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We prove that if @ is uniformly distributed on [0, 1], then as 7" — oo,
t+— ¢({wT + it 4+ 1/2) converges to a nontrivial random generalized func-
tion, which in turn is identified as a product of a very well-behaved random
smooth function and a random generalized function known as a complex
Gaussian multiplicative chaos distribution. This demonstrates a novel rigor-
ous connection between probabilistic number theory and the theory of mul-
tiplicative chaos—the latter is known to be connected to various branches of
modern probability theory and mathematical physics.

We also investigate the statistical behavior of the zeta function on the
mesoscopic scale. We prove that if we let 87 approach zero slowly enough
as T — oo, then r — ¢(1/2 4+ id7t + iwT) is asymptotically a product of
a divergent scalar quantity suggested by Selberg’s central limit theorem and
a strictly Gaussian multiplicative chaos. We also prove a similar result for
the characteristic polynomial of a Haar distributed random unitary matrix,
where the scalar quantity is slightly different but the multiplicative chaos part
is identical. This says that up to scalar multiples, the zeta function and the
characteristic polynomial of a Haar distributed random unitary matrix have
an identical distribution on the mesoscopic scale.
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1. Introduction. In this article, we study a rather classical problem in probabilistic num-
ber theory, namely the statistical behavior of the Riemann zeta function on the critical line
(for definitions, see Section 1.1), or what can be said about the behavior of the zeta function

Received May 2018; revised March 2020.

MSC2020 subject classifications. Primary 60G57; secondary 11MO06, 60G15, 11M50.

Key words and phrases. Riemann zeta function, multiplicative chaos, critical line, statistical behavior, Gaus-
sian approximation.

2680


https://imstat.org/journals-and-publications/annals-of-probability/
https://doi.org/10.1214/20-AOP1433
http://www.imstat.org
mailto:eero.saksman@helsinki.fi
mailto:christian.webb@aalto.fi
https://mathscinet.ams.org/mathscinet/msc/msc2020.html

THE ZETA FUNCTION AND MULTIPLICATIVE CHAOS 2681

in the neighborhood of a random point on the critical line and far away from the origin. Be-
fore going into precise definitions and statements, we review briefly and informally our main
contributions, their role compared to previous studies, and connections to other branches of
modern probability theory and mathematical physics.

One of our main results, Theorem 1.1, states that if this neighborhood of a random point
is of a fixed size compared to the distance to the origin, then the zeta function behaves like a
random generalized function which can be viewed as a product of a random smooth function
and a very special random generalized function known as a (complex) Gaussian multiplicative
chaos distribution. The main contributions of this article continue with Theorem 1.2 and
Theorem 1.3. Theorem 1.2 states that if the neighborhood of the random point shrinks slowly
enough compared to the distance to the origin, one again has a limit theorem representing
the zeta function in terms of Gaussian multiplicative chaos. Theorem 1.3 states that up to a
constant random factor, we have identical behavior in a model which is believed to be very
closely related to the zeta function, namely the characteristic polynomial of a large, Haar
distributed random unitary matrix. Informally speaking, these results establish that on such a
mesoscopic scale, the statistical behavior of the zeta function is indistinguishable from that
of a characteristic polynomial of a large random unitary matrix. We now turn to the historical
background and context of our problem and results.

The study of the statistical behavior of the zeta function began with the work of Bohr and
Jessen in the 1930s [15, 16]. They studied pointwise statistics away from the critical line.
Informally speaking, they found that if one considers a random point uniformly bounded
away from the critical line, then the probability law of the zeta function at this random point
converges to a nontrivial probability law as the distance of this random point from the origin
tends to infinity. This left open the questions of what happens at a random point on the critical
line and what are the functional statistics, or what happens in a neighborhood of this random
point. The question of functional statistics was later studied by Bagchi ([6] see also [57],
Chapter 5, and [57] in general for an extensive discussion about the statistical behavior of the
zeta function), who found that in a fixed neighborhood of a random point far away from the
origin and at a positive distance from the critical line, the zeta function behaves like a random
analytic function.

The behavior on the critical line is more complicated. A classical result of Selberg’s, [73],
states that to have a meaningful limit theorem for a random point on the critical line, one
must consider the logarithm of the absolute value of the zeta function and divide it by a
suitable divergent quantity related to the distance of the random point from the origin—the
limiting probability law being the standard normal one. For functional statistics, LaurinCikas
proved in [56] that on the critical line (without a divergent normalization as in Selberg’s limit
theorem) one cannot have a functional limit theorem where the limit would be a continuous
function. This means that there are various approaches one could take to obtain a functional
limit theorem: one might try to normalize the zeta function as in Selberg’s limit theorem,
one might consider shrinking neighborhoods, or one might try to relax the regularity of the
limit. In the spirit of Selberg’s limit theorem, a partial result in the direction of a functional
limit theorem for the logarithm of the zeta function on a mesoscopic scale was proven by
Bourgade [17], the limiting object being a suitable Gaussian process (see also [45] for a
related result). From the point of view of relaxing the regularity of the limit, our Theorem 1.1
can be seen as giving the first rigorous answer to the question of what can be said about the
functional statistics on the critical line, and similarly Theorem 1.2 answers the same question
in case we shrink the neighborhood at a mesoscopic rate—though we also refer to the works
of Bourgade and Kuan [18] and Rodgers [70] which concern so-called linear statistics of
zeros of the zeta function, but can be interpreted as stating that on a mesoscopic scale and
assuming the truth of the Riemann hypothesis, the imaginary part of the logarithm of the zeta
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function behaves like a Gaussian process whose covariance has a logarithmic singularity on
the diagonal, and the precise interpretation of this involves viewing the Gaussian process as
a random generalized function. The open and very hard problem remaining is to study the
statistical behavior of the zeta function when one shrinks the neighborhood at a “microscopic
rate.” Here (up to a divergent constant random factor), one expects to have convergence to a
certain random analytic function related to the sine process arising in random matrix theory;
see [23].

Since the 1970s, and increasingly during the last two decades, a slightly different direction
in the study of the statistical behavior of the zeta function has been provided by a conjec-
tural connection between random matrix theory and the zeta function; for a brief overview
of this connection, see the book review of Conrey [24]. An influential conjecture in the de-
velopment of random matrix theory, as well as certain branches of analytic number theory,
has been the Montgomery—Dyson pair correlation conjecture, which states that after a suit-
able normalization, the nontrivial zeroes of the zeta function behave statistically speaking
like the eigenvalues of a large random matrix. This conjectural connection was a motivation
in the work of Keating and Snaith [53], who suggested that the statistical behavior of the
zeta function should be modeled by the characteristic polynomial of a random unitary ma-
trix. Moreover, they conjectured a connection between moments of the zeta function in the
neighborhood of a random point on the critical line as well as moments of the characteristic
polynomial of a random unitary matrix. Again the most interesting and most difficult prob-
lem would be establishing such a connection on the microscopic scale, where one can see
individual zeroes of the zeta function. Nevertheless, our Theorem 1.2 and Theorem 1.3 can
be seen as a rigorous justification of this Montgomery—Dyson—Keating—Snaith picture, when
considering phenomena related to the mesoscopic scale.

As a final remark concerning the background and general context of our work, we point
out rather recent work of Fyodorov, Hiary and Keating [36] and Fyodorov and Keating [37].
Perhaps the main message of these articles is that on the global and mesoscopic scale, one
should think of the logarithm of the zeta function on the critical line behaving statistically
like log-correlated field—a random generalized function which has a logarithmic singularity
on the diagonal of its covariance kernel.! Log-correlated fields have emerged recently as
an important class of objects arising naturally in many models of modern probability and
mathematical physics (see, e.g., [3, 4, 20, 27, 33, 37, 44]). In addition to being connected
to many important models, their interest also stems from the fact that despite being rough
objects, one can make some sense of their fractal geometric properties, which typically end
up being universal—common to all log-correlated fields. It turns out that a good way to
describe and study these universal geometric properties is through objects which are formally
exponentials of these log-correlated fields. The rigorous construction of these objects and the
study of their properties goes under the name of the theory of multiplicative chaos, and its
foundations were laid in the work of Kahane [52] (see also [69] for a recent review and
[12] for a recent study). From this point of view, many of the conjectures of [36, 37] can be
rephrased as stating that statistical properties of the zeta function can be expressed through
the theory of multiplicative chaos. Some properties one would expect the zeta function to
possess based on universality of properties of log-correlated fields have indeed been proven
recently (without multiplicative chaos theory); see, for example, [2, 63] (see also [1, 22, 64]
for related results in the setting of random matrices). From this point of view, our main results
connecting the Riemann zeta function to multiplicative chaos can be seen as establishing a

I particular, they argue that known properties of maxima of log-correlated fields, properties of characteristic
polynomials of random matrices and conjectures due to Montgomery and Farmer—-Gonek—Hughes [35] fit rather
well together. We refer to [40], Section 2, for a nice discussion of this issue.
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novel connection between the zeta function and a class of stochastic objects arising in various
models of great interest as well as further evidence for universal behavior in the class of log-
correlated fields.

The methods we use to prove our main theorems involve mainly tools of probability theory
and analysis; indeed the tools of analytic number theory we make use of are rather classical.
From the point of view of number theory, our main results lie in the probabilistic part of
analytic number theory. Our main contributions to probabilistic number theory should be
viewed as introducing a new class of limit theorems and limiting objects that are shown to
appear naturally in the theory. In the setting of random matrices, we provide a rigorous proof
of a connection between the statistical behavior of the zeta function and random characteristic
polynomials, while in the setting of the theory of log-correlated fields, our results can be
seen as further evidence for log-correlated fields being an ubiquitous class of objects with
many universal properties. In addition, from the point of view of analytic number theory, our
contributions can be seen as providing rigorous support for a conceptual picture, describing
what kind of behavior one should expect from the zeta function when studying questions on
the global or mesoscopic scale. In the future, this connection to multiplicative chaos could
also prove fruitful in studying fractal properties of the zeta function.

The remainder of this Introduction is devoted to the precise definitions of the objects we
study, the precise statements of our main results (together with some further results), along
with some conjectures. In this whole article, we have tried to be generous with details in our
presentation to make the text accessible for readers with various backgrounds.

1.1. Definitions, basic concepts and main result on the global scale. In this section, we
describe the main objects we study and state our main results concerning the study of the
zeta function in a fixed size neighborhood of a random point on the critical line. As the study
of multiplicative chaos is a less classical field of mathematics, we also discuss some of its
background for the convenience of the reader.

We start by fixing our notation and recalling some basic facts about the Riemann zeta
function defined for o > 1 by the convergent series>

()= n7"
n=1

One may continue ¢ as a meromorphic function to the whole complex plane, with only one
pole. The pole is simple and located at s = 1 with residue 1. The critical line {o = %} is of
particular importance in the study of the zeta function as the behavior of the zeta function
on it is closely related to the distribution of the prime numbers, and is of course a subject of
many fundamental conjectures in number theory. Many classical facts about the zeta function
can be found, for example, in [7, 48, 77].

As stated at the beginning of our Introduction, we are interested in the behavior of the zeta
function in the neighborhood of a random point on the critical line. The precise object of our
study is the following:

(1.1) urx):=¢(1/24+ix+iwT) forx ek,

where w is a random variable which is uniform on [0, 1], T € (0, 00), and we are interested
in the behavior of this random function in the limit where 7 — oo. It is natural to expect that
the precise distribution of the random variable w is unimportant, but we will not discuss this
further.

2We follow the custom in analytic number theory to denote by s = o + it the real an imaginary parts of the
complex variable s.
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As discussed at the beginning of this Introduction, the other main player in our study is a
random generalized function which is called a Gaussian multiplicative chaos distribution. The
foundations of the mathematical theory of Gaussian multiplicative chaos were established in
the 1980s by Kahane [52]. At that time, the main motivation was the desire to build mathe-
matical models for Kolmogorov’s statistical theory of turbulence by providing a continuous
counterpart for multiplicative cascades that were originally introduced by Mandelbrot for the
same purpose in the early 1970s. During the last 15 years, there has been a new wave of
interest in multiplicative chaos, partly due to its important connections to stochastic Loewner
evolution [4, 75], to quantum gravity and scaling limits of random planar maps [13, 27, 33,
59-62], as well as to models in finance and turbulence [69], Section 5.

In order to give a brief and informal description of multiplicative chaos, consider a se-
quence of a.s. continuous and centered real-valued Gaussian fields X, say on an interval
I C R. The elements of this sequence should be considered as suitable approximations of a
(possibly distribution valued) Gaussian field X. For simplicity, assume that the increments
Xu41 — X, are independent. One may then define the random measures A, on / by setting

An(dx) := exp(X,, (x) — %EX,, (x)z) dx.

In this situation, basic martingale theory implies that almost surely there exists a (random)
limit measure A = lim,_, o A,, Where the convergence is understood in the weak™-sense.
The measure A is called the multiplicative chaos measure defined by X, and Kahane proved
that under suitable conditions the limit does not depend on the choice of the approximating
sequence (X,). However, a significant obstacle in defining a meaningful limiting object X is
that it may very well be the zero measure almost surely. The most important, and in some
sense a borderline situation for defining meaningful limiting objects, is when the limit field
X is log-correlated, that is, it has a covariance of the form

Cx(x,y)=—28%log|x —y|+G(x,y), x,yel,

where G is a continuous and bounded function. Then Kahane’s theory implies that the limit
measure is almost surely nonzero for 0 < 8 < 1, as we are in dimension one. The limiting ran-
dom Borel measure A = Ag on the interval I is almost surely singular and its basic properties
like multifractal spectrum, tail of the total mass or scaling properties have been investigated.

At the threshold 8 = 8. := 1, one needs to add a deterministic nontrivial renormalization
factor that depends on n in order to obtain the existence of a nontrivial object known as
a critical chaos measure. This limit can also be achieved through a random normalization
known as the derivative martingale.

Overall, the dependence of the chaos measure on the generating Gaussian field has many
delicate features. For example, the universality property (how the law of the limiting object
is independent of the precise details of the approximation scheme) is far from trivial for
multiplicative chaos [50, 69, 74]. We refer to the nice survey [69] for the basic properties of
these measures, to [12] for an elegant proof of the existence of subcritical chaos measures,
and to [10, 31, 32] for the existence and basic properties of critical Gaussian chaos.

There is a further variant of multiplicative chaos that is important for the connection to
the Riemann zeta function (and for random matrix theory as well), which is the concept of
complex multiplicative chaos, where in the above one allows for complex Gaussian fields.
Two basic cases have been studied in the literature. In the first variant, one allows the pa-
rameter 8 take complex values, and it turns out that one obtains analyticity in the parameter
B for B € U, where U C C is an open subset whose intersection with the real axis equals
(=1,1) in the above normalization (see [8, 9] in the slightly simpler case of multiplica-
tive cascades and, e.g., [4] in the case of multiplicative chaos). In the second case, one as-
sumes that X = 81X + iB> X, with X, X, independent copies of a log-correlated field and
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B1, B2 € R. This case turns out to be more amenable to analysis, due to the independence
of the real and imaginary parts, and many aspects of it have been studied thoroughly in [54].
However, the complex chaos we need to study here does not quite fit into either of these mod-
els. In our situation, we study a complex Gaussian field G, for which there is a very special
mutual dependence between the real and imaginary parts X; and X», of the form

EX1(x)X2(y) = —% sgn(x — y) + smooth,

where sgn(x) denotes the sign of x and the covariance is zero when x = y. Formally, this

suggests that the 2-point function Ee9)+90) is not absolutely integrable, which in general
indicates that one cannot use L>-theory to construct a limiting object. Remarkably enough,
it is exactly the above peculiar dependence of the real and imaginary part that produces the
dominant part (i(x — y))_1 to the two-point function, and hence the basic theory of one-
dimensional singular integrals applies to resurrect the L2-theory. It turns out that the complex
Gaussian chaos we study, which can be formally written as v = e¥, has some unique features
that arise from the fact that it can be considered as a boundary distribution of a random
analytic function. For example, the finiteness of a moment E|v(¢)|? (where v(¢) stands for
the action of the generalized function v on the test function ¢) with p > 4 can be shown
to depend on the smoothness properties of the function ¢, and thus their properties differ in
some respects from the complex chaos considered in [54].

Before stating our result concerning the behavior of w7 from (1.1), we need to recall
some notions related to generalized functions to properly state our convergence results. We
shall make extensive use of the classical L2-based Sobolev spaces W*%2(R), where & € R
is an arbitrary smoothness index. The space W%2(R) consists of all Schwartz generalized
functions f € S’(R) such that the Fourier transform fis locally L?-integrable and satisfies

1 Bz = [ (1+ €17 @) de < ox.

where our convention for the normalization of the Fourier transform is given by
@ = [ it fyax
R

for f € S(R). One has the duality (W%?(R)) = W~%2(R) with respect to the standard
distributional pairing. If o > 1/2, there exists a continuous embedding W*2(R) ¢ C(R),
where the latter space is equipped with the sup-norm. In turn, if « < —1/2, one has §, €
W*2(R) for all a € R. We refer, for example, to [76] or [38] for basic facts on harmonic
analysis and the relevant function spaces—we apply mostly only the L2-theory that can be
often conveniently dealt with by basic Fourier analysis.

We now turn to our first main result, which shows unconditionally,3 that the random shifts
wr from (1.1) converge to a statistical limit that is a random generalized function whose
nontrivial behavior is determined by a (complex) Gaussian multiplicative chaos distribution.

THEOREM 1.1.

(i) There exists a nontrivial random variable x > Cand(1/2 + ix) taking values in
S’ (R)—the space of tempered distributions—such that as T — o0,

1+ 32 ur () -5 (142 Crana(1/2 + i),

where the convergence in law is with respect to the norm topology of the Sobolev space
W=%2(R) for any o > 1/2.

3That is, we do not assume the Riemann hypothesis.
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(il) Moreover, the law of the limit {rang can be characterized in the following way: as
random generalized functions,

Crand(1/2 +ix) = g(x)v(x),

where v is a random generalized function known as a Gaussian multiplicative chaos distri-
bution, which can be formally written as

U(x) — ueg(x) u,

where G is a centered Gaussian field with the correlation structure

EGx)G(y) =0 and EG(x)G(y)=log(¢(1+i(x —y))) forx,yeR.

For a precise definition, see Lemma 4.1. The factor g is a random smooth function on R,
almost surely has no zeroes, and E(Ilg(x)llg((l) +11/g(x) ||Z€([)) is finite for all p € R, any
£ >0, and any finite interval I C R. We emphasize here that g and v may not be independent.

Above, the identification of {ang and gv can be understood to mean that as elements of
W=%2(R), (1 +x2) ' erana(1/2 +ix) = (1 + x») "1 g(x)v(x) or then equality can be under-
stood in the sense of tempered distributions. Note that we have convergence with respect to
the norm of the Sobolev space, not just with respect to evaluations against test functions. Es-
pecially, one may define the action of {rang(1/2 + ix) on a larger class of test functions than
just Schwartz functions. For a definition of the norm, we use on C*: see Lemma 3.1. We now
turn to the mesoscopic behavior of the zeta function.

1.2. The mesoscopic scale. Recall that by mesoscopic, we mean that we study the zeta
function in a suitably slowly shrinking neighborhood of the random point 1/2+4i®T , or in the
notation of (1.1), we are interested in the random function w7 (§7x) for some §7 — 0 with
T — oo slowly enough. Before stating the description of the mesoscopic behavior, which
comprises our second main result, we first make a couple of heuristic comments in an attempt
to motivate and clarify the emerging picture. As one may expect from Theorem 1.1 that
ur(8rx) is close to e901%) consider what happens to a log-correlated field under scaling;
for simplicity, let us look at a real translation invariant log-correlated field X with covariance
Cx(x,y)=log(1/|x — y|) + g(x — y), where g is smooth. If we scale the spatial variable
by & and let & — 0, the covariance will roughly be loge~! + g(0) — log|x — y|. So it is
natural to expect that the precise details of the covariance are irrelevant: the field X (ex)
should roughly consist of “zero mode” or constant Gaussian random variable whose variance
explodes as ¢ — 0T, as well as of a log-correlated field with covariance —log|x — y| +
constant (though this latter field may not strictly speaking exist on the whole axis; see a more
precise formulation below).

