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We present a new approach, inspired by Stein’s method, to prove a central
limit theorem (CLT) for linear statistics of S-ensembles in the one-cut regime.
Compared with the previous proofs, our result requires less regularity on the
potential and provides a rate of convergence in the quadratic Kantorovich or
Wasserstein-2 distance. The rate depends both on the regularity of the poten-
tial and the test functions, and we prove that it is optimal in the case of the
Gaussian Unitary Ensemble (GUE) for certain polynomial test functions.

The method relies on a general normal approximation result of indepen-
dent interest which is valid for a large class of Gibbs-type distributions. In the
context of B-ensembles, this leads to a multi-dimensional CLT for a sequence
of linear statistics which are approximate eigenfunctions of the infinitesimal
generator of Dyson Brownian motion once the various error terms are con-
trolled using the rigidity results of Bourgade, Erd6s and Yau.
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1. Introduction and main results. In this article, we study linear statistics of
B-ensembles. By a f-ensemble, we mean a probability measure on RY of the form

1 N
(1.1) t@fvvﬂ(dxl,...,d/\N)zzN Fry G W]‘[dx,,
V.B j=1
where
HYyQ) = > oy +NZV(A)
1§i<j§N | — Ajl j=1

The parameter 8 > O is interpreted as the inverse temperature V:R—>Risa
suitable function known as the confining potential, and Z V.p is a normalization
constant, known as the partltlon function. By a linear statistic, we mean a ran-
dom variable of the form Z .—1 f(;), where the configuration (A ) _ is drawn

from ]P’N v,pand f: R — R is a test function. Our goal is to study the asymptotic
fluctuations of these linear statistics in the large N limit.

A general reference about the asymptotic behavior of B-ensembles is [29], Sec-
tion 11. It is a well-known fact that when N is large, a linear statistic is close
to its mean or equilibrium value which is given by N [ f(x)uy (dx) where uy,
the so-called equilibrium measure associated to V, is a probability measure with
compact support on R and can be characterized as being the unique solution of a
certain optimization problem that we recall below; see the discussion around (1.7).
Moreover, under suitable conditions on V and f, it is known that the fluctuations
of Z?’: 1 (&) around the equilibrium value are of order 1 and described by a cer-
tain Gaussian random variable. This CLT first appeared in the fundamental work of
Johansson [16], Theorem 2.4, valid for suitable polynomial potentials V. The ar-
gument is inspired from statistical physics and based on the asymptotic expansion
of the partition function Zy, N V.p and relies on the analysis of the first loop equation
by the methods of the perturbatlon theory. The method was further developed and
simplified in the subsequent papers [17], Theorem 1, [5], Proposition 5.2 and [31],
Theorem 1, but still under the assumption that the potential V is real-analytic in
a neighborhood of the support of the equilibrium measure. We also point out the
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article [4] which appeared nearly simultaneously with this article, and where the
assumption of real-analyticity is relaxed by using a priori estimates from [19]. In
particular, they obtain a CLT which is valid when the potential V € € (R) for
test functions f € ‘563 (R), these assumptions being slightly weaker than Assump-
tion 1.1, which covers the assumptions under which we prove our main result,
Theorem 1.2. Their results are also stronger in the sense that they obtain the CLT
by proving convergence of the Laplace transform of the law of a linear statistic
and they also provide sufficient conditions to obtain Gaussian fluctuations in the
multicut setting even when the potential is not regular; that is beyond the context
of our Assumption 1.1. We shall come back to their method and compare it with
ours in Section 1.2. In the special case 8 = 2, there are also other types of proofs
which rely on the determinantal structure of the ensembles P% v.» and are valid in
greater generality; see, for example, [8] or [18].

Our goal is to offer a new proof for this CLT with an argument inspired by
Stein’s method; see Theorem 1.2. In addition to novelty, the benefits of our ap-
proach are a rate of convergence (in the Kantorovich or Wasserstein distance W»,
see the discussion around (1.6) for a definition) as well as requiring less regularity
of the potential V than the more classical proofs. We also demonstrate that at least
in some special cases (e.g., the GUE with certain polynomial linear statistics), the
rate of convergence is optimal. Compared to the references above, the drawback
of our approach is that we are not able to provide estimates for exponential mo-
ments of linear statistics, or in other words, strong asymptotic estimates for the
partition function of a B-ensemble, although we do get convergence of the first
and second moment of a linear statistic of a nice enough function. This being said,
it does not seem to be obvious how one would obtain our rate of convergence in the
Kantorovich distance from, for example the Laplace transform estimates from [4].

In this section, we will first introduce some key concepts and then state our main
results concerning the precise asymptotic behavior of Zj-vzl f(xj). After this, we
offer a brief comparison of our approach to other approaches to the CLT for linear
statistics of B ensembles, and then conclude this Introduction with an outline of
the rest of the article. Before proceeding, we describe some notation that we will
use repeatedly throughout the article.

Notational conventions and basic concepts. For two sequences (A;) and (B,),
we will write A, < By, if there exists a constant C > 0 independent of n such that
A, < CB, for all n. When this constant depends on some further parameter, say €,
we write A, <¢ B,. If A, < B, and B, < A,, we write A, < B, (and =, if
the constants depend on the parameter €). We will also use analogous notation for
functions, for example, f < g if there exists a constant C independent of x such
that f(x) < Cg(x) for all x. In most of our estimates, these constants will depend
on the parameters 8 and V' in the definition of PN v, p» but as these parameters remain
fixed throughout the article, we shall not empha51ze these dependencies and simply
write < instead of <y g, etc.
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We write N={0, 1, ...} and for k € N as well as for any open interval I C R,
we write €% (1) for the space of functions which are k-times continuously differ-
entiable on I. If I is a finite closed interval, we also write €*(I) to indicate that
the kth-derivative of the functions have finite limits at the end points of I. For any
keN, a € (0,1), and interval I C R, we write €%*(I) for the space of functions
f € €% (1) which satisfy

® () — £O
(1.2) I fllgraq = sup 776 = F70)) <00
x,yel,x#y |x - yla

We also use the notation %Ck (D) for the subspace of €* (1) whose elements have
compact support in I. For a function f : R — R, we also find it convenient to write

(1.3) I f lloo,1 = supl f (x)].
xel

We will impose several constraints on the potential V (see Assumption 1.1)—
one being that it is normalized so that the support of the equilibrium measure wy
is [—1, 1] (the actual constraint here being that the support is a single interval—
normalizing this interval to be [—1, 1] can always be achieved by scaling and trans-
lating space). We thus find it convenient to introduce the following notation: let
J=(—1,1)and Jc = (—1 — ¢, 1 +¢€) for any € > 0. We also introduce notation for
the semicircle law and arcsine law on J:

(1.4) Wsc(dx) = 2 1 —x215(x)dx and o(dx)= L dx.
n N
If A= (A1,...,An) is a configuration distributed according to (1.1), we define
N
(1.5) N (dx) =" 8 (dx) — Ny (dx).
j=1

This measure corresponds to the centered empirical measure when § = 2 and, in
general, it describes the fluctuation of the configuration A around equilibrium—we
suppress the dependence on V here.

A further notion that is instrumental in the statement of our main results is the
quadratic Kantorovich or Wasserstein-2 distance between two probability distribu-
tions. For 4 and v probability distributions on R? with finite second moment (so
Jra |x|>1(dx) < oo and similarly for v), we write

1
2
’

(1.6) Wi, V)=igf( fR . —y|2n<dx,dy>)

where the infimum is over all probability measures 7 on R? x R¢ with marginals
w and v, that is, over all couplings 7 so that w(dx, R) = u(dx) and (R, dy) =
v(dy). Here, | - | is the Euclidean distance on R?. A basic fact about the quadratic
Kantorovich distance is that convergence with respect to it implies convergence in
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distribution along with convergence of the second absolute moment. We refer to
[36], Chapter 6, for further information about Kantorovich distances. If u is the
distribution of a random variable X and v the distribution of a random variable Y,
we will occasionally find it convenient to write W» (X, Y) or W2 (X, v) instead of
Wa(u, v).

Finally, for any d > 1 we will denote by y, the standard Gaussian law on R¢:

1 d 1
7 He 2x12'dxj.
(2m)2 =1

va(dx) =

1.1. Main results. In addition to smoothness, we will need some further con-
ditions on V. These are slightly indirect as they are statements about the equilib-
rium measure associated to V. We recall that if V is say continuous and grows
sufficiently fast at infinity, its equilibrium measure @y is defined as the unique
minimizer of the energy functional

log p(dxudy) + [ Ve
| R

W =
2 JRxR lx—y

over all probability measures on R. It turns out that py has compact support and
is characterized by the following two conditions:

e There exists a constant £y, such that for py-almost every x € supp(uy),
(1.7) 0x) = V(x) = [ logl = yluv(dy) =tv.

e Q(x) > Ly forall x ¢ supp(uy).

We refer to [1], Section 2.6, for further details.

It is well known that the assumption that the support of py is a single interval
is necessary to observe Gaussian fluctuations for all test functions. In the multicut
regime, namely when the support consists of several intervals, there is a subspace
of smooth functions where the fluctuations are Gaussian, but for a general smooth
test function the fluctuations can oscillate with the dimension N and there is no
CLT in general. This is due to the possibility of eigenvalues tunnelling from one
component of the support to another. See, for example, [28] for a heuristic de-
scription of this phenomenon, or [31], Theorem 2, and [6], Section 8.3, for precise
results as well as [4] for a description of when one observes Gaussian fluctuations.
When the potential V is sufficiently smooth, the behavior of the equilibrium mea-
sure is well understood. In fact, by [29], Theorem 11.2.4, if one normalizes V so
that supp(uy) = J=[—1, 1] (one can check that this is equivalent to the conditions
(11.2.17) in [29], Theorem 11.2.4), we have

(1.8) wuy (dx) = S(x)usc(dx),
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where S : J — [0, oo] is given by
1 rVx)-=-V
(1.9) s =5 [0,
Iox—y

Note that this formula can be used to define S outside of J. Moreover, one can
check (see, e.g., Lemma A.l in the Appendix) that this expression shows that if
V € €“t3(R), then the extension given by (1.9) satisfies S € €+ (R) for any
k eN.

Finally, we assume that S(x) > O for all x € J. In the random matrix theory
literature, this is known as the off-criticality condition. Combining these remarks,
we now state our standing assumptions about V.

ASSUMPTION 1.1. Let V € €T3(R) be such that liminf,_, 40 log(lx\ > 1

and inf,cr V”(x) > —00. Moreover, assume that the support of the measure 1y is
J=[—1,1]and S(x) > 0 forall x €.

There is a rather large class of potentials which satisfy these assumptions. For
instance, any function V that is sufficiently convex on R. A concrete example being
V (x) = x2, for which (1.1) is the so-called Gaussian or Hermite B-ensemble. In
particular, it is a well-known fact that IP>)]C\’2 , 1s the distribution of the eigenvalues of
a N x N GUE random matrix. ’

As a final step before stating our main result, we introduce some notation con-
cerning the limiting mean and variance of a linear statistic. Let f € ¢.!(R) and
define

1
m(f) = Q(f(l)-i-f(—l)) —fjf(X)Q(dX)

1.10
(10 1 S’(x)[/f(x)—f(y)g(d )}M‘ (dx)
I S(x) _ y N¢
and
f&) = fB)
(1.11) ()= 4//M< Ty ) (I —xy)o(dx)e(dy),

where the measures g and o are as in (1.4). As we see below, N fJ fduy +
(% — %)m( f) describes the mean of a linear statistic (a fact first noted in [31]) and

%Z( f) its variance. There are different possible expressions for the variance X.
For example, one can check that for f € %Cl (R),

1 o0
(1.12) ()= > k£,
k=1

where fi, k > 1, denote the Fourier—Chebyshev coefficients of the function f,
see (4.9). We also refer to (4.15) for yet another formula for X (f). We wish to
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emphasize here the fact (well known since [16]) that while wy and m( f) depend
on V, the variance X ( f) is independent of V, or in other words, the fluctuations
of the linear statistics are universal.

We now turn to the statement of our main result.

THEOREM 1.2. Let V : R — R satisfy Assumption 1.1 with k > 5 and let f €
‘ﬁc"+4 (R) be a given function which is nonconstant on J. Moreover, let (A1, ..., AN)
be distributed according to (1.1) and

A (f) :=,/2w (L reomw N<dx>—(——g) )
‘/2Z(f (Zf( DN [ F@uyan - (1—5) (f))

Then the Wo-distance between the law of the random variable Xy (f) and the
standard Gaussian measure on R satisfies for any € > 0,

Wa(Xn (), n) g N7,
where 0 —mm{2/<+11 3} In particular, as N — 00, Z 1 f ) =N [ fduy

(1.13)

converges in law to a Gaussian random variable with mean (5 — E)m( f) and
variance %E (f).

REMARK 1.3. The function 6 («) is nondecreasing in « and positive if k > 5.
This means that the rate of convergence in Theorem 1.2 is improving with the
regularity of the potential V as well as the regularity of the test function f. More-
over, we point out that the condition 6 < % comes only from the fluctuations of
the eigenvalues near the edges of the spectrum. For instance, we deduce from the
proof of Theorem 1.2 (see Section 6.3) that if f € €>°(J), then we could take
6 =1 which, according to Theorem 1.4 below, leads to the optimal rate (at least
for such test functions f) up to a factor of N€ for an arbitrary € > 0.

One interpretation of Theorem 1.2 is that, if centered and normalized to have a
B-independent covariance, the empirical measure Z;V: 1 81, viewed as a random
generalized function, converges say in the sense of finite dimensional distributions
to a mean-zero Gaussian process X which is an element of a suitable space of
generalized functions and has the covariance structure

E[X(HX(]=Z(f. 8) = Zkfkgk

k>1

In fact, one can understand X as being the (distributional) derivative of the random
generalized function

2
XiUr(x) =1 —x2,
T

y(x)-ZJ_
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where Xj are i.i.d. standard Gaussians, x € J = (—1, 1), Uy are Chebyshev poly-
nomials of the second kind (see the Appendix for their definition) and the interpre-
tation is that one should consider this as a random element of a suitable space of
generalized functions. With some work (we omit the details), one can then check
that the covariance kernel of the process ) is given by

4 _
E[y<x)y<y>]=—;1og< Canpl ) —

1 —xy++/1—x2/1—y?2

We also point out that one can check formally (say using Lemma A.3) that the
Hilbert transform of the process ) is a centered Gaussian process whose covari-
ance kernel is proportional to —log2|x — y| on J x J—which is the covariance
kernel of the 2d-Gaussian free field restricted to J.

Returning to the statement of Theorem 1.2, we note that the assumption of f
having compact support is not essential. In view of the large deviation principle for
the extreme values of the configuration (A j)jvzl (see, e.g., [5], Proposition 2.1, or
[1], Section 2.6.2), one could easily replace compact support by polynomial growth
rate at infinity and the assumption of f being smooth on R by f being smooth on
(=1 —¢€,1+4¢) for some € > 0 and some very mild regularity assumptions outside
of this interval. We choose not to focus on these classical generalizations here and
be satisfied with the assumption that f is smooth and compactly supported.

We also wish to point out a variant of Theorem 1.2 for polynomial linear statis-
tics of the GUE to emphasize that our approach can yield, at least in some cases,
an optimal rate for normal approximation in the W,-metric.

