (i4) and (iii) of Lemma 3.1. Let (X;);cw be defined by

_ log P,(t,x(0)t) + I(x(@))t.

X 3.5
t t1/30'(9) ( )

Consider now the statement
Jim B[ff(X,)] = lim By, p, |00 = lim Po, g, (X, <7). (3.6)

The following proposition summarizes what we have explained in relation to (3.2), and
will be proven below.

Proposition 3.2. Consider the family of functions (f;):cw defined in (3.3) and the ran-
dom variables (X;);c defined in (3.5).

(i) Forallo« >0, 8> 0 and 6 € (0,min{0.5,0.69 x «}), we have that (3.6) is satisfied,
and the limit exists for all r and (X;).en converges in distribution to some random
variable X.

(ii) Let (x:)i>0 and (B:)i>0 satisfy (2.3) and (2.4). Then, (3.6) is satisfied, the limit
exists for all r and (X;);cv converges in distribution to some random variable X .

The first equality in (3.6) under the assumption of parts (i) or (i¢) of Proposition 3.2
is immediate from the definitions. The second statement of parts (i) and (¢7) Proposition
3.2 will be proven in Section 3.7.

EJP 27 (2022), paper 63. https://www.imstat.org/ejp
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3.2 Determinantal formula for the Laplace transform

The second step in the proof of Theorem 2.1 will be the following exact formula for
the Laplace transform of P(¢,x) proved in [BC17]. One way of deriving this formula is to
obtain integral formulas for the moments of P(t,z) using a variant of the Bethe ansatz
and a non-commutative binomial identity, throug a recurrent system of equations for the
moments of P(t, z).
Theorem 3.3 (Barraquand-Corwin, 2017). For u € C\Rso, fixt € Z>o, © € {—t,...,t}
with the same parity, and «, 3 > 0. Then one has

5 [eup(t,ac)} = det(I — K)o )

where C is a small positively oriented circle containing 0 but not —x — 3 nor —1, and
KEW . L2(Cy) — L?(Cy) is defined by its integral kernel

; (3.7)

1 /1/2+z‘oo T ( )S gRW(U) ds
1

KRW N o— _
u (,0) 2mi J1j9—i0e sin(ms) gEF" (v +5s)s+v—1

where

¢ (v) = (F(F(”)))M/z (oo ”))(MW r).

a+v Ia+v)

3.3 Asymptotic analysis of the Laplace transform

Here we will show how to finish the proof of Theorems 2.1 and 2.2, proving the
convergence of the Laplace transform of the normalized fluctuations of log P, (¢, 2(6)t)
to the GUE Tracy-Widom distribution. From Proposition 3.2, we can see that to prove
these theorems, we can use the determinantal formula of Theorem 3.3. The asymptotic
steep-descent analysis that will be later used will be similar to the proof of Theorem 5.2
of [BC17] or Theorem 2.1 of [K21]. Nevertheless, to prove the necessary steep-descent
properties, a technical analysis of high complexity involving the polygamma functions
must be executed, both to deal with arbitrary values of « > 0 and 3 > 0 in Theorem 2.1
(specially in order to achieve the range 6 € (0, 0.5) of validity for all &« > 0.75 and 3 > 0),
and to deal with values of « and 3 tending to oo in Theorem 2.2.

We first rewrite the kernel K* (v, v') choosing u = u(y) as in (3.1) so that

1/24i00
KRW(H V') = i/ m et(h(z)7h(v))7t1/3a(0)y(z7v)F(v) dz (3.8
“ ’ 210 J1j2—ino SiN(T(2 = 0)) [(z)z—

where we recall the definition of h in (2.7). It can be checked that 6 is a critical point
for the function h, so that h/(f) = h”(#) = 0. We hence follow the steepest-descent
method deforming the integration contours so that they go across this critical point.
As in [BC17], we deform the contour Cj in Theorem 3.3 (the Fredholm contour) to the
contour

Cy:={z€C:|z| =0}, (3.9)

defined as the circle centered at 0 with radius #, and the vertical line in C passing
through 1/2 in the definition of the kernel (3.7) to

Dy ={0+iy:y € R}. (3.10)

There is no problem in doing this as long as we avoid the poles, which happens if

EJP 27 (2022), paper 63. https://www.imstat.org/ejp
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6 < min{a+ B,1/2}. (3.11)
Let also for e > 0, B(6, ¢) be the ball of radius € centered at ¢ in C,

Cy:=Cypn B(be), (3.12)
the part of the contour Cy inside B(0, ¢), while

D := Dy N B(0, ), (3.13)

the part of the contour Dy inside B(6,¢). As it is standard in several results proving
convergence to the GUE Tracy-Widom distribution (see for example [BC17] or [K21]), the
proof will be based in steep-descent methods for the complex contours. We summarize
this in a proposition that we state below. To state it, we will modify the the contour Cf,
to a contour which is a piece of a wedge, which in the limit becomes a full wedge defined
by a certain angle ¢. Let us explain how to choose ¢. For L > 0 define the contour for
arbitrary ¢ € (7/6,7/2),

wk .= {9 + |yleieIsom®) .y, ¢ [—L,L]} .

Note that Cj is an arc of circle which crosses 6 vertically. We now choose L and ¢ so
that the endpoints of W} and of C§ coincide. Then note that for ¢ small enough we
can replace C§ by Wl. We will also introduce the extension of the piece of wedge W}
outside of the ball B(6, ¢) through the contour

Cyt = Cy — B(b,¢),

defined as (see Figure 2)

Vi =WEuoyT.

Figure 2: The contour V; composed by the union of the contours C§’+ and WGL , and in
dashed line the contour (Y.

With the choice of ¢ explained above, we also define

EJP 27 (2022), paper 63. https://www.imstat.org/ejp
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W = {9 ¥ |yleimrsom®) .y ]R} . (3.14)

We will need to define for y € R the kernel K,

Ko i= o [

T 2mi

e /300

3
1 z°[3—yz
¢ dz,

Cinssae (2 — W) (w — 2) ew?/3myw
where the contour for z is a wedge-shaped contour constituted of two rays going to
infinity in the directions e~*"/3 and ¢!"/? that do not intersect Wy°.

Proposition 3.4. Consider the equality

Jim det (I — K (3.15)
—00

) by = et + Ky) s

(Wge):
(i) Forall« >0, § > 0 and 6 € (0,min{0.5,0.69 x «}), we have that (3.15) is satisfied.

(ii) Assume that («;):>0 and (B:):>o satisfy (2.3) and (2.4). Then for all § € (0,0.5),
(3.15) is satisfied.

The proof of Proposition 3.4 will proceed in two steps. Firstly, we will truncate all the
integrations to contours at a distance ¢ of 6 for some ¢ € (0,6/2), showing that

lim det (I — KW
t—oo

— 1i RW
u ) paey) = Jim det (T K

Yy€ )L2(05) )

where

K (0,0)

_ LT k@-he)—t ey P 1 (3.16)
2mi J pg sin(m(z — v)) I'(z) z—

Secondly, we will prove that

lim det (I — K
t—o0

we Jiaiog = AU+ Ky) ey

The details of this proof will be given in Section 3.7. From Proposition 3.4, Theorem 2.1
now follows as in [BC17] from the identity

det(I + Ky) 120y = det(] — Kai)pa(y o)

valid for y € R. It remains to prove Proposition 3.4. We will first prove steep-descent
estimates needed for the proof of Theorem 2.1 and quantitative versions of them needed
for the proof of Theorem 2.2.

3.4 Preliminary estimates involving the polygamma functions

Here we will derive several estimates which will eventually prove the necessary
steep-descent properties of the integrals along the complex contours in the Fredholm
determinants and its kernel.

Recall that the polygamma function of order k, for k£ > 1, is defined as

We start with several estimates involving the polygamma functions.

Lemma 3.5. The following inequalities are satisfied.

EJP 27 (2022), paper 63. https://www.imstat.org/ejp
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(i) Forallk > 1 and x > 0,

1 1 1 ka1 1 11
k! <xk+1 + k (x+ 1)k> < (*1) \Pk(x) < k! <:Ck+1 + k’xk> . (3.17)

(ii) For everyz >0,y > 0 and k > 1 we have that

1 1 1
o+l (24t L
Ho(w +1,y) (:ck * k(o:Jrl)kl)

1 1
< klg(z, y)ﬁ + (k- ng(?ﬁ +1,y)

< (D (T () = Up(z +y))
< (k+1)lg(x, y) (;Jrkimkl—l) (3.18)

Proof. First note that for all £ > 1,

oo

1
_ k+1
§=0
Proof of part (i). From (3.19) we have that
> 1 11
k+1
(1) 1Ty (2) = k! xm +Z H e | < (xk+1 +kxk>.
j:1
Similarly;,
1 = 1 1 11
1), (2) = k! > k! —
(=1) w(x) ) +j; (z + )R+t | =5\ g T (z +1)F
Proof of part (ii). From the upper bound of part () note that
z+y
(D" ( Tk () = Up(z +y) = / (=)W p1 (u)du
SRRV 1 ” 1
!
S(k+1)./m <uk+2+k’+1uk+1>du
1 1 1

<(k+1)

< (4 0t (5 + Ty )
For the lower bound, first note that

oty 1 1 1 1 1
~F2 gy = - > — .
/T U U ] (xk+1 (x+y)k+1> —k+1xkg($7y)

Hence,
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4y
0 - et 2 (0 (e e ) 4

1 1 1
> W ——
1 1 1
| i - -
>Klg(z+1,y) <mk+k(x+1)’“—1>' O

We will now apply Lemma 3.5 to derive several crucial properties involving the
function A [cf. (2.7)], which plays a central role in the steep-descent analysis that will be
made. For the record, we write the following expression for h(k)(G), valid when k£ > 2,

h(k)(g) =W, (0 + OC) — U 1(0+ax+B)
Wy(0+ o) — Uy (0+ o+ B)
Uy (0) — 010+ o+ B)

(Ur—1(0+ x4+ B) — Wp_1(0)) . (3.20)

Corollary 3.6. The following estimates are satisfied,

(i) Forall« > 0 and 3 > 0,

Vi) = Ui+ B) = gl +1,B).