For precise statements for our results in this setting, we need to recall the definition of the
Sobolev space W%2(0, 1). For any « € R, this space can be defined as the space of restrictions
of elements in W*2(R) to the set (0, 1). More formally,

W20, 1) = {g)0.1) : g € W3 (R))
and
||f||wa.2(o,1) = inf{||g||wvt-2(1[{) o f =8|(0,1)}-

The space W*2(0, 1) is again a separable Hilbert space. Moreover, it is easily verified that
(1 + xz)_lfllwa,z(o,l) < I f lwe2(0,1) (Where a < b means that a/b and b/a are bounded)
for any o € R, which lets us transfer our earlier convergence results on the whole line to
restrictions to the interval. We also find it convenient to strengthen our notion of convergence
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from convergence in law to convergence in the sense of the quadratic Wasserstein (or Kan-
torovich) metric WW,. Assume that (X, dx) is a complete separable metric space and u and v
are Borel probability distributions on X. Then

W (1, v) x :_( inf E(dx (U, V) 9" i

where U, V are random variables on a common probability space taking values in X so
that U ~ pu and V ~ v. This defines a distance between probability distributions on X. In
particular, convergence in the Wasserstein metric implies convergence in distribution and
uniform boundedness of second moments. The monograph [78] is a good place to learn the
basics about Wasserstein distances, although we hardly need more than the definition in this

paper.
We are now ready to state our first mesoscopic result.

THEOREM 1.2. There exists a deterministic 87 > 0 so that 7 — 0" as T — oo and
. . . Y-
Tli)moo Wh(¢(1/2 4 i87x +iwT), hr(x)e Tn(x))w—tﬂ(o,l) =0,

where a > 1/2, hr is a random smooth function satisfying hr % 1in C'10,1]1as T — oo,

Yr £ Jlog(1/87)Z + R,

where Z is a standard complex Gaussian, R is a complex random variable independent of x
and it satisfies Ee* R < oo for all . > 0. Finally, n(x) is a complex Gaussian multiplicative
chaos distribution which can be formally written as

—2mxu _ —27nxu
n(x)—exp[/ «/_ dB(C+/1 NG dB, }

where B,(lC is a standard complex Brownian motion. For a precise definition, see Lemma 5.3.

Note that we do not claim any independence between 1, R or Z.

Our next result (which we prove in Appendix C) is the claim that a nearly identical result
holds for the characteristic polynomial of a random unitary matrix, or more precisely, for
random unitary matrices whose probability law is the Haar measure on the unitary group.

THEOREM 1.3. Let n be the multiplicative chaos distribution from Theorem 1.2 and let
Un be a Haar distributed N x N random unitary matrix. There exists a deterministic 6y > 0
so that 5y — 0% as N — oo and

Jim W (det(I — ¥ U). €™ (n(x) +0(1)) a2, 1) = 0.
— 00 ’

where o > 1/2, and o(1) is a W=%2(0, 1)-valued random variable that tends to zero in

probability, and
Yy < /log(1/85)Z + R,

where Z is a standard complex Gaussian, R is a complex Gaussian random variable inde-
pendent of x with order one variance.
REMARK 1.4. According to Theorem 1.2, we also have the convergence of the form
Wa(£(1/2+i87x +ioT), €' (n(x) + 0(1))) w21y =0,

analogous to that in Theorem 1.3. In other words, in the mesoscopic limit the functional
statistics of random matrices and the Riemann zeta function coincide.
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Finally, to obtain a proper limit theorem we formulate a result without the divergent term.
For this, we define some further notation and concepts in order to consider almost surely
nonzero generalized functions on (0, 1) modulo multiplicative constants. More precisely,
consider the space
0. 1) := (W20, D\ {0})/ ~,

mult (

where two nonzero elements f,g € W™%2(0, 1) are identified by ~ if f = cg for some
¢ € C\ {0}. To have the structure of a complete metric space, we equip W. (O 1) with the
natural metric

mult
. 6
de;L‘lxl,lz(O’l)(f, g) . e %(1;11; )Hel f”f”W 0‘2(0 1) g”g”W oz2(0 I)HW aZ(O 1NN

In more geometric terms, we identify nonzero functions by their radial projections to the unit
sphere of the Sobolev space. Functions on the unit sphere that differ by a unimodular constant
factor are also identified.

Our second formulation of the behavior on the mesoscopic scale is the following one.

THEOREM 1.5. Let 51 and n be as in Theorem 1.2. Then as T — o0

c(1/2+isrx +ioT) > n(x)

in the topology of w2 (0,1) forany o > 1/2.

mult

Above, n can be thought of as a representative (or in a sense, a regularization) of a Gaussian
multiplicative chaos

Nmult := exp(gmeso)”,

that is defined only modulo multiplicative constants. Here, the field Gpeso is defined up to
additive constants, formally

—2mixu

* C
Gmeso(¥) :f dBu )
0 u

that can be evaluated only against test functions f with vanishing integral: [p f(x)dx =0.
It has rather interesting (formal) covariance structure

1
E(Re Gmeso(X) Re Gmeso (Y)) = 5 log( ) = E(Im Gmeso (X) Im Gpeso ()’))

1
lx — yl

and

E(Re Gmeso(x) Im gmeso()’)) = _% sgn(x — y).

Naturally, such a result can be shown also on the RMT side, but we leave this to the reader.
We now turn to an outline of the proof of our main results Theorem 1.1, Theorem 1.2 and
Theorem 1.3.

1.3. Outline of the proof and further results. We now describe roughly the proofs of our
main results as well as state some further ones. We start with Theorem 1.1(i) and sketch the
overall content of Section 2. For that end, recall that @7, as defined in (1.1) stands for the
random shift of the zeta function. In order to identify the limit, we employ the truncated
Dirichlet series for the zeta function: for A C N = {1, 2, ...} finite and s € C, let ¢4 (s) =
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Y nean*. Moreover, write it a(x) = $a(1/2 + ix + iTw). The proof uses in a crucial
manner the explicit 7 — oo limit of the two-point functions

Eur(x)pur(y), Eur,a)ur(y), and Ewur a(x)ur a(y).

Large T asymptotics of the quantity Eur (x)ur (y) are actually well known and essentially
due to Ingham [47], though we rely on a more recent result due to Bettin [14], where the
asymptotics are shown to be uniform in a suitable sense.

Interestingly enough, the main term in Eur(x)ur(y) is given by the quantity
(i(x — y))*l, that is, the kernel of the Hilbert transform. Using this observation as a start-
ing point, a careful analysis enables us to deduce suitable uniform estimates, which in
turn show that the second moment E|u7(f)|*> converges as soon as f is square-integrable
with nice enough decay at infinity. From this, one may already fairly easily infer that
(14 x») 7'y (x))7>1 remains tight in W~*2(R) if o > 1/2.

In order to get hold of the convergence as T — oo, we prove that the quantities ur 4 (f)
approximate well pur (f) in terms of variance if A = A(f) is taken to be a large enough set,
and one may then lift this to a good approximation on the level of negative index Sobolev
functions. The final piece of information one needs is to note that as T — oo, and A chosen
suitably, the random variable 7 4 approximates the randomized truncated Euler product

N 1
(1.2) ;N,rand(s) —kl:[]<1_pk—m>,
where the 6;’s are i.i.d. random variables, each uniformly distributed on [0, 1]. Finally, we
will show that as N — 00, {n rand(1/2 4 ix) converges almost surely (in the sense of gener-
alized functions) to the randomized Riemann zeta function Lrand(1/2 + ix), where

> 1
Crand ($) 1= kl;[l (W>
In addition to being a limit of ¢y rand(1/2 +ix), {rand(1/2 4 ix) can be understood as the
boundary values (in the sense of generalized functions) of the random analytic function
Crand(s) 1n the half-plane {o > 1/2}. We mention that this object has appeared in the liter-
ature earlier, first in Bagchi’s work [6] where the functional statistical limit of ¢ on lines
{o = op} with 0¢ > 1/2 was identified. A truncated version of this object (motivated by Sel-
berg’s work) appears recently in the work of Arguin, Belius and Harper [3] that considers the
distribution of maxima over short intervals.

As an aside, we mention that it is important to observe that the limiting statistical object
X > Crand(1/2 4 ix) is truly a generalized function, and not a function or a complex measure.
Note that this implies the same claim for the complex Gaussian multiplicative chaos ¢Y. To
our knowledge, this is the first proof of such a result in the setting of complex multiplicative
chaos.

THEOREM 1.6. Almost surely {rang does not coincide with a (random complex) Borel
measure on any open subinterval of the critical line {o = 1/2}.

It is also easy to verify that {ang is not a Gaussian random generalized function. As dis-
cussed in [57], p. 250, and [56], it is known that the (localized) random shifts of the zeta
function on the critical line do not converge in distribution in the space of continuous func-
tions. Thus Theorem 1.6 gives an adequate explanation for this phenomenon: one is forced to
seek for the limiting objects in a suitable space of generalized functions.

The proof of the second part of the Theorem 1.1 (which we give in Section 4) is based
on the following result of independent interest, as it provides a direct functional Gaussian
approximation in contrast to, for example, [3, 64].
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THEOREM 1.7. Foreach N > 1, and any A > O there exists a decomposition

log {n rand(1/2 +ix) = Gn (x) + En (%),

where Gy is a Gaussian process on [—A, A] which can be written in the following way: let
(Wk(’ ) keZ..,jefo,1) be i.i.d. standard Gaussians, then

N
| S D @
Onv) =Y ——p (W +iw ).
;m k ( k k )

The function En is smooth and as N — o0, it a.s. converges uniformly to a random smooth
function £ € C*°[—A, A)]. Moreover, the maximal error and its derivatives in this decompo-
sition have finite exponential moments:

]Eexp(k ;upl ”((;N(X)”Cz[_A,A]) <oo forallA>0andt>0.
>

The proof of this is the content of Section 3, which relies on slightly technical Gaussian
approximation arguments combined with classical estimates for the distribution of prime
numbers. This result then allows us to use martingale techniques to establish Theorem 1.1(ii).

After this, we move onto Section 5, where we prove our mesoscopic results for zeta,
namely Theorem 1.2 and Theorem 1.5. The proof of these follow essentially from a Gaus-
sian approximation result of a similar flavor as Theorem 1.7, but stronger. The proof of this
combines slightly lengthy arguments from basic number theory, harmonic analysis and prob-
ability theory.

As we discuss later, it is natural to expect that the zeta function would give rise also to real
multiplicative chaos measures in the sense that |7 (x) |# normalized by its mean would con-
verge to nontrivial random measure on R, and these measures could be used to analyze some
of the fractal structure of pr. Moreover, in view of Theorem 1.1, it is natural to expect that
these measures could be constructed from {u rang as well. As the existence of the measures
constructed from ¢y rang can be deduced from Theorem 1.7 and slight modifications of it, we
prove results concerning them in this article as well. The precise results are the following.

THEOREM 1.8. As N — o0, the random measure

1/24ix)|P
|§N,rand( / : )l dx, xe [0, 1]’
IE|§N,rand(1/2 + lx)|ﬁ
converges almost surely with respect to the weak topology of measures to a random measure

ng(dx) on [0, 1]. For B > B. =2, this limit is almost surely the zero measure. For B < B, it
can be written as

np(dx) = fg(x)Ap(dx),

where Ag(dx) is a Gaussian multiplicative chaos measure (for a precise definition, see The-
orem 6.1) and fg is a random continuous positive function such that for any £ > 1 the
norms || fgllcero.1; and 11/ fgllceo. 1) possess moments of all orders. Moreover, for B < B.

and p <4/ B2,
Engl0, 117 < oo.
The previous result is formulated on a finite interval [0, 1] for the sake of simplicity. From

the theory of Gaussian multiplicative chaos and log-correlated fields, it is known that even for
B > Bc, there is a way of constructing nontrivial random limiting measures. This involves a
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more complicated normalization procedure. The “critical measure” corresponding to 8 = 8,
that was already discussed in Section 1.1, is particularly important as it plays a significant
role in the study of the maximum of the field, and it essentially determines the distribution
of the limiting (atomic) measures for 8 > B.. We also prove a result concerning this critical
measure.

THEOREM 1.9. As N — o0, the random measure
——— 1/2 +ix)|Pe
loglogN |§N,rand( / )l . dx
IE|§-N,rand(1/2 +ix)|Pe
converges in distribution (with respect to the topology of weak convergence) to a nontrivial
random measure &g (dx) which can be written as fg (x)Ag, (dx), where again fg, is a pos-
itive random continuous function such that the norms || fgllcero 17 and |11/ /gl cefo,1) possess

moments of all orders, and Ag.(dx) is a critical Gaussian multiplicative chaos measure. For
a precise definition, see Section 7.

While we expect that Theorem 1.7 could be used to describe how to construct nontrivial
limiting measures for § > B, and to describe the maximum of |{x rand| as in [3], this would
require significant analysis of the Gaussian field Gy and we choose to not go into this here.
The proofs of these two results are given in Section 6 and Section 7. Finally in Appendix A,
we prove a Gaussian approximation result, in Appendix B, we prove an analogue of Theo-
rem 1.1 for random unitary matrices, and in Appendix C, we prove Theorem 1.3.

To conclude this Introduction, we offer some further discussion on the background of the
problems we study and state some natural conjectures raised by our main results.

1.4. Further comments, conjectures and questions. There are several open questions that
are raised by or are related to the present paper, and we mention here a few of them. First
of all, one should study the properties of the relevant complex Gaussian chaos distribution.
For example, one may ask which finite moments does it possess? What kind of universality
does it possess, that is, under which conditions do different approximations for the complex
Gaussian field lead to the same chaos? What are the a.s. exact smoothness properties of the
realizations as generalized functions? How quickly can 87 — 07 in the mesoscopic scaling
result? Finally, to what extent do this type of limit theorems hold for more general functions
such as L-functions.

Some preliminary steps related to some of the above questions are taken in [43], where
one considers a notion of ‘Hardy’ chaos, which roughly speaking means multiplicative chaos
obtained as boundary values of a class of random analytic functions. This allows one to, for
example, consider statistical limits of the powers ({rang, N)k as N — oo. Compared to the
theory of real chaos this may sound surprising since for the Hardy chaos there seems not to
appear a critical point where the normalization changes.

Further, and likely far more difficult questions, lie in studying fractal properties of the
(statistical behavior) of the zeta function. A key tool here would be establishing a connection
between |7 (x)|? and real multiplicative chaos. More precisely, one would expect that the
measures

|t ()1
Elur ()P
would converge to the measures of Theorem 1.8 for 0 < 8 < 2, and a similar statement for

B = 2 concerning the measure of Theorem 1.9. Such results are also likely to be of key im-
portance in settling some of the conjectures of Fyodorov and Keating. Such results would of
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course not be very surprising in view of Theorem 1.1, but there are still significant obstacles.
First of all, in proving such results, one typically needs good asymptotics for the normalizing
constant a(T) :=E|ur (x) |’3 . Note that asymptotics for a(7) would also be of obvious inter-
est for understanding the typical size of the zeta function on an interval of fixed size. A guess
for the asymptotics of this quantity can be obtained from Selberg’s central limit theorem (see
[66, 73]), namely the fact that

1 —1/2
<§10g10g(T)) logl¢(1/2+iT +ioT)| -5 N(O, 1)
as T — oo. In view of Selberg’s CLT, one would expect that for some c(8) > 0

(1.3) a(T) ~ c(B)ei? logloeT

which is exactly the long-standing prediction for the Riemann zeta function. Unfortunately,
(1.3) is known unconditionally only for 8 = 2, 4 due to Hardy-Littlewood and Ingham. Also
a lower bound of the desired type is known unconditionally [65]. A conditional (assuming
the RH) upper bound of the same type was given in [41, 67, 68] for 8 <4, and for 8 > 4
in [39]. In addition, some fairly sharp conditional estimates for the shifted moments such
as the two-point function are given in [21], but bounds of the correct order in log T are still
unknown. The asymptotics of a(T') are actually just the tip of the iceberg. To prove the type of
convergence results one would naturally expect for the relevant measures, one would expect
to need precise asymptotics for quantities such as E|ur (x)|?|ur (v)|P. There are in fact very
precise conjectures concerning various kinds of asymptotics of correlation functions of the
zeta function (see, e.g., [25, 26]) but it seems that with current knowledge, such results still
remain out of reach. Nevertheless, we formulate as precise conjectures what we expect the
connection between the statistical behavior of the zeta function and real multiplicative chaos
to be.

CONIJECTURE 1.10. For B € (0, 2), the random densities

Uog T)" 4 |c(1/2 +ix +iT)|’, xe[0,1]

converge in distribution to a constant multiple of the multiplicative chaos measure described
in Theorem 1.8.

CONJECTURE 1.11. The previous conjecture holds for B = B. = 2 as soon as one adds
the normalizing factor (loglog T)'/2.

CONJECTURE 1.12. There are mesoscopic analogues of the above conjectures and they
can be formulated in a similar way as in Section 5.

These conjectures all can be viewed as (very strong versions of) statements that the real
partof log ¢ (1/2+iwT +ix) behaves like a log-correlated field. In view of Theorem 1.1, it is
of course natural to expect similar statements for the imaginary part of log £ (1/2+iwT +ix).
This seems even further out of reach currently as the imaginary part of log ¢ is closely related
to the location of the zeros of ¢. This being said, there do exist some results of the flavor of the
imaginary part of log ¢ being log-correlated. In particular, this is closely related to the issue of
linear statistics of zeroes of the zeta function, which has been studied by Bourgade and Kuan
[18], Rodgers [70], as well as Maples and Rodgers [58], who prove under varying assump-
tions Gaussian approximation results for linear statistics of the zeros, which—assuming the
Riemann hypothesis—can be interpreted as the fluctuations of the zeros being log-correlated.
Much stronger results exist in the setting of random matrix theory; for a connection between
multiplicative chaos and the corresponding object in random matrix theory see, for example,
[55, 79]. We will not formulate any precise conjectures concerning the imaginary part of log ¢
and multiplicative chaos, but simply note that this is also an interesting direction of study.
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2. Existence of the limit w7 — p: Proof of Theorem 1.1(i). The structure of this sec-
tion is as follows: we start by proving several auxiliary results that rely on basic Fourier anal-
ysis. Then we prove a result allowing us to control of the second moment of ||t — .4l ina
suitable weighted Sobolev norm. These auxiliary results are formulated in such a manner that
after they are established the proof of the first part of Theorem 1.1 will follow effortlessly.

We begin by defining a suitable space of test functions for our random distributions.

DEFINITION 2.1. The space V consists of locally integrable functions g : R — C such
that

lg(x)?

R1+x2dx<oo

lgl} =

Obviously, L*°(R) C V. Next, we define another norm that plays a central role in what
follows.

DEFINITION 2.2. Assume that f € L'(R), or more generally, that f € S’'(R) is such
that f € C(R). Then we set

o0 ALI 2\ 1/2
I fllz:= (Z M) )

n=1 n

If || fllz <ocand ||g|lz < oo, we write

~

g1z S T 8 10BIR G Togt).
n=1

n

Given a set A C N, we write analogously

_ (= [F G logm))2\ 172
1fllz.a:= (ZA T)
ALI T
()= Y L B8 s,
neA

Above the assumption that fis continuous makes sure that point evaluations f(a) for
a € R are well-defined, and hence the quantity || f]|z is well-defined, but of course it may
still take the value oo. It is useful to note that for any such f one has

2.1 =1 ,
2.1) Ifllz= lim [[f]z.a

where the notation can be interpreted as saying that if we take (Ag) to be an increasing
sequence of finite sets, which increase to N as k — oo, then || f ||z, 4, = | f z.
We shall make use of the following embedding result.

LEMMA 2.3. There exists a positive constant C such that for all f € L'

I1F1% < C/I;{(l + )| o Pdx.

PROOF. Let us write g := f. By the definition of the Sobolev space W2 (R) it is equiv-
alent to prove the inequality

2 |g(5=log(n))[?
L

Sliglhiyag-

n=1
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Approximating by smooth functions, we may also assume that g € S(R). In this case, || f|z
is finite and by using the dual representation of the £, norm, we see that

ad _ 1
Iflz=sup |> bun ‘/zg(2—log<n>)‘
1B l2<11=1 4
o0
= sup <an”_l/28Llogn’g> ,
Bl 2 <1 m

so it is enough to show that

o0
2.2) > banT28 1y, S @) -
n=1 W-L2(R)
We need the auxiliary estimate
(2.3) 180 = ™ Xwwrmi w12y Sh'? forueR, h>0,

where x; denotes the indicator function of the set /. For this end, we may translate to u =0
and simply compute that the square of the left-hand side equals

1 — —2mih& |2 d d
R 2wihé 14+& €| <h—! |El>h-1 14+ &

where we noted that by Taylor’s formula |1 — %P < |h.s§|2 for |&] < hl
To return to the proof of (2.2), write Zn = bnn_l/z(%(log(n +1)— log(n)))_1 so that

|En| ~27wn'/?|b,|, and observe that (2.3) yields the estimate

—1/2
Z bun 5 1 - logn Z b”X(2n log(n),%log(n-i—l)]

24 n=1 wW-12(R)
(2.4) . 1 e e 1
<Y baln™Y ( log(n+1>——log(n>) S Ibaln ™ S B | o
n=1

On the other hand, as the characteristic functions have disjoint supports we obtain

anx( L Jog(n). 2 log(n+1)]

n_

S 1@ g2

Now (2.2) is an immediate consequence of this estimate in combination with (2.4). [

Z bnx(% log(n), % log(n+1)]

n=1

(2.5) W*li(R) L2(R)

REMARK 2.4. By slightly modifying the above argument, one obtains the sharper result
||f||22 S 4+ x2)a|f(x)|2dx for a > 1/2, which is optimal as one can check that the
estimate fails for the choice a = 1/2.