THEOREM 1.4. Let f: R — R be a nonconstant polynomial (independent
of N) and vy be as in (1.5) where (A1, ..., ) is distributed according to the
ensemble Pivz 5 Then, as N — o0,

W g [ rwman.n) < 1

Moreover, if f(x) = x2, the result is sharp:

Wz(\/zl(—f)fozvN(dx),Vl) X —

Our method of proof of Theorem 1.2 (and Theorem 1.4) is to first use a Stein’s
method type argument to prove a general normal approximation result of inde-
pendent interest—Proposition 2.1—giving a bound on the Wj-distance between
the law of an essentially arbitrary function of some collection of random variables
and a standard Gaussian distribution. As this bound is true in such generality, it
is naturally not a very useful one in most cases. What is of utmost importance to
our approach is that if this function is chosen to be an approximate eigenfunc-
tion of a certain differential operator associated to the distribution of the random
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variables (e.g., in the setting of the Gaussian B-ensembles, this operator is the
infinitesimal generator of Dyson—Ornstein—Uhlenbeck process), then this bound
on the W-distance becomes quite precise. We then proceed to prove that in the
setting of the -ensembles, there are many such approximate eigenfunctions—in
fact, enough that linear statistics of nice enough functions can be approximated
in terms of linear combinations of these approximate eigenfunctions and a mul-
tidimensional CLT for the approximate eigenfunctions implies a CLT for linear
statistics of smooth enough functions.

Related reasoning has appeared elsewhere in the literature as well. For exam-
ple, in [20], a normal approximation result was found for functions that are exact
eigenfunctions of the relevant differential operator. Also, we wish to point out that
our normal approximation result can be viewed as a W»-version of the multivariate
normal approximation in the Kantorovich metric W developed by Meckes in [24]
and relying on exchangeable pairs. For the application to linear statistics associ-
ated to classical compact groups and circular 8-ensembles, studied in [11-13, 37],
the pairs are created through circular Dyson—-Brownian motion. Moreover, while
this is not explicitly emphasized in these works, the CLT is actually proven for
certain approximate eigenfunctions of the infinitesimal generator of the circular
Dyson—Brownian motion.

These functions and the multidimensional CLT for the corresponding linear
statistics are of such central importance to our proof of Theorem 1.2 that despite
their properties being slightly technical we wish to formulate general results about
them in this introduction.

THEOREM 1.5. Let V be as in Assumption 1.1 and n > 42('::}). For small

enough § > 0 depending only on V, there exists a sequence of functions (¢,);2
such that for €, =én™", ¢, € €% (Jae,) for all n > 1, and they satisfy

¢, (x) — ¢, ()
(1.14) Vg - [ POy dy) = 0 ()
on Je,, where 0, = ﬁ%) > 0. Moreover, we have the estimate o, < n and the
bounds for any 0 <k < «,
(1.15) |64 o2 < 1.

Finally, restricted to J, the functions ¢, form an orthonormal basis of
(see the discussion around (4.1) for its definition) and for any f in €<t*(R),
we can expand f(x) = ﬁ) + >0 ﬁlgbn (x) for all x €], where the Fourier-¢
coefficients, given by ﬁ) = [y fdo and ﬁ, = (f, Pn)puy (see (4.2) for a definition),

satisfy |ﬁ,| <Ly n_#.

The proof of this theorem begins by noting that equation (1.14) can be inverted
on J yielding an eigenvalue equation for a suitable operator which turns out to be



2628 G. LAMBERT, M. LEDOUX AND C. WEBB

self-adjoint, compact, and positive on a suitable weighted Sobolev space that we
call 7, . This provides the existence of the functions ¢, on J, which are then
continued outside of J by (1.14), which becomes an ODE outside of J.

The fact that the functions ¢, satisfy (1.14) turns out to imply that functions of
the form Zﬁyzl ¢n (X ) are approximate eigenfunctions of the operator

L=L} —i > ﬂN%V/()v) i +B8Y. L9
TV T L) - Pon; U — g o
j=177] j=1 / i#j "

J

in the sense that the random variable

(1.16) L(Xy (#n)) + BNon Xy (¢n)

turns out to be small compared to the eigenvalue 8 No,,. Here and elsewhere in this
article, we use a slight abuse of notation and write, for example, L(Z,N:1 ¢ (A))
for the random variable which is obtained by first calculating L(Z?’:1 ¢ (A;)) with
deterministic A, and then evaluating this function at a random A drawn from (1.1).
This approximate eigenfunction property is precisely what allows us making use
of the normal approximation result Proposition 2.1. This leads to the following
multidimensional CLT.

PROPOSITION 1.6. Using the notation of Theorem 1.5 and (1.13), we have,
forany € > 0,

16(k+1)

Wo (X (@) _,, va) € d 2T N7,

Our proof of Theorem 1.2 then proceeds by approximating a general function
f by a linear combination of the ¢,’s in [—1, 1], arguing that essentially what
happens outside of this interval is irrelevant, and then using the CLT for the ¢,.
Actually, the proof of Theorem 1.4 is quite a bit simpler due to the fact that the
functions ¢,, are explicit in this case: they are just suitably normalized Chebyshev
polynomials of the first kind and much of the effort going into the proof of Theo-
rem 1.5 is not needed.

Besides the existence of these eigenfunctions, another fundamental property
that is required to control the error term coming from Proposition 2.1 is a kind of
rigidity of the random configuration (A j)j'v=1 . In particular, in the proof of Proposi-
tion 1.6 and Theorem 1.2, we will make use of the following strong rigidity result
of Bourgade, Erd6s and Yau.

THEOREM 1.7 ([7], Theorem 2.4). Let V be as in Assumption 1.1, pg = —1,
and for any j € {1, ..., N}, define the classical locations pj € [—1, 1] by

pj j
(1.17) / 1wy (dx) = %
0
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Moreover, write f: min(j, N — j + 1), assume that the eigenvalues are ordered
MM < Ay <---<Apn,and consider the event

(1.18) Be={Vje(l,....N}:|A; —pj| < ] 3N"3Fe),
Then, for any € > 0 there exist cc, Ne > 0 such that for all N > N¢,
PY s(RY\ Be) <.

1.2. Connection with the literature. First, we point out that the operator L also
plays an important role in many other approaches to the CLT for linear statistics
as the first loop equation can be written as IE]‘Y ﬁ[L(X ~(f))] =0. In particular, if
(1.16) is asymptotically small compared to BNo, in a strong enough sense, the
first loop equation implies that IEQ’ ﬂ[XN ()] — 0 as N — oo so that the mean

of the linear statistic 27:1 f (%) behaves like N [ f(x)py (dx) + (% — %)m(f)
for large N. Moreover, the eigenequation (1.14) also plays a role in the analysis of
the loop equations as well as for the transport map approach that we briefly present
below. The starting point of the methods of the previous works [5, 6, 16, 31, 32]
and [4] consists of expressing the Laplace transform of the law of a linear statistic
as

N

N ‘ Zy B s
(1.19) EY gl D= /00 = Wb o
Zyp BN

where one defines the deformed potential V;(x) = V(x) + ¢f (x) for any t € R.
In order to obtain the asymptotics this ratio of partition functions, the idea from
transport theory introduced in [3, 32] (to establish local universality) and used in
[4] (to obtain a CLT) consists of making a change of variables A; <— 1;(A ;) for all
j=1,..., N in the integral

N

N —BHN (A1,.csAn)

Zv,ﬁ‘/%ﬁ A Hld'\j
j:

N
_ [ o PHLGGD, ﬁ,<xN>>+z7zllogﬂ;<x,~>H dij.
RN

This implies that
N

z /
(1.20) 1‘\/;./3 _ E%[ o PO, P0G D Q) =H et AN)>+Z§Lllogﬂ,<xj>]‘
Vo.B

Then it turns out that to obtain the CLT, it suffices to consider a simple diffeormor-
phism of the form ¥, (x) = x + ty(x) where 1 is a solution of the equation

Y (y)
y

a2y owr=—verw+ [T @y = o+



2630 G. LAMBERT, M. LEDOUX AND C. WEBB

for some suitably chosen constant ¢y € R. This equation is important because if
we expand the exponent on the RHS of (1.20) up to order ¢2, we can check that

N
—BHY (9 (A1), ..., 9 ON)) — HY Oty -, An)] + D log 9/ ()
j=1

= —ﬁtNZ/f(X)Mv(dX) - ﬂtN/(f(X) —0Y (¥))vw (dx)

+BN*2Z(f) + (g — 1>tNm(f) +en 4+ Onooo(NE?),

where the error term is deterministic, €y ; is a small random quantity and we have

1
(1.22) m(f)=—/l/f’(X)lLv(dX) and E(f)z_iff,(x)‘//(x)ﬂv(dx)-

These formulae are those of the asymptotic mean and variance of the random vari-
able [ f(x)vy given in [4], Theorem 1. Therefore, since BNt = —s, combining
these asymptotics with (1.19) and (1.20), we obtain

11 2 -1
(1.23) El‘y’ﬁ[esff(x)UN(dX)] — S MmN+ E(N)+HON-0(V )Eg’ﬂ[e””f].

To complete the proof of the CLT, most of the technical challenges consist of
showing that the Laplace transform on the RHS of (1.23) converges to 1 as N —
oo—in particular that the so-called anisotropy term contained in €y ; is small.
This step is performed by using the regularity of the function ¢ and some a priori
estimates on the partition function Z Ai V.. from [19] that we will not detail here. The
bottom line is that the CLT holds for all test functions f for which equation (1.21)
has a sufficiently smooth solution. This leads to sufficient conditions on the test
function f (see (1.14) and (1.15) in [4]), valid in the multicut and certain critical
situations under which the asymptotics

EY [ o] = SE—HM+5 E () +on—oo()

hold. Note that the operator (1" is related to the operator (4.5) in the following
way:
BV (f)=-0"(f) onl

Thus, in order to solve the eigenequation (4.6) which is fundamental to our proof
of Theorem 1.5, it suffices to prove that the operator R given by

R@) = (-0") (@)

is compact when acting on a suitable space .# of functions ¢ : J — R. Then taking
into account the conditions [4] (1.14) and (1.15), in the definition of .%, one should
be able—by adapting the arguments of Section 4—to generalize Theorem 1.5 to
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the multicut and critical situations treated in [4]. Hence, it should be possible to
generalize Theorem 1.2 and to obtain a rate of convergence in the Kantorovich dis-
tance in these cases as well (with a rate of convergence depending on the regularity
of the potential V and the equilibrium measure py ). Finally, let us comment that
if f e A (see (4.1)) we may use the eigenbasis (¢,);2; of Theorem 1.5 to solve
equation (1.21). Namely, according to equation (1.14), we have

DV(¢;;) = —0uPn
and, if we expand [ = fo + >0, fn¢n, then the function v = — Y f”

n=1 Gn
solves (1.21) with ¢y = —fo (note that y € L?(uy)). Then we deduce from the
formulae (1.22) that

m(f)= [ v'uv@n =3 L [ #ionvan.
n=1""

and since the functions (¢>;l)fli | are orthonormal with respect to Lz(,uv),

A
20,

1 o.¢]

2N =5 [ FOv@ryEn=3

n=1

Using (5.5) and Lemma 6.1 below, we conclude that, if f is sufficiently smooth,
the formulae (1.22) from [4], Theorem 1, are consistent with (1.10) and (1.11).

1.3. Outline of the article. 'We now describe the structure of the rest of the ar-
ticle. In Section 2, we prove Proposition 2.1—our general normal approximation
result. After this, in Section 3 we apply it to the GUE in order to prove Theo-
rem 1.4. We next move on to Section 4, where we prove the existence and basic
regularity properties of the functions ¢,, namely Theorem 1.5. Armed with this in-
formation about the functions ¢,, we prove Proposition 1.6 in Section 5 and then
in Section 6 we apply Proposition 1.6 to prove Theorem 1.2. Finally in the Ap-
pendix, we recall some basic properties of Chebyshev polynomials and the Hilbert
transform which will play a critical role in our analysis.

2. A general normal approximation result. In this section, we describe and
prove some general normal approximation results for functions of random vari-
ables drawn from probability distributions of the form w(dx) = “H®) dx on
R, where H : RY — R is a nice enough function and Z a nonnahzatlon con-
stant. These approximation results will of course be useful (in the sense that they
say that this function of random variables is close to a Gaussian random variable in
the N — oo limit) only for very special functions of these random variables. Nev-
ertheless, we will be able to apply these approximation results to a suitably large
class of linear statistics of measures of this form with the choice of H = ﬂ’H{Y
from (1.1). While our main interest is linear statistics of B-ensembles, we choose
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to keep the discussion on a more general level as such normal approximation re-
sults might be of use in other settings as well. Keeping this in mind, we offer some
further discussion about the approximation results, and even touching on some
facts and approaches that may not be of use in our application to linear statistics
of B-ensembles.

Before going into the statement and proof of the approximation results, we in-
troduce some notation. An object that is of critical importance to our approach is
a second-order differential operator which is symmetric with respect to the inner
product of L2(u). More precisely, we write for smooth f : RN — R,

N N
2.1 Lf=Af=VH-Vf=> 8if—) 0Hof.

i=1 i=1

We point out for later reference that for S-ensembles, one has

1
o

N N
(22)  L=Lyg=3 8, —NBY VG, +BY
j=1 r

j=1 i#]
which is just the infinitesimal generator of the diffusion with invariant measure
]P’l‘\,’, 8 which we refer as Dyson—Brownian motion.

As mentioned above, we will make use of the fact that L is symmetric with
respect to the inner product of L?(u). More precisely, if we assume sufficient
regularity of H (say that it is smooth) then integrating by parts shows that for say
smooth f, g : RN — R with nice enough behavior at infinity,

23) /R f(Lgydp= /R L VfVgdu=: fR T(f9)du,

where we thus write I'(f, g) for V f - Vg. To ease notation, we also write ['(f) :=
I'(f, f) = |V f|*>. Note that in the setting of S-ensembles, H is not smooth, and
when considering the integral [px f(—L)g dpu, one encounters singularities of the
form ﬁajg(/\) [Ticjlni — Aj|/3, As B > 0, this is an integrable singularity, so
integration by parts is justified and (2.3) is still true. Our argument will implicitly
impose several regularity assumptions on ‘H and we will not be explicit about what
precisely one should assume about . Nevertheless, when there are issues of this
type, we will point out why there are no problems in the setting of linear statistics
of B-ensembles.

Below in Section 2.1, we state our general normal approximation results and
offer some further discussion about them in some particular cases. Then in Sec-
tion 2.2, we prove the approximation results.

2.1. Statement and discussion of the normal approximation results. To sim-
plify the statement of our approximation results, we fix some further notation.
Let X = (X1,..., Xy) be a random vector in RY with distribution p and let
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F=(F,...,F;):RN > R4 be a smooth function. What we mean by a normal
approximation result is that we wish to estimate the Kantorovich distance W» (and
in case d = 1 also in the total variation distance) between the law of F'(X) and that
of the standard Gaussian measure y; on R¢. Bounds on these distances will be
stated in terms of the function F and its differentials; more precisely, in the nota-
tion introduced above, the bounds will be expressed in terms of (the vector-valued
versions of) LF and I'(F).

For positive numbers «; > 0, k =1, ...,d, denote by K the diagonal matrix
K = diag(ky,...,kq). Given F = (Fy,..., Fy), let I'(F) = (I'(F, F¢))1<k.0<a
and introduce the quantities A and B by

1

(2.4) A= </ |F+K‘1LF|2d,u)7
RN
and
(2.5) B= (f I1d — K_IF(F)|2d,u)§,
RN

the norms | - | being understood in the Euclidean space R and in the space of d x d
matrices (Hilbert—Schmidt norm). The expressions A and B thus depend on F and
on kr >0, k=1,...,d. In this notation, our first approximation result reads as
follows.