(ii) Forall « >0, > 0,0 > 0 and k > 1, we have that

14671

[Ur(0 + o) = Ui(0 + o+ )] < (k+ Dlgler, B)—gp=——

(iii) Forall« >0, 3 >0, 6 € (0,0.5) and k > 3 we have that

k!
(R (0)] < 64g(cx, B) i3

(iv) For all oy > 0 there is a 6y > 0 such that for « > «y, f > 0 and 0 € (0,6y) one has
that

a*(0) | h(0)
260 4!
where C1(0, og) > 0 depends only on 6 and «y. Furthermore 6y(c) can be chosen
so that lim,, o 0y = 00.
(v) Forall « >0, 3 > 0 and 6 > 0 we have that

> C1(0, 00)g(x, B).

o3(0) = %h(?’) (0) >0 and A™(9) <0. (3.21)

Proof. Proof of part (i). This is immediate from the lower bound of part (ii) of Lemma
3.5.
Proof of part (ii). From the upper bound of part (i¢) of Lemma 3.5 note that

1+071
[Wp (0 + o) = V(0 + o+ B)| < (kb +1)!g(0 + o, 6)9’“7—1
Proof of part (iii). From part (i¢) of Lemma 3.5 note that
EJP 27 (2022), paper 63. https://www.imstat.org/ejp
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1 2
g0+ 1,0+ B) <9 + 1> <UL (0) — P10+ o+ p) <g(0,c+p) (9 + 1> . (3.22)
Combining this with part (i7), we have that for § € (0,0.5),
[Tp_1(0+ o+ B) — VUp_1(6)] < (k) 1 g0, 0+B)
Ui(0) -0 (0+a+p) — 5 T0Flg@+1,ax+B)
< (KN~ F=D4972 = 4(k!)o~*+D), (3.23)

On the other hand, using this bound and (3.20), we get that

IW®)(0)] = |Tg_1(0 4+ ) — Vg1 (0 + o+ B)|
U0+ o) — U0+ o+ B)
Ui(0) — U0+ ax+B)
S W10+ ) = Vi1 (6 4+ «x + B)]
Uy (o) — Uy (e + B)
Wy (0) =W (0+ o+ B)

1

k! k!
< (k= Dlg(ex B) g + 32000 B) 7y < 6aler B) 7

+

|\I/k_1(9 + o+ B) — \Ifk_1(9)|

[Wr_1(0+x+B) — Pr_1(0)]

(3.24)

where in the second to last inequality we have used (3.23) and part (i¢) again. This
proves part (iii).

Proof of part (iv). Dropping out the positive terms of the first two lines of the above
display we obtain that,

o3 (4)

+l\111(9+oc)—\111(9+oc+(5)
4 0,(0) - U0+ ot B)
\111(9+OC)—\I/1(0+0C+ B) (9)
\111(9)7\1/1(94‘0(4’ B)
1 W0+ ) — Wy (0+ o+ B)_
Z %(\IJZ(CX) _\112(“+ B)) - \111(9) _\111(0_’_oc+ B) ‘—‘( )
\111(1+0()—\I’1(1+0C+ B) —
(\:[12(0‘) _\112(0(—’_ B)) + \111(9) _\111(9_’_ o+ [3) (_‘—‘(9))
82+ B+ )+ D)
g(1,x+B)(O " +1) O

\113(0+ x + B)

|
(1]

>
— 20

where for the last inequality we have used parts (i) and (i) of Lemma 3.5, and we have
used the fact that

oo

20 + 4n

[1]

Now assume that &y > 0 is fixed and &« > &g, f > 0 and 6 > 0. In this case

g2+ «, B) Z( oo >2

: O,
g((xaﬁ) 2""_(XO ?
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We then have that

a3(0)  hH(9) 1 -
20 A1 1+6 (_9‘(9») '

Since —0=(0) — oo as § — 04, from this inequality it is clear that there is a fy(ag) > 0
(depending only on ), such that for all « > &y, B > 0 and 8 € (0,6,), the right-hand
side is positive. Furthermore, we can also easily check 6y(ap) can be chosen so that
lima0—>oo 90 = OQ.

Proof of part (v). The first inequality of (3.21) follows from part (iv) after we prove that
h*)(0) < 0. So we will just prove that h(*)(9) < 0. Recall the expression (3.20) for h(¥(z).
From this expression, we see that it is enough to show that

1
> g(o, B) (-2 +2C,
Xo

\113(9+0C) *\1’3(94‘0(4’ [3) < \113(9) 7\1’3(9‘1‘0(4’ B)
Ui(0+o)— P10+ a+pB)  T(0) — V(0 +ax+B)

This is equivalent to G = i—f being strictly convex on (0, c0), that is,

oIy —
G//: 3 (1@/)33 1 O\I];1>O
1
or,as ¥; <0,

oo

VW) — WLUY)(z) = 48( 3 3 = 3 S 0
s IEDIEEEORE DI R

nnon

where we used the notation x,, = = + n. But this is true, since

11 11 11 11 1 s

6 3
L Ty n “‘m m ‘n n m nem

3.5 Steep-descent estimates

Let us now state three lemmas which will give the steepest-descent properties of h
on Cy and Dy. The first one, is a quantitative version of Lemma 5.5 of [BC17] which had
the restriction @« = 3 = 1, extending it for all values of « and (3, at the cost of having to
choose 6 small enough and is one of the main challenges in the proof of Theorem 2.1.

Lemma 3.7. Forall« >0, § > 0, 6 € (0,min{0.5,0.69 x «}) and ¢ € [0, 27|, one has that
Re (i0e'h’ (0e'?)) > 0. (3.25)
Furthermore, there is an oy > 0 such that for o« > g, 3 > 0, ¢ € [0,27] and 6 € (0,0.5),

Re (i0e’®h/ (0e'®)) > C36% sin ¢(1 — cos ¢)g(a + 1, B),
for some constant Cs > 0 depending only on «, but increasing on «.

Numerical computations suggest (3.25) of Lemma 3.7 is false for some values of
a>0,3>0andf >0 (even # € (0,0.5)). Nevertheless, we expect Theorem 2.1 to
be valid for all x > 0, 3 > 0 and 6 > 0. This would imply that different steep descent
contours would have to be chosen.
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The second lemma we present is a quantitative version of Lemma 5.4 of [BC17].
Define for z,y € R,

= 1
O(r,y) =) ———5 5 (3.26)
7;) (n+x)2 4 y2

Lemma 3.8. Forall x > 0, 3 > 0 and 6§ > 0 we have that

(i) Im~' (0 4+ iy) > 0 fory > 0 and Im h/(6 + iy) < 0 fory < 0.
(i) Imh' (0 + iy) = yH(0,y, o, B) where

H(0,y, o, B) > 8 (3.27)

T (0+ o) — Wy (0+ ot + B) /9+“ y?(z — 0)dx
Ui(0) =010+ a+B) Jo L ((wt+n)?+y?)P
Finally, the third lemma, is a requirement that has been used in the latest version of
[BC17], and which in our case gives the biggest limitation on the range of values of «, 3
and f for which we can prove Theorem 2.1.

Lemma 3.9. Forall « > 0, § > 0 and 6 € (0, min{0.5, x}), we have that

a3(0) A (9)
20 4!

Numerical computations also suggest that Lemma 2.1 is false for some values of
a>0,p>0andf € (0,0.5). Again, we expect Theorem 2.1 to hold despite this, but
different steep descent contours would have to be chosen. We will present the proof of
Lemma 2.1 in Section 3.8.

We will present the proofs of Lemmas 3.7 and 3.8 in Section 3.9. Now we will
continue developing several consequences of these lemmas. From Lemma 3.7 we obtain
the following corollary which extends Lemma 5.5 of [BC17] for arbitrary o« > 0 and
B >0.

In what follows we will say that the contour Cjy is steep-descent for the function
—Re(h) if Re(h(fe'?)) is strictly increasing for ¢ € (0,7) and strictly decreasing for
(—m,0).

Corollary 3.10. For all « > 0, 8 > 0 and 6 € (0,min{0.5,0.69 x «}) the contour Cy is
steep-descent for — Re(h).

> 0.

On the other hand, exactly as in [BC17], from part (i) of Lemma 3.8, we obtain
Lemma 5.4 of [BC17], which we state as the following corollary for convenience.

Corollary 3.11. Forall « > 0, 3 > 0 and 0 > 0, the contour Dy is steep-descent for the
function Re(h) in the sense that Re(h(6 + iy)) is strictly decreasing for y positive and
strictly increasing for y negative.

We will now need to modify the vertical line contour Dy so that it avoids the singularity
at 0. This will be a time dependent modification. For each r > 0 define,

Dy =Dy —B(0,r),

Ver’+ = V(; -B (9,7‘),
the semicircle

1

. el —
59.—{,26@.2 0‘_0(9)151/3’

Re(z — 0) > 0}
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and the contour

12571/3,

Dl =Dy tust.