The following computation of a specific Fourier transform is used to establish the slightly
delicate equality (2.8) which is crucial for our purposes.

LEMMA 2.5.  Assume that a > 0 and define the function h, : R — C by setting h,(u) :=
(1 +iu) — #, where the value at u = 0 is defined as the limit as u — 0. Then

00
o —1
ha = Z n 8—%10g(n) - 2T[X(—oo,—%a]'

n=1
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PROOF. Observe that g(z) :=¢(1+2) — 7z 1e~% is entire and as z — o0, g(z) grows at
most logarithmically in the half-plane {Re z > 0}. This implies that its Fourier-transform over
the imaginary axis is obtained as the limit of the Fourier transform over the line {Rez = ¢},
in the limit & — 0. In other words,

F(ha) = lim F(e(1+e+i))— lm F(e+i) (e 9EH)) =g —n,
e—0t e—0t

with convergence in &', as soon as we verify that both limits exist separately. This follows
from the continuity of the Fourier transform F : &’ — S’ with respect to the weak topology.
Since ¢(1+e+iu) =Y, n—1-€e=tl0gmu  with uniform convergence, we immediately see
that

00 00
T —1—¢ — -1
m= 11I1’l+ Z n 87ﬁ log(n) — X; n 5*% log(n)*

e—0 o -

In turn, we observe that for any ¢ > 0 the function 2 e?ned X(—00.— L a](é ) belongs to LY(R)
and
_ 1 _ _ i
27_[/ 24 p2Tiug 2med d :/ “ eiué/egé/ dél _ e a(e'H")'
—c0 —c0 e+iu

efa(eriu)

In other words, the Fourier transform of equals 27 e27¢8 X(—oo— 3 a](é ), and letting

e+iu
+ —
& — 0™ we see that n, = 2nx(_oo’_%a]. U
Our next lemma connects the norms || - ||z and || - || z 4 to the Riemann zeta function and

the truncated Dirichlet series of the zeta function. The principal claims are formulas (2.8) and
(2.9). Recall that the truncated Dirichlet series of the zeta function was defined by

Ca(s) = Z n_*.

neA

LEMMA 2.6. Assume that f,g € L' and [p(1 + x>)(|f(x)|* + |g(x)|*) dx < co. Then
forany A CN,

(2.6) (fe8)za= [, F08a(1+ix = )OI dxdy
and
(fog)z=lim [ F@e(1+e+it—»)gOidedy
(27) e—0 RZ
=l
i (f.8)z.a.
where the interpretation of the limit is as in (2.1).
We also have

(2.8) (f.8)z = lim Kr(f.8).

where

q¢! _‘i(x -y) T—iG=y)
I—i(x—y)

Moreover, there is a constant C such that forall T > 1,

Kr(f.9)= [ fo(s0+it—n)+ JeGidxdy

1/2

@9 Ikr(fol=c(fo +x2)1f<x>|2dx)l/2( L+520s00Pdy)
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PROOF. Note that under our assumption on f (and g), we have by Cauchy—Schwarz that
for some ¢ > 0,

(2.10) /R|f(x)|(1 + |x])* < oo.

In particular, this entails that all the integrals in the statements are well-defined, due to the
boundedness of x +— &4 (1 + ix) (which follows from the definition of ¢4) and then at most
logarithmic growth of ¢ over the line o = 1; see, for example, [77], Theorem 3.5.

To prove (2.6), we note (recalling that {4 (s) =) _,c4 7~ * and A is finite) that

Lo — _ -1 —ix PR Y
L r@eat+ic=)gOidrdy = ¥~ [ feomdx [ g dy

neA

-y F (5 logn)g (5= logn)

neA n

which is precisely (2.6).
Next, the fact that 5%, n~1=¢ < 00 allows us to deduce in an analogous way that

S ad ~( 1 1
Jor (14 it = )y = 3o (5 town J8( o toxn ).

n=1
and by letting ¢ — 0™ we deduce (2.7) as according to Lemma 2.3 and the definition of the
inner product (f, g)z, the right-hand series above has a convergent majorant series of the

form )"0 | n1 |f(ﬁ logn)| |’g\(ﬁ logn)|, so here (as in many other computations we make
in this proof) we may apply the dominated convergence theorem.

In order to prove (2.8), we note first that the function s — (1 — s)_lg“(l —s)+slis
analytic and bounded over the imaginary axis, whence (2.10) implies that

(d—itx—y)

R (S

+ (i(x —y))_1>

is integrable over R2. A fortiori,

st —i(x— _ .
Jim [0z (St =) ) e axdy =0

by the Riemann—Lebesgue lemma. In the notation of Lemma 2.5, it remains to show that

(fe8)z=lim [ hogr(x =) f(030)dxdy

Assume first that f, g € C;°(R). Then we may compute directly

[, 0RO egr (x = y)dxdy = [ F&F@ g r(—6) dé,
R2 R

where the integral on the right-hand side has to be understood as the distributional pair-
ing between the Schwartz test function f(£)g(§) and the Schwartz distribution Ajog 7 (—-).
Lemma 2.5 verifies that the right-hand side equals

@.11) in”f(%log(n))g(%log(n)) —om [T FeF@ e

1
el 5—log T

2w

For general f, g, we note that in particular, our assumptions imply that f, g € L. Then by
Lemma 2.3 and the L?-continuity of the Fourier transform, we may approximate general f
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and g by test functions and take limits in (2.11) to verify its validity in full generality. Finally,
(2.8) and (2.9) are immediate consequences of (2.11) and Lemma 2.3. [J

In what follows, it is notationally convenient to introduce the “weight regularization” of a
given function f :RR — C by setting

Fre) =147 ).

Directly from the definitions we note that if f € V (recall Definition 2.1) we have for T > 1

Wy =pr(f7) = [ €2 +ix+iTe) ffdx and

1 T
]EMrT(f)ZEMT(fr)IT_/(; /};5(1/2+ix+it)fr(x)dxdt.

To see that these quantities are well-defined, note first the classical growth bound (see, e.g.,
[77], Chapter V, or [19] for the currently best known bound g = 13/84 + ¢, due to Bourgain):

for o > 5,
(2.12) C(o+it)=0(t") with puo < 1/6,

and the 1mphed constant is independent of o > 5 Us1ng Cauchy-Schwarz, we deduce that
for some Cr, Cr > 0,

() =Cr [ @)1 +x3)"P ax

=Cr /R(|f<x>|(1 + 2371 4 )P gy < Crll f il

Analogous formulas hold for pr 4 (f) with ¢ replaced by ¢4.
We next turn to the crucial estimates for the two-point functions. Let us first give names to
the relevant objects.

DEFINITION 2.7. Let w be uniformon [0, 1], T > 0, A C N be finite, and x, y € R. Then
we set

VD (x, y) =E[¢(1/2+ ioT +ix)Z(1/2 +iaT +iy)].

V4D, y) =E[ca(1/2 +ioT +ix)t(1/2+ioT +iy)],

VAP (x,y) =E[2(1/2+ iwT +ix)Ca(1/2 +ioT +iy)],

E[

[

[
VA (x, y) = EB[2a(1/2 4 ioT +ix)Za(1/2+ ioT + i),
and finally

Vit y) = vt ey + v P ).
A direct application of Fubini shows that

(2.13) Eur (ir (@] = [, g mVE" (x ) dxdy.
Analogous formulas hold for

Elpr,a(f"ur(g9)], Elur(f")ur.a(g™)]., and E[ura(f)ur.aer)],
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respectively, where one replaces VT(I)(x, y) in (2.13) by V}A’l)(x, y), V}A’z)(x, y), and
VT(A’3)(x, y), respectively. Especially, one should observe that for real-valued test functions

f one has

(2.14) E[pr (f)ur.a(f7) +ura(fMur (f1)] = /R TV ey dxdy.

We next establish asymptotics for the kernels VT(')(x, v). In the case of VT(I)(x, y), this
essentially reduces to a classical result on second moments of the shifted zeta function due
already to Ingham [47], though the precise form of the result that we make use of is due to
Bettin [14], and we record the result* here.

PROPOSITION 2.8. As T — o0,

) _ o 1 —i(x—y) (i)"‘"‘”
(2.15) Vi (x,y)=¢(1+i(x y))+—1_l.(x_y) o +Ei(x,y,T),
where

Ej(x,y,T)=T7(1+x["? +|y|'/?)

with a suitable small enough ¢ > 0, which is independent of T, x, y.

PROOF. Fix ¢ € (0, 1/6) and consider first the case where |x|, |y| < T¢. In this situation,
Bettin’s [14] result states that

T
VO (x, ) =/O C(1/2+it +ix) T (/2 + it +1y) dt

T .
(2.16) =/0 (C(1+itx—y)

+e(1—itx—=»)x(1/24+ix+0))x(1/2—i(y+1)))dt
+O((T* + 121" + 1y'?) 1o T).

Here, x(s) =2@2n)* —“IT(1 — s)sin(zs /2) is the factor in the functional equation of ¢, that
is, £(s) = x(s)¢(1 — 5). Obviously, x is unimodular on the critical line, and we may write
x(1/2 +iu) = exp(iy (u)), where the continuous (actually smooth) branch of ¢ : R — R is
uniquely determined by letting ¥ (0) = 0. Stirling’s formula for I’/ T yields the following
asymptotics:
(2.17) ¥/ (u) = —logu +log(2m) + O(u™") asu — oco.
The counterpart for 1 — —oo follows from the relation ¥ (—u) = —y(u). Especially, we
note that | (u1) — ¥ (uz)| <2log(A)|u; —us| if uy,ur € [—A, A] with large enough A. By
(2.17), we see that in the range T'/2 <t < T and |x|, |y| < T¢ it holds that
Yt +x) -y +y)
t+x
=log(2m)(x — y) — / log(u) du + O(|x — y|T~1/?)
t+y

t+x
=log(2m)(x — y) — /H (log(r) + O((1x| + 1y T~V?)) du + O(|x — y|T~1/?)
y

= (log(27) +log(1/1))(x — y) + O(|x — y|T¢~1/?).

4Actually Bettin’s result covers a larger range of x, y in relation to 7', but we only state the result in a form that
is enough for our purposes.
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Since u > e'* is 1-Lipschitz, this implies that for the same range of ¢, x, y we have

x(124i(x+0)x(1/2 —i(y + 1) = (t/20) 7O £ O(|x — y|T*71/?).
On the other hand, for same range of x, y but with 0 <t < T2

the simple bound
x(1/2+iGx+0)x(1/2 =iy +0) = ¢/20) 7P| = O(lx — yllogT).

Substituting these two estimates into Bettin’s result, observing that

Lipschitz continuity yields

T . ‘
f (t/2m) 7O dr =T (1 —ix — )7 (T/20) 7,
0

and using the logarithmic growth of zeta on the 1-line in the form |(x — y)¢(1 —i(x — y))| <
(x| 4+ |¥]) log(e + |x| + |y|) we obtain the statement of the proposition with the acceptable
estimate

Ei(x,y, T)=O((Ix| + |yl log(e + x| + |y ) (T ' T2log T + T~ TT571/?)
4 T—l(T1/2 + |X|1/2 4 |y|1/2) 10g2 T)
:O(T38—1/2)

Finally, in case max(|x/|, |y|) > T¢, we use throughout ¢ € [0, T] a crude upper bound for
the Lipschitz constants (for x — y small) and the logarithmic growth of ¢ on the 1-line (for
|x —y| > 1) to deduce

C(1 =i = )T /20) 7 — 5 (12 + i +D)x (1/2 = i(y +1))|
= O(log(|x| + |yl +T)))
This time we obtain an upper bound for the error £ in the form
O(THTY? 4 %)% + 1y|/?) 10g? T + log(e + |x| + |y| + T))
= O(T (1 + 12" +1y['72). A

We now turn to terms involving ¢ 4.

LEMMA 2.9. Assume that A C N is a finite subset. Then it holds that

(2.18) VADx, y) =ca(l+ix — ) + O(T V(1 + |y79),
(2.19) VAP (e, y) =ca(l+i(x — )+ O(T V01 4 x[2/9)),
and

(2.20) Vit @ =l +ie— ) + 0T,

where all error estimates may depend on A, but the implied constants are independent of
X, y.

PROOF. We will first prove the second statement (2.19). As we do not care on the depen-
dence of the error on the finite set A, it is enough to treat the case of a singleton, say A = {m}.
Let us first assume that |x| < T/2, write

1 l/2+HT

2.21) Vit (x, y) = — m* e (s +ix)ds,
iT Ji2
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and use the residue theorem to move the integration to the line [3/2,3/2 4 iT], so that

VAD (k) —1=i(x—y) 4 -1 . 1/2+4iy, —3/2—ix (m/n)'T —1
xX,y)=m E m n —_—
r Y log(m/n)

n=1,n#m
+ E(x,y,T,A).

Here, the error term consists of the horizontal integrals and the (possible) residue at s =
1 —ix (with obvious modification for x = 0). The contribution of the residue is 7~'O(1)
and by (2.12) the horizontal terms contribute at most 7~ 1O(T/® + |x|1/®) = O(T~1/6(1 +
|x|2/6)). The infinite sum term is of order O(T 1) uniformly in x, y (note though that almost
all of our error terms depend on m). In case |x| > T /2 we note that size the whole integral
is O(TV® 4 |x|1/60) = O(T~1/0(1 + |x|*/9)). Putting everything together, the estimate (2.19)
follows.

Equation (2.18) follows by symmetry, so it remains to prove (2.20). Again, as we do not
care about uniformity in A, it is in fact sufficient to consider two singletons:

—1/2+4iy,, —1/2—ix
n—V/2iy y—12—ix T n ' m (etTlog%_l)’ ntm,
T fn”m_”dt= iT log &
0

p 1=y n=m.

The n # m-term gives rise to the O(7 ~!)-error, while the n = m term yields precisely 4 (1 +
i(x — v)). This concludes the proof. [J

Having these estimates in hand, we are now able to begin constructing our proof of Theo-
rem 1.1(i). We begin with the following moment bound for 7.

LEMMA 2.10. Assume that f is real valued and f € V. Then

(2.22) Elur (f1)]° = Cl 15 S AT,

where C is independent of both T > 1 and f € V. Moreover,

(2.23) lim Elur (7)) = /17 SIA13-
T—o0

PROOF. Let us write

1—i(x — T
ViV, y) = (1 +itx — ) + M(_

1—ix—y) \2n

Due to the error estimate (2.15) and Cauchy—Schwarz, we have

—i(x—y)
) +E1(x,y, T).

[ By DTGy dy)
ST [ 1F@ITTON + bl + 1yl) dxdy
<cr /Rz\fmuf(y)r(l +x2) 27 (14 )2 e dy

<CT* </R|f(x)|2(1 +x2)7! dx),

which shows that the contribution from the error term vanishes in the limit 7 — oo. Finally,

by recalling the notation of Lemma 2.6 we see that the contribution of the main term equals

K, o L (f", ™), and the uniform boundedness along with the statement about the limit of this
2
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term follows immediately from Lemma 2.6 as soon as we observe that [ | f*(x) 2(14+x2) =
115 O

We have analogous estimates for similar quantities arising from the truncated Dirichlet
series and for the cross terms involved.

LEMMA 2.11. Assume that A C N is finite, f is real-valued and f € V. Then

(2.24) Elur.a(fM)]* < C] 17 < CAOIFIT

where C(A) is independent of T > 1 and f € V. Moreover,

(2.25) dim Elur ()P =17 17.4 S 1A

In a similar vein, for all T > 1 one has

(2.26) [E(ura(f")ur (fF) + pr(fMrra(fF)l < CAILIT
and

@27)  lim E(ura(fur(F) +ur(F)iralf) =20 1174 < COIFIT-

PROOF. The statements (2.24) and (2.25) are proven exactly as the corresponding state-
ments in the previous lemma by invoking the error estimate (2.20). In turn, (2.26) is obtained
by Cauchy—Schwarz from (2.22) and (2.24), and the proof of (2.27) is also analogous in view
of (2.18), (2.19) and (2.14). O

As an immediate consequence of the previous lemmata, we will now deduce an interesting
intermediate result, which already gives quantitative estimates for our approximation when
considering a fixed test function. We also point out here a fact that can be easily checked
by adapting the rest of our proof in a simple way, namely that when considering a fixed test
function, we do not actually need any smoothness from it—it is enough for it to be locally
square integrable and have nice enough decay at infinity. Thus the action of our limiting
object can be defined for some test functions that are not in the Sobolev space W*2(R). This
is a common phenomenon when studying random generalized functions.

PROPOSITION 2.12. For each finite A C N there exists a constant C(A) < oo such that
for any (possibly complex-valued) f € V
(2.28) Elur(fF) = ur.a(fM))> < CA| 5 = C@IFI3-

Moreover, we have

229)  limsupE|ur(f7) — ur.a(fOF <4515 — 15150 < U1

T—o0

where C' is independent of f and A.

PROOF. Let us first assume in addition that f is real-valued. Now (2.28) is an immediate
consequence of the previous two lemmata. In addition, by combining (2.23), (2.25) and (2.27)
we find

Elur (f7) = nra(f)F = 1751z =17 20 asT — oo

For complex-valued f, the claims follow by considering separately the corresponding quan-
tities for real and imaginary parts of f. [J
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One should note that (2.29) shows that for a fixed test function f, choosing first A “large”
(depending on f), and then T large enough (depending on f and A), the second moment of
mr (fT) — ur.a(f") can be made arbitrarily small.

We fix a > 1/2 for the rest of this section and consider both u7 and uy , as W—%2(R)-
valued random variables. Actually, by the growth estimates of ¢, namely (2.12) and the fact
that wr 4 is bounded, they are even L?(R) N L' (R)-valued random variables. Measurability
is obvious since they are continuous mappings from €2 := [0, 1] to L?(R) (and W~%2(R)).
Our next step is to extend the approximation hinted at in the previous proposition to the level
of mean square approximation in the Sobolev space.

PROPOSITION 2.13. Assume that o > 1/2. Then
lim limsup B[t — it (% =0
Pt IT_);JOP | — 1 Al 2(R)
and consequently

lim limsup W, (u%-, % o =0.
ay THOOP 2 (17 MT,A)W 2(R)

PROOF. We first estimate the limsup in the statement for a fixed finite A C N. As
noted above, the random variables actually take values also in L'(R), and hence their
Fourier-transform can be considered pointwise. Denote the complex exponential function
X — e 2mikx by ez and note that we have the estimate |leg ||y < co for all § € R. Hence we
may apply Fubini’s theorem to compute

Bt = 105 4wy = [ (1463 “Elur(ef) — pr.aef) de.

Proposition 2.12 verifies that the integrand has an integrable majorant of the form C’(A)(1 +
£2)~% and that

. 2 2 2
limsupE|pr(ez) — ur.a(ef)|” < C"([lef|7 — ek ]7, 4)-
T—o00

Clearly, the integrand is continuous jointly in 7" and &, and hence a simple application of the
dominated convergence theorem shows that

limsup E||uf — /\/Llj‘"’A”%)V—aJ <c" | (1 +$2)_a(”e§“22 - ”eEHQZ,A)dS'

T—o0 R

The proposition now follows by applying (2.1). U

We next record a simple fact whose validity is seen easily by approximating the full sum
by a partial sum.

LEMMA 2.14. Assume that X,, n > 1, are random variables and assume that Yr ,, are
uniformly bounded random variables, |Yr ,,| <1 forall T € [1,00) n > 1. Assume also that
forall £ > 1,

d
(YT’1, YT,Z, ey YT’g) —> (X], XQ, ey X() as T — oo.

Then, if (u}) is a sequence of elements in a Banach space E such that 3 ;2 | |lu, || < 00,
one has

o0 o0
W2<Z Y7 ntn, ZXnun> -0 asT — oo.
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For the rest of this section, we shall denote by 6, k > 1, i.i.d. random variables, uniformly
distributed on [0, 1]. Then the variables

eZJTiG] ’ €2ﬂi92, o

are i.i.d. and uniformly distributed on the unit circle. Recall from (1.2) the notation ¢y rand for
the truncated randomized Euler product, and we will in fact often use the shorthand notation
¢N rand for CN,rand(% +ix).

The next proposition constructs the final limiting element {ang and shows that it is well
approximated in distribution by suitably chosen 7 4.

PROPOSITION 2.15.