PROPOSITION 2.1. Let F: RN — R4 pe of class €2 and in Lz(u), and de-
note by o F~1 the law of F under p (that is the law of F(X) on R?). Then, for
any choice of ky >0, k=1, ...,d,

Wz(,qu_l,J/d) <A+ B,

where again y, is the law of a standard d-dimensional Gaussian.

We postpone the proof of Proposition 2.1 (as well as the forthcoming Proposi-
tion 2.2) to Section 2.2.

Before discussing further normal approximation results, we point out that for
Proposition 2.1 to be of any use, one of course will want F + K ~'LF and Id —
K~IT'(F) to be in L?(11) and small in some sense. This typically will not be true
for arbitrary F and K, but only for very special choices of F and K. We return to
the choice of F and K later on.

We next mention that Proposition 2.1 is already of interest in dimension one
(i.e., when d = 1) in which case we also get a bound in the total variation distance

/ _ ./ _l _ /
||v—vHTV_E21é;(>R)[v(E) v(E)]_Zsup[A‘{wdv /Rgodv],

where the supremum is taken over all bounded measurable ¢ : R — R with
l¢lloo < 1. The normal approximation result is the following.
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PROPOSITION 2.2. Let F: RN — R be of class %2 and in Lz(,u), and denote
by wo F~! the law of F under  (that is the law of F(X) on R). Then, for any
k>0,||po F~l—y lrv <2A+ 2B, that is,

2

1 2
-1
”/,LOF _VIHTV§2</RN|:F+;LF:| d,bL>

eof [ 1= e )

Moreover, if F = (Fy, ..., Fg) and G = Zzzl Or Fi, where Zgzl «9,3 =1, then

(2.6)

2.7) lno Gt =)y <24 +2B
and
(2.8) Wa(noG™! y)) <A+ B.

REMARK 2.3. To underline the difference between Proposition 2.1 and
Proposition 2.2, we mention here that the proof of Proposition 2.2 is a rather clas-
sical one-dimensional Stein’s method argument, relying on Stein’s lemma. In this
setting, the natural metric in which one obtains approximation results is the total
variation metric. The situation in Proposition 2.1 is slightly different. While there
are generalizations of Stein’s method to multivariate normal approximation (see,
e.g., [24]), these typically yield approximation results in the metric W;. Using
these results, one could indeed prove a (weaker) version of Theorem 1.2. While
philosophically very similar to classical Stein’s method arguments, our proof of
Proposition 2.1 relies instead on semigroup interpolation techniques, partly follow-
ing [21], which allow upgrading convergence in the W-metric to the W»-metric.

To widen the spectrum of Propositions 2.1 and 2.2, it is sometimes convenient
to deal with a random vector X given as an image X = U(Y) of another random
vector Y on R™ (typically Gaussian) where U : R — RY . Depending on specific
properties of the derivatives of U, Proposition 2.1 may be used to also control the
distance between the law of F(X) and y,. This follows from the description of A
and B for thenew map G = F o U.

In the same way, after a (linear) change of variables, the previous statements
may be formulated with the target distribution being that of the Gaussian distri-
bution y,, 5 on R4 with mean m and invertible covariance matrix ¥ = M’ M. For
example, one has the following.

COROLLARY 2.4. Let F: RN — R4 pe of class €2 and in Lz(p,), and denote
by no F~ ! the law of F under 1 (i.e., the law of F(X) on RY). Then

WZ(I’L © Fﬁl’ ym,Z) <A, + Bm,E,
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where

1

-1 2 2
Am:</ |F—m+K~LF| du)
RN

and

1

Bz = 1M1 ([ d = ko)~ T () )

with || M || being the operator norm of M.

This is a direct application of Proposition 2.1 and we skip the proof. Let us
now turn to the choice of the coefficients k. In applications, the choice of the co-
efficients «x might depend on the context to some degree, but we point out that
for B from (2.5) to be small, one should at least expect Id — K ~! JT(F)du to
be small as well (say in the Hilbert—Schmidt norm). This would suggest that one
natural choice, where the diagonal entries of this matrix vanish, would be that
k= Jgy T(F)dp, k=1, ..., d (these are strictly positive if V Fy is not j-almost
surely zero). This is essentially the choice we make in our application of the nor-
mal approximation results to linear statistics of S-ensembles; this choice would
correspond to E[Z?]:l f/(Xj)z] while our choice will be N [ f(x)?uy (dx).

Let us consider some consequences of this choice of K. First of all, we point
out that in this case a direct calculation shows that

d

1 1

(2.9) B*=%" = Vary (T(F) + > /RN S T(F, Fp)?dpu.
k=1 "k ke k

Here, Var, (f) = Var(f (X)) is the variance of f : RN — R with respect to u,
equivalently the variance of the random variable f(X). Note that if d = 1, B®> =
"1_12 Var,, (T (F1)).

To simplify the expression of A2, we recall some notation and facts from [2]. If
f, g are smooth functions on RV, set

I'2(f, g) =Hess(f) - Hess(g) + Hess(H)V f - Vg
N N
= Y i fojg+ > 0HO; fg.
i,j=1 ij=1

As for I, write below I'2(f) = "2 (f, f). By integration by parts (again assuming,
e.g., that H is smooth), for smooth functions f, g : RN - R,

[ Litedu= [ Tasgdn
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Therefore, in this notation, another simple calculation using our particular choice
of ki shows that

(2.10) Z/ [ Ty (Fy) + F? —2} dpu.

We point out here that it is not obvious that this type of argument is valid
for B-ensembles. Indeed, a priori, L fLg and 9;;H will have terms of the form
A — A j)_2 and if we assume just that 8 > 0, this could result in a noninte-
grable singularity. Nevertheless we note that if we are interested in linear statistics,
namely we have f(}) = lu()t )and g(A) = 1v()t ) for some smooth
bounded functions u, v : R —> R, then by symmetry, one has, for example,

Lfn) = Zu”(/\)—NﬂZV(/\ )u(x>+ﬂ2A _Xu@j)
j=1 j=1 i#]
N "(hj) —u' (A
=>u (k)—N,BZV(A ')+ = Z%
j=1 Jj=1 J !

which no longer has singularities. Similarly, one has in this case

N
D0 (BHY (1)) d; £ (L))
i,j=1
u' )V (A) —u' (M) V' (X))
(Ai —Xj)?

N
=NB Y V'O )y G+ B
i=1 i#]

’

which has only singularities of type SO as we are integrating against

[Ticj2i—2; |# with 8 > 0, we have only integrable singularities. Thus integration
by parts is again justified in the setting we are considering.

Turning back to more general H, we mention some further simplifications or
bounds one can make use of in some special cases. Let us still assume that «; =
Jan T(Fr)du, k=1,...,d. In case the measure u satisfies a Poincaré inequality

in the sense that for any (smooth) function f : RN — R,
@.11) var () <€ [ T(du.

(e.g., C =1 for u = yn, cf. [2], Chapter 4), the quantity B, rather B2 from 2.9),
is advantageously upper bounded by

2.12) / rrdE)du+y [ —ZF(Fk,Fg)zdu.
Ky

k 1 Kt k£e
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In particular, in the setting of Proposition 2.2,

1. 12 \:
—1
lwo = mlry=2( [ [ £+ LF] du)

+ %(c /RN F(F(F))du)z.

Before turning to the proofs, we mention that Propositions 2.1 and 2.2 are re-
lated to several earlier and parallel investigations. They may first be viewed as
a W-version of the multivariate normal approximation in the Kantorovich met-
ric W1 developed by Meckes in [24] and relying on exchangeable pairs. For the
application to linear statistics of random matrices, the pairs are created through
Dyson—-Brownian motion, and also in this setting, the operator L appears naturally
and plays an important role.

The quantities A and B arising in Propositions 2.1 and 2.2 are also connected
to earlier bounds in the literature. As a first instance, assume that F : RY — R is
an eigenvector of L in the sense that —LF = x F, normalized in Lz(,u) so that

‘/RNF(F)d,u,:A;N F(-LF)du =«.

In this case, the inequality of Proposition 2.2 amounts to

_1 2 1
o F™ = yifpy < ;VarM(F(F))Z,

a result already put forward in [20]. As such, Propositions 2.1 and 2.2 suggest a
similar result provided that F' is approximately an eigenvector in the sense that A
is small. This indeed is a central theme in our approach to proving the CLT for
linear statistics of S-ensembles, and the motivation for our choice of the function
F in later sections.

Another source of comparison is the works [10] and [26]. To emphasize the
comparison, let us deal with the one-dimensional case F : RN — R correspond-
ing to Proposition 2.2. In the present notation, provided that [py F 2dp =1, the
methodology of [10, 26] develops toward the inequality

Jwo F~' = yi]py < Var,(T),

where T =T'((—L)'F, F) and (—L)~! is the formal inverse of the positive op-
erator —L (—L being positive because of the integration by parts formula (2.3)).
Then, provided the measure p satisfies a Poincaré inequality, the preceding vari-
ance is bounded from above by moments of differentials of F, as in A and B of
Propositions 2.1 and 2.2.

An alternative point of view on the latter results may be expressed in terms of
the Stein discrepancy and the inequality

(2.13) Wa(uwo F71, ya) < Sa(wo Flya)
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emphasized in [21] where

1
2
Sz(,uo F_1|yd) = <A§d |rMOF71 —Idlzd,uo F_1>

with 7,,,p-1 a so-called Stein kernel of the distribution p o F ~!. In dimension
d =1, this Stein kernel is characterized by

/ F¢(F)du=/x(pd/LoF_1=/r F_1(p/d;LoF_1
RN R R “°

= [, Twer 1 (P9 (Fydp

for every smooth ¢ : R — R. In the previous notation, the kernel t,,,r-1 may be

described as the conditional expectation of T = I'((-=L)"'F, F) given F, so that,
again under the normalization [pn F Zdpu=1,

Wa(po F~y1)® < Sa(po F'm)? < Var, (7).

With respect to the analysis of these prior contributions [10, 21, 26], the ap-
proach developed in Propositions 2.1 and 2.2 is additive rather than multiplicative,
and concentrates directly on the generator L rather than its (possibly cumbersome)
inverse. The formulation of Propositions 2.1 and 2.2 allows us to recover, some-
times at a cheaper price, several of the conclusions and illustrations developed
in [10].

2.2. Proof of Proposition 2.1 and Proposition 2.2. The main argument of the
proof relies on standard semigroup interpolation (cf. [2]) together with steps from
[21]. Denote by (P;);>0 the Ornstein—Uhlenbeck semigroup on R4, with invari-
ant measure y, the standard Gaussian measure on R? and associated infinitesimal
generator L; = A — x - V. The operator P; admits the classical integral represen-
tation

(2.14) P;f(x):/Rdf(e_tx—}-\/l—e—z’y)yd(dy), t>0,x R’

A basic property of this operator we shall make use of is that it is symmetric
with respect to the inner product of L?(y,) in the sense that for, say, bounded
continuous functions f, g : RY — R, [ fPrgdya = Jga gP:f dya foreacht >0
(cf. [2], Chapter 2, Section 2.7).

We start with the first approximation result.

PROOF OF PROPOSITION 2.1.  Assume first that F : RN — R? is smooth and
such that the law o F~! of F admits a smooth and positive density & with respect
to y4. Denote then by

|V Pih|?
e = [ oty rzo,
t
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the Fisher information of the density P;h with respect to y,;, which is assumed to
be finite. It is also assumed throughout the proof that A and B are finite otherwise
there is nothing to show. With v, = log P;h, t > 0, after integration by parts and
symmetry of P; with respect to y; (cf. the analysis in [21]),

|V P.h|?
P:h

1(Ph) =/H;d dya = —/Rd Lalv 1 Pihdyy =—/Rd LalPrvldpo F.

Now, forany t > 0, and any k4 > 0,k=1,...,d,

Bh) == [ LalPrud(F)du

d d
-/, [Z Ot Prur (F) — Fkathvt(m] dp
k=1

k=1

d
1
= [ X[ mr m o dn
RY 121 “k
4 r1
D> [—F(Fk,Fe) —au}aup,v,w)du,
RY =i LKk

where the last step follows by adding and subtracting éL[Fk]ak P;v;(F) and inte-
grating by parts with respect to L, that is, formula (2.3).
Next, by the Cauchy—Schwarz inequality,

1

d 1
1 2
/ Z[Fk + —LFk]akP,v,(F) du < A(/ |VPtvt(F)|2d,u)
RY 21 Kk RY
and
/ WP,U,(F)|2dM=/ IV P, |2 dpo F!
RN R4
—2t 2 —1
<e '/RdP[(|VU[|)d//LOF
= e 2'I(P,h).

Now, for every k, ¢ =1,...,d, oo Piv; = e~ P, (d¢v;) and, by integration by
parts in the integral representation of P;,

o
e - —
Oke Prvg(x) = ﬁ A;d ykdeve (e x + 1 — e 2 y)ya(dy).



2640 G. LAMBERT, M. LEDOUX AND C. WEBB

Then, by another application of the Cauchy—Schwarz inequality,

4 r1
/RN Z [_F(FkaZ)_5k€:|8k£PzUz(F)dM

k,e=1-%k
- e *B
N
d ) %
- - —1
X (/Rd k;i/ﬂ%" )’kaevt(e 'y +\/1—7e21y)yd(dy)} uokF (dx))

o2t
= B

1 —e 2

d ) %
x (fR ZfRd[aff“t (e7'x + my)] va(dy)p o F“(dx))
(=1

8—2[ ) . %
= =B ([ v e F )

o2
V=

where we used at the second step that for a given function g : R — R in L2(yy),
d 2
Z(/d ykg(y)yd(dy)> < / e2dya,
=1 R R4

which follows from the remark that the operator g — Zizl Xk [ ykg(¥)ya(dy) is
an orthogonal projection on L2(yy).
Altogether, it follows that for every ¢ > 0,

—2t

V1 —e 2

I(P:h) < <e—‘A +

B>\/I(P,h),

hence
—2t

VI <e™'A + 1673.

— e—2t

From [27], Lemma 2 (cf. also [36], Theorem 24.2(iv)), it follows that

0
Wa(uo F7ly) < / VI(Ph)dt < A+ B,
0

which is the announced result in this case.
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The general case is obtained by a regularization procedure which we outline in
dimension d = 1. Let therefore F : RN — R be of class €2 and in L%(u). Fix
¢ > 0 and consider, on RV x R, the vector (X, Z) where Z is a standard normal
independent of X and

Fo(x,2)=e¢ ¥ F(x) +1 —e 22, xRN, zeR.

Denote by wr, the distribution of Fe(X, Z), or image of  ® y; under Fg. The
probability measure wp, admits a smooth and positive density s, with respect to
y1 given by

he(X)szpe(x,y)qu_l(dy), x €R,

where p;(x,y),t >0, x,y € R, is the Mehler kernel of the semigroup represen-
tation (2.14) (and coincides with P,z whenever p o F~! admits a density & with
respect to y1). Furthermore, by the explicit representation of p.(x, y) (cf., e.g., [2],
(2.7.4)),

e—2£ B
he(0) =~ /R[x — e y]pe(x, o F~(dy),

and from the Cauchy—Schwarz inequality, we obtain for any x € R,

' 2 _2e 5
hS(();)) = (1 i e_28) /R[x - esy]ng(x’ Yo F~l(dy).