See Figure 3 for a representation of these contours together with the contour V. The
presence of the factor o~ in the definition of D} will be irrelevant in the proof of Theorem
2.1, since it will only change the computations by a fixed constant. Nevertheless, it will
be important in the proof of Theorem 2.2, where o(#) — 0 as ¢t — co. In what follows we
adopt the notation o; = 04(f) to admit the possibility that o is time dependent because it
is a function of time dependent parameters (&, B+).

Figure 3: The contours V{ and D}, with its ¢ dependent deformation to avoid the singu-
larity at 6.

Lemma 3.12. Forallax > 0,3 > 0,6 > 0 and t > ty, where atoté/gﬁ > 2, we have that
for all z € D§,

Re(h(:) = h(6)) < 128(ct,B) 75—

Proof. For z € Dy — B(0,0~'t~1/3), the lemma follows from Corollary 3.11. For z €

D% N B(0,0~1t~1/3) we have that, for ¢ > t, where t, is such that at(l)/se > 2,

11 = 1

(k
aaktk/glh )(0)] < 64g(«, ﬁ)kz PSRy
=3

M2

|h(z) = h(0)] <

-
Il

3
11 < 1 1
< 64g(o, B) 55—, > PrnyEy T 128g(ct, B) 555
0

k=
where we have used part (4i7) of Corollary 3.6. O
Corollary 3.13. For all x > 0, § > 0 and 6 € (0,min{0.5,0.69 x o}) the following are
satisfied.
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(i) There is a constant C4 > 0 such that for every z € D;”L and v € Cy we have that

Re(h(z) — h(v)) < —Cyb(e, B, 0)e?,

where h(«x, 3,0) > 0 and for x > 1 and 3 > 1 we have that

b(e, B,0) > C5(0)g(ex, B), (3.28)
for some C5(0) > 0 which does not depend on « or f3.

(ii) There is a constant Cs > 0 such that for every z € D} andv € C;'" = V"7 we have
Ty 0 0 0
that

1
Re(h(z) — h(v)) < —Cse*g(oc+ 1, B) + 128g(a, ﬁ)m-
Proof. Proof of part (i). From Corollary 3.10 we can see that Re(h(6) — h(v)) < 0 which
implies that Re(h(z) — h(v)) < Re(h(z) — h(#)). On the other hand, by Corollary 3.11,
Re(h(z)) is decreasing in y for z = 6 4 iy, y > ¢ and increasing in y for z = 6 + iy, y < —e¢,
so that Re(h(z) — h(6)) < Re(h(0 + ie) — h(0)) for z € Dy ™. It follows that

Re(h(z) — h(v)) = Re(h(z) — h(9)) + Re(h(8) — h(v))

< Re(h(6 -+ ) — h(6)) = [ Iy [0+ i)
S 7H(03647(Xa 6)64,

where in the last inequality we have used part (i7) of Lemma 3.8. Now,

H(0,y, o, B) > 8y

Uy (0+ o) — Uy (0+ 0+ B) /9+“ (x — 0)da
0 ((

W1(0) — Wi (0 + o+ B) (@ +n)2+1)%

Defining,

U0+ o) — Uy (04 ot B) [ _ (z—0)dx
h(x, B,0) :=8y U(0) — U1 (04 o+ B) /0 = (x+n)2+1)3

we finish the proof.

Proof of part (ii). By Corollary 3.10 and the fact that v € C’", we have that Re(h(6) —
h(v)) < Re(h(0) — h(Be'®~)), where ¢, is such that |#e’?* — 0| = . Hence, by Lemma 3.12,
we have that

Re(h(z) — h(v))
= Re(h(z) — h(8)) + Re(h(8) — h(v)) < Re(h(8) — h(fe'*~))

n
= 7/ Re(ife'®h’ (0e?))de < —e*crg(oc+ 1, B) + 128g(x, B)
0

0503t’
for some constant c;, where in the last inequality we have used Lemma 3.7. O
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3.6 Steep-descent properties

Here we will apply the steep-descent estimates of the previous section to derive
important steep descent properties of the Fredholm determinant. We will start proving a
couple of properties about the functions involved.

Lemma 3.14. For all « > 0, 8 > 0, § € (0,min{0.5,0.69 x «}) and ¢ € (0,0/2) the
following bounds are satisfied.

(i) Forallve Cy, z € D;’+ andt > 0 we have that

‘et(h(Z)—h(v))—t1/30(9)y(z—v) < = t1Cac" b, B.0)+t" /%o (0)|yle. (3.29)

(i) Forallv e Cy o+ =V, toze D}y and t > 0 we have that

‘et(h(z)—h(v))—tl/sU(G)y(Z—U) < e*tcﬁf49(°‘+1aﬁ)+1289(0¢af5) 5553 +2t1/30(9)\y|. (3.30)

(iii) There is a constant C7 (6, ¢, «, 3) > 0, which is independent of « and 3 when both
o >1and p > 1, such that forallv € W(,L’e, z€DiorveCs, z€ D), andt > 1, we
have that

Hh()=h)—t 3o @)ye—v)| « L _Cr(b.ecB)to(0)v—0]? 3.31
© - 07(6767oc7ﬁ)e . ( ’ )

Proof. Proof of parts (i) and (ii). Part (i) follows from part (i) of Corollary 3.13 and the
inequalities,
et(h(z)—h(v))—tl/ga(Q)y(z—v) — et Re((h(2)—h(v)))—t*36(6)y Re((z—v))

< o tCactn(eB.0)+t 2o (0)]y|

Similarly part (i¢) follows from part (ii) of Corollary 3.13.
Proof of part (iii). Let us use the inequality |z — v| < |v — 0] + o~ '¢~'/3 and Lemma 3.12
to conclude that

Re (t(h(z) — h(v)) — 30 ()y(z — v))
= Re(t(h(z) — h(8)) + Re (t(h(@) — h(v)) — t30(0)y(z — v))

<Re (t(h(0) — h(v))) + 128g(ax, 5)95 3

+t3a(0)[yllv — 0] + [yl. (3.32)
To estimate the first term of the right-hand side in display (3.32) we will make a Taylor

series expansion around 6 of h(v). Recall that v € WQL76 or v € Cg. Define v by

1

U:9+W’f),

and h(?) := h(v). Then,

th(v)
1 vt @ (g ki (k)
= h(9)+§—h (9)+J 4t1/3h +Z T SR 3)/3h (6).
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Thus,
_ 21 4 (R
‘@3| 0 ek—3 .
<) Th( (). (3.33)
k=5
Now, from part (ziz) of Corollary 3.6, we have that
P e € 9(x, B) 7 S ( B)
k=5

where in the last inequality we have used € < 6 / 2. It follows that

Re(#3) Re(v*) 1
T

‘tRe(h(@) — h(0)) — h(4)(9)‘ < 1289(“ B) 2 | 3. (3.34)
Now, since v € W/, or v € C, the argument of v is + (5 + 55 + o(¢)). Then, from the

fact that h(Y(#) < 0 (see part (v) of Corollary 3.6) and that (ot'/3)~'|5| < € (because
vE Wéfe), we have

< —€|t]?ea (8, , B), (3.35)

where in the last inequality we have assumed that ¢ is small enough, and where by parts
(#4i) and (vi) of Corollary 3.6 and by Lemma 3.9, we have that c2(0, &, ) is a constant
independent of « and 3 when both « > 1 and 3 > 1, and ¢2(f, &, ) > 0. We then have
from (3.34) and (3.35), using again part (iv) of Corollary 3.6, that for ¢ small enough,

—tRe(h(3) — h(8)) < —c3(0, &, B)e|t]?,

where ¢3(0, x, $) does not depend on « and 3 for « > 1 and § > 1. Hence,

—tRe(h(v) — h()) < —c3(0, «, B)ea(0)3tjv — 6
and from (3.32) and Lemma 3.12, we get that

et(h(z)—h(a))—tl/So(a)y(z—v)

< ‘et(h<z>—h(e>>+t<h(e>—h(v))—t”%(ew(z—v)
< 1288(0B) ity ot (Re(h(0) —h(v)+/ 0 (0)|y(—v)|

< e*Cg(@,OL,B)EtG’(G)";‘U70‘3+1289((X,ﬁ)ﬁ+64t1/30(9)‘y”’079|
— )

which proves part (iii). O
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3.7 Proof of Proposition 3.4

We will now present the proof of Proposition 3.4 (see also Proposition 5.6 of [BC17]
and Section 8 of [K21]) using the steep descent properties of Section 3.6 along appro-
priate contours. At several steps, in order to deal with the singularity of the kernel
KW (v,0") for v = v/ = 6, we will deform the contours Cy to V§ (see Figure 2) and we
will also have to deform the contour Dj so that it avoids §. We will then show that the
integration outside the ball B(0,¢) has a negligible contribution in the limit. In what
follows we will assume that either « and 3 are fixed (time-independent) or that these
parameters are time-dependent, (&;);>0 and (f¢):>0, and satisfy (2.3) and (2.4).