(1) Assume thata > 1/2. Foreach N > 1, let Ay C N, be the finite set of positive integers
of the form p‘l)‘1 ---p%N, where p1 < --- < py are the first N primes and 0 < a; < N are
nonnegative integers. Then

(2.30) lim limsup W, (MrT,AN , {X,’rand) w-a2®) =0

N—00 T 500
(ii) Almost surely there exists a W ~%%(R)-valued limiting random variable
(2.31) grl;‘md = lim gll\‘l,rand‘
N—oo
In addition,

Wz(grlz‘ind’ gll\",rand) W-a2R) 0 asN — oo.

PROOF. We shall make use of the well-known fact that for any any N > 1 as T — oo
one has that

(pl—ia)T p—ia)T) N (eZniel eZm'ON)
L] N PERIRIIRY
This follows simply by observing that if rq, ..., r are integers which are not all zero, then all

the mixed moments

N 1
T . N
E 1—[ p]l(rkw :/0 etuT > k=1 Tk log pi du,
k=1

tend to zero as we let T — oo since Z,ICVZI rr log pr # 0 by the uniqueness of the prime
number decomposition of integers. As a consequence, for any ¢ > 1,

(2.32) (17T emieT) N (2710 20 g T oo,

where 6 := (01,6>,...) and the sequence a({) = (a1(£),a2(£),...) is defined via £ =

00 i ()
To proceed, we introduce some further notation, let Ny denote the set of positive integers
whose largest prime factor is py. Moreover, slightly overloading our notation, let us write

R —1/2—ix—iwT\~1
r - 1— Ix—iw ’
wr N (x) 1122 kl:[l( Py )

for the (weighted and randomly shifted) truncated Euler product of the zeta function. Noting
that this product is bounded in 7', x, one readily checks that we may write

Ml]."’N(x): Z n—l/2—ix

nENN

n*th

14 x2’
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where ), e, n~1/2 < 0o0. Moreover, we see that

1 _
| () — i 4, (0] < e Yool
X eNy\Ay

and Y, eny\ay 1 /2 — 0 as N — oo. Hence Lemma 2.14 yields (2.30) in view of (2.32)
even with respect to the 2-Wasserstein distance in L? instead of W ~%2(R). This proves part
@@).

In order to treat (ii), we observe that by the Gauss mean value theorem or expansion to a
geometric series

1
E(l - pk_seZ”"@k) =1
for any s € {o > 0}. Hence, by the very definition and independence, the sequence of random
variables ({n rand)n>1 forms a W~%2(R)-valued martingale sequence, with respect to the
natural filtration Fy := o (1, ..., 0y). Moreover, we claim that this martingale is bounded
in L%
E(”é—N,ral’ld”%/Vfa.Z(R)) <C <0,

where C does not depend on N. In order to verify the above uniform bound we compute as
in the proof of Proposition 2.13: forany 7" > 1,

@33) Bl ay Loy = [[(1+6) “Blur.ay () de.

Since obviously supz- |7,y llz>(®) is bounded in the probability space variable, also
Elpnr ay (€§)|2 is bounded in &, T. We deduce that the integrand in (2.33) has an integrable
majorant. In view of (2.25), we see that

Tli)mooE|MT,AN(eg)‘ = lleg]7,ay =co

and by recalling (2.30) and taking first the limit 7 — oo and then N — oo inside the integral
(2.33), it finally follows that

lim sup E (10 ana - z) = co [ (146~ de.

N—o0

At this stage, both claims of part (ii) are a direct consequence of basic Banach space valued
martingale theory (see, e.g., [46], Theorem 3.61, Theorem 1.95, or [30], Corollary V.2.4,
Corollary III.2.13, the basic fact being that W~%2(R) is a separable Hilbert space, and thus
possesses the Radon—Nikodym property). [

We are then ready to prove the first part of our main result.

PROOF OF THEOREM 1.1(1). Assume that ¢ > 0 is given. We first apply Proposi-
tion 2.15(ii) to pick Ng large enough that

Wh (grlz'lnd’ gll\",rand) W-2(R) <e¢ forN= No.

Next, according to Proposition 2.13 and Proposition 2.15(i) we may select N; > Ny and
To > 1 so large that (in the notation of Proposition 2.15)

W2 (,Udl%, MI}’ANI )W_”‘-Z(R) <e and WZ (gll\'ll,rand’ M?’ANI )W‘“*Z(R) <e

if T > Ty.
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By setting N = Nj in the first inequality, and combining all the three estimates it follows
that

Wh (s Srand) w-a2r) < 3¢ whenever T > Tp,

and Theorem 1.1(i) follows. [

REMARK 2.16. It is natural to ask whether the class of test functions for which this
convergence holds can be enlarged—or if one can regularize our objects in some weaker way
than by f — f'. We do not consider this question further here, but just point out that the
answer to both of these questions is positive in view of Remark 2.4 and the the fact that we
have not striven for optimality in this respect in the proof of Theorem 1.1(1).

REMARK 2.17. In the proof of Theorem 1.1(i), it is possible to bypass the approximation
by finite partial sums ;LrT 4 and instead consider directly the partial Euler products ¢y ranq and
their approximations 7y, defined in an obvious manner. In this approach, quantities like

N 1 . .
E[H(l e N (Y Ty g iy)j|,
k=1

have to be analyzed. In particular, one needs to prove an analogue of Lemma 2.9 for them.
This can be done by following the lines of Ingham’s proof of the asymptotics for the second
moment. Details can be found in a preprint version of this article [72], Appendix 2, which
also contains an alternative approach to Proposition 2.8.

We next consider briefly {rang as a random analytic function in the half-plane {o > 1/2}.
First of all, in our convergence statements above we may equally well switch from the factor
1+x3)~1to 1/2+ ix)"2. Namely, if we write for x € R,

m(x) = (1/2+ix)72(1 + x?)

we clearly have that || (%)km | Loo®) < Ci for all k > 1. Thus m is a multiplier in the Sobolev
spaces W*2(R), that is, Imfllwuez2wy < Cllf ez forall f € WH*2(R). This well-known
fact is easily verified for u € N, it follows by interpolation for noninteger # > 0, and finally
by duality for negative u. The convergence statement in (2.31) can thus be rewritten as

(2.34) $ 2 Crand(s) := lim s72Cy rana(s) on the line {o = 1/2},
N—o0

with convergence in W% 2(R) for, say o € (1/2, 1]. It is classical® that the Poisson extension
of a (generalized) function f € W‘“’z({a = 1/2}) is well-defined and yields a harmonic
function in {o > 1/2} and f is obtained as the distributional boundary limit of its harmonic
extension. Moreover, the point evaluations in a compact subset K C {o > 1/2} are uniformly
bounded with respect to the Sobolev-norm on the boundary. Hence, if a sequence of boundary
functions (f¢) satisfies || f — fillw-e2r) — 0 as k — oo, then the Poisson extensions of f

3To sketch a short argument for these facts, let K be a compact set in the right half-plane {o > 1/2}.
One easily checks with a direct computation that the Poisson kernel P(-,-) satisfies for any integer k > 0
SUp,cx f(a:]/Z)(Zofjfk(D'/P('VZ))z) < 00. In other words, sup,cg HP(~,z)HWa,2(0:1/2) < oo. for any «.
This implies that the extension of elements in W‘“’z(a = 1/2) are well-defined and uniformly bounded on
K. By using the density of Cgo in the Sobolev spaces, we deduce that the extension is also harmonic. Finally,
the statement of the distributional boundary values follows by noting that for any A € W~%2(g =1/2) and
¢ e Cgo(cr =1/2) weobtain (P(-,r) % A, ¢) = (A, P(-,7) x @) = (A, @) as r — 1/27F.
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tend to that of f locally uniformly in {o > 1/2}. In our situation, the Poisson extension of
$72¢n rand (s) obviously equals

N 1
s_ng,rand(s) = S_2 1_[ (
k=1 1—

pk*‘ezmgk)’ o>1/2.
Moreover, as N — oo, the product in the right-hand side obviously converges locally uni-
formly in {o > 1} to

(235) ) =3 [ 1= )
k=1~

—5 ]
Pr eZmGk

All these facts together with the convergence (2.34) enable us to deduce that, almost surely,
the product in (2.35) actually converges locally uniformly in {o > 1/2} to a random analytic
function, with distributional boundary limit s_zg‘rand. Then of course, the same convergence
statement holds for
i 1
Crand(8) = g(w) ino > 1/2.

A fortiori, as a consequence of Theorem 1.1 we obtain the basic known results of the func-
tional statistical convergence of the zeta function in the open strip {1/2 < ¢ < 1} (or in the
half-plane {o > 1/2}).

One should note that by the local uniform convergence and Hurwitz’s theorem, the ran-
domized zeta function {yanq(s) is nonzero for o > 1/2. This has been noticed before; see,
for example, [42], Theorem 4.6., where the different realizations of ¢rang(s) were obtained as
possible vertical limit functions of the Riemann zeta function.

We finish this section with the following.

PROOF OF THEOREM 1.6. Let us first establish the following auxiliary result.

LEMMA 2.18. Almost surely one has for almost every t € R,

lim sup|{rand (o + if)| = oo.
o—1/2%

PROOF. In order to prove the lemma, we cover R by the intervals [m, m + 1), and note
that by translation invariance it is enough to prove that the blow-up takes place almost surely
for almost every ¢ € [0, 1). By joint measurability, translation invariance and Fubini’s theo-
rem, it actually suffices to show that

lim sup |£rand (0)| = oo.
o—s1/2+

For that end, we note that by the Euler product we may infer

. cos(2mby)
10g|§rand(0')| = Z — + E(o0),
k=1 k

where for o > 1/2

1 & cos(4m6y)
E(@) =3 — 5 +0(),
k=1 Pk

and the O(1)-term is uniform in o > 1/2. We now skip ahead slightly and make use of

Lemma 3.1 to argue that since Y p2; pk_4" < 00, almost surely the whole error term E (o)
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is uniformly O(1). Here, one uses the fact that a standard Dirichlet series is bounded on the
half-line [og, 00) assuming that it is converges at og.
It remains to check that almost surely

] . cos(2mhy) )
lim sup ———— =: limsup g(o) = o0.
o—>1/2% 1 Pi o—>1/2+

Let us note that for any o € (1/2, 1) we may simply compute

o 0
IEl|g(<7)|4 =3 Z pk_2° pj—za (E 0032(27191))2 + Z pk_4"Ecos4(27r91)
k+j k=1

<3(Elg®)]),

since E cos?(276;) = 1/2 and E cos*(2761) = 3/8. The Paley—Zygmund inequality now ver-
ifies that

P(lg(0)| = (E|g@)|*)/*) = co>0 forallo € (1/2,1).

1/2

Especially, as lim, _, 1 >+ (E| g(0)[»)'/? = 0o we gather that

P(limsup|g(0)| = oo) > co,

o—1/2F

and the claim follows by symmetry and Kolmogorov’s 0-1 law. [J

To return to the proof of the original statement, it is thus enough to show that the Poisson
extension of an element g € W ~%2(R) has radial boundary limits in a set of positive measure
assuming that it coincides with a measure on an interval / C R. However, we may then
decompose g by a suitable cut-off function into the sum u; + uy, where u; is the Poisson
extension of a measure supported on 7, and u, is a W~%2(R)-function, supported on R \ I’,
where I’ C I is an open subinterval. Then u; has zero boundary values on I’ and by basic
harmonic analysis (see, e.g., [71], Theorem 11.24, for a variant on the unit circle), u# has
finite radial limits at almost every point on I’.

Lemma 2.18 then implies that {anq(1/2 + it) cannot be a measure on any open interval.

]

3. A Gaussian approximation for the field: Proof of Theorem 1.7. The goal of this
section is to prove Theorem 1.7, namely that on any interval [—A, A] we can indeed write
log ¢y rand(1/2 +ix) = Gy (x) + En(x), where Gy converges to a (complex) log-correlated
Gaussian field, and £y converges to a smooth function. Since this has no consequence for the
proof, we shall simplify notation slightly and replace the interval [—A, A] by [0, 1].

We shall make repeated use of the following auxiliary technical result that can also be
deduced from known estimates due to, for example, Kahane and Kwapien for random series
in Banach spaces. However, for the reader’s convenience we provide a proof below.

LEMMA 3.1.  For f € CY[0, 1], write || f | cego.1] = Zf-:o | £\ Looo.1), and let us define
Fo=0.

(i) Forn > 1, consider the random functions F, on the interval [0, 1] defined by the series

Fu(x) =Y Ay fu(x).

k=1
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Here, the Ay’s are i.i.d., centered and possibly complex valued random variables that are
either standard normal variables or they are symmetric and uniformly bounded: |A1| < C <
oo almost surely. The functions fy are assumed to be continuously differentiable on [0, 1]
with

o
3.1) YoMl < 0o
k=1

Then almost surely the series

F(x) =Y Apfi(x),

k=1
converges uniformly on [0, 1] to a continuous limit function F. Moreover, one has

(3.2) Eexp(A|| FllLefo.1]) <00 forallA>0 and

(3.3) Eexp(h sup IIF, — Fyll=io.11) <00 forall x> 0.

0<n’<n

(i) Assume, in addition, that the functions fi are smooth and that

o
S il <00 forall £ 0.
k=1

Then almost surely F € C*°[0, 1] and for all £ > 1,
Eexp(Al Fllcep,1y) <00 forall A > 0.

Moreover, for every index £ > 0 it holds that

Eexp(k sup || F, — Fn/”C@[o,l]) <00 forall A > 0.

0<n’<n

PROOF. (i) We may assume that the A;’s and f;’s are real-valued, since the general case
is then obtained by considering the four series obtained by multiplying the real or imaginary
part of Ag’s with the real or imaginary parts of f;’s (note that for (3.2) and (3.3) one applies
Holder’s inequality). We recall the standard Sobolev embedding

! 2 2 172
(3.4) I fllcro. = 21 f w21 3=2</0 (| f@"+]f ()] )dx) .

Since the variables Ay are independent and centered, we find for M < N,

N
2
EIFy = Fullyyiogy <2 2 [z + 1l 0.
k=M+1

Then Lévy’s inequality (see [51], Lemma 2.3.1), applied here to our W!2(0, 1)-valued sym-
metric random variables) yields that

N
(3.5) E sup ||F, — FMII%VLz(O,]) <4 ) [||fk||ioo[o,1] + ”fk/”ioo[o,l]]‘
M=r=N k=M+1

By our assumption (3.1), we may pick a subsequence (N) so that
Njti

2 R
4 3 [llfk||%°°[o,1] + [ il zoeqo.0] < J °,
k=Nj+1
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for j > 1. Borel-Cantelli along with (3.5) then ensures that there exists a random threshold
Jjo, which is almost surely finite, such that for j > jo,

sup | Fu — Fnj+1llwi20,1) = j_z
Nj<u=Nji1

for j > jo. Thus summing over j implies that the subsequence Fy; almost surely converges
absolutely in the space w20, 1), and by (3.4) also in C([0, 1], C). Also, at the same time
the above inequality implies that the full sequence Fy converges uniformly to a random
continuous function.

It remains to check the claim about the exponential moments. For that purpose, an appli-
cation of Azuma’s inequality and (3.1) implies the existence of a finite number C such that
for small enough a > 0,

(3.6) Ee/FOF < ¢ and EeF'@F < ¢ forall x €10, 1].

Making use of Jensen’s inequality (applied to integration with respect to x) and the obser-
vation that 7 — e%' is convex on [0, 00), we obtain by (3.6) and Fubini’s theorem for small
enough a > 0,

1
Eea”F”%vlJ(o.n _ IEeu,[01(|F(x)|2+|F/(x)|2)dx < IET/ AUFQOPHF P gy~ o0
—Jo

Lévy’s inequality then strengthens this for small enough a > 0 to
EeasupNZl IIFN“%‘OOLOM < 0.

The obtained estimates clearly imply (3.2) and (3.3).

The case where the variables Ay are i.i.d. standard normal random variables can be proven
with exactly the same proof or more directly by considering F as a W12(0, 1)-valued random
variable that is well-defined by the assumption (3.1). Then (3.3) is obtained directly from
Fernique’s theorem [51], Theorem 12.7.2.

(i1) The statement is a direct consequence of part (i) applied successively to the derivative
series defining FOx),¢>0. O

We will now start the proper consideration of the truncated randomised Euler products by
expanding

log ¢n rand(1/2 +ix) = Z Z _ 7Tl]9k

==

J( +ix)

and first verifying that the sum over the j > 2 terms yields a negligible contribution in the
sense that it is almost surely smooth over x € [0, 1].

LEMMA 3.2. Let
L= 3 30 e,
i=2k=17

Almost surely, as N — 0o, Ly converges uniformly on [0, 1] to a random C*°-function L.
The derivatives L%) also converge uniformly, and for any £ > 0,

Ee?sWPn=1 1LV et < o0 for all 1 € R.
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PROOF. Let us separate Ly into the j =2 part and the j > 3 part. As the series

" (log pr)"

gk
||M8

1
J

converges for any £ > 0, we see that the series

(o, o]
Z Z m;@k —h—ijx

k=1j

together with the arbitrarily many times differentiated series converges absolutely and uni-
formly to a (deterministically) bounded quantity. Thus this part of the sum certainly satisfies
the statements of the lemma.

In turn, the £th derivative of the kth term of the j = 2 sum has the deterministic upper
bound pk_1 (log px)*¢ and the claims for the j = 2 sum follow immediately from Lemma 3.1(ii)

together with the fact ) 72 ; pk_z(log P <oo. O

To study the main term, that is, the part of the sum with j = 1, we will split the field into
a sum over blocks, where within the blocks, the quantities log p are roughly constant, and
perform a Gaussian approximation on each block separately. To make this formal, let (rx)72
be a sequence of strictly increasing positive integers with r; = 1 and then {p;,, ..., pr,, -1}
will be the set of primes appearing in the block we have mentioned. We will make some
preliminary requirements on the blocks. We assume that 1 < ry1 — ry — 00 as k — 00, but
on the other hand r¢41/rr — 1 as k — 0o. Also it is useful to assume that p;, ., —1/pr, < 2.
forall m > 1.

We then define the blocks of the field as well as a “freezing approximation,” where we
approximate p,;ix by p,. | ix within a block.

DEFINITION 3.3.  For (r,);,_; as above, define for x € [0, 1] and m > 1:

rm+1—l

1 . .
Y,, (x) — Z —eZJTl@kpl:lx
k=rym Vv Pk

Consider also the approximation to this where the x-dependent terms within each block are
“frozen”:

) Tm41—1 1 )
? (x) — p:nlx eZmGk
3.7) " ’ kg; Pk

=y, (Cin +iSm),
where C,, is the real part of the sum, and S,,, the imaginary part.
The required Gaussian approximation uses the following fairly standard result. We state it
in a slightly more general form than we actually need here, since we expect it might be of

use in further study of certain more general non-Gaussian chaos models. Some initial steps
in this direction are contained in [49].
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PROPOSITION 3.4.
(1) Assume that d > 2 and H; = (H;l),...H;d)), j €{l,...,n} are independent and

symmetric R -valued random variables with

by <cji=d ' Tr(Cov(H))) < bo

for all j €{1,...,n}, where by > 0. Assume also that the following uniform exponential
bound holds for some by, by > 0:
(3.8) Eexp(bi|Hkl) <by forallk=1,...,n.

Then there is a d-dimensional Gaussian random variable U with

n _1 n
Cov(U) = (Z Cj) (Z COV(Hj)>7 Tr(Cov(V)) =d,
Jj=1

Jj=1

and such that the difference

j=1
satisfies
(3.9) E|V|<anF.

Above B = B(d) > 0 depends only on the dimension and a| on d, by, by, ba. Moreover, U
can be chosen to be measurable with respect to 0 (G, Hy, ... H,), where G is a d-dimensional
standard Gaussian independent of the H;’s. In addition, there is the exponential estimate

(3.10) Eexp(A|V]) <1+ aze‘”}‘zn_““ for0 <A <asn'/?,

where the constants ap, a3, a4, as > 0 depend only on by, by, by and the dimension d.

In the case where the variables Hy are uniformly bounded, say |Hy| < b3 for all k, then
(3.10) holds true for all . > 0, where now the constants aa, a3, as may also depend on bz,
and there are constants ag, a7, ag > 0 that depend only on bg, by, by, b3, d so that

Eexp(a6|V|2) <14amn™ ",

(ii) If we assume that Cov(H;) = c;d —11 where I the the d x d identity matrix, and the
dimension d > 1 is arbitrary, then the conclusion (3.9) can be strengthened to

(3.11) E|V| < ajlog(n)?*1n=1/2.

We will postpone the proof of this result to Appendix A since its ingredients are basically
well known; however, the above formulation is tailored for our purposes.