’2
Since F € LZ(M), it follows that fR % dy) < oo for any ¢ > 0. Now, for every
t >0, Pthy = hyy¢, so that the Fisher information I(P;h,), t > 0, are well defined
and finite. The proof we have presented thus far then applies to F, on the product
space R x R with respect to the generator L @ L. Next F, — F in L?>(i1 x y1)
from which

Wz(,qug_l,,qu_l)zf'/ |F, — F|>du x y; — 0.
RN xR

Hence, by the triangle inequality, Wa(u o Fs_l, y1) > Wa(uoF -1 y1). On the
other hand, the I"-calculus of [2], Chapter 3, developed on RY xR yields the
quantities A and B in the limit as ¢ — 0. The proof of Proposition 2.1 is complete.

O

We next turn to our second approximation result which is similar but stays at
the first order on the basis of the standard Stein equation.

PROOF OF PROPOSITION 2.2. The classical Stein lemma states that given a
bounded function ¢ : R — R, the equation

(2.15) W—xw=<ﬂ—ﬁ£<pdy1
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may be solved with a function v, which along with its derivative, is bounded. More

precisely, ¥ may be chosen so that [|{/]lo < V27 [[¢lle and [l < 4ll¢llo-
Stein’s lemma may then be used to provide the basic approximation bound

/ W' (x) dA(x) — f X () dA(x)
R R

where the supremum runs over all continuously differentiable functions ¥ : R — R

such that ||/l < \/F and [[/]l <2.
We thus investigate

fwx)dqu—l(x)—/ XY () dpo F1(x)
R R

(2.16) 14 = yillty < sup

’

:A%N W(F)du—/RN Fy(F)du

and proceed as in the proof of Proposition 2.1. Namely, with « > 0, by the integra-
tion by parts formula (2.3),

fRN[‘”/(F) — Fy(P)]dp= —/RN w(F)[F + %LF] du

+A;N w’(F)[l - %F(F)]du.

As a consequence,

v svainon([ [+ 5]

1

1wl [ ]1- %F(F)Tdu)z.

By definition of the total variation distance and Stein’s lemma, Proposition 2.2
follows. It remains to briefly analyze (2.7) and (2.8). Arguing as in the proof (2.6),
we find that

d
FY — _ 1
[ - Fudp=- [ Nw(m;ek[FHKkLFK}du

/ d 1
+/ W' (F) Y 6k¢|8ke — —T (Fr, Fo) |d .
RY ko l=1 Kk

(2.7) then follows from the Cauchy—Schwarz inequality and the definition of A
and B. We note that (2.8) also holds as a consequence of Proposition 2.1 since, as
is easily checked,

Wa(o G~ y) < Wa(uo F71 yy).
The proof of Proposition 2.2 is complete. [
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3. The CLT for the GUE—Proof of Theorem 1.4. On the basis of the gen-
eral normal approximation results put forward in Section 2, we address the proof
Theorem 1.4. In this section, we will write simply P and L for IP’J‘Y, p and LJ‘Y’ 8 with

B =2and V(x) = x?, as well as I for the expectation with respect to IP.

PROOF OF THEOREM 1.4. We proceed in several steps, starting with estab-
lishing the fact that linear statistics of Chebyshev polynomials of the first kind
are approximate eigenvectors (in a sense that will be made precise in the course
of the proof) of the operator L. Then we move on to controlling the error in this
approximate eigenvector property in order to apply Proposition 2.1 to get a joint
CLT for linear statistics of Chebyshev polynomials. Finally, we expand a general
polynomial in terms of Chebyshev polynomials to finish the proof.

Step 1—approximate eigenvector property. Recall that Ty and Uy, k > 0, denote
the degree k Chebyshev polynomial of the first kind, respectively of the second
kind; we refer to the Appendix for further details about the definition and basic
properties of Chebyshev polynomials. See also [9] and [22] for related discussions.

We begin by noting that a direct application of Lemma A.3 shows that when
xel, k>0,

/ /
G.D) [FE = (a = 2010) - kT,
J X =y

As both sides of this equation are polynomials, this identity is actually valid for
all x € R. We also point out here that this is precisely (1.14) for V (x) = x? with
ox = 2k. In fact, this part of the proof is completely independent of 8, but since
it is much simpler to control the various error terms when 8 = 2, for simplicity,
we choose to stick to § = 2 throughout the proof. The general case is covered by
Theorem 1.2.

Next, we note that integrating (A.10) with respect to ug.(dx) and making use
of (A.9) along with the facts that Tk/ = kUi_1, 2x = Uy (x), and (1 — x2) =
—%(Tg(x) — Tp(x)), we find, for every k > 1,

T T,
['/JXJ L(x) — k(y)usc(dx)ﬂsc(dy)

—
—k f U1 () U1 (¥)pase (dx)
J

(3.2) + 2k/J.Tk(x)(T2(x) — To(x))e(dx)

= 2k8).»

— 4k fJ Ty () ttse (d).
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Applying first (3.1) and then (3.2), we see that

N N Vi il / Tk,()\'j)
L(ET00) = X6 4N Y aTio +2 3 A2
j=1 j=1 j=1 s

i#]
= —4kN Z Ti(Aj) — ZNZ/ Tk(k )= Tk(y) Msc(dy)

(3.3) N Y 100 = T0))

iz Al —Aj

= —4kN<Z Te(Aj) — N/Tk(x)usc(dx)>

j=1

+f LW =T | vy dy),
RxR

X=Yy
where vy is given by formula (1.5) with the equilibrium measure puy = ugs.. We
also used the fact that for all k£ € N, by symmetry,

T/(h) L T —Ti) L,
22 il 57 id — Z%_ET"(M

I#J i,j=1

with the interpretation that the diagonal terms in the double sum are T;”(A;). This
shows that the re-centered linear statistics [ Ty (x)vy(dx) are approximate eigen-
functions in the sense that

(3.4) L( /R Tk(x>vN<dx>)=—4kN fR T (0)vw (dx) + e (),

where for any configuration A € RV,

/ /
(3.5) goo= [ = @ouy
RxR X =Yy

is interpreted as an error term. In fact, knowing the CLT for linear statistics, one
can check that for any k € N, {; converges in law to a finite sum of products of
Gaussian random variables as N — o0, so that its fluctuations are negligible in
comparison to 4k N (though we make no use of this). In particular, we will choose
the d x d diagonal matrix K = Ky appearing in the definition of A and B in (2.4)
and (2.5) to have entries Ky =4kN.

Step 2—a priori bound on linear statistics. To apply Proposition 2.1, we will
make use of the fact that M is a polynomial in x and y so that we can
express each ¢ as a sum of products of (centered) polynomial linear statistics.

Thus to obtain a bound on A in Proposition 2.1, it will be enough to have some
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bound on the second moment of such statistics. In the case of the GUE, we are
able to apply rather soft arguments for this (as opposed to the fact that we rely on
rigidity estimates for general V and ).

It is known that for any polynomial f, the error term in ngner’s classi-
cal limit theorem (namely in the statement that limy_, NE[Z 1Sl =

[ f(x)pse(dx)) is of order N2 (see, e.g., [25]). That is, we have

(3.6) E| [ seoman ]|« v
In addition, it is known that for any p > 0,
p
3.7) supIE/ f(x)vy(dx)| <oo.
N>1 /R

This property seems part of the folklore (cf. [1, 29]) but we provide here a proof for
completeness. For 8 =2 and V (x) = x2, the Hamiltonian ﬂ?—[{\,’ in (1.1) is more

convex than the quadratic potential N Z;V 1 2)\2 In particular, the GUE eigenvalue

measure P, 2.2 satisfies a logarithmic Sobolev 1nequa11ty with constant N1 ([1],

Theorem 4 4.18, p- 290, or Exercise 4.4.33, p. 302, or [2], Corollary 5.7.2) and
by the resulting moment bounds (cf. [2], Proposition 5.4.2), for every smooth g :
RY > R,

(3.8) Elg —Eg|? <

< AEIVel

for some constant C,, > 0 only depending on p > 2. We thus apply the latter to g =
[ f(x)vn(dx). At this stage, we detail the argument for the value p =4 (which
will be used below) but the proof is the same for any (integer) p (at the price of
repeating the step). First, we have

N 2
ElVgl* = E(Z f/(xi)2>

i=1

2
= E( / f(x)?vy(dx) + N / f’<x)2usc(dx))
R J
and, by (3.8),

2
E‘ [ erunan - E[ [ f/(x)ZvN(dm]

< 2IE[Zf”( D2 f (xi) }

i=1

By Wigner’s law, the RHS of (3.9) is uniformly bounded in N and by (3.6), if f is
a polynomial, we obtain by the triangle inequality that

(3.9

/ 2 2
E‘ARJC (xX) vy (dx)| <51,
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which implies that E|Vg|* <Lf N 2. Then, using the estimate (3.8) once more, we
obtain

Cy
Elg — Egl* < E|Vel* < 1.

By (3.6), we also have that |[Eg| <« N1 and the claim (3.7) follows by the triangle
inequality.

Step 3—controlling B. We now move on to applying Proposition 2.1. Noting
that by (1.12), one has X(7}) = %, we define F = (F, ..., Fy): RN - R4 by

F —i/r(x)u (dx)
k—\/% k N )

where d is independent of N (in contrast to the proof of Proposition 1.6 in Sec-
tion 5). Then, according to (2.5), we have

B>=E|ld— K~ 'T'(F)|

d 2
I'(F., F
= Z E<5ik - (—k)>
(3.10) Pyt 4kN
T(Fp)\2 EL(F;, Fi)>
=2E<1_ 4;1\];)) 2 1(6k12N§)
k=1 ik

By definition of I" from (2.3), we have
4 Y /4 2 4 / 2 4 / 2
PR =7 Y10 =1 [ T + 2N [ T ea).
j=1

Now, recalling that the Chebyshev polynomial of the second kind are orthonormal

with respect to the semicircle law (see formulae (A.8) and (A.9)), we see that
I'(F) 1 )
Gy = oy [ T @ £

so that using the estimate (3.7), we obtain

d 2

F(Fk)) )

E(1-—- N~
; ( ) <

A similar argument shows that for i # k,

4 N
[(F;, Fp)? = — YT AHNTLO)
j=l1

= 4 T/ T/ d
‘E/R ()T} () (dx)
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and

ZEF(Fi,Fk)Z
2A72
i 16k N

<d N2,

Combining the two previous estimates, by (3.10), we conclude that B <4 N~
Step 4—controlling A. Let us begin by noting that according to (2.4) and the
approximate eigenequation (3.4), we have

G.11) AzzE}F+K_1LF{2:Zd:M.
£ AON?

(k)

Since we are dealing with polynomials, there exists real coefficients a; Wthh are

zeroif i + j > k — 2 so that for any k € N,
Tix) = T/(y) _ > (k) iy
xX—y B i.720
This implies that the error term (3.5) factorizes:
t= Y al) [ xion@n [ ylowiay.
i,j=0
Thus, by (3.7) and Cauchy—Schwarz, we obtain that for any £ € N,
El¢el* < 1.

Hence, by (3.11), we conclude that A <4 N -1 Combining this estimate with the
one coming from Step 3, we see that Proposition 2.1 gives, for any fixedd > 1, a
multidimensional CLT for the linear statistics associated to Chebyshev polynomi-
als

(3.12) Wa(uo F~' ya) <a N7',

where 1 o F~! refers to the law of the vector F = (% i Tk(x)vN(dx))gzl.

Step 5—extending to general polynomials. Consider now an arbitrary degree d
polynomial f. We can always expand it in the basis of Chebyshev polynomials of
the first kind: f = Zgzo JfiTx. By definition, this implies that

1 d
(3.13) [ eomnian = 3 L VA

1
Moreover, by formula (1.12), one has X (f) = ; Zk —ok fk Then, since JW

Zf:o Vk fx Xy ~ y1 if the vector X ~ y,, it follows from the definition of the
Kantorovich distance and the representation (3.13) that

W%( /R f vy (dx), \/Z(f)m) <T(HIW3(o F7' ya).
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Then the first statement of Theorem 1.4 follows directly, after simplifying by
Y (f) > 0, from the multidimensional CLT (3.12).

Step 6—optimality. We conclude the proof of Theorem 1.4 by verifying the
optimality claim. Consider now f(x) = x2. In this case indeed, the sum Z?’:l A%

corresponds to the trace of the square of a GUE matrix and is thus equals ﬁ times

a random variable whose law is the Xz—distribution with %N (N + 1) degrees of
freedom. Now, by standard arguments, given X ~ y;, we have

4 x ,% Nz c
[E sin —= —VJd|-—
pen( 57 -7)-
where ¢ # 0. Comparing this to the Kantorovich—Rubinstein representation of the
Wi -distance shows that the total variation and all Kantorovich distances W, (with
2
p > 1) between the distribution of Zizl % — /d and the limiting Gaussian dis-

tribution cannot be better than ﬁ in the d — oo limit. The optimality claim then
follows from this with a simple argument. [

<<1
d’

4. Existence and properties of the functions ¢,—Proof of Theorem 1.5.
A central object in our construction of the functions ¢, in Theorem 1.5 is the
following Sobolev space:

(4.1) H = {g € L*(0): g’ € L*(1usc) and fJ g(x)o(dx) = 0},

which is equipped with the inner product

(fg) = fJ F1008 (1) prse (d).

In the following, we will consider other inner products defined on .7#” which are
given by

4.2) .8y = [ £ 00 oy @,

Note that, since we assume that dpuy = Sd s and S > 0on J,

gl = llgl.,

forall g € 7. Thus the norms of the Hilbert spaces ¢}, := (¢, (-) ., ) are equiv-
alent to that of .7. Recall also that we suppose that V € €“+3(R) for some x € N
and that the Hilbert transform (see the Appendix for further information and our
conventions for the Hilbert transform) of the equilibrium measure satisfies

lﬂxwv) =V'(x) ifxel,

4.3) , , _
Hy(uy) < V'i(x) ifx eJs\J.
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The aim of this section is to investigate the solutions of the equation

@4) Ve @ - [ EEZE D an o,

where o > 0 is an unknown of the problem. In particular, an important part of the
analysis will be devoted to control the regularity of a solution ¢. Let us consider
the operator

POy @n.

X

4.5) =Y () = pv /J

This operator is well defined on .7 and, since the Hilbert transform is bounded on
L*(R) (again, see the Appendix), we have E*V (¢) € L?(R). Moreover, using the
variational condition (4.3), equation (4.4) reduces to the following for all x €J,

(4.6) EFY () =0 (x).

Our main goal is to give a proof of Theorem 1.5. The proof is divided into
several parts. In Section 4.1, we present the general setup and give basic facts that
we will need in the remainder of the proof. In Sections 4.2 and 4.3, we analyze
the regularity of a solution of equation (4.4) (or actually, we will find it convenient
to invert the equation (see (4.16)) and consider the regularity of the solutions to
the inverted equation). In Section 4.2, by a bootstrap argument, we show that a
solution ¢ of equation (4.6) is of class €*T11(J). In particular, note that the x +
1 first derivatives of the eigenfunctions have finite values at the edge-points +1.
In Section 4.3, by viewing (4.4) as on ODE on R\ J, we show how to extend
the eigenfunctions outside of the cut in such a way that that the eigenfunctions ¢
satisfy the following conditions: ¢ € ¥ (R) and ¢ solves equation (4.4) in a small
neighborhood J.. We also control uniformly the sup norms on R of the derivatives
»® forall k < k.

As mentioned, we will actually study an inverted version of (4.4). In Sec-
tions 4.2 and 4.3, we establish the following result for the inverted equation.