Step 0. As explained above, we first deform the contour of integration in the definition
of the kernel K™ (v,v) from D, to D} (see Figure 3), so that

KW (0,0) = 1 / T )o@y PY) _dz (3.36)
2mi Jpy sin(w(z — v)) T(z) z—

Step 1. We will now show that whenever v, v’ € Cy we have that

1
RW 1 RW ! —at
|K, " (0,0") = K22 (0,07)] < =° at (3.37)
for some constant ¢5 = ¢5(0, ¢, y) > 0 independent of « and 3 and a; = a;(0,¢, o, B,y) > 0,
such that

ai(0,6 o, B,y) > c59(, B) fora > 1and B > 1,
where the kernel K, . was defined in (3.16). Note that

KA (0,0/) = K (0,0 =

/ LT e —he)—t e @)y—n L) _dz (3.38)
pg+ sin(m(z — v)) I'(z) z—

From part (i) of Lemma 3.14, we have that since v € Cy and z € D;’Jr,

’et(h(Z)—h(v))—tl/30(9)y(z—v) < e tCac b, B 0)+t 2 alyle (3.39)

Now, recall the asymptotics |T'(z + iy)|e? ¥!|y|'/>~* — /27 as y — +oo for x and y real.
This implies that

]. ™
ID(2)| > —e™ 21 (3.40)
c6

for z € Dy for some cg(€) > 0. Furthermore, we have that

|sin(mz)| > cre™ MG (3.41)

for some c; > 0. From this and (3.39) we get now using that v,v’ € Cy and z € D;’+ that

L) () =h (@)=t (@)y(z—n) L(V) 1
sin(r(z — v)) L(z) z -
< CS|F(1})|6*%|Im(Z)|67t0464h(0c7f5,9)+t1/30(9)\ylé, (3.42)

for some constant cg = cg(f,€) > 0. Note that since v € Cp, |I'(v)| < ¢9(d). Hence, from

(3.42), using the fact that
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b(ex,B,0) = C5(0)g(o, B) for > 1and p > 1,

(see (3.28) of part (i) of Corollary 3.13 and part (i) of Lemma 3.14), and part (iii) of
Corollary 3.6 and Lemma 3.9 to obtain an upper bound for o, we obtain (3.37).
Step 2. Here we will show that for v € C;’+ and v’ € Cy one has that

|K (0,0")] < [KEY (v,07)] < ie*”t, (3.43)

for a pair of constants a2(0, &, 3,y) > 0 and c¢19 = ¢10(6, €, y) > 0 such that
Az = aQ(evea &, B7y) > Clog(“a B) for >1 and B > 1.

In fact, using again the estimates (3.40) and (3.41) and part (ii) of Lemma (3.14) we
have that (here z € D})

m () =R @)t (O)(z—n) L) 1
sin(m(z — v)) I'(z) z—

< e1|D(v)]e Fm(=)l g =tCoc a(act1.B) +1280 (. B) gz +2tM P (O)ly]

for some constant ¢11 = ¢11(0, €) > 0. Integrating over z and using part (ii7) of Corollary
3.6 to bound o, we obtain (3.43).
Step 3. Here we will show that for all v € C§ and v' € Cy, we have that

1
|KEY (0,0))] < [KEY (0,0)] < —at!/3emerate =0, (3.44)
’ C12

for some constant ¢;2 = ¢12(0, €, &, 3) > 0 such that
012(976, &, [3) Z C13 for o Z 17 [3 Z 17

for some constant c;3 > 0 independent of « and 3. Indeed, by part (iii) of Lemma 3.14,
(3.40), (3.41), the inequality

(z—v)

sin(m(z — v))

‘ < C14,

and the fact that |z — v| > ¢15(6t'/3)~!, we have that

LT @) =h@) =t o)=L (V) 1
sin(r(z — v)) L(z) z -

™ 1 3 3
<e t1/3 T'(v e—§|1m(z)\ e—C7tU(9) [lv—6| ,
> C160 ‘ ( ) 07

for some constant c¢16 > 0, where we recall that C7(0, ¢, «, ) > 0 does not depend on «
and p for « > 1 and 3 > 1. which proves (3.44).
Step 4. Here we will prove that

lim det(I — KW = lim det(I — KW
t—oo

u )L2(Ce) 00 u >L2(C§)’ (3.45)

as long as the limit in the right-hand side exists. Consider the Fredholm determinantal
expansion
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RW
det([ - K, )LQ(Cg)
— (—1)"
=1+> ( n') / det (K" (wiywy)); ,_, dwy ... dw,. (3.46)
n=1 . (Co)m Y

Now note that

/ det (K" (w;, wj))?,_l dws ...dw,
(Co)™ 7=

n

= / det (wa(wi,wj))ijzl dw; ...dw,
@sn 7

n

+ / det (KW (w;, wj))i _dwy ... dwy.
(C5)"\(Co)n 7

Let us now show that the limit as t — oo of the second term above vanishes.
Combining (3.43) and (3.44) with Hadamard’s inequality, and using part (éii) of
Corollary 3.6, we have that

’det (KfW (wi; wﬂ))jJ:1’ < nn/2 (0170'3t)n/3670180'3t’ (3.47)

for some constants c17 = c17(6, ¢, &, ) > 0 and ¢15 = ¢15(0, €, &, ) > 0 with the property
that both constants are independent of & and 3 for « > 1 and 3 > 1. But note that the
right-hand side of (3.47) defines a series

oo
Z : [ (0170315)”/367618031‘/ < g8 t2(ern)*(@* ) (3.48)
n!

Now, in the case in which « and (3 are fixed it is obvious that the right-hand side of (3.48)
converges to zero as ¢t — co. On the other hand, under the assumption that («;);>o and
(B¢)e>0 satisfy (2.3) and (2.4), we have that lim; o3t = oo (see (3.4)), so that we also
have that the right-hand side of (3.48) tends to 0 as t — oco. It follows that

n

/ det (wa(wi,wj))ijzl dw; . ..dw, =0,
(Co)™\(Cg)™ ’

> —1)"
TN e G

t—00 n!

which proves (3.45).
Step 5. Here we will show that
. RW 1 RW
tlgglo det([ — K} )LQ(Cg) = tlgglo det([ - K, )LQ(Cg). (3.49)
Now we will use the following inequality for the difference between the determinants
of two n x n matrices A = (4;,...,4,) and B = (B4,...,B,), where (4;)1<;<, and
(Bi)1<i<n are the columns of A and B respectively,

| det(A) — det(B)| <Y |det(B1, ..., Bj_1,4; — Bj, Aj1,..., Ay). (3.50)
j=1

Now choose A = (KW (w;, w;))};—, and B = (K'Y (w;, w;))};~,, and apply (3.50), the
bounds (3.37) of Step 1 and (3.44) of Step 4, and Hadamard’s inequality to conclude that
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’det(KfW(wi, wj))zjzl — det (Kfzv(wi, wj))i’j:1

1/2
<n (n162a1t> (nclg(JSt)2/3)n/2 _ (CQO)n/2n(n+1)/2(O_3t)n/2efa1t’
Cs

for some constants c19 = c19(6,€,y, «, ) > 0 and cop = c20(0, €,y, x, ) > 0, which are
independent of x and 3 for « > 1 and 3 > 1. As in Step 4, this implies that

> 4 .
ZE / N det(wa(wiawj))mzldwl"'dwn (3.51)
n=1 (co)m

— / det (KZ?’ZV(U)“ wj))?,j:ldwl cdwy,| < 6*62103t+2(C22)2(05t)2/3’
(e

for a pair of constants ca1 = c21(0,¢,y, , ) > 0 and coo = c22(0, €, y, &, ) > 0, which are
independent of « and 3 for « > 1 and 3 > 1, As in Step 3, we conclude that either in the
case in which « and 3 are constant, or in the case in which (o« )¢>0 and (B¢):>0 satisfy
(2.3) and (2.4), the right-hand side of (3.51) tends to 0 as ¢ — oo which combined with
Step 4, by the Fredholm determinant expansion implies (3.49).

Step 6. We will now show that

lim det(f — K'Y
t—o0

) aiog) = det + Ky) 2o,

First note that there is no problem in deforming the contour C§ to W}, so that it is
enough to prove that

lim det (I — K}V
t—o0

. )L2(W9L) =det(I + Ky) 20

To prove this, we will first do a change of coordinates in the integration variables

of the Fredholm determinant expansion and in the integral defining the kernel K 5?’
introducing z, v and ¢’ defined by
0+1‘ 0+1‘ d’0+1‘/ (3.52)
z= ——Zv= —7 and v = —7. .
o(9)t1/37 o(0)t1/3 o(0)t1/3
We then have that
RW _ it
det(I - K. )LQ(WQL) = det(I — Ke)m(wgo)’

where

_ 1 1 1

tim ) . RW - s

Ke(0,7) = L) jor|<eor/s o(0)t1/3 Ky.e (9 + G(g)tl/sv’e + U(g)tl/a’.v ) :

We will first prove the pointwise convergence of the kernel K!. Consider the contour
1/8 1/38

Le:= Dy’ Pru S¢ formed by the two vertical lines D" Pt o qyiy e [1,e0t P} U

{yi : y € [~1,—eot'/3]} and the semicircle S} := {z : || = 1,Rez > 0}. We adopt the
convention L., as the contour L, with ¢ = co. We then have

K(v,7")
_ Lo jorj<eotiss / o it in G -h@)—y-n LO) 1
27i L. sin (o~ 1t=1/37(z — v)) rzz—v "’
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where

h(w) = h (9 + J_lt—l/?)w) and T(w) =T(0 + o1~ Y3w).