Our aim is to apply Proposition 3.4 to approximate (C,,, S,,) from (3.7) by a R?-valued
Gaussian random variable. To do this, we need to scale things a bit differently. Define the
following sequence of R?-valued random variables (so in the setting of Proposition 3.4, d =
2).for j=j=1,...,rm+1 — rm, let

Him= <—Vp””+“1 cos(2m6,, 1), Pzl sin(2ﬂ0prml+j)).
N Prip—1+j N Prn—1+j
We then have

p”m+l_1

|Hjm|* < <2

'm
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and

where 1/2 < ¢; ;, < 1. In this notation, we have (recalling (3.7))

"'m+1—""m "m+1—""m
(Cm7Sm)— Z H/m: Z Hjm»
Dr 1 "'m+1—""m
N Prmy1— ZJ:] Cjm
where

1 "m+1—""m 1

bu= |~ —
2 j=1 prin_1+]

Proposition 3.4(ii) thus yields a sequence of independent standard two-dimensional nor-
mal variables (Vn(f), Vn(f)), m = 1,2,..., so that the distance between (C,, S,) and
b, (V,,(f), V,,(f)) is controlled as in the statement of Proposition 3.4(ii).

We may assume that our probability space is large enough for us to write for each m > 1
andi € {1, 2},

T —r T, 1
1 m+1—"F"m 1 m+1— 1

- vy
2 2_: Pro—1+j " _Z [2p;

W(l)
Jj=1 J=rm

where the W;i)’s are independent standard normal random variables for all j > 1 and i €
{1, 2}. Finally, we can write down our Gaussian approximation to the field, its blocks and
frozen versions of the blocks.

DEFINITION 3.5. Let (W,fj))kzl,je{l’z} be the i.i.d. standard Gaussians constructed
above. For any N > 1 and x € [0, 1], the Gaussian approximation of the “j = 1 part” of
log ¢n rand 1S given by the Gaussian field

gN(X) _Z (1) W(z)) —tx.

Moreover, we define the blocks of Gy as

I'm+1— 1
and a “frozen” version of the block as

Zon(x) = by p* (VD 41V @),

m

Zin(x) = Wk“’ +iw®)p;

We then the start the analysis of the error produced by our Gaussian approximation. This
is first performed only for sums over full blocks. We introduce some notation for the errors.
Let us call the error we make by approximating our frozen field by the frozen Gaussian one
by

n

Ejnx) =Y (Yn(x) = Zu(x)), xel0,1].

m=1
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In a similar vein, the error obtained from the freezing procedure is denoted by

n

Epn(x) =Y (Ym(¥) = ¥ (x) + Z(x) — Zn(x)), x€[0,1]

m=1

whence the total error can be written as
Ey(x) = E1n(x) + E2n(x).
We study first the size of the error E ln-

LEMMA 3.6. Assume (in addition to our previous constraints on (ry,)) that

o0

(3.12) Z (rm+1 —Tm)~ " <00 and sup M(logrm)‘Z <00
m=1 m>1 I'm

for all £ > 1, where ay is the constant from Proposition 3.4. Then, almost surely there exists
a C*-smooth limit function

Ei(x) = lim E1n(x),

where the convergence is in the norm || - || cejo 1y for any £ > 0. Moreover, one has
(3.13) Eexp(k sup ||1731,n - El,n’llcl[o,l]) <00 forall >0,
0<n’<n

where one applies the convention E 1.,0(x) =0, and, in particular,
(3.14) Eexp(AlEillcego.q) <00 forall k>0
forany £ > 0.

PROOF. To prove convergence of E 1.m> we fix an integer £ > 0 and observe that

IE v m—1 — Etmliceony < [(Cms Sm) — b (VD VEP) (1 + log r)*

1 "y m y@
Fon 1 —Tm Z Jm — (Vm ’ Vm )
Yo Cim =l

x (1+ logrm)g.

=by,

We then recall that we assumed that 7,,41/r; — 1 so we see from the prime number
theorem (and a crude estimate on the sum) that
2 < m+1 —Fm
"~ rpmax(logry, 1)

Thus by the second condition in the assumption (3.12)
b2 (14 logr,)* < 1.
Proposition 3.4 (more precisely (3.10)) then implies that we have
~ ~ m417Tm 12 5TmH1TIm oy (D) 1, (2)
BIEym1 = Evmllcuoy SE(el = o ozt 2 fin =l )
S (rm+1 — rm) %

Thus by our assumption on (7,,), the series E 1 =21 (E 1m — E 1.m—1) almost surely con-
verges absolutely in cto, 1.
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We next use the crude estimate
o0
sup [1Evn — Evwllceony < D 1(Cms Sm) — b (VY V) |(1 +logrm)®,
0<n’<n m=1
so that by independence and (3.10)

0.¢]
~ ~ _ 1) y,(2) 12
Eexp()\’ Sup ”El,n _ El,n/”CZ[O,l]) S | | Ee)‘-l(cm,sm) bm(Vm ,Vm )|(1+10grm)

i
0<n’<n m=1

o0
212 20
< H (1 + ape®* bn(tlogrm) = Fm) ).

m=1

As we saw that by, (1 + logr,,)? is bounded, we find for some constant C (depending on 1)
that

o0
Eexp(k sup |E1n — El,n/||c€[o,1]) < H (14 Crms1 —rm)™*)
0<n’<n m=1

00 _
5 €C Zmzl (rm+l —I'm) 4 ,

and (3.13) follows. Finally, (3.14) is an obvious consequence of (3.13). [
Let us then estimate the error due to the freezing procedure.

LEMMA 3.7. Assume that the sequence (ry,) is chosen so that

00 2 £
(rm+1 — rm)(Pr,n+1 - Prm) log" ri
(3.15) E 3 <0
m=1 m

for any £ > 1. Then almost surely there exists a C°°-smooth limit function
Ex(x) = lim E3(x),
where the convergence is in the sup-norm over [0, 1]. Moreover, for any £ > 1 we have both

Eexp(kllﬁzncqo’l]) <oo forallA>0 and

Eexp(k sup ||I?2,n — Ez,n’”cl[o,l]) <00 forall > 0.

0<n’<n

PROOF. The proof is again based on Lemma 3.1. It follows immediately from the defi-
nitions that

Y (X) = Y () 4 Zpn (X) — Zi (x)
Fmt1—1 1

. ‘ . 1
= 2 Vi ("™ = pr_m”)(ez”’@" - 72[sz1) + iWk(Z)])
k=rp

rm+1—1 1
1 @, @
= Y Ao - o +iw®))
k; \/5[ k k ]
—ix

where fi(x) := ﬁ( Py — Dy, fx ). Given any integer £ > 0, we may use the properties of

the sequence (r,,) and the 1-Lipschitz property of u — e'* to estimate for any x € [0, 1] and
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m S k E rm-i—l - 17
1 2 J4 . —i
VAL 0] = (=0 (g logt p — pyF ogt i)

<|pi™ = p;.*|log" pi + [log" pi —log" pr,,| < log' (pr,) (log pi —log py,,)
k = P
g loge (prm)u-

m

Hence

x X p —r — 2
S o S X = (P =P ) gt )
k=1 ’ Pry Pru

m=1
> (prm-H _p"m)2 20
S Gt — ) Y0g2 (p,, ) < 00
m=1 'm
by our assumption. The claim now follows by a two-fold application of Lemma 3.1(ii). [
We next combine the error estimates proven so far and make the final choice for the sub-

sequence (ry, ). For that purpose, we need the following well-known lemma, whose proof we
include for the reader’s convenience.

LEMMA 3.8. Let Li(x) = f2 log - denote the logarithmic integral function and Li~ Uits
inverse. For large enough n, it holds that

—ne~Vioen < i~ (n) < ne~Vioen,

PROOF. We note first that the inverse Li~! is convex since Li itself is concave. Fur-
thermore, we have (Li_l)’(x) = log(Li_l(x)) < log(2xlog(x)) < 2log(x) for large enough
x. Hence, as a suitable quantitative version of the prime number theorem verifies that
for any ¢ > 1 there is the error estimate | (x) — Li(x)| = O(x exp(—c+/logx)), we have
n=m(p,) <Li(p,) + ne—2viogn 1 particular, for large enough n,

pn = LiT (n —ne 2V18") > Li~!(n) — ne 2V2" (Li~ ") (n)
> Li~'(n) — ne~Vvioen,

The proof of the other direction is analogous. [J

PROPOSITION 3.9.  Choose (for the rest of the paper) ry = |exp(3 log®>m)|. Then the
combined error E x)=E,1(x) + En 2(x) a.s. converges for any £ > 0 in Ct[0,1] to a
C°-smooth limit

E(x):= lim (Ey1(x) + En2(x)).
Moreover, for all A > 0 and € > 0,
(3.16) Eexp(AllE |l cego.17) < 00
and

Eexp(A sup || E, — En/Hcf[o,l]) <

0<n’<n
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PROOF. We first recall the condition of Lemma 3.6, namely that the first error term con-
verges as soon as

+1 —

o0
(3.17) Z (rms1 —rm) “ <oo and sup fm I (logrm)t < 00

m=1 m>1 I'm
for any £ > 0. Lemma 3.8 yields for our sequences that p;, ., — pr, S (Fmg1 — rm) logry, +
rme” V198 By plugging this into condition (3.15), we see that a sufficient condition to apply

Lemma 3.7 in order to control the second error term is given by the pair of conditions

o0 _ 3 00
318 <M) logh(rm) <oo and Y e >VoEml0gl (1) < 00

'm

m=1 m=1

for all L > 1. Finally, it remains to observe that the choice r,, = [exp(3log?m)]| satisfies
both (3.17) and (3.18), and satisfies the initial properties postulated for (r,,) after the proof
of Lemma 3.2. [

To complete the approximation procedure, we finally verify that the fields Gy are good
approximations also for indices N inside the intervals r, < N < ry41.

PROPOSITION 3.10. Denote the total error of the Gaussian approximation by setting
N .
En(x) =) ——p "% —Gy(x) for N>1andx €[0,1].
k=1 Pk

Then for each € > 0, almost surely, Ey(x) converges in C 10, 1] to a C*°-smooth limit func-
tion

E(x):= lim Eyn(x),
N—oo
where the obtained limit is of course the same as in Proposition 3.9. Moreover, for all ). > 0
and any £ >0
Eexp()\HEllcz[o’l]) <00
and

(3.19) ECXPQ sup ||EN||C‘3[0,1]> < 00
N>1

PROOF. After Proposition 3.9, it is enough to show that any given partial sum of the
original series is in fact well approximated by the sum of the blocks below it, and that a
similar statement holds also true for the Gaussian approximation series. Let us fix m > 1 and
recall our notation

Fmg1—1 1 Fm1—1
Yu()= Y ——p e = Y Ap),
k=rp vV Pk k=rp

which is just the partial sum of our original field corresponding to the mth block. Observing
first that

Fmt+1—1 2¢ Lelogz (m+l)J 20
log™ pk og™ k 462 2 2
——< —— <o lo +1)—1lo
2 RS et o + 1) g’
k=rp k= Lelogsz
glogmél-ﬂ—lm—l

<m~12,
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Azuma’s inequality yields®

Tm41—1

P(|Y 0] = 1) S exp(—dz( >

k=rpy

log2 -1
8 Pk Sexp(—c/A*m!/?).
Pk

In particular, we obtain that for some constants ¢, ¢’ that work for all x € [0, 1],
Eexp(cm'?|YOx)*) < ¢
This holds true for all £ > 0. As at the end of the proof of Lemma 3.1, we deduce that

Eexp(cml/ 2|| Y, (x) ||2Cg[0 1]) < ¢, and again Lévy’s inequality enables us to gather that

2. A

k=rm

IP’( max > A) <exp(—em!/?2?).
meufrnz+l_l

Summing over m yields for A > 1,

Ccto,1]

u
2 A

k=rp

P ( sup max

m>1 Tm SU<rp+1—1

o0
> A) <> exp(—em!'/?2?)
m=1

(3.20) co,1]

<exp(—cA?).

Exactly the same proof where Azuma is replaced by elementary estimates for Gaussian
variables yields the corresponding estimate for our Gaussian approximation fields. An easy
Borel-Cantelli argument that uses estimates like (3.20) in combination with Proposition 3.9
then shows the existence of the uniform limit E(x) = limy_, oc En(x). Finally, combining
(3.20) with (3.16) yields (3.19). Together with our previous considerations, this concludes
the proof of the proposition. [J

Finally, putting things together we obtain the following.

PROOF OF THEOREM 1.7. Noting that log ¢y rand = Gy + En + Ly and writing Ey =

En + Ly, we see that Theorem 1.7 follows by combining Lemma 3.2 with Proposition 3.10.
]

4. The relationship to complex Gaussian multiplicative chaos: Proof of Theo-
rem 1.1(ii). In this section, we prove the second part of our main result which states that
Crand can be expressed as a product of a complex Gaussian multiplicative chaos distribution
and a smooth function with good regularity properties. We will first start by proving the exis-
tence of the complex Gaussian chaos needed. Recall from Section 2 that we write f"(x) for

(1+x>)7" f(x).

LEMMA 4.1. Let (Wk(j))kzl,je{l,z} be as in Definition 3.5 and denote

7i"(W;l)+iW](-2))

N L,
wv () =] eV?i
=1

For any o > 1/2, the sequence (vyy)n>1 is an L2-bounded W~%*(R)-valued martingale,

and consequently it converges almost surely to a W~%2(R)-valued random variable which
we write as

r.__ : r
v o= lim vy.

Here and below, we use ¢ to denote an uninteresting constant whose value may vary from line to line.
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PROOF. By independence, for any a € C,
Rt W+ W) _ L@+ia?) _
and we infer that (v},) y>1 is a martingale sequence taking values in L? Cc W™%2(R). Assume
first that [ |g(x)|2(1 + x2)dx < oo and write Z; = 2_1/2(W;1) + iWJQ)) so that (Z;) j>1

is an i.i.d. sequence of standard complex Gaussians. By using independence, the fact that
Ee*ZithZi = ¢*B  and the series expansion of the exponential function, we easily compute

N .
Elow(o) = | 2g<x>g(y>exp(2 p;“’(’“‘”)
R =

1 18 (55 log(n)[?
a(m)!---anm)! n

=2

nENN
<181 5 [ le "1+ ) dx.

where the quantities «j(n) were defined in the proof of Proposition 2.15 and the last in-
equality comes from Lemma 2.3. We recall the notation ez (x) = e 2miEX and eg x) =

+ x2)~le™27™i5X from Proposition 2.13. Now substituting ef in place of g, multiplyin
(1 + x?)~1e=27E* from Prop 2.13. N b g ¢f in pl f ltiplying
by (1 + &£2)~% and integrating over R we gather that

2
E[viy [W-e2@ <

where ¢ does not depend on N, and we are done. [

One should observe that the martingale considered in the above proof is nontrivial, and
hence the limit random variable v is also nontrivial (i.e., it does not reduce to a deterministic
constant). We then start the proof of Theorem 1.1(ii) by fixing a compactly supported test
function f € C{°(—A, A) and observing that we have the equality

N rand () = v (€Y f),

or, writing g(x) := (1 + xz)f(x) this becomes
é‘ll\",rand(g) = v;\’ (egNg)'

Here, almost surely ¢y, .4 converges to £ 4 and v}, to v in W~%2(R). Moreover, ¢V g —
efg in C*, with supports contained in (A, A). We may thus take the limit’ in the previous

equality and obtain the almost sure equality
Lina(8) = v (e°8) = (517 (9).

A fortiori, since A was arbitrary and this holds almost surely for a countable dense subset
of f’sin W%2(R), we see that almost surely Crand = e€v (either as tempered distributions
or with the interpretation that {¥ = €T as elements of W—%2(R)), and this completes the
proof Theorem 1.1(ii).

"Here, one simply chooses, for example, &« = 1 and notes that one easily checks that the map (f, g) — fg is
continuous map from C!(R) x W1-2(R) — W1-2(R) when C!(R) is normed by Ifller gy =1 lloo + 11f lloo-
By duality, it follows that in the same map is continuous c! (R) x W_lvz(IR) — W_l'z(IR),
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5. The mesoscopic limit—Proof of Theorem 1.2 and Theorem 1.5. In the present sec-
tion, we verify our statements about the mesoscopic behavior of the zeta function. We start
with some definitions and technical lemmata. Fix a two-sided complex Brownian motion
U+ B;C for u € R. More precisely, this means that B;C = 2*1/2(BL51) + iBLSZ)), where B,gl),
135,2) are standard independent two-sided Brownian motions. For A € LZ(R), we define a
translation invariant process G[h] on R by setting

Glh](x) :=A;e—2”"x"h(u)dB;C.

For a fixed h € L?, the covariance of this process is EG[h](x)G[h](y) = |h|*>(x — y), while
EG[h](x)G[h](y) =0 for all x, y € R. In order to make sure that G[4] defines random con-
tinuous functions of the variable x we shall, unless otherwise stated, assume that there is an
e > 0and a C > 0 such that

5.1 0<|h@)| <C(1+ul)~ ">

This makes sure that |k|? is Holder-continuous, and hence by classical theory, G[A] has a
modification whose realizations are almost surely continuous in x. Moreover, the sup-norm
over any finite interval has the standard (double-)exponential estimates. In particular, for any
f € L>(R) with compact support we may safely compute

2
]E/f(x)eG[h](x)dx =
R

1 5
[, 707Gy exp( JE(GII) + GIRIE))? ) dxdy
(5.2) R

= /n;z FEO T exp(h(x — y))dxdy.

LEMMA 5.1.  Assume that h, h; (where j =1,2,...) satisfy (5.1) and for almost every

u € R one has liminf;_, o |hj(u)| > > |h(u)|. Then for any f € L2(R) with compact support it
holds that

G[h](x)
E'/Rf(x)e dx

<11m1anE‘/ f(x)eblh (X)dx

PROOF. We start by observing that [.7-"((|Z|\2)")](§) = (|h|*)*"(—&). Hence we apply
(5.2) to compute

2
E‘/ F )M gyl =
R

1 -
— v N\

g()n!/Rz FEfO(1h12x —y)) dxdy

— - l Y 2 2\ *n

=3 [ Ry @ e

oo 1 R )
=§O;fw|f<sl &+ EDIAPED - h P E) dér - - .

Applying the above identity to the functions % ; as well, the claim follows immediately from
Fatou’s lemma. [J

LEMMA 5.2.  Assume that [p(1 + xz)lf(x)lzdx < 00. There exists a C > 0 such that

2
E‘/ F0)eC P xnal® gy < C/ 1+ x| f@)|[*dx forall A>1.
R R
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PROOF. By easy approximation (recall that A is finite), we may assume that f € C§°(R).
For each § € [0, 1], write hs(u) := e“S”u_l/ZX[l,oo)(u). By the previous lemma, instead
of the functions (u~!/2 X[1,A])A>1 it is enough to prove the uniform bound for the family
(hs(u))se©,1)- -

Now |hol*(u) = u™" X{1.00) 50 |ho|? € L*(R), and as supp(|ho|*) C [0, 00), the Paley—
Wiener theorem verifies that || extends to an analytic function in the lower half-plane and
for any ¢ > 0, the analytic extension stays bounded in the half-plane {Im§ < —&}. Moreover,
|ho|? is obtained as the distributional boundary value of this extension (that we denote by the
same symbol). By definition,

(5.3) s 12(€) = |ho|2(—i28 + &) forall £ € R.

On the other hand, we may approximate |/g|> by u™! X[1,4), and obtain for & # 0,

ds =
S 2r& R)

e—27n'§s 00 e—2m’§s sgn(£) x oo e—is
ds = s,
1

— A
hol26) = Jim [

A—o00J] s
where the computation is validated by the local uniform convergence of the limit on & €
R\ {0}. Here, one, for example, uses the fact that the real and imaginary parts are given by
standard cosine and sine integrals. Thus, |hg|? is locally smooth, even analytic in a neigh-
bourhood of any given point £ € R \ {0}. Moreover, we observe the bound

ho2(&)] < clg]™" for |€] = 1,ImE <0.

For £ € B(0,1) N {Im& < 0}, we can write

=C+ —+ ——du
nE U 2mE U e U

/00 e iu 1 du L |
2

(where the integration contour stays in the lower half-plane) and we see that
5.4) Imz(é) =log(1/€) + [entire] in& € B(0,1)N{Imé& < 0}.

By (5.3), we deduce that the distributional limit of exp(lh/g:lz\(é)) equals the distributional
boundary values on the real axis of the analytic function exp(|/o|2(£)) in the lower half-plane,
assuming that the latter ones exist. In turn, this follows from (5.4) and the above discussion.
Namely,

exp(lhlo\l 2(£)) = cot ~! + [analytic and bounded over R].
We may then invoke Lemma 5.1, Cauchy—Schwarz and the Plemelj formula to deduce that

SO .