PROPOSITION 4.1. Letk > 1 and n > %. Suppose that equation (4.16)
below has a solution ¢ € 7€ with o > 0. Then we may extend this solution in such
a way that ¢ € €*(R) with compact support and it satisfies equation (4.4) on the
interval J where e = o~ A § and for all k < k,

[ oo 2 <™.

In Section 4.4, we relate equation (4.6) to a Hilbert—Schmidt operator R® acting
on .7, in order to prove the existence of the eigenvalues o, and eigenfunctions
¢n. Then, in Section 4.5, we put together the proof of Theorem 1.5 and get an
estimate for the Fourier coefficients ﬁ of the decomposition of a smooth function
f on Jin the eigenbasis (¢,);2 ;.
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4.1. Properties of the Sobolev spaces F,,,. We now review some basic prop-
erties of the spaces 77},,, along with how suitable variants of the Hilbert transform
act on these spaces. We will find it convenient to formulate many of the basic prop-
erties of the space .77}, in terms of Chebyshev polynomials. For definitions and
basic properties, we refer to the Appendix. We begin by pointing out that elements
of 7, are actually Holder continuous on J and in particular, bounded on J. This
follows from the simple remark that for g € 7 and x, y €J,

y
800 — g(3)] < 2||g||,//x o(dn)

4.7) . . L
=2||gll|arcsin(x) — arcsin(y) |2

1
L llglilx = yl#.

A basic fact about Chebyshev polynomials of the first kind, that we recall in the
Appendix, is that after a simple normalization, they form an orthonormal basis for
L3(J, ©0), so in particular, we can also write for g € J7,

(4.8) g=> ax,
k>1

where g, k > 1, are the Fourier—Chebyshev’s coefficients of g € 7 (see (A.9)).
On the other hand, since the Chebyshev polynomials of the second kind form an
orthonormal basis for L% (i), the normalized Chebyshev polynomials of the first
kind, k! Ty form an orthonormal basis of #°. Combining these remarks, we see
that

1 _
(4.9) g =le. k') =2 [ e T,
Thus by Parseval’s formula (applied to the inner product of 7#), we also obtain
(4.10) lgl® =Y kg < 1.
k>1

From this, one can check that for g € J#, we may differentiate formula (4.8) term
by term:

4.11) g'=) kaUi-1,
k>1

where the sum converges in Lz(u,sc). We define the finite Hilbert transform U, for
any ¢ for which

/;|¢>(x)|p(1 —x2)_% dx < o0
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for some p > 1 by

(4.12) Uy () = pv /J f%g(dyy

Note that, by boundedness of the Hilbert transform and the fact that elements of
¢ are Holder continuous on J so they are bounded, we see that for any p < 2, U
maps ¢ into L? (R). Moreover, it follows from Lemma A.3 that if g € 7, then

(4.13) U@ = aUi-1,
k>1

where the sum converges in Lz(usc) and uniformly on compact subsets of J. In-

deed, it is well known that |Ug_1(x)| <k A (1 — xz)_% so that by (4.10) and the
Cauchy-Schwarz inequality, for x €J,

1 1
[Us (@) < (1= 1) 72 D legl < (1= Ix]) 2 ligll.
k>1
Note that from (4.12), one can check that ¢/ is actually a bounded operator from
J to L*(use) (and thus also a bounded operator from Hy 10 L2 (ise)).
Finally, let us note that for any f, g € 57, by (4.11) and (4.13), we obtain

(4.14) /Jf'(X)Ux(g)Msc(dX) = /Jux(f)g'(X)Msc(dX) = kefi

k>1

implying that according to (1.12), we can also write
1
(4.15) 2(e) =5 [ £ U (@uscldn).

4.2. Regularity of the eigenfunctions in the cut J. In this section, we begin the
proof of Proposition 4.1. By Tricomi’s inversion formula, Lemma A.4, if ¢ € 57
is a solution of the equation

(4.16) ¢ (x)S(x) = %ux ()

for all x € J, since duy = Sdus. and E*V (¢) = H(¢' 1y ), then ¢ also solves the
equation (4.6). Hence, for now, we may focus on the properties of equation (4.16).
In particular, by (4.7), we already know that if ¢ € J7, then ¢ is }t—Hélder contin-
uous on J and we may use (4.16) to improve on the regularity of the eigenfunction
¢ by a bootstrap procedure.

PROPOSITION 4.2.  Suppose that equation (4.16) has a solution ¢ belonging
to € €%*(J) for some a > 0.If S € €+ and S > 0 in a neighborhood of J, then
¢ c cg/c—l—l,l(j)‘
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The proof of Proposition 4.2 is given below and relies on certain regularity
properties of the finite Hilbert transform I/; see Lemmas 4.3 and 4.4. If f € ¥ in
a neighborhood of x € R, we denote its Taylor polynomial (a polynomial in ¢) by

X .
N, (@t —x)
A A1 D=3 fO) =
i=0 '
Let ¢ be a solution of equation (4.16) and set for all x, ¢ € J,

¢ () — AlPl(x, 1)

4.17) Fr(x,1) = 7 — )kt
and
4.18) U (g) = fj Fe(x. no(ds).

In particular, by (A.4) and Lemma A.1, if ¢ € &%) with a > 0, then for almost
all x €,

1/ d\F "
(4.19) E(E) Uy (@) =U, (¢).

The following two technical results are our key ingredients in the proof of
Proposition 4.2, and we will present their proofs once we have proven Proposi-
tion 4.2.

LEMMA 4.3. Let, forall x €,

_1 _1 1
I=x)*"2+1+x)*2 ifo#>,
(4.20) Ka(x) = ! 1
1+log<1_x2> ’f“:i
Forany k>0, if f € €5*(T) with0 <« < 1, then for all x €1,
(4.21) 2 ()] o, r Ka ).

LEMMA 4.4. Forany k >0, if f € €5\ (), then U*(f) € €%* () for any

1

PROOF OF PROPOSITION 4.2. Without loss of generality, we may assume that
o =21n (4.16). Let 0 < k <« and suppose that ¢ € €% (J) where o > 0 and that
for almost all x €],

k
(4.22) Us (@) — S)p* ) =" <’;)s<”<x>¢(k“—”<x>.

j=1
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Note that by our assumptions, these conditions are satisfied when k = 0 in which
case the RHS equals zero. Since ¢ € ‘5"’“(])1 the RHS of (4.22) is uniformly
bounded, so by Lemma 4.3 and since S > 0 on J, we see that for all x € J,

[p*HD (0] <o Ka ).
By the definition of Ky, this bound implies that ¢ € €% (J) where o’ = (o +
%) A 1. By repeating this argument, we obtain that ¢ € %! (J) and, by Lemma 4.4,

this implies that d)(k“) € €% (). Then (4.19) shows that we can differentiate
formula (4.22). In particular, this shows that qb(k”) exists and that for almost all
xel,

KL 4 4
S ) =t () = Y ( . )S<f><x)¢><k+2—f><x>.
i J
j=1
Thus, we obtain (4.22) with k replaced by k + 1. Therefore, we can repeat this argu-
ment until X = « + 1, in which case we have seen that the solution ¢ € € LI,
Proposition 4.2 is established. [J

The remainder of this subsection is devoted to the proof of Lemmas 4.3 and 4.4
as well as bounding norms of derivatives of solutions of (4.16) in terms of o.
PROOF OF LEMMA 4.3. Letg € €% (T). We claim that for any x,y €J,

(1) — Arlpl(x. 1)] < |t — x|
Indeed, this is just the definition of the class ‘50’“(3) when k£ = 0. Moreover, if

k > 1 it can be checked that
o) — Ax[@](x, 1) = (t —x) / (x+ @ —x)u) — Ag—1[¢'](x, x + ¢ —x)u)] du

so that the estimate follows directly by induction. According to (4.17)—(4.18), this
implies that

(4.23) |Fi(x. )] < It —x[*7!

and, by splitting the integral,

k (x =) L —x)*!
(4.24) U ()| <o f Tl dt + fx el dt.

The RHS of (4.24) is finite for all x € J and, by symmetry, we may assume that
x > 0. Then we have

1(t_x)al l(l‘—x)al
x A/l —12

1 1 1
(4.25) =(1 —x)“_ff w1 —w)"2ds
0

Lo Ky (x).
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On the other hand, we have

X (x —1)2 1 1 ol X (x — t)(x—l
t<| ——=dt+ | —F——drt.
«/ﬁ 0 V1-12 o J1—-1

The first integral does not depend on x > 0, and by a change of variable

X

tozl =
/ (xl) dt<C+(1—x)”‘_’/1 W1+ 1)~ du.
—l‘ 0

It is easy to verify that

which shows that

x ()C _ t)o!—l
(4.26) f—l ﬁdt Lo Ky (x).

Combining the estimates (4.24)—(4.26), we obtain (4.21). [

To complete the proof of Proposition 4.2, we conclude with the proof of
Lemma 4.4.

PROOF OF LEMMA 4.4. We claim that, if ¢ € €% !(J), then the function x
Fr_1(x, 1) is €%1(J). Indeed, by Taylor’s formula, we have

k—1

(4.27) Fio1(x,1) = /01 ¢© (e (1 = u) + xu) (ku_ 4
so that
|Fr_1(t, y) — Fe—1(t, x)|
| uk—l
(4.28) < [ 16900 =0+ yu) = 6O — ) x|

<<|y_-x|’

where the underlying constant is independent of the parameter ¢ € J. Since

Fro1(x, 1) — 190 (x)
t—x ’

Fr(x,t) =
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we have that

Fr(y,t) — Fi(x,1)

1w
_ (Fkl(y, D= =60 = Fi

L 1
P+ 0= DR )

Then, using the estimates (4.23) with o = 1 and (4.28), we obtain that uniformly
forall x,t €],

|Fi(t,y) — Fr(t, x)| < 1 A <&>
It —y| V|t —x|

This implies that forall -1 <x <y < 1,

d d
|u§<¢>—u§<¢>|<<<y—x)( ol | Q(t)>+/yg(dt)

(4.29) t<x Yy —1 y<t I —X
Ly =x(1+6(x,y)),
where
([ el o(dr)
9()57)’)— y_x</<x y—1t +/y<t t—x)
Ny
(4.30) /—l — T2

(l—xy—i—\/l—xz,/l—yz)
y—x '

Formula (4.30) follows by explicitly evaluating the integrals. This function extends
by continuity to the domain D = {—1 < x <y < 1} with 6(x, x) = 0. By (4.29), it
just remains to prove that the function 6 is bounded on D. First, it is easy to check
that

X log

Iim 6(x,y) =41 d Iim O6(x,y)=,/1—y.
yl_)rnl (x,y)=+1+x an Jim (x,y)=4/1—y

To study the boundary values of 8 around the point (1, 1), we make the change of
variables

(e, ) =0(y1 — 122, \/1—6
é Then y = v/1 —¢€2 =~ l—éandx:

e—>0

where 0 <e <l and 1 <1 <

V1—12e? ~ 1—12262

e—>0

- 2 1r+41 1
lim 9(e, 1) = g(r) =~ * " 10g<r+ >
e—0 2 T T—1
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The function g(t) is continuous on the interval (1, co) with boundary values
lim;_1 g(r) = 0 and lim;_, o, g(7) = +/2. In particular, this shows that
limsup 6(x, y) = maxg(r) < co.
x—1,y—>1 =1
A similar analysis in a neighborhood of the point (—1, —1) allows us to conclude
that the function 6 is bounded on D. Lemma 4.4 is established. [

We are now in a position to provide some quantitative bounds on solutions to
(4.16). Our implicit assumption is that o is not small—an assumption that will be
fulfilled in our applications of the results we prove.

PROPOSITION 4.5. Suppose that equation (4.16) has a solution ¢ € F€ such
that ||¢ |05 K 1 (this bound does not depend on the parameter ¢ > 0). Then we
have, for any 0 < a < % and forallk <k +1,

k
o

4.31) |p® ooy Ka oo

PrROOF. By (4.7), we already know that ¢ € @03 (J). Then, by Proposi-
tion 4.2, we obtain that ¢ € ¥“+!-1(J). By our assumptions, we note that the bound
(4.31) holds when k = 0 and we proceed by induction on k < k to prove the general
case. If we differentiate k times equation (4.16), we obtain

k
k . .
(4.32) S@¢* V() = %u,’;w) -3 ( . 1)s<k+1f><x>¢<”(x>.
—\j—
j=1
By Lemma 4.4, the RHS of (4.32) is continuous for all x € J and, since S > 0 on
J, this shows that

k
(4.33) [P oy < oIl @) oy + 05

Here, we assumed that the estimate (4.32) is valid for all j < k and that
the parameter o is large. Recall that, according to (4.27), we have the bound
Sup, rey | Fi—1(1, ©)| < 1$®]loc . Since

_ 1)
Fk(x,l)= Fk—l(x’t) k!¢ (x)’

t—x
this shows that for any « € [0, 1] and for x, ¢ € J,

1— 1—
e T PGl T PAC R

|x —1]® |x —1]®

’

| Fr(t,x)| <

where we used the estimate (4.31) once more. By (4.18), this shows that for any
1
o< 75

1_
[U* @) 0y < F |6 V] T
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Combining this bound with the estimate (4.33), we conclude that

[%HD] o < o* 1 p®HD e 4 ok

Then either [|¢**D|0; < o or lp*+D)% ; <« o*F!, which completes the
proof. [J

4.3. Extension of the eigenfunctions on R\ J. The aim of this subsection is
to complete the proof of Proposition 4.1 by extending the eigenfunction ¢ outside
of the cut in such a way that the resulting function, still denoted by ¢, satisfies
equation (4.4) in a neighborhood J, of the cut and that ¢ € € (R). We will focus
on the extension of ¢ in a neighborhood of the edge-point 1, the construction being
completely analogous in a neighborhood of —1. Suppose that ¢ € €*<+1-1(T) and
let for all x e R,

¢'(1)

X —t

(4.34) e =pv [ £y @n).
Note that g is smooth on R \ J and that it does not depend on the values of ¢ outside
of cut. Thus, we may interpret equation (4.4) as an ODE satisfied by the function

Y =®Rr\j:
(4.35) Qy =oy-g,

where Q is as in (1.7). The condition (4.3) guarantees that Q" > 0 and equation
(4.35) is well-posed for all x € Js \ J. Moreover, by Proposition A.6, since NE
integrable in a neighborhood of 1, equation (4.35) has a unique solution such that
y(1) = 519 for any s¢y € R. Choosing 19 = ¢ (1), in order to extend outside of the
cut the solution ¢ of equation (4.6) in a smooth way, we need to check that y

satisfies forall 1 <k <k,
(4.36) lim y® @)= lim ¢® (x).
x—1*t x—>1-
The conditions (4.36) are checked using the following result and Proposition 4.7

below. Again, in our quantitative regularity bounds in terms of o, we will be as-
suming that o is large.

PROPOSITION 4.6. Let k > 1 and suppose that n > 42(54_”%). Let G in

¢ t1(1, 00) be such that G(x) = 0y_s1+(x — )X and let Y be the solution of
the equation

4.37) QY =cY+G

on the interval (1, 00) with boundary condition Y (1) = 0. Then Y belongs to
C“t2(1, 1 + 8) and satisfies for all k < «,

YO = lim Y®(x)=0.
x—1t
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1

. _ . 1
Moreover, letting € = o~ A 8, if we assume that for any g <¥<3

K+1

—1 ketl
(4.38) 16 et 140 a0 @
then we have for all k < k,

(4.39) |y® loo.r1.1461 < o™,

PrROOF. Ifwelet, foralll <x <1+9,

Y (TGO _p
(4.40) h(x)_/; o0 dt and YT(x)= 1 —Q/(t)e dt,

then the solution of equation (4.37) for which Y (1) =0 is given by

(4.41) Y (x) =Y (x)e"™.