Now, from the limits (where again we use that is (3.4) satisfied both in the case « and 3
constant or (o ):>0 and (+):>0 satisfying (2.3) and (2.4)),

. 0'(9)_1t_1/37'r 1
lim — -
t—00 s1n(0*1t*1/37r(5 _ 1—,)) 77
lim lj(qi) =1
t—00 F(Z)
T 1,
Jim ¢(h(2) = h(v)) = 5(2° = %),
it follows that
—14—-1/3 L .
lim o M or ot R(z)—R(@)—y(z—o) L(0) _ 1
t=e0 sin (o=t 3w (2 — v)) T(z)z—o
__ 1 e
G-0(G—7)

We want to justify next that the above limit can be commuted with the integration over Z.
Note that v € Wffﬁ and z € D}, is implies that v € W and z € L., so we can apply part
(#4i) of Lemma 3.14 to bound the exponential and conclude that

o113y H(h(2)~h(D)) ~y(z-0) L@ 1
sin (01t~ 1/37(z — 1)) I(z)z—v
F 7 _
< o3 IT(v)] e Crlol* (3.53)

|z —v||z — ¥
for some constant co3 > 0, which is integrable in z at co because the right-hand side
decays quadratically. We conclude then by the dominated convergence theorem that

]. 1/3_ 53 [
im K50 — 10" -y(3-0) g5
tlgglo K (v,7") /Oo BT 6,)63 dz. (3.54)

Now, from (3.53), we can conclude that

K:(’E,’D/) < 0246_07‘17”37
for some constant cy4 > 0. By Hadamard’s inequality for the determinant, this implies
that

n
o
det(Kﬁ(wi, wj)?,j:l < ’/ln/2 H 0246777“””3.
i=1
It follows from this bound, the convergence in (3.54) and the dominated convergence
theorem that

: RW
tlgrolo . det(K%E (w;, w;))dw - - dwn,
(Wg)
= / det(Ky,(u’Ji, 'le))d'lZ)l R d’LT)n
(WOO n

6
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Applying a second time the dominated convergence theorem to interchange the summa-
tion of the Fredholm determinant with the limit, we finish the proofs of both parts (i)
and (i3) of Proposition 3.4.

3.8 Proof of Lemma 3.9

Here we will prove Lemma 3.9. Define

:_wg() I 1 1&11
(o) = 220 + 220 “i 22 g
As
a*(9) n R () _ h3(9) n h{M(6)
20 40 40 4!

Y1(0) — 1(0 + o)
Y1(0) — 10+ o+ B)

=0+ —Z0)+ 5

(2(6) —E(0 + o + B))
goes to 0 when 3 — 0, it is enough to prove that its derivative with respect to 3 is

positive or, making the change y = 6 + o« + 3, that

ww(e <)a>__¢ w(e <y+>>o§) [ = W) (1(0) — v1(v) +v2(0) (E0) - E@)] > 0,

for y > 26.
The first factor is positive and the second one equals

1 1 1
S(ww)uslE )

1 1 1 1 1
Py [Z< m)%,%(@m)yz]

m>0 ym
3Ym — Y2 — 62 1 20, — 6 2y, — 0
2 29ym 0z 2 Y, 2 2007, 2 20y |
m>0 n>0 i m>0 ' Ln>0 ! n>0

We will prove the positivity of the resulting products of terms in the sums. First products
of same index terms (m = n)

Byn —20yn — 05 120, —0 12y, —0
20y5  0Zyr o oyd 200%  yd 20y,

After factoring the common denominator we are left with

— (Byn — 20)(y, — 02)07, + (205 — O)yp, — (2yn — 0)0,,
—(Ba+3t—20)((a+1)* —a®)a® + (2a — 0)(a + t)* — (2a + 2t — 0)a*

)

where we have abbreviated 0,, as ¢ and « + 3 as ¢, so that y, = a +t and ¢ > §. After
expanding the fourth power binomial we see that the constant and linear in ¢ terms
cancel out

— (3a + 3t — 20)(2a + t)ta® + (2a — 0)(4a>t + 6a*t* + 4at® + t*) — 2ta*
—(9at + 3t* — 2t0)ta® + (2a — 0)(6a*t* + 4at® + t)
= t*[3a® — 400 + (50 — 4ab)t + (2a — 0)¢*].

As a > 0 it is clear that this expresion is positive for ¢t > 6.
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Now the products of terms with different index in the above sums
3Ym — 20 y2 — 02 1 26,—-10 1 2y,—0
20y, 02y2 oyl 2005yl 20y}
3y, —20 yZ —62, 1 20, —60 1 2y, —0
205 Ohum v 200w 20y,
The first half can be written as

(3ym - 29)(:‘/% - 9721):’/721 (2971 - a)yﬁ - (Qyn - 0)0;11

20y5,05yn 203,67y
~ —Bym —20)(yZ — 02)y2 + (3yn — 20)(y2 — 02)y7,
20y5,05yn
+ _(Syn - 29) (y’% - 9721)97% + (29n - H)yﬁ - (2yn — Q)Qﬁ )
203,03y

The last numerator was already shown to be positive. By a similar reasoning for the
second half of the above expression, all that is left to finish the proof is to show that

—(Bym — 20)(yz — 02)yz + (3yn — 20)(y2 — 02)y7,
20y5,02y
L =By = 20)(y2, — 02)yz, + (3ym — 20)(y2, — 02,)y2
20y562,y2,

is positive for y > 26.
This is equivalent to showing the positivity of
— (3ym — 20)(yn — 07)yn 0, + (3yn — 20)(y; — 07)ym, Y0y,
— (3yn — 20)(ym, — 07,)ym 07 + (Bym — 20)(yrr, — 07,)yn Ym0,
Factorizing and using the abreviations a = 6,, and b = 6,,,
[(vn = 02)07 5 — (U, — 0) 05y ] [(Byn — 20)ym, — (3ym — 20)y7]
= [2a+ t)tb*(a +t) — (20 + t)ta®(b+t)]
X [Bla+t)(b+1t)(b—a)—20(a+b+2t)(b—a)l.
A further algebraic manipulation leads us to the following expresion, which is positive

under the stated conditions.

[(a +b)t> + 3abt®] [3ab + 3t> + (a + b) (3t — 20) — 46t (b — a)?

3.9 Proof of Lemmas 3.7 and 3.8

In what follows we present the proofs of Lemma 3.7 in Section 3.9.1 and of Lemma
3.8 in Section 3.9.2.

3.9.1 Proof of Lemma 3.7

The main technical ingredient in the proof of Lemma 3.7 will be to extract the zero of
Re(izh/(z)) for z = €'? at ¢ = 0, through a subtraction of appropriate functions. This
enables us to extract two key factors (sin ¢ and (1 — cos ¢)) from Re(izh/(z)). We will start
deducing several properties of a resulting function in these computations, defined for
x>0,

= 6% 4 20x,, cos ¢
Pla) = _;«) (6% + 201, cos ¢+ 22) (0 + 2 )2 (3.55)

where we adopt the convention z,, = n + x.
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Lemma 3.15. Let 0 > 0. Then, the following are satisfied,

(i) For all ¢ € (0, w) such that cos ¢ > 0, the function —P(x) is positive and decreasing
inxz > 0.
(ii) For all ¢ € (0,7) and = > 0 such that cos ¢ < —2%_, —P(x) is negative.
(iii) For all ¢ € (0,7) and = > 0 such that cos ¢ < —%, —P(x +y) is increasing in y > 0.
(iv) Forall ¢ € (0,7), x > 0 and y > 0 we have that

= (P(z) =Pz +y))
<v(p,¢)1(cos ¢ > —p) (V1(0 + ) = V1 (6 + 2 +y)),

where

p2+2pcosp+p _ p*+3p
’U(p7¢): 2 < 27
P2 +2pcosdp+1 7~ (p+1)

[4
=

and p =

Proof. The positivity of —P(z) for cos ¢ > 0 of part (i) is immediate. Also the negativity

of —P(x) for cos¢ < —%, which proves part (ii). We will now prove that —P(z) is

decreasing in x for cos ¢ > 0 (part (¢)), part (éi7) and part (iv). To simplify notation define

C(u) := 0+ 2ucos ¢,

A(u) := 6% + 20u cos ¢ + u?
and
B(u) = (0 + u)z.
Then note that

Cla) Oty
A(wa)Ben) Al +y)0)B((@ +y)n)

_9+2xncos¢( I 1 )
o Az B(xzn)  B((z+y)n)

_ 2ycos¢ 1 0+ 2(x + y)n cos ¢ 2y(f cos ¢ + x,,) + 3>
A(zn) B((z +y)n) Al +y)n)  Alzn)B((z +y)n)
_ 0 + 2z, cos ¢ ( I 1 >
A(zy) B(xy) B((z+y)n)

2cos ¢ B(x,) 2y0 + 22,y +y?
20+ 2z, 4+ y A(xn) B(zn)B((z + y)n)
0+ 2(x + y), cos ¢ B(xy) 2(0cosd + x,) +y 20y + 2x,y + 2
Al(z+y)n) Alzn) 204+2z,+y B(zn)B{(z+y)n)

=(b+c+a) (B(in) - B((miy)n)) ’

where

0 + 2x, cos ¢

b= )
02 + 22,0 cos ¢ + 2
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o 2cos ¢ 0+ x,)?
20+ 2w, +y 02+ 20z, cosp + a2

and

a

B 0+ 2(z,, + y) cos ¢ (v, +6)? 2(0cosp+xp,) +y

02+ 20(x, +y)cos b+ (v, +y)2 02 + 20z, cosp+ 22 20 +x,) +y
Note that

a-+c

_ (2(xn + ¥)(0 + 2 cos ¢) — Oy) (zn + 0)? (3.56)
(02 + 20y, cos 4 32) (62 + 20(wn, + y) cos P + (5 + 1)?) (20 + 22, + ) '

From (3.56) we can easily check that a + ¢ > 0 whenever cos ¢ > 0, which combined with
the fact that the condition on ¢ also implies that b > 0, proves that —P(z) is decreasing
when cos ¢ > 0, and proves part (¢). On the other hand, (3.56) also shows that a4 ¢ <0
when cos¢p < —g, which combined with the fact that this condition also implies that
b < 0, implies that —P(z + y) is increasing in y when cos ¢ < —£ (part (iii)).