R2ZXx —y+ie

2
EV £ ()l gy §C/ | f(x)f(y)|dxdy+ lim
R R2 e—0F

co dy

< c/fR(l +x3)|f o)) dx,

where we used the estimate [ | f(x)|dx < (Jg(1+x2)| f(x)|*>dx)!/? as well as the fact that
the Hilbert transform is a bounded operator on L?(R). [

The next lemma records a couple of basic properties of the complex chaos defined via
exponentials of stochastic integrals of the type considered above.
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LEMMA 5.3. ForO<a <1 <A, denote

—2mixu

1 efZﬂixu -1 C Ao C
na,A(x):=exp[/a TdB” +/; WdBu]

Then, for any a > 1/2 we have

(5.5) sup B0 4 () |3y-wagg, < 00
ae(0,1),A>1

and for every a € [0, 1] there exists the almost sure limit

(5.6) (14 x2) " "na(x) = Jim 4 () e WTORR).
—00

In a similar vein, there exists the almost sure limit

(5.7) (14+x2)"'px) == lim lLim 7% ,(x) € W92 (R).
A—ocog—0t

PROOF. It is enough to prove the first statement since the latter ones will be easy con-
sequences of the first one and the fact that (1 + xz)_lna, A is a W™%2(R)-valued martingale

. . . . . —2mixu _
with respect to decreasing a and increasing A. For that end, write S, (x) := [ al % d B;C

so that

a4 (0) = exp(Sa () + Glu™ 2 xp1.41] ().
By Lemma 5.2 and our standard computation of the expectation of the Sobolev norm (see,

e.g., the proof of Lemma 4.1), we have for any 8 € (3/4, 1]

_ —1/2
(5.8) :liFIE”(l +x2) .BeG[M X[l,A]](X)||%7a’2(R) < 00.

In turn, the part S, (x) behaves nicely and defines a smooth field, and by the already familiar
argument we deduce that Eexp(Asup,¢ 1) [ISallc1jo,17) < 0o forany A > 0, whence by

Chebyshev we have the exponential tail P(sup,¢o 1) | Sallcijo,1; > ¥) <C (Me ™. Assume
that & > 0. Choose A > ¢~!. By translation invariance, we may compute for y > 0,

(

sup (|Sa ()| +]S,(x)]) =y + elog(1 + x?) for some x € R)
ac(0,1)

S 30 O € oo (1 ) g 0o
nez nez

This easily yields that Elsupae(o,l) (1 4+ x2)~¢ e:xp(Sa()c))llcl(R)l2 < 0o. We may thus
choose B =1 — ¢ with ¢ € (0, 1/4), assume « € (1/2, 1], and obtain by independence and
(5.8)

]E”(l + xz)_lna,A('x)”%V—aﬁZ(R)
S ]E(” (1 + xz)_e eXp(Sa(X)) ”CI(R) || (1 + xZ)S—leG[ufl/zx[LA]](x) || W—a.Z(R))z

<C

uniformly in a, A. Here, we again used the fact that functions with nice enough bounds on
their derivatives are multipliers in Sobolev spaces; see the discussion at the end of Section 2.
]

Our next task is to approximate our Gaussian field

N
1 D ooy i
Gve) =Y = (W +iwD) p™
1; ok )P
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on the interval [0, 1] by stochastic integrals of the type considered above. We will carry this
out in several easy steps. First, we replace the summation over primes by a more regular one
in terms of the Logarithmic integral: define

N

1
Gn.1(x) = —_—
,; V2Li ()

Let us show that this is a good approximation to Gy .

M) | @ (p ol y—ix
(W7 +iw;7)(Lim () .

LEMMA 5.4. There exists a random smooth function F : [0, 1] = R such that almost
surely, F.1:=Gn.1 — Gn converges to Fy in any CcY0, 11, £ > 1. Moreover, forall A >0
and any £ > 0,

Eexp(All F1llcepo.17) < 00
and

(5.9) ]Eexp(k sup IIFN,1||cf[0,1]> < o0.
N>1

PROOF. To apply Lemma 3.1, the term with no derivatives can be estimated with
Lemma 3.8, and we see that, uniformly for x € [0, 1],
O R
< lpji—Li ()l < j1/2gvIog]

1 o—ixlogp; _ 1 p—ixlogLi~! (j)
- 1, ~ 3/2
VPj VLT () Pj

Differentiation only gives an extra power of log j here. So we see that (3.1) is satisfied and
Lemma 3.1 applies as before. [J

The next step consists of (after first enlarging the probability space if needed) expressing
the Gaussian variables 271/ Z(W;D +i WJ(-Z)) in terms of B,(C = Bt(l) +i Bt(z) in the following
manner:

@ _
Wj =

/Li‘1<j+1) dB®
LG LTl + D) —LiT'G)

This leads to the second approximation:

LEMMA 5.5. Let

N Lim'(j+1) e—ixlogt dB(C
Grai=Y [ 7 t '
oI ! \/Lifl(j +1)—Lim'())

Then almost surely, F> n = Gy 2 — Gn.1 converges uniformly to a smooth function F» and
the CY[0, 1]-norms of these quantities satisfy the same estimates as in the previous lemma.

PROOF. While we are now not in the setting of Lemma 3.1, we can still mimic its proof.
By Ito’s isometry, to get a hold of the expectations of the square of the Sobolev norms

-1l %V“ .1 We note that in order to estimate the L?-norm one needs to estimate for x € [0, 1]
the square of the error that takes the form
1 /Li_l(j+1) e—ixlogLrl(j) p—ixlogt 2d
Pp— . Py— . - l'
Li '+ 1) —Li ') ' /Li—l(j) N/
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'(j+D-Li~
Li~'(j)?
with an extra logzz Jj. All these are summable over j, so we can conclude as before. [

— 12
This quantity is of order O( (L () ) = O(j—3), while the derivative terms come

To proceed, we will want to replace the 1/ \/ Li~'(j +1) —Li~!(j) by something more
convenient. More precisely, we will make use of the following approximation.

LEMMA 5.6. Let

Li"'(N+1) p—ixlogt 7pBC
. 13
Gya)i= [ .
Li~l(1) Jt o J/logt
Then almost surely as N — 0o, F3 n := Gn 3 — Gn,2 converges uniformly to a random con-

tinuous function F3, and the C*[0, 1]-norms of these quantities satisfy the same estimates as
in Lemma 5.4.

PROOF. We again argue as in the proof of Lemma 3.1. Now we need to estimate terms
of the form

/Li—‘<j+1)‘ 1 1 P21 J
Lifl(j) \/Ll_l(]+l)—Ll_l(]) \/logt 2t

k)

and similar ones coming with a factor of log?‘ ¢ coming from the derivative term in the
Sobolev estimate. To estimate such a term, we see that it is enough for us to estimate the
difference |Li~'(j + 1) —Li~!(j) — logt| for t € [Li~'(j), Li~'(j 4 1)]. For this, we recall
that Li’(x) = 1/log x and use a change of variable to write

ILi7'(j + 1) = Li!(j) — logt|
Jj+l |
5/ [log(Li~"(s)) — logz|ds
J
Li-'G+D _Li'G+D-Li'G) o .
Li-'() ~ Li~'(j) ’
Above we used the asymptotics Li~! (j) ~ jlogj and (Li_l)/ (j) ~ log j. Hence the square

of the Sobolev norm can be bounded by O((j -3 (log j )26, which is summable and the rest
of the proof goes through as before. [

SLiT'G+ 1) —Li'(j) Slog

~

We note that (e.g., by Lévy’s criterion) ¢ fé (2me?™)=1/2 4 BC s a standard Brownian

e2mu
motion, which we shall denote with slight abuse of notation still by dBéC. After performing a
change of variables ¢ = exp 27 u in the integral defining our last approximation, the outcome
is

dBE

u -

/log(Li_l(N-H))/Zﬂ p—2mixu
1

og(Li~' (1) /27 Vu

~1(1))/2r e-z% d BS: can safely be absorbed into

the error term and noting that we could have equally well considered an arbitrary interval
[—A, A] instead of [0, 1] we thus obtain a new variant of Theorem 1.7.

By observing that a term of the form fkl)g Wi

PROPOSITION 5.7. For each N > 1, we may write

102 &N rand (1/2 4 ix) = Gy (x) + En (x),
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where Gy is a Gaussian process on R and can be written as the stochastic integral
5 — -1/2
Gn(x) :=Glu™" X1 togLi~! (v+ 1)) (0)-

The function Ey is smooth and as N — 0, it a.s. converges uniformly in every C*[—A, A]
(A>0,¢>1) to a random smooth function on R. Moreover, the maximal error and its
derivatives in this decomposition have finite exponential moments:

Eexp(» sup [En ()l cep_pay) <00 forall >0 and £ >0.
>

We are now ready to prepare for the actual proof of the mesoscopic scaling result. We
record first a simple estimate for dilations.

LEMMA 5.8. Assume that « > 1/2 and f € W=%2(R). Then for any & € (0, 1) it holds
that

Hf((s')HWﬂxQ(R) =< 8_1_2a||f||W*0"2(R)'
PROOF. One simply computes
£ Gy-waey = [ 167 FE )P (1 + %) at
_ -1 = 2 1 2\ —«
5 /H;If(é)l (14 (65)%) ™ d&
<8N F Iy ey 0

From now on, we focus on the interval (0, 1). Recall 5, 4 from Lemma 5.3 and note that
the same lemma verifies the existence of the complex chaos

1 . A .
n:= lim n0.A = lim eXp(/ (e—2mxu _ 1)u—l/2 dBl(,E: +/ e—2mxuu—1/2 dB;C)
A—oo A—00 0 1

and n € W%2(0, 1) for any o > 1/2.
The following result is our main ingredient for the proof of Theorem 1.2.

PROPOSITION 5.9. Fix a > 1/2. Assume that § € (0, 1) and consider the dilatations of
the randomised zeta function on the interval (0, 1). Then we may decompose
(5.10) Srand(1/2 +18-))0,1) = hse™*n®.
Here, the distribution of the complex multiplicative chaos n® is independent of §:
(5.11) 1@ ~n inW*20,1) foranys e (0,1).

Moreover, hg is a random smooth function on [0, 1] which tends almost surely (and hence in
distribution) to the constant function 1: for each £ > 0,

(5.12) hs 31 inCY0,1] ass— 0F.
Finally, Ys is a complex (scalar) random variable that can be written in the form

(5.13) Ys £ Jlog(1/8)Z + R,

where Z is a standard complex normal random variable and the random variable R, which
is independent of 8, satisfies Eexp(A|R|) < Cy for all . > 0.
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PROOF. Apply the dilation x — éx in Proposition 5.7 in order to write
Grand, N (1/2 +8x) = exp(En (8x) + G (8x))
= exp(En (%)) exp(G[u ™" xy sogLi-t w41 (6%))-

By making a change of variables in the stochastic integral and letting d B;C"S =8"124d Bﬁ,
we get again a standard Brownian motion, and it follows that

En(x) + Gy (6x)

" logLi~'(N+1) .
=En(8x) + f e mixduy =112 g gt
1

- SlogLi~'(N+1) )
— &y () +/ ¢~2ivu,~1/2 g pC.s
8
~ ~ s .
- (5N(3x) —En(0) —/ (e72mixu _ 1)u—1/2d35‘}5)
0

1 ] log SLi~ (N +1) )
n (/ (e 2 _ 1)~ 1/2 g B +/ o 2ixu~1/2 dB;C"S)
0 1

- 1
+ <5N(0)+/ u—l/de;C"?)
)

=: A5 n(x) + Bs n(x) + Cs N (X).

Here, the results of Proposition 5.7 imply that as N — oo, we have almost surely
~ ~ 8 .
exp(As.y(x)) — exp(S(Sx) —£(0) —/ (e72mixu l)u_l/ZdB;C"3> =: hs(x)
0

with convergence in [0, 1] for any £ > 0. Moreover, (5.12) is clearly true. Next, we observe
the almost sure convergence

- 1
Cs.n(x)— exp(E(O) +/3 u_l/de;C’s) =:e¥s,

where Y5 has the stated properties by the Ito isometry and Proposition 5.7. Finally, recalling
the definition of n® we have almost surely that

exp(Bs.n(x)) = 1 in W20, 1).

By combining all the above observations and invoking the definition of .ng the equality
(5.10) follows. [

We can now prove our first characterization of the mesoscopic behavior of ¢.

PROOF OF THEOREM 1.2. Combining Theorem 1.1, Proposition 5.9 and Lemma 5.8, we
see that for each k € Z_, there exists a Ty so that for T > Ty,

Wa(C(1/2+ ik x +i0T), Grana(1/2+ ik~ %)) a2y
=Wa(¢(1/2+ ik~ x +iwT), b)) 0 () o,
<1/k.

We can naturally take 7 to be increasing in k. Taking 67 = 1/k for T € [T}, Tr+1) along
with A7 = hs,, etc. gives the claim. [J
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REMARK 5.10. It is natural to ask what kind of rate one may obtain for 67 — 0 in
Theorem 1.2. One may certainly obtain a bound by going carefully through the proof of
Theorem 1.1 and other (auxiliary) results used in the proof. However, we feel that getting even
reasonably close to optimal rates requires additional analysis and a considerable amount of
work (e.g., one needs to quantify suitably the rate of joint convergence of the variables p /7
to uniform ones as T — oo) whence we do not pursue this question here.

Let us now turn to the proof of Theorem 1.5. Since W (0 1) is a bounded, complete

ult
and separable metric space, convergence of W;lﬁ’[z (0, 1)-valued random variables in the cor-
responding Wasserstein metric is equivalent to standard convergence in distribution. We need
one last auxiliary result.

LEMMA 5.11. Assume that the W~%2(0, 1)-valued random variables gk are almost
surely nonzero and

Wh(gk, g)W*a,Z((),l) -0 ask— oo,
where g is an almost surely nonzero W7“’2(O, 1)-valued random variable. Then also

Wh(gk» g)Wquiz(O,l) —0 ask— oo,

PROOF. The statement follows easily after one notes that for any & > O there is
an r such that IP’(||g||W7a,z(071) < 2r) < ¢/2, and hence for any k > kg(e) it holds that
P(llgrllw-e2¢0.1) < 1) < €. A fortiori, for k > ko

WZ(gk’ g)Wr;lﬁ;z(O,l) S 4e + r_IWZ(gka g)Wfa’z(O,l)v

and the claim follows. [
We are finally prepared for the following.

PROOF OF THEOREM 1.5. Observe that n is almost surely nonvanishing as an almost
sure limit of a nontrivial L2-bounded martingale by its definition and a simple application
of Kolmogorov’s zero-one theorem, and the same holds for {r,n9. Moreover, we note that
n ~n® for all § > 0. Proposition 5.9 yields that

Wi (1. Grana(1/2+18) a2 1y = W0 hse "0 ) g )

mult

=Wh(n®, hsn®) -0 asé— 0",

W22(0,1)
where in the last step we used (5.12).8 We then set § = 1/k and apply Lemma 5.8 and
Lemma 5.11 to pick a strictly increasing sequence Ty so that

By combining the above inequalities, we see that the choice 67 = 1/k for T € [Ty, Tx+1)
applies as before. [

8More precisely, using the fact that hs is a multiplier on W—%2(0, 1), one readily checks that for small, but
arbitrary € > 0, P(||(hs — 1)n(5) Iy —e. 20,1 = s||n(5) ||W,(,,2(0 1)) > 1 — ¢ for small enough é. Now on this event,

@) -1
we have [l ],
deterministic. This implies that in the metric of Wmult (0, 1), as § — 0T, the distance between 77(8) and hg n(‘s)
tends to zero in probability. As the space is bounded, this implies convergence in the Wasserstein sense as well.

—a2(, 1)77(8) — |lhgn®® )“W —a2(0, l)haﬂ(a)”w—al(O,]) = O(e), where the implied constant is
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6. Relationship to real Gaussian multiplicative chaos in the subcritical case: Proof
of Theorem 1.8. In this section, we prove that for 0 < B < B, := 2, [{N.rana(1/2 +
ix)|P JE|CN rand(1/2 + ix)|P dx almost surely converges with respect to the weak topology
of measures to a random measure which is absolutely continuous with respect to a Gaussian
multiplicative chaos measure. This will be an easy consequence of our Gaussian coupling
and the general theory of real Gaussian multiplicative chaos measures.

For a proper introduction to the theory of Gaussian multiplicative chaos, we refer the reader
to Kahane’s original work [52] or the recent review by Rhodes and Vargas [69]. We also
point out Berestycki’s elegant proof for the existence and uniqueness of subcritical Gaussian
multiplicative chaos measures [12]. For the convenience of the reader, we nevertheless recall
the main results from the theory that are relevant to us.

THEOREM 6.1.  Assume that we have a sequence of independent Gaussian fields (Y;)32
on [0, 1] and that the covariance kernel of Yy, Ky, , is continuous on [0, 1] x [0, 1]. Define
the field

and assume that as n — 00, the covariance kernel Kx, converges locally uniformly in
[0, 11?\ {x = y} to a function on [0, 11* which is of the form

log +g(x,y),

lx =yl
where g is bounded and continuous. Moreover, assume that there is a constant C < 00 so
that

(6.1) KXn(x,y)§10g| | +C forallx,y€[0,1]andn >1.
xX—=y
Then for B > 0 the random measure
eﬂxn(x)
Agn(dx) = AT dx

converges almost surely with respect to the topology of weak convergence of measures to a
limiting measure Ag. This limiting measure is a nontrivial random measure for < . = V2

and for B > Be, it is the zero measure. Moreover, if 0 < B < /2, and 0 < p < 2/ B2, then for
a compact set A C [0, 1]

E(rg(A)P) < cc.

PROOF. (Sketch) By (6.1) and Kahane’s convexity inequality (see [69], Theorem 2.1),
one may easily compare to a standard approximation of a chaos measure and deduce that
for any B < B. the random variables Ag ,[0, 1] form an L”-martingale with a suitable p =
p(B) > 1. At this stage, the standard theory of multiplicative chaos can be applied to obtain
the rest of the claims; see, for example, [69], Theorems 2.5 and 2.11. [

As we are studying |{n rand(1/2 + ix)|ﬂ, our relevant field is log |¢y rana(1/2 + ix)|, and
the relevant Gaussian part is the real part of Gy. To simplify notation slightly, let us write
Gy =Re(Gy) and Xy =1log |¢n rand(1/2 4+ ix)|. To apply Kahane’s construction of a Gaus-
sian multiplicative chaos measure, we will need to establish that the covariance of G y satis-
fies the requirements of Theorem 6.1. From the definition of Gy, we see that

N
1
Gynx) =) T (WJ(.I) cos(xlogp;) + WJQ) sin(x log p;)).
Jj=14/4Pj
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A direct computation shows that
Kgy(x —y) =EGnN(X)GN(y) =Un(x — ),

where

1Y cos(ulo p)
‘IJN(M):ZEZ oS 0E D))
=1 pj

The following result is enough for us to be able to apply Kahane’s theory for defining a
multiplicative chaos measure. It is of interest to note that we are dealing with a logarithmically
correlated translation invariant field whose covariance deviates from % log(1/|x — y|) by only
a smooth function.

LEMMA 6.2. We have
1 1
Kgy(x,y) — —log(min(i, logN))‘ <C,
2 lx =yl

where C is uniform over N > 1 and (x, y) € [0, 1]. Moreover, if x # y

1
KGn(x’y)_>KG(X,Y)=_10g +g(X—y) asn— oo,

2 T x—yl

with local uniform convergence outside the diagonal. Moreover, we have g € C*° (-2, 2).

PROOF. For given quantities 7z = zy (1), 7 = Zny (1), we will use the shorthand notation

z “ff%' to indicate the uniform inequality |zy (1) — Zy(u)| < C with a universal bound C
unt

and such that limy_, o (z5 (#) — Zn (1)) converges uniformly to a continuous function on the
interval u € [—2, 2]. We shall employ the following prime number asymptotics, which are a
consequence of the prime number theorem (or more precisely, Lemma 3.8 and asymptotics
of Li)

pj=jlogj+ O(jloglog j).

Lo log p;—log(jlog j . . . . .
This implies that ch?ozl [log p; ;g(J %8l _ 56 and since the cosine function is 1-Lipschitz
h J

we obtain

WMMNgﬁammmﬂ%m.

f2 pj

In a similar vein, Z 2 |pJ — (jlog j)~!| < co which leads to

1 cos(ulog(jlogj))
wmm~—2 ol 28 ),
unif 2 ] log]

Next, we observe that for all u € [—2, 2] and x > 10,

d (cos(ulog(x logx)))' - 6
dx xlogx ~ xZlogx’

Since {3 (x*logx)~!dx < oo, it follows that

Wy (u) ~

uni

/N cos(ulog(xlogx))dx
it 2 Jy=10 xlogx '
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To continue, we note that
o0
/ !
x=10

1 N cos(ulog(xlogx)) (1+logx)dx
Wy ~ =
wmif 2 Jx=10  log(xlogx) xlogx

1 [logN-+loglogN COS(ut)d 1 [logN cos(ur) Jr

(6.2) ~ _ ~ _
unif 2 J1 t unif 2 J1 t

1 [ulogN cos(x)
=—/ dx =: A(u, N).
2 u X

dx
xlogx

1+ logx
logx + loglogx

<0

so that

Above in the first step, we performed the change of variables u = log(xlogx) and
noted that du = (1 + logx)dx/xlogx. In the second to last step, we used the fact that
[ll(?gg[{,vﬂoglog]v t~ldr =o0(1) as N — oo.