Then, if G € €1 (1, 00), we immediately check that ¥ € ¢ *2(1, 1 +28). More-
over, by Proposition A.6, the condition G(x) = O,_,1+(x — 1)* implies that
(4.42) IT(0)| < (x — 1< F2.

Since the function h(x) is continuous on the interval [1, 1 4+ §] with h(0) =0, we
conclude that the estimate (4.42) is also satisfied by the solution ¥ which proves
that it is of class €~ at 1 and that Y ® (1) = 0 for all k < «.

Now we turn to the proof of (4.39). By Taylor’s theorem, since G® (1) = 0 for
all k <k,

Kk—2—j
————du,
(k —2—j)!

and the estimate (4.38) implies that forall j <« — 1 and forall 1 < x <,

. rl
GVt)y=@1 -1 / G V(1 —u —1)
0

+1

IGD ()| < oo (1 — 1)1,
On the other hand, by Proposition A.6, for all j <«,

d’ ( ! ) 0 (x—1)"27
— =)= x — ,
dx/ \ Q' (x) x—1+
so that we deduce from (4.40) that for any k <k andforall 1 <x <1+ 6,

h® (x) < o (x —1)27%
(4.43) 1
’T(k)(x)‘ <<O_(K+1)/Ol(x _ I)K_i_k_

Combined with (4.41), the estimates (4.43) imply that if e = o~ A §, we have for
all k < «,

I 9l 11 <o T DEE0,
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4(K+1) 1

Now it is easy to check that if n > , we can choose g <a< % so that

"ail <n(k — j). Hence, we obtain the es‘umate (4.39), completing the proof of the
proposition. [

The second ingredient of our extension of the eigenfunctions is the following
result.

PROPOSITION 4.7. Suppose that ¢ € €“T11(J) is a solution of equation
4. 6) on J. For all k < k + 1, define s = lim,_, ;- ¢® (x), and let Q(x) =

Zf 0 i (x 1) . Then the function g given by (4.34) satisfies
(4.44) g = - W +0QM@+ o (x—D".
X—>

Moreover, if for any 0 < a < %, we have ||q>(k) ooy Ka o*gfor all k <k + 1, then
the function G(x) = g(x) + Q' (x)Q'(x) — 0 Q(x) satisfies (4.38) (and we can
apply the previous proposition).

PROOF.  On the one hand, according to (4.6) and (4.34), we have g(x) = o ¢ (x)
for all x € J. This shows that g € €“*1(J) and

(4.45) g =020+ 0 (x- Dt

From the variational condition (4.3), Q' =V’ — H(uy) =0 on J, and we see that
(4.44) holds when the limit is taken from the inside of the cut. On the other hand,
we have for all x € J,
") — &'
4.46) g(x)=V'(x)¢'(x) — O(x) where O (x) = wuv(c[r).
J —X

By Lemma A.1, since ¢ € €< t11(J), the function © € €* (J) and for all k < «,

— Ar['1(1,

(4.47) ®<’<>(1)— hm 0" (x) = k! / ‘M) f)[g]l( t)w(dt).
Hence, by (4.45) and (4.46), we obtain that

k PV
(4.48) oM (1) = &:’) —0 .

dx x=1-

Define for all x > 1,
-Q
Hx >—/M v (dr),

so that

(4.49) g(x) = Ha () (x) — O (x).
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It is also easy to check that the function O c %°°(1, 00) and that for all kK > 1 and
x>1,

~(k @' (t) — Ak[Q](x, 1)
(4.50) W (x) =k!/ P wy (dt).
Since Ar[Q'1(1,1) = Ar[@'](1, 1), by (4.47), we obtain for all k < &,
(4.51) 1irr11+ 0P x)=0®(1).

According to (4.49), this shows that for all x > 1,
G(x)=gx) + Q' (x)Q'(x) —oQ(x)

(4.52) ~

=—0x)+ V' (x)Q (x) — 0 Q(x).
By (4.48) and (4.51), since e® (1) = %h:l — o, we see that there is a
cancellation on the RHS of (4.52) so that lim,_, 1+ G® (x) = 0 for all k < «. This
implies that G(x) = 0,_,1+(x — 1)* and we obtain the expansion (4.44).

Now we turn to the proof of the estimate (4.38). We let € = o~ where 7 >

o
and the parameter o is assumed to be large. By hypothesis, || <y o and it is
easy to verify that for all k <« + 1,

K
(4.53) 199 g 1,14 < o@.
Thus, by (4.52), it suffices to show that
~ e Ktl
(4.54) [O“ Ve 1, 146) Ka0 e
Since A 1[Q1(1, 1) = Ac—1[¢1(1, 1), by (4.50), we obtain for all x > 1,
|@(K*1)(x)|
& sup{ @' (1) — A—1[9"1(1, 1)
(4.55) tel (I—1)¢
A—1[Q1(x, 1) — A1 [Q](1, 1) H
=+ .
(x — 1)

On the one hand, by Taylor’s theorem, we have

P'(1) —AK_1[¢/](1,I)' -
(I -0 B

k+1

[¢* oy <o

sup
tel

On the other hand, if f is a smooth function, for all k£ > 0,

dA[f10e, ) fED )

dx a0
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and by the mean-value theorem, there exists r < & < x such that
Arlf1e, 1) = MF1AL ) D) (é )k“
(t — x)k+1 k! r—x '
Therefore, we have for all x > 1,

AK—I[Q/](-X’ ) — A/(—l[s-2 1(1, 1)
(t —x)"

< QY| L = I5gesl,

K+l

as we defined, Q2 (x) = ZK o , we deduce from the

estimate (4.55) that ||®(” 1)lloo,[l,oo) Ly o*chi1 which obviously implies (4.54)
and completes the proof. [J

We are now ready for the proof of Proposition 4.1.

PROOF OF PROPOSITION 4.1. First, if equation (4.16) has a sglution ¢ e
with o > 0, by Propositions 4.2 and 4.5, this solution ¢ € ¢*+1.1(J) and satisfies,
forall k <k +1,

(4.56) [6®] 0y <a os.

Then let us write as in Proposition 4.7: 3; = lim,_, |- @D (x) and Q(x) =
Zf 0 i (x— 1) , so that making the change of variable y(x) = Y (x) — Q(x) in
(4.35), we obtam

QY =0Y +G,

where as before, G(x) = g(x) + Q'(x)'(x) — 0 Q(x). By Tricomi’s formula,
Lemma A.4, the function ¢ also solves equation (4.6) and according to Propo-
sition 4.7, G(x) = 0,_,1+(x — 1) and we deduce from Proposition 4.6 that for all
k <k,
lim y® (1) = lim QP (x) = 4.
x—>1*1

This shows that the conditions (4.36) are satisfied, and that we may extend the
solution ¢ outside of J by setting ¢(x) = y(x) for all x € Jc \ J in such a way
that it satisfies (4.4) on J. for some € < § and ¢ € ¥*(R). Moreover, the esti-
mate (4.56) and Proposition 4.7 imply that the function G satisfies (4.38) so that
1Y ® | oo [1.14¢] K o for all k < k-, where e =07 A8 and 71 > 42(ﬁ}). Then,
by choosing the parameter o > % in the estimates (4.53) and (4.56), we obtain that

l|lp® lloo,[—1,1+4¢] K oK. Moreover, an analogous analysis in the neighborhood of
the other edge-point —1 allows us to conclude that for all £ < «,

(4.57) @] o0y, < 0™
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Now let x : R — [0, 1] be a smooth even function with compact support in
J=(—1,1) such that x(0) = 1 and x¥(0) =0 for all 1 < k < k, and recall that
t — Ay [¢p](x, t) denotes the Taylor polynomial of the function ¢ of degree « at x.
Then, if we set forall t e R\ J,

t—1—¢€ t+14+¢€
$() = x(T)AK[qﬂ(l Fen+ x(T)AKW—l .

then we indeed have ¢ € €*(R) and it is easy to check that the estimate (4.57)
remains true for the norms ||¢>(k) lloo.r and for all k < «. Finally, note that this ex-
tension procedure guarantees that the function ¢ has support in J. Proposition 4.1
is proved. [

4.4. Existence of the eigenfunctions. In order to prove that there exists a se-
quence of eigenfunctions ¢, € 5, equation (4.16) suggests to consider the opera-
tor RS (¢p) = y where  is the (weak) solution in . of equation

(4.58) V'S =U(P).

Note that if ¢ € 77, since U(¢) is continuous on J, there exists a solution and the
condition [ (x)o(dx) = 0 guarantees that it is unique.

THEOREM 4.8. The operator RS is compact, positive, and self-adjoint on
.y, - If we denote by (%);’le the eigenvalues of RS in nonincreasing order, then
o, < n and the corresponding (normalized) eigenfunctions ¢, satisfy ||¢n|lco.y K
1 foralln>1.

PROOF. Since the finite Hilbert transfgrm U: 7 — LZ(MSC) is bounded (as
we remarked in Section 4.1) and S > 0 on J, by (4.58) we obtain

22V1 -2
7 S(x)

so that RS : ., — H,, is a bounded operator. Moreover, by (4.14), for any
$,8€ A,

@s9) IR, = [U@) dx < [U@) 22,

(RE@). ), = [ Ue(®)8' ) diase() = Y- kebua.

k>1
This shows that RS is self-adjoint and positive-definite with

(4.60) (R%(@), 9),,, =4Z(9).

To prove compactness, we rely on the results of [30], Section VL5. Introduce
the operator RSN : ¢ > ¥y where ¥y solves the equation YyS = UN (¢) and
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un () = Z,i\’:l ¢rUk—1. Plainly, the operators 73;9\/ have finite rank for all N > 1
and for any ¢ € 77, we have

[(R® =R¥MY@),,, =< U =Un)@) 2,0, = /Zmﬂ«m
k>N

The first step is similar to (4.59), for the second step we used that by (4.13),
U —UN)(P) = 1~ n P Uik—1 and at last, we used the Cauchy—Schwarz inequal-
ity and (4.10). This proves that RS = limy_, oo R5'Y in operator-norm so that RS
is compact. Therefore, by the spectral theorem, there exists an orthonormal basis
(@n)n>1 of F,, so that

2
4.61) R ($n) = —n

On
and o, > 0 for all n > 1. Moreover, each eigenvalue has finite multiplicity, and we
may order them so that the sequence o7, is nondecreasing and o, — 00 as n — 00.
In fact, by the Min-Max theorem, we have

S
2 . (R d)’ d))llv
0, Scw oes o2,
lof W
" dimS&=n my

where the maximum ranges over all n-dimensional subspaces of the Hilbert space
7. By (4.60), since the quantity X (¢) does not depend on the equilibrium mea-
sure wy and [|@ll,, < l|@|l, this shows that

2 (R'$, ¢)

(4.62) — X< max min 5
on  Scx ¢S |9l
dim S=n

In the Gaussian case (S = 1), the eigenfunctions of R! are the Chebyshev polyno-
mials %Tn and the eigenvalues satisfy o, = 2n, therefore, we deduce from (4.62)
that, in the general case, we also have o, < n.

Finally, to prove that the eigenfunctions are bounded, we may expand ¢, in
a Fourier—Chebyshev series: ¢, = > 72 ¢n.x Tk on J. Since || Ti|lco,y = 1 for all
k > 1, by (4.10) and the Cauchy—Schwarz inequality, we obtain

IBnlloos < Y lnil < lldull-

k>1

Finally, since |[¢nll < [¢nllx, =1 for all n € N, we conclude that ||¢p ||, 5 < 1.
O

We split the proof of Theorem 1.5 into two parts—we now focus on existence
and bounds on the functions ¢, and then in the next section discuss the Fourier
expansion.
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PROOF OF THEOREM 1.5—EXISTENCE AND BOUNDS ON EIGENFUNCTIONS.
By Theorem 4.8, we have R5(¢,) = (%qbn and if we differentiate this equation
n

and use (4.58), we obtain that S(x)¢, (x) = %Z/Ix(d)n) for all x € J. Then, by
Lemma A .4, this implies that for all n > 1,

(4.63) E"Y (¢n) = onpn.

Hence, ¢, € ¢ and o, < n solve equation (4.6). By Proposition 4.1, this means
that for any n > 1, we can extend the eigenfunction (keeping the notation ¢,) in
such a way that ¢,, € €“(R) with compact support and it satisfies equation (4.4)
on the interval J., where €, =0, T A § and that for all k < «,

162900 2 < 0.

Finally, combining formulae (4.60) and (4.61), since ||¢; |l ., = 1, we obtain the
identity 2X(¢,,) = Uin for all n > 1. The part of the theorem concerning existence
and bounds on the functions is now proven. [J

4.5. Fourier expansion. The proof of Theorem 1.5 will be complete once we
prove the following result.

PROPOSITION 4.9. If f € €D, we can expand f = [j f(x)o(dx) +
> fnan where the Fourier coefficients fn = (f, $n)p, satisfy

K43

|l < 00

foralln>1.
To do this, we prove an integration by parts result.

LEMMA 4.10 (Integration by parts). The operator E*V is symmetric in the
sense that for any function g, f € €*(R), we have

(4.64) (E"V(f), &), ={f. EM (@),

PROOF. We let g(x) = g’'(x) dd% for all x € R and similarly for f By as-
sumption g is continuous with support in J, it is differentiable and g’ € L? (R) for
any p < 2. Moreover, since E*V (f ) H( . using the dlfferenuatlon properties
of the Hilbert transform, we have dx?—[( f ) = H( f ). This proves that under our

assumptions, the function H( f) is continuous on R. Then an integration by parts
shows that

dH.(f) .
dx

(B (f). g, g dx = / Ho(HF (x)dx.
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Note that there is no boundary term because we have just seen that the function
gH(f) is continuous with support in J. Using the antiself-adjointness and differ-
entiation properties of the Hilbert transform, this implies that

dH,
(& (). gy, ff(x)“rtx dx—/f() @® ,

Finally, using that H(g) = E*V(g) and f(x) dx = f' (x),uv(dx), we obtain (4.64)
establishing Lemma 4.10. [

We now turn to the missing ingredient in the proof of Theorem 1.5

PROOF OF PROPOSITION 4.9. First of all, we claim that if ¢ € €¥t2(7) for
some k < k + 2, then the function E*V (¢) € €*(J). Indeed, by (4.5) and the vari-
ational condition (4.3), we see that for all x € J,

") — &' (x

s @)= [T 0y an - vios' .

Using Lemma A.1, if ¢’ € €1 (J) and the potential V € €*T3(R), this im-
plies that the function E{"(¢) € €*(J). Let f© = f € €*+*(J) and define
FU+D = grv (£®) forall 0 < k < K (here £%, is not to be confused with the kth
derivative of f). The previous observation shows that f(D e #<+2(T), ..., fK) ¢
¢*—2(K=2)(J). Thus, choosing K = %, we obtain that &) e €1(J). By defini-
tion, we have

Fo=Fo b, =0, (£ BV (90)),,,
=0, ' (f D, ),
= O’n_K<f(K)7 ¢n>I-LV

At first, we used the eigenequation (4.63). Then we used Lemma 4.10 observing

that the functions f® e €2(J) for all 0 < k < K. The last step follows by induc-
tion. Hence, since ||¢,|,, =1 for all n > 1, we obtain

1Fl <0, K| F ], <o X

since the function £V’ is uniformly bounded on J. Proposition 4.9 is established.
0

5. The CLT for the functions ¢,,—Proof of Proposition 1.6. In this section,
we establish a multidimensional CLT for the linear statistics of the test functions
¢, constructed in the previous section, for a general one-cut regular potential V
and B > 0. This will closely parallel the argument for the GUE from Section 3, but
we do encounter some technical difficulties. We point out here that we will find
it convenient to assume that the eigenvalues are ordered, A < --- < Ay, allowing
us to use the rigidity result of Theorem 1.7 to control the behavior of the random
measure vy (see Section 5.2).
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5.1. Step 1—approximate eigenvector property. In this section, we establish
that linear statistics of ¢, are approximate eigenfunctions of the generator L as
was the case for the Chebyshev polynomials when the potential V is quadratic.