Let us now prove part (iv). Note that

2(xpn + ) (0 + 2y, cos @) (z,, + 0)?
(07 + 20, c05 6+ 2) (6% + 20(00 + ) o8+ (an + 9)2)(20 + 22, +3)

atc<

Now note that for all ¢ € (0, ), the function
v
hv) = 02 + 20v cos ¢ + v?’

is decreasing in v as long as v > 6. Therefore, since by assumption we have that x > 4, it
follows that z,, +y > 6, so that for all n > 0,

0z, (0 + xp, cos @) (xy, + 0)
<
(a+0)f < (02 + 20z, cos ¢ + 22 )2
Pn(pn + cos @) (pn +1)
(02 + 2pncos &+ 1)2

1(cos ¢ > —0/x,)

< 1(cos ¢ > —pp),

where p,, := mi. Now, consider the function

u—+a
fa(u,a) = u?2 4+ 2ua+1°
Note that for u € (0, 1),
Ofa(u,a) _ 1 —u? >0,
Oa (u? + 2ua + 1)2

which shows that for fixed u, f2(u,a) is increasing in a. Hence, for all n > 0,

Pn(pn + cos@)(pn + 1) < Pn
(p2 4+ 2ppcosp+1)2 — p2 +2p,cosp+1°

It follows that
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(a+b+0)f < f3(ﬂn7COS¢)1(COS¢ > —pn),
where we define for v € [0,1] and a € (—1,1),

Fa(u, ) u? + 2ua +u
u,a) = —5———.
s u? 4 2ua + 1
Now note that for v € (0,1) and a arbitrary,

Ofs(u,a)  2u(l—u) 50

da  (u?+2ua+1)2 '

Also for a € (—u,1) and u € (0,1),

Ofs(u,a) 14 2u+2a—u? >0

ou  (u?+2ua+1)2
Hence,

fS(IOn»a) < fs(po,a).

It also follows that f3(u, a) is increasing in a for fixed v and increasing in « for fixed a as
long as u,a € (0,1). Therefore, since p,, < pg, we conclude that

PR + 2po €08 & + po
P2+ 2pgcosp+1

P+ 3p0
(po +1)2

(a+b+c)f < 1(cos ¢ > —pg) < 1(cos¢p > —pg). O

Let us now proceed to prove Lemma 3.7. Let z = fe'®. Note that

Re(izh/(2)) = O(x) — O(x + B)
Wyi(oe40) — (o + P+ 0)
\111(0) — \1/1(0(+ B + 0)

(O(x+B)—6(0)),
where for v real we define

O() :=Re(i2(¥(z 4+ v) — V(0 +7)).

Now, note that for v > 0, we have the following expansion valid for any z ¢ {0, —1,-2,...},

z—0

xy(zﬂ)—\ﬂ(@H):Z(Z+7+n)(e+v+n)‘

n>0
Re(izz_9>
Yn + 2

— Re (i92 (cos¢ +ising)(cos¢ — 1+ ising)(fcosd + vn — if)singb))
(0 cos ¢ +7,)2 + 02 sin® ¢
~ Re <i92 (cos? ¢ —sin® ¢ — cos ¢ + isin p(2cos ¢ — 1)) (0 cos & + vy, — iHsinqb))
(0 cos ¢+ v,)2 + 02 sin® ¢
_ f'sin ¢(cos? ¢ — sin® ¢ — cos @) — sin p(2cos ¢ — 1)(A cos ¢ + )
(0 cos ¢+ 7,,)2 + 62 sin’® ¢
—0 — ¥, (2cosp — 1)
62 + 20, cos p + 2~

(3.57)

Also,

=6sin¢
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This implies that

O(y) = 6 sin ¢R(7), (3.58)

where

o0

o 9—}—'7”(2COS¢_ 1)
R(7) = nZ:o (02 + 20, cos p +v2) (0 + vn)

Hence it is enough to prove that for ¢ € (0, ),

Ui +6)—Ti(x+ B +6)

R(e) = R+ B) + U1 (0) — Uy (a+ p+0)

(R(x+B) —R(0)) > 0.

On the other hand note that

R(y) + (0 +7)

_i( 1 B 0+ vn(2cosp — 1) )
2N +7)? (0% + 207, cos6+92) (0 + )

=2(1 — cos ¢)Q(7), (3.59)

where we define

oo

B Tn
Q) = Z (02 + 207, cosp + v2)(0 + vn)? .

n=0

Therefore it is now enough to prove that for ¢ € (0, ),

Ui(a+6) —Ti(oc+p+6)

Qo) — Q(x+ B) +

Now note that

(Q(x+p) — 2(0)) > 0.

Qy) — V(0 +7)

oo 2
_ Y _ 1
=2 (0% + 20y, cos ¢ +732) (0 + 1n)? (9+vn)2)

=0

=P(), (3.60)

3
|

where we recall the definition of P in (3.55) above. So at this point it is enough to prove
that for ¢ € (0, ),

U(a+6)—T(oc+ B +6)
Uy (0) — Wi(x+ B +0)

Indeed, the lower bound in (3.25) now follows from the fact that (3.61), (3.58), (3.59)
and (3.60) imply that

P(a) =P+ B) + (P(x+B) —P(0)) > 0. (3.61)

Re(izh'(2)) =
26 sin (1 — cos ¢) <(77(oc) — P+ B)+

U(a+6) —Ty(oc+p+6)
T1(0) — ¥i(x+ B +6)

(Plact B) - P(O))) .
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From here we see that for § € [0,0.5] (§ = 0 interpreted as the limit when limgy_,¢+),
o« < 1and B < 1, the factor multiplying 262 sin ¢(1 — cos ¢) in the above expression, is
positive, while as « — oo and 3 — oo, the dominant term in this factor is —%(%))(‘Ill(oc +
0) — ¥y (oc+ B + 6)), which gives by compactness the lower bound of (3.25). Let us now
introduce the parameter p := %.

We will now continue with the proof of (3.61) which will be divided in four cases: Case
1, when cos ¢ < —p; Case 2, when —p < cos¢ < —p/2; Case 3, when —p/2 < cos¢ < 0;

and Case 4 when 0 < cos ¢ < 1. To do this, first note that

= 6% + 26n cos ¢
—PO) = % (62 + 20n cos ¢ +n2)(0 +n)?’ (3.62)

In what follows we will assume that p < 1. We will use the following consequence of part
(iv) of Lemma 3.15, valid for all § < min(0.5, x) and $ > 0,

— (P(e) = P(ex+ B))
o PP H2pcosdtp
~ p?+2pcoso+1

1(cosp > —p) (¥1(0+ )=V (0 + x+ B)). (3.63)

Case 1 (cos¢ < —p). By part (i7) of Lemma 3.15 we have that P(«c+ ) > 0 while by
(3.63), the term —(P(«) — P(x+ B)) < 0. Therefore it is enough to prove that —P(0) > 0
(whenever 6 € (0,0.5)). Note that the series (3.62) achieves it’s minimum value at
¢ = —m, so we have

. 62— 20n

— > - =

P(O)—ngO(HQ_QQ)Q

1 62 — 20 > 20n — 62
_97+(1_92)2_n2::2(n2_92)2

1 02-20 N n—g 1 62-20
“ @ T e Z(nz 0z =g ey T

n=2 4
4 1

>4 - — = 3.64
> 3 5>0, ( )

where we used in the last inequality the fact that the terms in the series are decreasing
in # and the minimum value is achieved for § = 0.5.

Case 2 (—p < cos¢ < —p/2). By the assumption cos ¢ < —g and part (i¢) Lemma 3.15,
we see that —P(a + ) < 0. This time, the series (3.62) achieves it’s minimum value for

cos ¢ = —p. But we will assume that p < 0.69, so we see from (3.64), that it is enough to
prove that
1 i+ 62 — 260 x 0.69 02
U(0) —i(a+B+0) \ 02 (02-20x0.69+1)(1+6)2

p* +2pcosd+ p

>p> .
=r= p2+2pcosd+1

Now, ¥y (6) — ¥1(0 + «) < ¥y(6). Hence, it would be enough to prove that

1 20 x 0.69 — 62
(16 —0.2x6%) >p.
020, (0) < (02 —20 % 0.69+ 1) (1 + 0)2 > =P
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Now, since #?¥ () is increasing in 6, we see that the inequality is satisfied for all p < 0.69
such that

0.69 — 1 Coax ) s
(L—069+1)(1+1)> 4 =

=
L
—
N|—=
S—
VN
—
|
> =

or

p<0.6994- - .