It remains to prove the claim for A(u, N) defined in (6.2). Since the limit
lim, s 00 [} Coiﬂ dx exists and is finite, we see directly from the definition that for any &g > 0
in the set {ep < |u| < 2} the function A(u, N) converges uniformly to a continuous function
of u as N — oo. Moreover, since fol |cos(x) — 1|x~'dx < oo, we get for |u| > (log N)~!

1 rl
‘A(u,N) — 5/ xdx <cC,

u

= ‘A(u, N) — %log(l/u)

where C is independent of N and u. Finally, if [u| < (log N)~! we get in a similar manner

1 rulogN
A(u, N) — = xVdx
2 Ju

1
= ’A(u, N) — Eloglog N' <C,

and now C’ is independent of N and u € {|u| > (log N )~ 1}, This proves the first statement of
the lemma.

By (6.2), we deduce that there is a continuous function 5(u) on [—2, 2] so that the limit W
of the functions Wy takes the form
cos(t)

t

o0
W(u) =b(u) + %f dtu = %log(lurl) +b(u) for0 < |u| <2,
u

with b € C[-2,2] as u — ful (cos(x) — l)xf1 dx is continuous over u € [0, 1]. Especially,
we know that W (x — y) yields the covariance operator of our limit field since the estimates
we have proven imply that Wy (x — y) - W(x — y) in L?([0, 11), and convergence in the
Hilbert—Schmidt norm is enough to identify the limit covariance of a sequence of Gaussian
fields converging a.s. in the sense of distributions. We still want to upgrade b to be smooth.
For that end, we first fix §o > 0 and observe that what we have proved up to now (see espe-
cially (6.2)) yields

1 : o —1—iu
with uniform convergence in the set {69 < |u| < 2}. However, if we apply exactly the same

a.rgument. as above to the sum Re(zyzl p~ 178~y for, say, e € [0, 1/2], we obtain uniform
(in €) estimates for the convergence of the series

m .
RC(Z pj—l—a—m>
j=1
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for any fixed u € (0, 2). Especially, we deduce by invoking the logarithm of the Euler product
of the Riemann zeta function that

W(y) = lim Rf:(X:p1 &= ’”)

e—>0t+ 2

k(1+£+zu)>

.1 .
= 81_1)161+5Re<§(1 +e+iu)— Z Z

k=2 j=1

:%Re(((l—}—iu) ZZk‘ "(”’“))

k=2 j=1
_. %Re(log(((l +iu)) — Aw)),

as the last written double sum converges absolutely (uniformly in ¢). It remains to note that
log(¢(1+iu)) is real analytic on (0, 00), and the function A is C°°-smooth on the same set as
termwise differentiation of A £ times with respect to u produces a series that can be bounded
termwise from above by

o0 o0
> kT p ot p < Zp‘3/2(2(r + 2)“17”) < 0o -
p

P k=2 r=0

REMARK 6.3. Note that in our case the asymptotic covariance has a singularity of the
form —% log |x — y| instead of —log|x — y| as in Theorem 6.1. This simply means that we

replace 8 by B/+/2 in Theorem 6.1.

Before proving the convergence of the subcritical chaos, we still need to note that the
normalizing constant in our exponential martingale obtained via the Gaussian approximation
behaves like that of our original martingale.

LEMMA 6.4. For any B > 0, there is a constant C = C(B) such that for N > 1 and
x €10, 1]
C'Eexp(BGn(x)) < E[¢N rana(1/2 + ix)|ﬂ <CEexp(BGn(x)) forall.

PROOF. By independence, rotational invariance of the law of 2719 and the finiteness
of the sum 3272 | 3.2 5 k1 pj_k/2 < 00, we see that
1/2 27 N o 1,.-k/2
1—[ ]Ee‘B By P cos(2mko;)

Jj=1

E|ty rana(1/2 +ix)|P = 1-[ R~ logll-

(6.3) N
_ 1—[ Eeﬂp;‘/zcos(znej)Jr%p;‘ cos(476,)

where we use the notation a, < b, to indicate that the ratios a, /b, and b, /a, are bounded.

22
Now consider the function A > Eef*c0sCm0))+B% cos(4m9)) Thjs is analytic and one can eas-
ily check that

(6.4) Eeﬁxcos(znej)w% cos(dm;) _ e@x%om)
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as  — 0. Substituting A = p;/* and noting that -3 p;*/* < oo, combining (6.3) and
(6.4) implies that
B ﬁZN 1
E|¢N rand(1/2 +ix)|7 < e * =771 ri,
N o1

From the definition of Gy, we see that EG y (x)? = so we conclude that

j=12p;

BESN 1
RGN () _ T Xi=12; = E|¢N rana(1/2 + ix)|P,

which was the claim. [

One should note that combining the above lemmas we see that for N > 1

2
E[¢N rana(1/2 + ix)|ﬂ < Eexp(BGn(x)) < exp(% loglogN) = (logN)ﬂ2/4.

Finally we are ready for the following.

PROOF OF THEOREM 1.8. For B < 2, let Ag be the Gaussian multiplicative chaos mea-
sure associated with the sequence (G n)n>1, which exists due to Theorem 6.1. In this situa-
tion, the approximating measures Ag, y, obtained from the fields Gy and converge to Ag. In
particular, there is a p > 1 such that E(Ag y[0, 1]5) < C < oo forall N > 1. Recall that we
want to prove that for each continuous f : [0, 1] - R,

U 1eN rana(1/2 +ix)]P
. d
fo f(x)dx

I['EM'N,ramd(l/z + ix)|ﬁ

converges almost surely to a nontrivial random variable (almost sure convergence with re-
spect to the weak topology then follows from the separability of the space C[0, 1]). By the
construction of the measure, this is a positive martingale, so it is enough to prove that it is
bounded in L? for some p > 1. For this, it is then enough to show that for the special case
where we choose f = 1, the martingale is bounded in L? for some p > 1. Choose p € (1, p)
and note that since the normalization factors are comparable, we obtain by Holder’s inequal-
ity and Theorem 1.7,

U 1w rana (172 +ix)]P ]"
E 4 d
[/0 ElCy rana(1/2 + ix)|B

< CE(exp(pBlEn lL=10.17) (AN [0, 11)7)

< C(Eexp(p(F/p) BIEN I Lopo.) /PP (E(rp.n 10, 1)P)P/P < ',

where ' denotes Holder conjugation. This yields uniform integrability of the quantity
fol 1en rand(1/2 4 ix)|P JE|¢N rana(1/2 + ix)|P dx which proves the existence of a nontriv-
ial limit.

For 8 > B., we see similarly using Theorem 6.1 and Theorem 1.7 that the limiting mea-
sure is zero since the corresponding Gaussian limiting measure is zero. The claim about the
existence of all moments for the Radon—Nikodym derivative follows from Theorem 1.7. The
existence of moments of order p < 4/ again follows from a simple Holder argument mak-
ing use of Theorem 1.7 and the corresponding result for the Gaussian case (see Theorem 6.1).

O
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7. The critical measure: Proof of Theorem 1.9. In this section, we establish the exis-
tence of the critical measure. We shall do this by showing that Gy (x) = G N(&x) 4+ Dy(x)
(recall that Gy was the real part of the field Gy ), where Dy converges almost surely to a
nice continuous Gaussian field and G N is a sequence of Gaussian fields for which the critical
measure can be shown to exist (using results from [50]). We will make use of the following
result.

THEOREM 7.1 ([50], Theorem 1.1). Let (Xy) and (}?N) be two sequences of Holder reg-
ular Gaussian fields on [0, 1] (i.e., the mapping (x,y) \/E(XN (x) — XNy ())? is Holder

continuous on [0, 1]2). Assume that the measure AyeXV )= EXy (0)? dx converges weakly
(i.e., with respect to the topology of weak convergence of measures) in distribution to an
almost surely nonatomic measure X, where Ay is a deterministic scalar sequence. Assume
further that the covariances Cny(x,y) = EXn(x) XN (y) and 51\/ (x,y)= E)N(N (x))N(N (y) sat-
isfy the following conditions: there exists a constant K € (0, co) (independent of N) such that
forall N > 1,

sup |Cn(x,y) —Cn(x,y)| <K
x,y€[0,1]

and for each § > 0,

lim sup |Cn(x,y) — Cn(x,y)|=0.

N—o00 lx—y|>8
1 2 . . . . Iy
Then also A,e*NO~2EXND” gx converges weakly in distribution to A.

To do this, we thus need a reference approximation for which convergence is known, and a
representation of our field which gives us good control on the covariance. Let us first discuss
the reference field. For this, we recall a construction from [5] and make use of results in [31].

DEFINITION 7.2. Let W denote a white noise on R x [—-1/2,3/2]. For t e R and x €
[0, 1], write

3/2

~ 1 1
G, (x) = _/ / l{lx — y| < =min(e”*, 1)}e~‘/2W(ds, dy).
V2 /)00 J-1p2 2

The covariance of the field is

1 _
. —[1+t—elx—yl], x—yl<e,
E(G:(x)G(y)) =

1
—510g|x—y|, e <lx—yl=1.

Obviously, the above field is Holder-regular as it is C L As pointed out in [31], Remark 3, the
main results of [31] apply to the measure ﬁeZGf(x)_ZEGf(x)z dx as well, whence it converges
weakly in probability to a nontrivial, and nonatomic random measure, as t — 0.

Our next task is to approximate our field by one whose covariance we can control. Here,
our starting point is Proposition 5.7, or rather its proof. It follows immediately from this that

we can write

logLi~ " (N+1) . -
f e*ZﬂlxMufl/ZdBf + EN(X)

Gn(x) =Gn(x) + En(x) = 1
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for a nice Gaussian error field Ey. We now want to replace 1//u by something that will al-
low us to reach the desired covariance in the limit. Let us consider the translation invariant co-
variance, already alluded to before, that is induced by the function C (x) = max(— log |x|, 0).
Then

~ 1 . 1 1 1
Ck)= / ek log —dx = 2/ cos(2mkx) log —dx
-1

2k 27k 2k
/ cosylog—a’y_ / wdy,
~ 7k Tk

where in the last step we integrated by parts. Th1s is positive (as it should since it is the Fourier
transform of a translation invariant covariance), and as k — oo, it behaves like 1/(2k) +

O(k~2). Thus it should be possible to replace 1/+/u in our field by V2C(s), and this actually
works out.

LEMMA 7.3. Let

logLi~Y(N+1)
Gn.a(x) = / V2C (s)e 2% g BT,
1

Then almost surely, Gy — Gn 4 converges uniformly to a random continuous function Fy.

PROOF. In this case, making use of the same Sobolev estimate as before would lead to a
nonsummable series, but we still can proceed by employing the following simple lemma.

LEMMA 7.4. Let g : R — C be a bounded measurable function with compact support.
Let us denote by

F(x) ::/ e_zmx“g(u)dB;C
R

the Fourier transform of the (almost surely well-defined) compactly supported distribution
gdB;C. Then for any r > 1/2 we have

B Pl < [ le®[(1+8% ds.

PROOF. Let us first note that for, say smooth Schwartz test functions we obtain by
Cauchy—Schwarz

£ @ S 1A @ S 1FE A +8)"] 2,

since ||(1 + (-)2)7"/?|l2 < oo for r > 1/2 (actually this yields a proof of a special case of
the Sobolev embedding theorem; see, e.g., [38], Theorem 6.2.4). In order to localize in the
case where f is smooth but not compactly supported, we pick a real-valued and symmetric
Schwartz test function ¢ with supp(¢) C [—1, 1]. We demand further that 7~ !¢ (x) > 1/2
on [0, 1]. We then observe that by the previous inequality

(7.1) 1 Iz01 S TF @1 | ooy S 1@ % HHE(1+€2)

Note next that for any & € R we may compute using the symmetry of ¢,
E|(F + $))|* =E|(gdBy) * ¢ (5[’
—E [ [ ¢wp&+uwe)pe +u)dBS dBg

2
g HL2(R)-

=fR|g(u)|2¢2<s+u>du=(|g|2*¢>2)(—s>.
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By combining this with (7.1), it follows that

B Flifeion S [ (8P +63)®) 1+ ds = [ ls@PT(1+ 0 +92)(©)de.
and the claim follows by noting that trivially [(1 + (-)?)" *¢2](§) S (1 +&2)". O

In our case, if we define Fy 4 = 5 N — Gn.4, an application of the above lemma with the
choice r = 3/4 results in the bound (for say M < N)

logLi~}(N+1) 3/4| [~ 172
EllFy.4— Fualliop1) S (1457 [ €)= «/ﬂ] as.

logLi~'(M+1)
Note that
= 2ms siny 1 2 [>®siny _
‘ C(S) y_1‘<f_ 5 Tdy:O(S 3/2),
Y

where we made use of the fact that 2 = fooo % dy =1 and the already mentioned asymptotic
bound [ % dy = O(s™ ). It follows that

logLiT'(N+1)

3/4 _—
EllFy.a — Faal2opo1) S (14524573 ds,

logLi~ ' (M+1)

which is bounded in N and M, so we proceed as before. [

To make use of Theorem 7.1 and compare Re Gy 4 to ét, we should see how N and ¢ are
related. To do this, let us calculate the variance of Re Gy 4 and require it to be %t +O(1). We
have

logLim!(N+1) _
EReGy 4(x)* = f C(s)ds
1

1 plogLi'(N+1) 1 logLi~™! (N+1)
= 5/ —ds + O(s™%)ds
s 1

1
= EloglogN +OQ1),

where we used the expansion of C (s) and the fact that loglog Li~'(N 4+ 1) = loglog N +0(1)
as one readily checks from the asymptotics Li(x) = ; o“gx (1 +0(1)) as x — oo. Thus we
should expect that t =loglog N should give a good estimate for the covariances. Indeed, for
Ix —y| < 1/logLi" (N + 1), we have

EReGn a(x)Re Gy 4(y)

logLi~'(NV+1) 1
:E/ —cos(slx—y|)ds+(’)(])

1 plr—yllogLi '(N+1) |
=— —cossds +O(1)
2 Jjx—y| s

1 plx=yllogLi"'(N+1) | 4 1 plx=yllogLi"'(N+1) coss — 1

= - s ds +O(1)
2 Jix—yl s 2 Jix—yl|

1
=3 loglog N + O(1),
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where the O(1) terms are uniform in x, y. For |[x — y| > l/logLi_l(N + 1), elementary
calculations show that

o0 COS §

1 1
EReGy,4(x)ReGn4(y) = 5C(x =) + 5 ds +o(1),

2 Jix—y|logLi~'(N+1)+1] S

where the o(1) term is uniform in x, y. From this, we see that if we write Cy(x,y) =
EReGy 4(x)ReGy 4(y) and Cy(x,y) = EG,(x)G,(y) with ¢ = loglog N, the conditions
on the distances between the covariances in Theorem 7.1 are satisfied. Let us finally note that
all our approximating fields are smooth, and in particular, they have Holder covariances.
Before completing our proof of Theorem 1.9, we recall a further result we need from [50].

LEMMA 7.5 ([50], Lemma 4.2(ii)). Let X be a Holder regular Gaussian field on [0, 1]
and assume that it is independent of the sequence of measures (A,) on [0, 1]. If eX A, con-
verges weakly in distribution, then )\, does as well.

Finally, we give the following.

PROOF OF THEOREM 1.9. Let us introduce some notation. For M > 0, let

Ag. mn(dx) = /loglog NePc(ReGn a(x)—ReGy 4(x))

B2 2 2
« ¢~ 3 EIReGN 4(x)*—Re G 4(0)°] 4,

where Go 4 = 0. From Theorem 7.1, we see that g, o, y converges weakly in distribution (to a
nontrivial random measure Ag,) as N — oo. Then from Lemma 7.5 we see that also Ag, a
converges weakly in law for any fixed M > 0. We also note that

N rana(1/2 + i x)|Pe
E|§N,rand(1/2 + ix)|ﬂc

where fy is a sequence of continuous functions converging uniformly almost surely to a
continuous function f and, by construction, fj is independent of fy — fs foreach0 < M <
N. Recall that we want to show that for each nonnegative continuous g : [0, 1] — [0, 00),

1 (172 +ix)|Be
/loglogN/ |§N,rdnd( / +l).C)| g(x)dx
0 IElé‘N,rand(l/Z'i'lx)l’gc
converges in law to Ag, (ef g). Observe that for any M > 1,
flog log Ne/u—fw 1N.rna(1/2 + 0l
E|§N,rand(1/2+ix)|ﬂc

2
— (efuI+he RegM,4(x)—%ERegM,4<x)2)

loglog N dx =N yg o n(dx),

)\,BC,M,N(dx)-

On the right-hand side, the first factor is a random continuous function, independent of the
measure Ag, y, y (dx), which in turn converges in distribution as N — 00. A simple argument
that employs conditioning (i.e., Fubini) then shows that the full product on right-hand side
converges in distribution, whence the same is true for the left-hand side. As supy~ /| far —
SnllLe0,11 = O in probability as M — oo, this concludes the proof of Theorem 1.9. O

REMARK 7.6. We sketch here how a mesoscopic result can be shown for the statistical
model that we are considering here. Observe first that by Lemma 6.2, we may choose a
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sequence &y — 07T (slower than 1/log N) and oy — oo (in fact ay = —% log ex) so that the
covariance of Gy (eyx) satisfies

L.
K6y (eno (x,y) = 5 min(log(1/]x — yl). loglen log N1) + a + O(D),
and, uniformly outside the diagonal, one even has
1
KGy(eno(x. y) = Slog(1/lx = yI) +an +o(D).

On the other hand, we know that our error term £y converges uniformly to a bounded con-
tinuous function. Thus, in the scaling x — eyx we may write

VN rand (en X) | dr — eﬂﬂGo—%aN+R+o(1)XN 5(dx),
El‘)N,rand(ng)l’B '

where Gy is a fixed standard normal random variable, independent of each XN’ g, R =
BRe&(0) — C is arandom variable, where C is a constant depending on § (it comes from the
difference between the true value of E|vy (x)|? and the normalization of the Gaussian mul-
tiplicative chaos measure), and iy N, 1s obtained by exponentiating a good approximation of
a Gaussian field with the strictly logarithmic covariance structure % log(1/]x — y|) on [0, 1].
In particular, x N.p converges to a standard Gaussian multiplicative chaos on [0, 1]. A similar
statement holds also true in the case 8 = 8.

APPENDIX A: PROOF OF THE GAUSSIAN APPROXIMATION RESULT

In this Appendix, we provide a self-contained proof of Proposition 3.4 for the reader’s
convenience. We commence with by first establishing some general facts about coupling ran-
dom variables; see Lemma A.1 below. We employ this result via the characteristic functions
in the form of Corollary A.2. Moreover, in the actual proof of Proposition 3.4 we employ a
useful trick by approximating instead of W (the variable we want to actually consider) the
sum W := W + G, where G is an independent Gaussian perturbation. By letting G have
small variance the error in our approximation does not increase too much, but the tail of the
Fourier-transform of W gains some additional decay needed in the argument.

Some of the ingredients here are probably well known, but we have not found them from
the literature. For our purposes, we especially need explicit (but perhaps nonoptimal) quanti-
tative estimates.

We again will make use of the notion of the Wasserstein distance, though now the ap-
propriate notion is the 1-Wasserstein distance. Assume that p and v are Borel probability
distributions on a separable metric space (X, d). Then

, = inf Ed(U,V),
Wi(w, v)x (IIJI,IV) ( )

where U, V are random variables on a common probability space taking values in X so that
U ~ pand V ~ v. We start with a simple observation.