PROPOSITION 5.1.  Let (¢,);2, and (0,)52 be as in Theorem 1.5. If m is
given by (1.10) and L by (2.2), then for any n > 1

L(i ¢n<x,->)

j=1
G
N 11
- —ﬁanN<Z 606 =N [gnany = (5 - E)mwm) 40,
j=1
. . - P A+ 1)
where ¢, : RV — R satisfies the following two conditions: for any n > ST >
1Ea (W) € N2n" forall » e RN and, if A1, ..., n € [—1 —€,, 1 + €,] (Where €,
is as in Theorem 1.5), then
B
600 =(1-5) [ orcommian
e B ¢ () — ¢, (1)
+ = - Zyn(dx)vy (de).
2 JRxR x—1

To prove Proposition 5.1, we will need the following lemma.
LEMMA 5.2.  Let (¢,);2 and (0y,),> | be as in Theorem 1.5. We have for all
n>1,

¢, (1) — $, (x)
X

wy(dnpy (dx) = —20, f B (v (d).
IxJ t — J

PROOF. First of all, let us observe that using the variational condition (4.3),
for any function f € € (R),

f FOOV (@)py(dx) = f FOH () (dox) = — f He(F vy (d),
J J J

where we used the antiself-adjointness of the Hilbert transform, (A.3), and the fact
that vy is absolutely continuous with a bounded density function. In fact, one has

He(fuy)=— / OO an + v e
J r—Xx
and, by symmetry, this implies that
1 _
(5.3) /f(X)V/(X)Mv(dX) =3 Muv(dt)uv(dfd
J Ix]J — X
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On the other hand, integrating equation (1.14) with respect to uy, we see that

[vos,wnvan - [ O =) vy @y)
] Ix]J X —Yy

— o /J )y (du),

which, together with (5.3) completes the proof of this lemma. [

PROOF OF PROPOSITION 5.1. Let us first prove the uniform bound for the
error term &, on R" . Since the density § = d“ v 1s ¢! and positiveon J =[—1, 1],
we have (in the notation of (1.3))

Im(¢n)| < N lloos + 60 .y

One has
N N N
L<Z WM)) =Y 60 = BN Y VGG, (0))
Jj=1 j=1 j=1
TBY 5 00
i#j
(5.4) . N
(1 - —) D010 = BN YV, ()
Jj=1 j=1
— a0
3 11221 A — A

Hence, we obtain

N
L(z mp)\ A I R Y Y

J=1

where the last bound follows from the fact that, by construction, the functions ¢,
have compact support in the interval Jo5. Combining these two estimates, using the
upper bound (1.15) and the fact that ¢,, < n from Theorem 1.5, we obtain

N N
|ca (V)] = ’L(Z ¢n<x,~>) +ﬁonN<Z Gn(hj) — N_/J%(DMV(dM —m<¢n>>‘
j=1 j=1

<K N?o",

which yields | £l ;oo gyy < N2n?".
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In order to prove (5.2), observe that

N / N A (. / Y
)3 &, (1)) ¢n(lz):2Nf ¢, (x) — ¢, (1)

2 A — i - — vy (dx)py (dt)
1,]=
+/ ¢ (xX) = (1) o dx)on(d)
RxR X —t
+N? f 00 =00 ey ().
IxJ X —1
Thus, if M,... AN €J¢,, using equation (1.14), we obtain
Aj " (A
NZV(A )¢, (. )—— Z it (K? ff’( )
j=1 lj:l J M
N
B 1 ¢ (x) — ) (1)
=Non L) S A=A @
N2 / Y
5L =00 @ovan
IxJ X —1t
= Noy [ uComy(@n — 5 Mv (dx)oy (),
R 2 JURxR x—t

where we used Lemma 5.2 for the last step. According to (5.4) and (5.2), it follows
that

N
L(Z bn (A ,-))
j=1

= ~pou ([ gnCormian) + (— - —) [#iomvian) + e,

Therefore, to complete the proof, it just remains to check that according to
(1.10), we have for all n > 1

1
(5.5) m(en) = — f & (v (dx).
Oy J]

Since the density S = juﬂ is €' and positive on J = [—1, 1], an integration by
parts shows that ‘

2 S'(x) X
" (x dx :——/'xSx( l—xz—i)dx.
[#rmvan == [amse (55 N
Since for any n > 1 ¢, is a solution of equation (4.16), this implies that

—f¢"(X)Mv(dX)———fU (én) (‘Z((x)) - xz—ﬁ) dx.
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By Lemma A.5, we may rewrite this formula as
S'(x)
S(x)

which, according to (A.4), completes the proof of (5.5). The proof of Proposi-
tion 5.1 is thus complete. [J

if¢”(x>uv(dx>=1(¢ D +6u(=) = U s n (dx))
o n > n n f x(Dn sc

5.2. Step 2—a priori bound on linear statistics. In this section, we use the
rigidity estimates from Theorem 1.7 to establish a result corresponding to (3.7).
The following lemma is a standard consequence of rigidity, but we record it for
completeness.

LEMMA 5.3. Let € > 0 be fixed and B, be the event defined in Theorem 1.7.
We have, for any configuration A € B¢ and for any Lipschitz continuous function
f:R—>R,

N [ £eouv@o| < Iflgorm N
In particular, if f is a bounded Lipschitz function, then for any p > 0,
N p .
B[S £0) =N [ S0y (@] < 1f 101 g N+ 11 ze ™"
j=1

PROOF. Recalling the definition of the classical locations p; from Theo-
rem 1.7, we may write

Z fO) =N / F@uydx) =N Z (fO)) = F)) v (dx)

Pj—1

and we see thatif A = (A, ..., AN) € B,

Z FO) - fo(xmv(dx)

j=1

N

(5.6) < I fllgoa gy Y max(|r; — pjl, [Aj — pj-1l)
=1

1
< ||f||¢ol(R>Z TINTI 4 (o — pjD))

Obviously, ZJ 1] 3 < N3 and Z, 1(pj — pj—1) =pn — po="2 due to the
normalization of the support of the equilibrium measure, so that we have proved
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the first estimate. The second estimate follows directly from the facts that f is
bounded and, by Theorem 1.7, that the probability of the complement of B is
exponentially small in some power of N. Lemma 5.3 is established. [

LEMMA 5.4. Lete > 0 be fixed and f € %4(]1%). We have, for any A € B,
') =

d d @ N2,
\M v @ou )| < 179z

PROOF. We begin by pointing out the following fact that is easily checked by
repeatedly performing the integrals: for any f € €*(R) and 5,1, u, v € R,

f'(s) = () n flaw) — ') f/) = f'w)  flw) — ()
s —1 u—v s —v u—t

=(s—u)(t—v)

(5.7)
« / F®(acs —u) + (1 — @)b(t — v) +au + (1 — a)v)
(0,113

x a(l —a)dadbdc,

where the LHS is interpreted as " when some of the parameters coincide. Noting
that

/ MUN(a’x)VN(dy)
RxR

xX=Yy

N pi (i T )= f')  ff)—f' )
=Y N? ’ =+
,-712::1 /i—l /,:7]'—1[ Ai—Aj xX=y

/)\'i _ £/ /)\‘. _ f/
_f(/\) F'@ o)) f(y)]uv(dx)uv(dy),
i—X Aj—y
formula (5.7) implies that
‘ MVN(dx)vN(dy)‘
RxR X—Yy
@) 5 N Pi Pj
<1l X [ i =xluv@n [ 13 = yluvay)
Pi—1 Pj—-1

i,j=1

N 2
< ||f(4) ||oo,R(ZmaX(|M — pil, [Ai — pi—1|)> .

i=1

Like in the proof of Lemma 5.3, conditionally on Be, the previous sum is asymp-
totically of order at most N€ which completes the proof. [
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5.3. Step 3—controlling the error terms A and B. As for the GUE, we now
move on to estimate the “A-term” and “B-term” by using the results of Section 5.2
and Theorem 1.5 in order to apply Proposition 2.1 and deduce the multidimen-
sional CLT in the next subsection.

LEMMA 5.5. Let (¢n);2, and (0,)52, be given as in Theorem 1.5. Let
F : RN — R? be defined by

F(A) =Fy(2)
(5.8) al 11
— J/Bon (; 30 =N [[gnomy ) = (5 - 5)m<¢n)),
and let the matrix K = K{X’g = BNdiag(oy, ..., 04). Then we have, for any n >

1
42(ZJ_FP, any € > 0, and for any d < N,

A2=E|F + K'L(F)|* « d¥" N2t

PROOF. According to (5.8), we may rewrite (5.1) as

LF = —KF ++/Bonc,

where we extend the definition of ¢ : RY — R¢. Then we have

1 d w)z}
A’=—FE|)" :
|

n=1 On

Since [|8, | oo myy K N2n?" for all n > 1 by Theorem 1.7, this implies that

1 & B2, (0) s,
>

&« N2a*1e—N°,
p
N n

A? —
B

=1 On

Recall that ¢; =< o*d_'7 when d is large, so that for any € > 0, we have B, C [—1 —
€4, 1 + €41V when the parameter N is sufficiently large. Then, by (5.2),

2
E[¢,(1)15,] < E[I& ( /R ¢! (X)vw (dx)) ]

+E[13€( ¢, (x) — ¢, (1)
RxR X —t

By Lemma 5.3, the first term is bounded by ||¢,(,3) ||gO’RN 2¢ while by Lemma 5.4,

the second term is bounded by ||¢>,(14) ||gO rN 4¢_Now, using the estimates of Theo-

rem 1.5, we conclude that

2
vN(dx)vN(dt)) ]

d
2 —2+4e 8n—1 _ ar—2+4e 87
ALK N E 0,77 <N o,
n=1

which completes the proof. [J
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LEMMA 5.6. Let B be given by formula (2.5) where F : RN — R? and the
matrix K are as in Lemma 5.5. Then we have, for any n > (K + ) and any € > 0,

(5.9) B2=E|ld— K~'T(F)|* < d*"2N—2+2¢
as long as the RHS converges to 0 as N — oo. (In particular, this is the case when
d< Nﬁ).

PROOF. By definition, we have

N
T(F;, Fj) = B/0i0] y_ ¢ (ko) ()
=1
= a5 ([ 410 dn) + N3, ,-)
since, by Theorem 1.5, (¢,)5 ; is an orthonormal basis of the Sobolev space .77, .
This implies that, for the Hilbert—Schmidt norm,

2
- KNP = 3 (/¢<x>¢ (@)

ij=1
<2 ( [ #iw; (x)vN(dx)>

Then, by Lemma 5.3, since the functions x > ¢/(x)¢’ i (x) are uniformly bounded
and Lipschitz continuous on R with norm at most
2
1671 2197 ook + 1970 167 g <070}

using the estimate (1.15) when i < j, we obtain

2 —2(1— 2n—1_4n+1 2 —N¢

B? « N72(179) Z oj o; +d’e
I<i<j<d

which yields the estimate (5.9) since o; < j and the second term is asymptotically
negligible. [J

5.4. Proof of Proposition 1.6. By Theorem 1.5, 0, = 552 ( o S0 that according
to (5.8), we have for all n > 1

XN (@n) = Fu(R).

Then, by Proposition 2.1 and using the bounds of Lemmas 5.5 and 5.6, we obtain

4(K+1)
forany n > 5.7+,

Wa((Xn (¢n))_,, ya) < A+ B < d*'N~1H2,

Here, we used that the main error term is given by A when the parameter d is large.
Optimizing over the parameter 1 thus completes the proof. [
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6. The CLT for general test functions. In this section, we fix a test function
feck +4(R) with ¥ > 5. Without loss of generality, we may also assume that
ﬁ) = [ f(x)o(dx) = 0 (otherwise we might consider the function f~ =f - ﬁ)
instead and note that by formulae (1.10) and (1.13), we have both m( f ) =m(f)
and XN(f) = Xy (f)) and we define for any d > 1

d
(6.1) 8a(x) =Y futpun(x),

n=1

where ﬁ = (f, ¢un)puy - Note that if k > 5, by Theorem 1.5, the sum (6.1) converges
as d — oo and this defines a function g € ‘501 (R) which satisfies goo(x) = f(x)
for all x € J. The proof of Theorem 1.2 is divided into two steps. First, we make
use of the multidimensional CLT—Proposition 1.6— to prove a CLT for the func-
tion g4 in the regime as d = d(N) — oo. Then we establish that along a suitable
sequence d(N) the random variable X (f) given by (1.13), is well approximated
with respect the Kantorovich distance by

62) X4 = 22’3( 5 (/. gatrmuiax - (% - %)m(f))

6.1. Consequence of the multidimensional CLT. In this section, we shall use
Proposition 1.6 to establish that, if N is sufficiently large (compared to the param-
eter d), then the law of the random variable X 7\, is close to the Gaussian measure
y1. In particular, in order to control the error term with respect to the Kantorovich
metric, we need to express the correction term to the mean m(f) and the asymp-
totic variance X (f) of a linear statistics in terms of the Fourier coefficients of the
test function f. This is the goal of the next lemma.

LEMMA 6.1. If f € €“T* () and k > 5, using the notation of Proposition 4.9,
we have

= f2
(6.3) T(f) = Z:jl o
and
(6.4) m(f) =Y fum(gy).
n=1

PROOF. On the one hand, by (4.15) and (4.58), we have

1, 1
E(f) = ¢ [ £ @OUPieldn) = LRI (P,
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On the other hand, by linearity and (4.61), we have

RS(f) = annswn)—zzf”qsn,

neN neN On

where the sum converges uniformly. Since (¢,),>1 is an orthonormal basis of
.y » this yields (6.3). Formula (6.4) follows by linearity of the operator m, (1.10).
Moreover, note that by (5.5),

_ Ll _ 2
m(¢,) = — [ ¢, (xX)py(dx) = 1 —x?)dx,
on J
so that for any 7 > 2<tD
(6.5) m(gn)| < o, 9oy <ol

Using the estimate of Theorem 1.5, this proves that the series (6.4) converges ab-
solutely as long as n <3 and k > 5. U

LEMMA 6.2. Let X;iv be as in (6.2) and assume that d% < N. Then, for any
€ >0,

W3(X%, v1) < (@ N2 4 d?7+ =3 Ne,

where 1y := 42(£+}).

PROOF. Using the notation (5.8) and by linearity of m, we may rewrite

a_ L (S BFa (VB 1 _
x4 = Tm(;w—ﬁ(z ﬁ>m<gd f>>.