Case 3 (—p/2 < cos ¢ < 0). Let us first bound,

62
(024 (4 B)?)(x+ B +6)2
92
(0% 4+ (o + B)2)((x + B)n + 6)?
14 p2

—Pla+B) <

+2.

n=1
<L
>~ 92

p4 N 92
pP?)(1+p)? 62 +1

( Uy (1). (3.65)

On the other hand,

7P(0)>§: 6% — on
T = (02 —On+n?)(0 4 n)?
1 0 — 62 _i nb — 6
T2 (I—(0-))(0+1)2 & (02— (nf—02))(0 +n)>
1 1 on—1 1 1
> _ > — = —0.65.
-0 3 ;(4n272n+1)n2_92 3 065

As in case 2, we now see that it would be enough to prove that
1 1 pt 1 62 >
— = (1l—-————= | — = —0.65— ——Uy(1
ey (@ (- ) s RS

But the left-hand side is bounded from below by the case in which # = 0.5, from where
we see that we have to show that

1 ot ) 1 1
— (4l 0.65\111(1))
1% (3) ( ( A+p)(1+p)?) 3 5
2
> uv
241
which is satisfied for all p > 0.
Case 4 (0 < cos¢ < 1). Since by part (i) of Corollary 3.6 the difference ¥;(x + 6) —

Uy (e + B + 0) is positive, dividing (3.61) by this quantity, we see that now it is enough to
show that
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P(x+B) —P(0) p?+2pcosd+p
U (0) —¥i(x+p+6)  p>+2pcosp+1

1(cos ¢ > —p). (3.66)

To do this, first note that

o0

6% + 20n cos ¢
—P(0) = z:) (62 + 20n cos ¢ + n?)(0 +n)2’

Therefore, the minimum value of —P(0) is achieved for cos ¢ = 0, so that

> 62 1
—P0) = ;;; 02 +n2) (0 +n)2 6 - P,

where —P(1) in the left-hand side is evaluated at ¢ = 7/2. On the other hand, for
—P(oc + ) we have that

62 4+ 20(x + B) cos ¢
(02 +20(x+B)cosp+ (x+P)2)(x+ p + 0)2
+i 62 +20(ax + B)y, cos ¢
= (0% +20(c + B)n cos @ + (o + B)7) (e + B)y + 0)?
6% + 200 cos ¢

~Pla+p)=

< —
S 0 T 20acosg + o) (@ o &t

1 p>+2p

— - 67
S EHTIs P+ 1), (3.67)

where we have used part (i) of Lemma 3.15. Using again part (i) of Lemma 3.15, we
then conclude that

Pla+B) = P(0) 1 PP+ 2p
() Ui (at Bt O) - P (0) (1_ (p+1)4)

Ziw3@><“‘5éiﬁ>'

Therefore, by part (iv) of Lemma 3.15, it is enough to show that
1 <1_p2+2p>>p2+3p
@ ' er ) T ror
which is satisfied for all p > 0.

3.9.2 Proof of Lemma 3.8

The following lemma will be useful to prove Lemma 3.8.

Lemma 3.16. Let f and g be twice continuously differentiable real functions defined
on an interval containing v < v < w. If f is convex and strictly decreasing, and
(" — ¢ f")(x) > p(x), with p > 0 measurable, then

@ f) ) ) [, pla)
9(v) ~ g(w) (9(0) = g(w)) = LEE [ w0 £
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Proof. By the chain rule and the inverse function theorem G = g o f~! is continuously
differentiable on an open interval containing a < b < ¢, the images under f of w, v, and w,
respectively. Also, as G’ = (¢’/f') o f~1, G’ is also continuously differentiable there, with

g//f/ _ g/f//
(f)?
By hypothesis f’ is negative, so that G” < p/(f')? < 0, that is, we are assuming G is

concave. Now let us integrate from b to y > b and apply the change of variables u = f(x)
to get

G// — offl.

, , Yo T ()
-0 [ gestwie [T g

Integrating from b to ¢ we have

Gle) — Gb) — (c— DG (b) /!/1@ i da dy.

Reversing the order of integration -remember f is decreasing- last integral equals

e pe v
p(x) B - p(z)
/fl(b) /f(a:) f’(:L')Q dydx —/u (f(l’) f<u))f’(z)2 dydx.
Now, let t € [a,b] be such that G'(t) = (G(b) — G(a))/(b — a). As G’ is decreasing,

G'(t) > G'(b). In a similar way we have f(z) — f(u) = f'(n)(z — u) for an appropriate
n € [u,z], and f'(n) < f'(x). With both these inequalities we can write

Gle) - G) - £ (G0) - Gla)) < [ (o — ) 5 dedy.
Finally, as
G(b) ~ Gla) ~ =2 6(0) - Gw)
=(G(0) ~ Gla) S~ (Ge) ~ G =
multiplying last inequality by — (b — a)/(c — a), we obtain the desired result. 0

Let us now prove Lemma 3.8. We have, for z > 0 and y real,
Im ¥(z +iy) = y ®(z,y),
where @ is defined in (3.26). Note that Im 4/(0 + iy) = yH(0,y, , ), and
H(0,y, B) = D0 + o, y) — B(0 + o+ B, y) — K1(B(0,y) — 2(6 + x+ B,y)).
Applying again Lemma 3.16 we just need to show

Q"W — 'V (x) > —8y W (
( 1 (w) > -8y Z: 2 +y

where the derivatives of ® are taken with respect to its first variable and the second
variable is set as y. Calculating the derivatives and replacing, in particular

I 6 8y?
YO - e S @

n>0 n>0
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the above inequality is equivalent to

() () - (55 (Sarm) =

and this follows by looking at the m-n products (the m = n terms are cero),
1 T, 1 T T 1 Ty 1

77_’_77_ —
ah, (2 +y?)?  wh (@ +y?)? wh (@ +y?)? a0, +y

( ) 1 1
=(Tm — )| ==
TN ah (@2, 92 wh, (0 +y?)? +y

2 2a5,75 + y(x +x)
(23, +y)2w4 (27 +92)?

> 0.

= y2(asm + In)(zm - zn)

4 Perturbative results

Here we will prove Theorem 2.4 and Corollary 2.5. We first need to derive several
estimates about Dirichlet and Beta random variables.

Consider a random vector X = (X3, ..., X) having a Dirichlet distribution of param-
eters o = (o, ..., o). Let & = log X; — M, for 1 < i < k, where M; are constants whose
value will be given later. We want to obtain estimates for the moments,

Liy.in(00) i= Eg[€]" - €], (4.1)

for the shifted logarithmic moments of the random vector X, with £ > 0, and ¢1,...,4; > 0.
We will call ¢y +- - - 44 the degree of the shifted moment. Consider the following function,
which we will call the logarithmic partition function, defined by

k
= (log(T'(;)) — o; M;) —log T’ ocl .
i=1

Let also
k
B(O() _ Hi:lkF(“i) — Al
r (Zi:l o‘i)
Note that
1 gt tik
Li,....i(00) := B(x). (4.2)

B(x) 0ty - - 0% oy
From this identity we can recursively compute the shifted moments L;,  ; (). Nev-
ertheless, we want a statement giving us a sharp asymptotic bound on the decay of
these moments as the parameters tend to co or to 0. We will now define the families
of functions corresponding to the higher order derivatives of the logarithmic partition
function as,
Girt+ix
A’L’l;“wik (“) = 87;1 0(1 .. aik OCk» A((X)

We will call ¢; + - - - + i1, the degree of A;, . ;, and we will use the notation

Ay ={A4;, it +--+ i =n},

for the set of functions of degree n > 1. Furthermore, we define the degree of a product
of functions,
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I
115
j=1

where f; € Anj for some n; > 1, as the sum n; + ... 4+ n;. Now, note from (4.2), that we
have that

Ly, o) = A1, 0

with analogous equalities for Ly 1,0,...,0 up to Ly, . o,1. Furthermore we have the following
recursion formulas,

0

Liy+1in,..in (00) = Lo, 0() Liy i (00) + TLil,...@k((X%
X1
0
Liy igt1i5,....in (&) = Lo1,0..,0(0) Liy iy () + aiLn,.u,ik(‘X)a
X2
0
Lil)-~-~,ik—17ik+1(oc) = L0’~~~,0,1((X)Li1,m,ik((X) + @Lila'“aik(“)' (4.3)

From these recursion formulas, we can prove the following lemma.

Lemma 4.1. Consider the logarithmic moments L(i1,...,i), i; > 0,1 < j <k, ofa
Dirichlet random variable X of parameters (o, ..., «). We have the following represen-
tation,

n l;
Lih--#k(“) = Zai H fjv
i=1 j=1
where n = i1 + --- + iy, is the degree of L;, .. ;,, li,...,l, > 1 and a4,...,a, are real
constants and each term of the sum has the same degree n. Furthermore, one of the
terms of this expansion is a product of n functions of degree 1 each.

Proof. It is easy to see that it is true for shifted moments of degree 1. Now, by induction
on 71 + --- + 4, and the recursion (4.3), one can check that if the statement is true
for all moments of degree i; + --- + iy, it must also be true for moments of degree
iy + - i+ L O

We now have the following corollary.

Corollary 4.2. Consider a family of Dirichlet random variables of parameters «;; =
o2 — 00 ast — 0o, while oy ; <1 for 3 <i < 4. Then, for all iy,i, > 0 there is a constant
Cs > 0 such that

B, [€1'€62]] <

where i1 + iy = k.