Let Z ~ y,. It follows from the previous formula and the triangle inequality that

JnFn
Wa(Xi. 1) = E(f){ (Z Zm)

o
6.6 2 SnZn (VB L _
(6.6) +w2<n21m+(2 ﬂ>m(8d )

)

Our task is to prove that both term on the RHS of (6.6) converge to 0 as N — oo.
The second term corresponds to the distance between two Gaussian measures on
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R and equals
J =
o fuZn (VB 1 _
wz(n:1 JE+< 4 ﬁ)m@d 1. z(f)yl)

d
8 ()

n=1

By Lemma 6.1, this implies that

d
nZn
w%< f2 +<¢B

1
VB _ —>m(gd -, z(fm)
< (Z fam(en) ) +2 5 =

2 VB
n>d n>d On

Using the estimate (6.5), we see that both sums converge if ¥k > 5 and we obtain,
for any € > 0,

4 FZn 1
w%(zf +<?—ﬁ>m(gd—f), Z(f)yl)

6.7)

< d2r]*—K—3Ne‘

On the other hand, by definition of the Kantorovich distance and the Cauchy—
Schwarz inequality, the first term on the RHS of in (6.6) satisfies the bound

d 22
WZ(Z\/;‘H ’12:] m) (Z J;”>W%((Fn)zzl’yd)-

By definition, F;, = X (¢,), so that by Proposition 1.6, we obtain

F fn n 8 —242
(6.8) W < ><< X(f)d°™ N €.
2 Z /—n Z
Combining the estimates (6.6), (6.7) and (6.8) completes the proof of the lemma.

O

6.2. Truncation. The goal of this section is to prove that the linear statistic
Xn (f) is asymptotically close to the random variable X 7\, with respect to the Kan-
torovich distance, as d — oo and N — oo simultaneously in a suitable way. At
first, we compare the laws of the linear statistics Xy (f) and X§ by using rigidity
of the random configurations under the Gibbs measure IP’{\/]’ FE Then we compare

the laws of X 7\, and X3 by using the decay of the Fourier coefficients of the test
function f; cf. Theorem 1.5.
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LEMMA 6.3. According to the notation (1.13) and (6.2), we have, for any
€ >0,

4
W3(XY, Xn(f)) <5 N73Te,

PROOF. By definition,

Ay (f) — X —,/2E(f f(f goo) dvy

< a5y s

Since both f, goo € €' (R), up to an exponentially small error term that we shall
neglect, we see that for any € > 0,

so that

W3 (X, Xn(f)) <

2
6.9) WX, Xy () < E(l& /R (f — 8o0) va) .

We claim that it follows from the square-root vanishing of the equilibrium measure
at the edges that for all j € {1, ..., N},

L2 L2
J\3 J\3
6.10 P — = d — PN—j = .
(6.10) Pj — po > (N) and  pn — pN—j > (N)
This shows that for any A € B, A; € J for all 72 N3€. Since goo(x) = f(x) for
all x €J, this implies that for any A € B,

Pj
‘/}Rw—gw)dw < 3 [T 10 = 8000~ (f = gy (@),

7<N35 Pj-1

Like in the proof of Lemma 5.3 (see in particular the estimate (5.6)), we obtain

[ = gravy| <1/ el T | (N3¢ 4+ (o = pyon)

N3e

—244e
L N737 + (o y3e) — po) + (PN — PN_[N3e])-
By (6.10), this error term is of order N —§+5e and by (6.9), we conclude that

4
WX, v (f)) <5 N73H10€,

Since the parameter € > 0 is arbitrary, this completes the proof. [J

LEMMA 6.4. IdeZl1 < N, then we have, for any € > 0,
W3(x9, X)) < d® 7 INE,

4(k+1)
2k—1

where as above 1, 1=
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PROOF. By Theorem 1.5, since ), |f;| < o0 and ||¢y [loo,r < 1 where the
implied constant is independent of n > 1 we have

X — x4 = /22(1‘ an/ G () vy (dx)
so that

2 (yd ﬂ
(6.11) W3(XG: XT) < o =) <r§fn/¢n(x)vN<dx))

Note that by Lemma 5.3 and the estimate (1.15), conditionally on the event B, we
have foralln > 1

V%(X)vzv(dx) &« N€o).

1 ..
This bound turns out to be useful when n << N7, otherwise it is better to use the
trivial bound

] [ anmnan| <.

From these two estimates, we deduce that

1

(an/abndw) < <N€ Z faod +N > fn>2,

>d d+1
" n=dt n>N’7

up to an error term coming from the complement of the event 3. which is expo-
__k+3

nential in N and that we have neglected. Now, using the fact that | fn| Lo, ?

and o, < n, we obtain

_ K+l
(Z ﬁ1/¢ndVN> L N¥g2—=1 4 N>

n>d

Note thatifd - coas N - coand n < K—erl, both error terms converge to zero and
the first term is the largest in the regime d"” < N. Then the claim follows directly
from the estimate (6.11) and the fact that € > 0 and 7, = 42(£ D n< % are
arbitrary (the previous inequalities are possible only if ¥ > 5). D

6.3. Proof of Theorem 1.2. By the triangle inequality we have, for any d € N,

Wo (XN (£), 1) < Wa (XN (), X32) + Wa(XG(F), X)) + Wa (X4(), v1).
Note that by choosing

d= LNWJ
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the error terms in Lemmas 6.2 and 6.4 match and are of order N ~20+¢

€ > 0 where

for any

~ 1-2
1 P e
and n, = %. In particular, we easily check that for any « > 5, ] (k)= % >

0. Compared with the error term in Lemma 6.3, coming from the fluctuations of
the particles near the edge of the spectrum, we conclude that

Wa (X (f), 1) < N~minif 51,
which completes the proof. Finally, observe that if supp(f) C J, then goo = f so

that Wo(Xn (f), X§) =0 for all N > 1. This means that in this case, the rate of
convergence is given by

Wa(Xn (f). y1) < N0+,

Since lim, _, oo 6 («¢) =1, when f is smooth, this establishes the second claim of
Remark 1.3. The proof of Theorem 1.2 is therefore complete. [

APPENDIX: PROPERTIES OF THE HILBERT TRANSFORM, CHEBYSHEV
POLYNOMIALS AND THE EQUILIBRIUM MEASURE

In this appendix, we recall some basic properties of the standard Hilbert trans-
form on R as well as some basic facts about expanding functions on J in terms of
Chebyshev polynomials. We also discuss some properties related to the equilib-
rium measure y. We normalize the Hilbert transform of a function f € L?(R)
for some p > 1 in the following way:

VAS))
(A.1) (Hxyf)=pv | —=dy,
RX—
where pv means that we consider the integral as a Cauchy principal value integral.
A basic fact about the Hilbert transform is that it is a bounded operator on L?” (R):

for finite p > 1, there exists a finite constant C,, > 0 such that for any f € L7 (R),
Hf eLP(R)and

(A.2) IHf @) < Cpll FllLrw)-
See, for example, [14], Theorem 4.1.7, or [34], Theorem 101, for a proof of this
fact. With some abuse of notation, if u is a measure whose Radon-Nikodym
derivative with respect to the Lebesgue measure is in L?(R) for some p > 1, we
write H(w) for the Hilbert transform of %.

Another basic property of the Hilbert transform that we will make use of is its
antiself-adjointness: if f € L?(R) and g € LY(R), where % + é =1, then

(A3) /R F)(Myg)dx = — /ﬂ'{ (He f)g(x) dax.

For a proof see, for example, [34], Theorem 102.
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One of the main objects we study in Section 4 is the (weighted) finite Hilbert
transform

Urp =—Mx(90).

Since one can check that H,o = (x? — 1)_% 1{|x| > 1}, one can actually write for
xel,

_/f(t)—f(x)
- J t—x

(A.4) U (f) o(dt).

We will need to consider derivatives of U f and other similar functions, and for
this, we record the following simple result.

LEMMA A.1. Let1 C R be a closed interval, i be a probability measure with
compact support,suppu S 1,and ¢ € &5 (1) for some 0 < o < 1. Then for almost
every x € R,

d k
(A.5) (E) /1 Folx, Hu(d) = k! fl Fex, D (dn),

where Fi(x,t) = W; see (4.17). In addition, if o« = 1, (A.5) holds for

(t—x)k‘H
all x € 1 and the RHS is continuous.

PROOF. There is nothing to prove when & = 0 and since p has compact sup-
port the integral exists. By induction, it suffices to show that for almost every x € I,

d
(A.6) - /I Feor(x, p(dn) = k /1 Fe(x, D (dr).

Plainly, the function x — F;_1(x,t) is differentiable for any ¢ € I and it is easy
to check that its derivative F, ,2_1 (x,t) = kFy(x,t). Note that for any u, v € I with
u < v, the function (z, x) — |x — ¢|*~! is integrable on R x [, v] with respect to
1 X dx, so that by (4.23) and Fubini’s theorem,

1

fuv dxfIFk(x,t)M(dt) - %/Iu(dt) f F_ (x,0)dx

= %(/IFk_l(v, Hu(dt) — /IFk—l(u, t)M(df))

By the Lebesgue differentiation theorem, we conclude that (A.6) holds. Finally,
note that when o = 1, sup, 1 |Fi(x, )| < 1, so that the function on the RHS of
(A.6) is continuous on R. [

While it might be possible to prove many of the properties of 2/ and RS (see
Section 4.4 for the definition) through properties of H directly, we found it more
convenient to expand elements of J7},,, in terms of Chebyshev polynomials. We
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recall now the definitions of these. For any k € N, the kth Chebyshev polynomial
of the first kind, Tx(x), and the kth Chebyshev polynomial of the second kind,
Uk (x), are the unique polynomials for which

(A7)
sin((k + 1)0)
Ti(cosB) =cos(kf) and Ug(cosh) = g for 0 € [0, 2x].
sin
Note that in particular that T(; =0and fork > 1,
(A.8) T/ (x) = kUg_1(x).

These satisfy the basic orthogonality relations (easily checked using orthogonality
of Fourier modes):

/ {3k,1, k=0,
Ti(x)Ti(x)o(dx) =1 1 and
(A.9) I SOt k#0,

ﬁwunmmmum=&b

where we used the notation of (1.4). We consider now expanding functions in
LP(J, o) for p > 1 in terms of series of Chebyshev polynomials of the first kind.
We define for f € L”(J, 0),

Afumww, k=0,

(A.10) fi=
2£f(x)Tk(x)Q(dx), k> 0.

The following result is a direct consequence of the standard L?-theory of Fourier
series; see, for example, [14], Section 3.5, for the basic results about L? conver-
gence of Fourier series.

LEMMA A.2. Let f € LP(, o) for some p > 0. Then as N — oo, Z/jcv:o fr X
Ty — f, where the convergence is in L (J, ).

We will also need to know how T and Uj behave under suitable Hilbert trans-
forms.

LEMMA A.3. For k> 1 and x € J = (—1,1), UpTy = Up_1(x) and
HaxlUk—1psc] = 2Tk

For a proof see, for example, the discussion around [35], Section 4.3: equation
(22). We also recall a closely related result, namely Tricomi’s formula for inverting
the finite Hilbert transform (i.e., the Hilbert transform of functions on J). As itis in
a slightly different form than the standard one (see [35], Section 4.3), we provide
a proof.
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LEMMA A.4 (Tricomi’s formula). For any ¢ € €, we have ¢ = %’H(Z/{(qb) X
Msc)-

PROOF. Recall that the Hilbert transform of the semicircle law is given by

(A.11) Hx(ﬂsc)=2(x_1|x|>l x2 — 1)-

For any function f € L?(R) and g € L9(R) with % + é < 1, the Hilbert transform
satisfies the following convolution property:

H(fH(Q) +H(f)g) =H(fH(g) — 7 fs;

see [35], formula (14) in Section 4.2. We can apply this formula with f = d““

and g = d) Zx When ¢ € JZ. Indeed, since ¢ € € (J) (cf., the estimate (4.7)), the
functions f € LP(R) for any p > 1 and g € LY(R) for any 1 < ¢ < 2. Moreover,
note that both f and g have support on J and that 72 fg = 2¢. Now, since H(g) =
—U(¢), by formula (A.11), this implies that for almost every x € J,

(A.12) —H (f OU(P) —2t8(1)) = 2xH(g) — 20 (x).

Since g = ¢ Z—)QC where ¢ € ¢, we obtain

Hx(tg(®) =PV/xg—()df /J¢(t)9(dt) +xH.(g)

and the first term of the RHS vanishes by definition of the Sobolev space 7. We
conclude that H, (tg(¢)) = xH, (g) and deduce from (A.12) that for all x €],

1—2
pV/Uz(cﬁ) -,

Tx—t & ' O

1
¢(x) = EHX UDIse) =

We will also make use of the following result, whose proof is likely to exist
somewhere in the literature, but we give one for completeness.

LEMMA A.5. For any function f € €>(Y) for which Ji f(x)e(dx) =0, we
have

1 —1
(A.13) [at(Petan = SO+ 7D

2

PROOF. We begin by showing that (A.13) holds when f is a Chebyshev poly-
nomial of the first kind. By Lemma A.3, it suffices to show that for any k > 1,

Te(1) + Te(~1
(A.14) /J xUi_1 (x)o(dx) = %

Using the identity, x Ug_1(x) = Ui (x) — Tx(x) and (A.9), we obtain for any k > 1,
[ <V e = [ vitew.
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Another standard fact about the Chebyshev polynomials of the second kind is that

k k
Un(x)=2) Tjx)—1 and Uny1(x)=2) Trjs1(x),
j=0 Jj=0

which combined with (A.9) implies that f; Ux(x)o(dx) = (1 + (—D)F) =
%(Tk(l) + Ty (—1)), concluding the proof of (A.14). The claim in case f is a
Chebyshev polynomial of the first kind.

Now we shall prove that formula (A.13) holds for arbitrary functions f € €2(J)
by approximating U( f) by UN (f) = Z,](\lzl JiUk—1. By definition,

27 . cos(k@)
_;/0 f(cosB)cos(kf)dod = / f(cos@)————— 102

and, an integration by parts shows that | fi| < k=2 where the implied constant
depends only on the function f € €%(J). In particular, this estimate shows that the
series f = ;1 fiTx converges uniformly on J. Thus, we obtain

N
lim / U (Holdx)= lim > fkw
(A.15) N=eo s N=oo i
_ S+ fED
—

On the other hand, using the results of Section 4.1 and Section 4.4, we immedi-
ately see that formula (A.13) follows from (A.15) and the dominated convergence
theorem. The lemma is established. [J]

We conclude this appendix with an estimate concerning the equilibrium mea-
sure (or its Hilbert transform) that we need in Section 5.1. Recall that we denote
by S the density of the equilibrium measure py with respect to the semicircle law
Itsc. Here, we assume that S exists and S(x) > O for all x € J. Then it is proved, for
example ([29], Theorem 11.2.4) that, if V is sufficiently smooth, then S = %L{ V",
so that we may extend S to a continuous function which is given by

Vi) — V!
S()—2/ D=V an.

r—x

Moreover, if the potential V € €**3(R), we obtain by Lemma A.l that § e
gl (R). Observe that by Tricomi’s formula, for all x € J,

Hy(Spse) = V' (x).

This establishes the first of the variational conditions (4.3) and the next proposition
shows that the second condition holds as well.
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PROPOSITION A.6. The function H(uy) € € (R) and

(A.16) Hy(uy) =V'(x) —2S(x)Re(yx2—1)+ o 1(x —D*.

PROOF. We have just seen that H(iy) = V' onJ so that (A.16) holds (without
the error term) for all x € J. Define for all x € R,

®(x) = /J S0 =5 ) = 258 0.

r—x

Since duy = S d g, by (A.11), we obtain for all x € R,

Hy(puy) = —®(x) — 2Re(y/ x2 — 1)S(x).

Since the density S € €“*!(R), by Lemma A.1 the function ® € €*(R) and ® =
—V’ on J. By continuity, this implies that

dx)=-V'x)+ o 1(x — *.

This completes the proof of (A.16). [
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