Proof. Note that
4
Ee, €] = (ou;) =D o),
i=1
for j = 1,2. Hence, from the fact that the digamma function has the asymptotics
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o - (4.4)

when z — oo, we see that M; = log(1/2). Similarly M = log(1/2). From (4.4) we also
see that

\I/(x)zlogx—1+o(1>7

c 1
Lio00(0¢) = = 40 <> ,

Xt.1 X1

for some constant cy5 > 0. We can deduce a similar identity for Lo 1,0,0. On the other
hand, note that when i; + i3 = 2, we have that

Lijiz00 =9+ fifa
where g € A; and f1, fo € A;. But for functions in A, we have the asymptotics

Co6 1
goc:+0<>, (4.5)
( ) X1 X¢.1
for some constant cys > 0 depending on g. In general, for ¢; + i3 = 2m even, we have

from Lemma 4.1 the expansion

2

3

l;
ai [ £
1 j=1

Call n; the degree of f}, so that n; +--- +n;, = 2m. Note that

Liy ir.00()

%

aa
S —
oo (Xt718a2 o 2 (o‘t),

I

for some multi-index o = (a1, a2) with a1 + a = n;. For n; = 1, this function is of the
form

\I/(O(t,i) — \IJ(QO(tJ),
fori = 1,2, so the decay of f; in this case is bounded by

C25

Xt
For the case n; > 2, the function f; is of the following two possible forms
Cor(Wn,—1(ae1) = Vo, —1(20¢,1))  or cogWh, —1(0,)-
From part (i7) of Lemma 3.5, in both cases this gives a decay bounded by
C29

nj—1°
t,%

This means that the decay of

I
[17
=1

(4.6)
ast — oo is

€30

2m—d’
Xy
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where d is the number of factors in (4.6) with n; > 2. This mean that the dominating
term of the form (4.6) is the one which has the highest number of factors of degree
larger than 1. It is not difficult to check that this term is

m
117
i=1
where f; € A, for 1 < i < 2, which gives, since in this case d = m, the decay

C31
—.
Xy

For the case in which i; + i = 2m — 1, there will be several dominant terms of the same
degree, inluding one of the form

m—1
f H i,
i=1
where ¢1,...,9m—1 € As and f € A;, which gives the same decay as the one for the case

of degree 2m. O

Let us now continue with the proof of Theorem 2.4.

4.1 Proof of Theorem 2.4

We will first need to show that a natural family of Beta random walks matches
moments with itself.

Lemma 4.3. Consider a family of Beta probability measures (P, g,):>0 such that (2.3),
(2.4) are satisfied. Assume also that

My = lim B, p,[€4(0,6)] = Jim (¥(oq) — W(og + Br))

and

My = lim Eq, ,[§-(0,7)] = lim (¥(B;) — ¥(ow + Bt))

t—o0 t—o0

exist. Then, for every k > 1, and « such that |«| = k, we have that
E cQ < - [%“
| o‘hﬁt[é‘ (mvt)H e .

Tk
Hence, for every k > 0, (Pq, p,):>0 matches moments up to order k at rate o, H with
itself.

Proof. The proof follows immediately from Corollary 4.2 and the definition of matching
moments. O

Let

_ log (Pow(t,x(0)t)) — I(x(0))

h
! o(0)t1/3 ’

where Py ., (t,y) is defined in (2.8).

Let C*(R) be the set of functions f : R — R whose derivatives up to order k are
uniformly bounded. From the fact that the set C*(IR) is a convergence determining set of
functions (see for example [EK86]), Theorem 2.4 follows immediately from the following
lemma.
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Lemma 4.4. Consider a family of parameters («, 3;) that satisfy (2.3), (2.4). Let § > 0.
(Py)i>0 be a family of environmental laws which matches moments up to order k at rate

[
o, H with (P, g, )i>0. Let o € C*(R). Then there is a Cy > 0 such that

Eilo(h)] — E h)l| < Cg—4—-.
‘ t[@( t)] Oct«,ﬁt[@( t)” = ~9 0(9)t1/3

Proof. Let z € Z x IN be a vertex with z = (v, s) for some v € Z and 0 < s < t. For each
Y1,Y2 € R, define

Pw(ylayz) = Pf) + €y1+M1PJ 4 eyz-HVIsz—’

where

(i) Pg is the probability that X; € A, ;) and that X does not pass through the vertex
z,

(ii) P, is the probability that X; = A4, ;s and X passes through the edge 2, so that
Xs=v, Xe41 =v+1, but with w (2) = 1.

(ii) P is the probability that X; = Ay 20y and X passes through the edge 2, so that
Xs=v, Xs11=v—1,but withw_(2) =1.

Let
o) 198 Pul ) £ IO
(ylay2) i t1/30(6‘)

Fixing all weights in the disorder at edges different from f and defining g(y1, y2) :=
©(h(y1,y2)) we now use Taylor’s theorem for ¢g(yi,y2) expanding it at (y1,y2) = (0,0) to
conclude that

2
P(h(E4(2),€-(2))) = 9(€4(2),€-(2)) = 9(0,0) + Y g:(0,0)&;
i=1

1< . 1 o
t3 > 00,0868+ + Y mgil,...,ik,l(o)&l iy

i,j=1 i1yeyi—1=1
2 1 ) ) ) )
+ Z Egila-»wik (Ser(Z)» 86* (Z)) i " Siw
i1,.nig=1
for some s € (0, 1), where for iy, ...,4; € {0,1},

0 0
Girviy = 5 5 05
TN By, Oy,

and & := £,.(2) and & = ¢_(z). Taking expectation and using the independence of
(€2,t) (2,t)czx N, We get that

Eefp(h(€4(2), & () =a+ Y aiFylE;]

=1

1 2 o 2 1 - -

t3 > aigBe [G6] o+ Y mflil,...,ikﬂﬂﬂt[&l iy
ij=1 i1yenyip_1=1
2 1 B B B B

+ > T Eelgin i (584 (2), 86 (2))80 - €ar, 4.7)

i1,enig=1

EJP 27 (2022), paper 63. https://www.imstat.org/ejp

Page 42/45


https://doi.org/10.1214/22-EJP786
https://imstat.org/journals-and-publications/electronic-journal-of-probability/

Second order cubic corrections

where

a = E4[g(0,0)]

and
i ,...i; = Be[giy .5, (0,...,0)].

Now, we will prove that

C32
|ai1,~~,i]‘| = |gi1~,~~,ij (070)| < 151/37

(@) (4.8)

forall0<j<k—1and

- g _G3
Giy i | = Ginsin (W1, Y2)| < 0 (0)" (4.9)

We have an expansion analogous to (4.7) for Eq, g, [#(h(£4(2),£€-(2)))], with the same
coeffiecients a; for 0 < j < k. We use Faa di Bruno’s formula for the chain rule of a
composition (here we use the multivariate version, see [KQ18]),

(=) Ol
giveois ) = 200 [T 75—
J

mell Bem JjeB

where II is the set of partitions of {1,...,j}, 7 is an arbitrary partition of II, |r| is the
number of blocks in the partition m, B € m means that the variable B runs through all
the blocks of 7, | B| is the size of block B and the variables y, ..., y; take only the values
y1 and y» (with some abuse of notation). Since by assumption ¢ € C*(R), it is enough to

bound the derivatives 71-[8‘8"5 -. Now,
jeB 9Y;i
OP,(y1,12) eVitMi pt - )
3% - P(E + eyl_;,_MlP(j» + €y2+]\/12PJ — pl(y17y2 )

for i = 1,2. We then obtain for the higher order derivatives with & + ko = k&,

3kPw(y1ay2)
iy Ofay, Rk (P1(y): p2(v)),

where the following recursion formula holds,

Pra e (01(),p2(9)) = P2 (01 (1), 2 )" (9) + P (01.(9), p2(9))p5" (),

and a similar recursion formula for Py, ,+1(p1(y), p2(y)), where P(1:0) and PV are the
partial derivatives of P with respect to its first and second variable respectively, and py)
is the partial derivative of p; with respect to y;, 1 <,7 < 2. This proves (4.8) and (4.9).

Now, from (4.7), (4.8) and (4.9) (and the corresponding expansion for E, g, [o(h(E4(2),

€_(2)))], we get that

Bl (h(€4(2),€-(2)))] = Ea, p. [p(h(E+(2),6-(2)))]|

2 2
<ol +Y lail+ Y ais+ D ai i
=1

1,J=1 U1y eyll—1

_[E
T SR P
i1

,,,,, Tk—1

EJP 27 (2022), paper 63. https://www.imstat.org/ejp
Page 43/45


https://doi.org/10.1214/22-EJP786
https://imstat.org/journals-and-publications/electronic-journal-of-probability/

Second order cubic corrections

741

C34 0
< — .
= 11/35(9)

Summing over all z that can be reached up to time ¢ starting from (0, 0) we finish the
proof of the lemma. O

4.2 Proof of Corollary 2.5

Consider a family of Beta random walks with parameters (&1, % 2)¢>0, with o1 =
oy 2 = t". Note that since r € (0,1) conditions (2.3) and (2.4) are satisfied. Now, using
the fact that

o0)~ 1" (e B)= gt

as t — oo (see part (#ii) of Corollary 3.6),note that an integer k satisfies (2.9) if and only
if

k > > +1
2 3r ’

Let us denote by IE},, the expectation with respect to the environment of this Beta random
walk. Recall that the parameters of the Dirichlet environment are oy ;1 = o0 = t7,

|ot3] <t7Pand oy 4 < t7P. On the other hand, note that

|Ea, [64] — B, [E4]] = W (ow1) — U(200,1 + 20t,3) — V(o 1) + ¥(20¢ 1)

o " Tk
< C35§ < e35t™ (TP < gt T[}’ﬂ, (4.10)
i1

s

for some constants c3; > 0, c3g > 0, and the last inequality is satisfied only when

H
p>r 3 —r.

For higher order moments, using the recursions (4.3), note that the shifted logarithmic
moments of the random walk in Dirichlet environment can be obtained from the shifted
logarithmic moments of the Beta random walk by changing in all the expressions
involving the polygamma functions the sum Zle ot ; by Zle oy ;. Hence, the same
bound (4.10) will be satisfied for the differences between higher order moments. Now

choose k£ > 1 so that
El_ |5 1
21 |3 3|°

Note that this is possible because § — % > 0 for all » € (0,1). Hence, it is enough to

choose p so that
< 5 1
rio——z|—r
P="13."3
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