LEMMA A.l1. In the above situation, one has

o0
Wi(u,v)x <  inf <4R|,u—v|(B(xo;R))+32/ |,u—v|(B(x0,r)C)dr>.
R>0,xpeX R/2
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PROOF. Observe that

B=p—(pn—v)y=v—@—-—w4+=>0

and define the measure S on X x X by Ba(A) = B({x : (x,x) € A}) and note that the
measure

B (L=v)+ X (V=4

At ————
e —viTv

has the right marginals since p and v are probability measures so ||[(4x — V)4|Tv = ||(v —
wW+lltv = (1/2)||w — v|ITv, and both of the marginals of A are simply B. As Sa lives on
the diagonal, it follows that

2
Wi (it v)x < —/ d(x, Y) (i — v)4 x (v — )4 (dx x dy)
A1) I —vlTv JxxX

2
< —/ d(x, Yl —v] % v — pl(dx x dy).
I —viTv Jxxx

Fix now some xg € X and R > 0 and split the integral into ones over B(xg, R) x B(xp, R)
and its complement. Thus

i,
it — vilTv JB(xo.R)x B(x0.R)

<2-2R(lp = vliry) " s — vl x v — | (B(xo, R) x B(xo, R))
<4R|v — p|(B(xo. R)).

d(x,y)lp —v| x|v—p|(dx x dy)
(A.2)

By symmetry, the integral over the rest has the upper bound

4
7/ dx, y) i — vl x [v — pl(dx x dy)
lle — vty d(x,x0)>d(y,x0)VR

8
< 7f d(x, x0) i — v] % [v — pl(dx x dy)
e —viTv Jd(x.x0)=R
<38 d(x, x —v|(dx
(A3) e (x, x0) | [(dx)

<8 2kR(lp — vI(B(xo, kR)) — |1t — vI(B(x0, (k + 1)R)))
k=1

0 00
< 16R Z | — v|(B(x0, kR)") < 32/ |l — v|(B(xo,r)€)dr.
k=1 R/2

The claim follows by combining the estimates (A.1)-(A.3). U

We denote by i the Fourier transform of the measure i on R? (i.e., up to a scaling by
—2m, the characteristic function of a random variable with distribution ).

COROLLARY A.2. Assume that u and v are absolutely continuous measures on R<.
Then

oo
Wi, v)x < inf Cq (R‘“‘ 172 =Pl L ey + / (1 +v)(B(O, r)) dr)-
R>1 R/2
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PROOF. Let f (resp., g) stand for the density of u (resp., v). The desired statement
follows from the previous lemma as soon as we observe that

[ 5@ = gldx < CaRNS = gl < CIRUF =Bl o
B(0,R)

We are ready for the following.

PROOF OF PROPOSITION 3.4. All the unspecified constants (and the O(-) terms) in the
proof are universal in the sense that they may depend only on the the quantities d, bg, b1,
by, b3. We let C; = Cov(H|) stand for the covariance matrix of the variable H;. Denote
Ly = (Z?Zl cj-)l/2 and observe that

(A4) by *n'? < b, < by*n'2.

Moreover, set
n

Wi=¢,">"H,
j=1

so that Tr(Cov(W)) = d. By considering instead the random variables RH; where R : R? —
R is a rotation matrix chosen so that R Cov(W)RT is diagonal, we may assume that A :=
Cov(W) is diagonal:

A 0 0 ... O

0 A 0 ... O
A=Cov(W)=| . .

0o ... 0 A

where Ay > Xy > - > Ay anndezlkj =d.

We start by proving an estimate of type (3.9) by first assuming that the smallest eigenvalue
of A satisfies the lower bound A; > n~2% where the constant § € [0, 1/6) will be chosen
later on. Toward this goal, we note that the exponential moment bound (3.8) for Hy’s implies
that ||Dm<ij IILQC(Rd) <Cform=1,2,3and all j =1,...,n, where PH; stands for the

characteristic function of the variable H;. Also, we have ngo H; (0) = —Cov(H|), whence

1
o, (E)=1- EgT Cov(H,)& + O(€]°) forall &.

We emphasize that here (and in what follows), the estimates are uniform in j as well. Hence
for the branch of the logarithm that takes value O at the point 1 we have for a universal r; > 0,

1
log gm, (§) = —EsTCov(Hj)s +O(Ig1%) for |£] < 2ry.

By independence (and since b, <e¢ j =< bo for all j), we gather that for another universal
rp >0

" 1
(A5) log(pw (&) = ) _ log(pn; (§/£x) = =€ A& +n~2O(EF)
j=1

for || < rp+/n. We note that A; > 1 and each Aj > n—2%, Hence, as |$|3 <C(d) Zle |§k|3,
we may estimate componentwise and deduce (by also decreasing r, universally, if needed)

1 ~ -
(A6) low(®)] < exp(—ZsTAs) for | A~E| < ra/m,
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where A is the d x d diagonal matrix
A= diag(1, n=2, ...,n_z‘g) <A.
We next choose a d-dimensional centred Gaussian G (independent of the H;’s) such that
B :=Cov(G) = r2_2 log?(n) diag(n_l, n*=l n4‘3_1)
(A7) 1
= (ry Mog(myn 12 A7)

and set W := G + W. Then e (€)= <pw(§)exp(—%f§TB§) and we estimate

exp 5674 ) — o (®)

L1(R4)
= +/ 12 + [ 512
7172 |AY/~&|>logn /IA £|>logn
(A.8) |AY/%¢|<logn {\B'/zslflogn {|B‘/25|>1ogn

X dg

exp(—367A€) g ©

=T+T1T,+ Ts.

We make use of the following simple observation for d x d symmetric matrices J:

(A9) If J>n"%l wherea >0 then / e ¥ 8 gg = O(n~12).
|J1/2¢|>logn

This is verified by computing

/ e 4ETIE g = |J|—1/2/ P4 g
|7172¢|2logn £[=log(n)

Snda/Z‘/ oA d—1 g,
r>log(n)

< ndo:/Z/ e 8 dr = O(nd*/2e3 1087
r>log(n)

-0 (n—l /2)
Toward estimating the first term 77 we note that since § < 1/6, we have

sup  n2EP =0(1) asn— oo
{IA1/2¢|<logn}

Hence we may apply (A.5), the ordering A > A and the inequality |e* — 1| < 2|x]| for x €
(—00, 1] to obtain the bound

T < /~ o281
|A172¢ | <logn

1T (1
<2/ -3¢ Af(— Tpe +n=120 3)d
2 e S&"BE +n~'0(P) ) ds

exp(—567BE +n~2O(&P)) - 1) d

(A.10)
<oA1 [ KRR P BAT R R + | P RO d
R

< n(d—l)a(na logz(n)n—1+4ana + n—1/2n38) _ O(n_l/2+(d+2)6),
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sincg 8 < 1/6. Next, by the last equality in (A.7), the condition | B 1/ 2§| < log(n) is equivalent
to |A~1&| < ron'/?. Then (A.6) and the estimate (A.9) yield

(A.11) IA‘/2$I>logn |A1/2§|>10gn
=0n™17?).

Finally, for the remaining term 73 we can again invoke (A.9) to obtain

B e togn (X0 —567A8 ) +exp(— 367 B¢ ) ) as

(A.12) 31/2g|>10g,,

= (’)(n_l/z)
Combining the estimates (A.10)—(A.12) with (A.8), we arrive at the estimate
(A.13) He"g‘z/2 — 05 ) 11 ay = On™ /DY),

We shall next apply Bernstein’s inequality on W, which was defined as the sum of indepen-
dent random variables. Actually, one may use Holder’s inequality to reduce the d-dimensional
case to the one-dimensional one, whence we may invoke the Bernstein type tails estimates
in [11], Theorem 2.1, to easily infer that there are universal constants no, bg, bg (depending
only on dimension) such that for n > ng it holds that

(A.14) Eexp(A|W]) < b exp(bja?) and for all » < bin'/?.

Choosing, for example, A = 3 here and combining with the excellent Gaussian tail (better

than < e_|§|2/4) for G, we see that IP’(|W| >A) < bg’ exp(—2X). This yields for R > 1 the
estimate

(A.15) /RO; P(|W| = r)dr = O(eR).

We are now ready to invoke Corollary A.2 in combination with (A.13) and (A.15) in order
to deduce the existence of a Gaussian random variable U such that

]ElU _ Wl 5 Iienfi(Rd+1n—l/2+(d+2)3 + e—R) 5 10gd+1(n)n_1/2+(d+2)8.
>

This yields our basic estimate
E|V|=E|U — W| <E|U — W| + E|G|
(A.16) < Togd*! (myn=V/2HE@+DS | 150 (p)~ 144
_ O(logd-i-l(n)n—1/2+(d+2)8)‘

We next explain how to infer from (A.16) the inequality (3.9) or (3.11). For part (ii) of the
proposition (which also covers the case d = 1), we may choose § =0 in (A.16) and obtain
directly (3.11). In order to deal with part (i) of the proposition (where d > 2), we assume first
that Ay > n~“4+127" Then we may apply directly (A.16) with the choice § = (2d + 6)~!
and obtain the inequality (3.9) with the exponent

Bo=1/2—(d+2)2d+5) "' >0,

that depends only on d. In the remaining case there is ko € {2,...d — 1} so that Ag, >

n=@dHID™ but dp < n~ @D Write W= (W, ..., Wi,) and W = (Wit
., W4). We may apply the above proof on W’ and find a ko-dimensional Gaussian ap-
proximation U’ for W’ so that E|JU’ — W’'| = O(n~f) (some unimportant adjustments of
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the multiplicative constants are needed to get the kg-dimensional normalization right, and we
actually could get a better decay). We then define the trivial extension U’ to a d-dimensional
random variable U by setting U = (U’, U"), where the components of U” are identically
zero. Now

d 12
E|W”\§(E|W”|2)‘/2=< 3 )»k) < p=@d+07 < —ho,
k=ko+1

Finally,
EIV|<E|W —U'| +E|W"| <nFo,

This proves the desired estimate (3.9).

We turn to estimating the exponential moments. Their proof is based solely on (3.9) and
the uniform exponential estimates of V which follow from those of W and from the automatic
ones for the Gaussian approximation. By invoking the Bernstein estimate (A.14) and using
the double exponential decay (with constants depending on &) of our Gaussian approximation
U we obtain universal (i.e., depending only on d) constants b4, bs such that

(A.17) P(|V|>u) <bse ?e*** foranyu >0 and e (0, bs/n).

We denote « := ajn~# and assume that A € (0, bs /n). Letting M > 0 stand for an auxiliary
parameter, to be chosen later, we may write

exp(A|V|) —1
EeMVI=1 —HE(IVIPTX{VEM})
o
M = DPVI= M)+ 2 [ MOV u)du
M

We recall that by (3.9) we have E|V| < «. Also, we note that ¢ t~1(e* — 1) (defined to be
A at zero) is increasing on [0, M], and hence less than M ~1(e* _ 1) on that interval. Using
these facts and the bound (A.17), we deduce that

Eexp(AV]) — 1 <a(e™ — )M~ + (MM — 1)bye*ts”~2M

o
+ b4e4b4)‘2)n'/ e M du
M

— _ 2
<aM L oM e

The desired estimate is obtained by choosing M so that /o = e~*¥ and plugging in the
definition of «.

Assume then the that variables Hj are uniformly bounded. In this case, a standard appli-
cation of Azuma’s inequality yields universal constants s, ¥ > 0 so that

P(IV|>u) < se > forallu > 0.

In an analogous manner to what we just did for the exponential moments, for any M > 0 it
follows that
rv? erV2 —1 rM?

o0 2
+2r/ xe™P(|V]| > x)dx
M
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and we deduce that
2 rM? -1 rM? —2rM? * —rx?
Eexp(r|VI7) < I +a(e™ —1)M~" +s(™ —1)e +s 2rxe dx
M
<1 —i—on_leer + 256~ M

The desired estimate is obtained by this time choosing M so that /o = e~ ‘o

APPENDIX B: GAUSSIAN MULTIPLICATIVE CHAOS AND RANDOM UNITARY
MATRICES—THE GLOBAL SCALE

In this Appendix, we prove that on the global scale, the characteristic polynomial of a Haar
distributed random unitary matrix converges to a multiplicative chaos distribution. The proof
is very similar to the zeta case, though naturally the moment calculations are different. For
these, we use known results from [26, 28].

To fix notation, let Uy be a N x N random unitary matrix whose law is the Haar measure
on the unitary group. Our main object of interest is the characteristic polynomial of Uy and
we consider it evaluated on the unit circle. For 6 € [0, 2], we define

un(0) :=det(I — e PUy).

We introduce an approximation, which is analogous to the truncated Euler product we
consider above. More precisely, for M € Z.., we define
M 1 k ,—ik6
uNm(6) = " i KON
Our goal is to again control the difference vy — vy, p in the limit where N — oo and then
M — oo while proving that in this limit, vy » converges to a certain multiplicative chaos
distribution. A suitable space of generalized functions to carry out this analysis in is provided
by the Sobolev space on the circle:

- {f(0) = Fie SR = (4 AT < oo}.
JEZ JEZ

Let us begin with an analogue of Proposition 2.13.

LEMMA B.1. Leta > 1/2. Then

hm limsupE|uy — vy, M”_a =0.
—X No>oo

PROOF. As in the zeta case, we expand the square and study the asymptotics of each
term. Consider first the ||uy ||>-term. We have

el =" L o dO e
BD - Elowl, = 2/02:1]2 (e oLl = e U el = MU oo

where Uy, denotes Hermitian conjugation. One can justify changing the order of the different
integrals by the facts that for each fixed N, the absolute value of the determinant is bounded
by 2V (deterministically) and as & > 1/2 the sum }_ jez(L+j 2)~* converges.

We thus need to understand the expectation above. The expression that is relevant to us
follows from, for example, [26], equation (2.16), (in the notation of [26] we have E det(/ —
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" Uy det(I — €' Ujy) = e N0 (U (N); €75 €1%)):
1 RACED
1 — ¢i6'-6) + 1 — ¢i(6-6)

E[det(I — e~ Uy) det(I — " U)] =

=

=3 il

Plugging this into (B.1), we see that

N oo}
1
B.2 E 2 =E ——)E — <
-2 Tl A+ A+

as N — oo.

For the terms with vy p, we will need results from [28] which concern the asymp-
totics of Toeplitz determinants with Fisher—Hartwig singularities. For the cross term, we
note that instead of (B.1), one now is interested in expectations of the form Edet(/ —
e 0UN)e™ TiLy e g (again with an elementary argument one can justify changing
the order of sums and integrals in calculating the second moment of the Sobolev norm). Us-
ing the rotation invariance of the law of Uy, we can write this expectation asE ]_[?]: W f (€'9)),

where (ei‘pJ)I/.V are the eigenvalues of Uy, and f(z) =e ~ DLy ek (1 —z). Using el-

ementary geometry, one can check that f can be written in the form
(B.3) f@)=—ie" @012 _q,

where

M
|
V(z;0 —0) Z ViZk = Z Ee’k(g —0) K
k=1

keZ

and the interpretation of z!/2 is the following: for argz € [O 2m), 7V —eriwez,

Due to the Heine—Szegd identity, the expectation E [ =1 f (e””/) can be written as the de-
terminant of a N x N Toeplitz matrix with symbol f. The study of the asymptotics of such
determinants with symbols of the form (B.3), namely symbols with Fisher—Hartwig singular-
ities, has a long history and the asymptotics are well known. We refer to [34], Theorem 6.1,
and [28], Theorem 1.1, for a more general result and a proof of the following fact: for f of
the form (B.3),

N o
(B.4) E [ £(e9) = e Zitoo V(1 4 o(1)) = X451 £ ™7 (1 4 o(1))

j=1
as N — oo for fixed M. To help the interested reader compare with, for example, [28], The-
orem 1.1, we point out that in their notation, our case becomes m =0, ap = po = 1/2,
Vi = —ﬁe"k((’ =) for k € {—=M, ..., —1} and zero otherwise. Thus the only nontrivial

quantity in [28], equation (1.10), is b_ (1)~ ~A0 _ every other term in the product is one.
We also point out that similarly to the discussion in [28], Remark 1.4, one can check that
these asymptotics are uniform in 6, 6’. More precisely, one can check in general that if V is
a Laurent polynomial of fixed degree and if we require the coefficients of V to be restricted
to some fixed compact set, then the asymptotics of [28], Theorem 1.1, are uniform in the
coefficients. This can be deduced from corresponding uniform bounds on the relevant jump
matrices.
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Due to the uniformity of (B.4) and our assumption that o > 1/2, we thus have (writing
(-, -)—q for the inner product of H~* and using the convention that it is conjugate linear in
the second entry)

1 tk(9’ o) dO do’
E(UN,UN’M>_C{227'/[02 . —ij(6—-9") Zk +o(1)
LT

2
iz (14 j=)« 21 2w
(B.5) .
_Z 1 . / —ij6 Zk | Le _iko dB +o(l)
o
iz L+J9) 2

in the limit where N — oo and M is fixed. Now by expanding the exponential and applying
the dominated convergence theorem one can check that the relevant asymptotics become

1
E(uy, un M) - = Z (l—l-]z)“ Zl' Z m(ﬁj,k,+...+kl +o(1),

.....

where the interpretation of the / = 0 term in the sum is §; 9. Now by monotonicity/positivity,
we see that

1
lim lim E(UN, UN, M) Z (1 —|—J2)0‘ Z l’ Z m&j,kl+...+kl.

M—o0 N—o00

.....

Invoking Lemma C.2 (which we prove shortly in the next Appendlx), we conclude that
o
1

B.6 li Iim E
(B.6) Jm  lm (UN, UN M) —a

Z REEYE
—~ (1+ 2
Finally, we need to understand E|uy ||2_a. This can again be reduced to understanding

. i9j.,i0 it
expectations of the form [E ]_[;V: 1 eV :eme) "where

M
V(z; e )= =3 (70K o7y = Yyt
k=1

keZ

| =

This expectation is again a Toeplitz determinant with symbol ¢¥ and its asymptotics follow
from the strong Szegs theorem. As we need uniformity in 6, 6" since we want to interchange
the order of the limit and the integrals, we need something slightly stronger than the standard
strong Szeg6 theorem. This corresponds to a simplified version of the problem studied in
[28] where there are no singularities (in their notation ¢y = B = 0 for all k) and again in the
Riemann-Hilbert problem the jump matrices will have bounds that are uniform in 6, 6’ and
one finds

N o
El_[ev(ele;ele’elg) NVO—i-Z] W% V_](1+0(1))_€Zk lke —ik(O— 9)( +0(1))’

where the error is again uniform in 6, 8’ as N — oo with fixed M. We thus find as before
that as N — oo for a fixed M,

1 1 piko~ —o"ydO db’
ST I S R
low,mll2g % 05 7997 Joonp 2 or o)
je
which is precisely the same as what we found in (B.5). Thus
o0
1

B. lim lim E LAV N —
(B.7) Jim - dim Eloy,m 2, JZ:%(I e



THE ZETA FUNCTION AND MULTIPLICATIVE CHAOS 2745

Putting together (B.2), (B.6) and (B.7), we infer that

lim lim Eluy — vy.ml*>, =0. O
M—o00 N— o0

The next step in proving that vy converges in H ™~ is to show that if we first let N — oo
and then M — oo, then vy 3 converges in H~%. Let us prove this now.

LEMMA B.2. Ifwe firstlet N — oo and then M — 00, then vy p converges in law with

respect to the topology of H™% to an object v which can be formally written as v = e'! (eie),

where
> 1
H(®) =S ——Ze ik,
(") ; T
Here, (Zy)72, are i.i.d. standard complex Gaussians.

PROOF. Our main tool is a result due to Diaconis and Shahshahani [29], who proved that
for any fixed M,
(B.8) <L Tr U]@)M L (ZoM, asN - .
vk k=1 a
We will transform this into a statement about the convergence of vy y as N — oo.
Lemma 2.14 does not apply directly, so we take a slightly different approach here. Consider
the function F : C¥ — H~* with > 1/2 defined by

j _yM 1 —ijb,.
[FGzr . am](e) =e =7z

Let us write this as
. OO .
[FGi.oz](€) =Y Fom(zr ..o zm)e ™™,
=0

whence the definition of Fourier coefficients gives the rough estimate

M1
‘F—m(Zl, -..,ZM)‘ < e”zlloozkzl \/;

This yields a uniform bound for the Fourier coefficients in each ball {||z]lcc < R}. Hence
F(z) € H™* for o > 1/2, and since the F_;’s are polynomials in zi, ...zy we deduce that,
in fact, F : CM — =% is a continuous mapping. At this stage, (B.8) implies directly by

definition of convergence in distribution that

UN’M—d>F(Z1,...,ZM) as N — oo

in the topology of H™¢.
Now if we realize the i.i.d. Gaussians Z; on the same probability space, then the random

variables (F(Z1, ..., Zy))m will form a H~%-valued martingale and one has
1 . , —iko—0"y dO dO’
E|F(Zi, .. Zn) |2y =Y 7“/ 11 (0—0") T femikO=0) AU 40
jez (LA 9% Jio.2np? 27 27

We already saw in the proof of Lemma B.1 that this quantity remains bounded as M — oo,
so in particular, (F(Z1, ..., Zy))5_; is a H™*-valued L?-bounded martingale. As in the
zeta-case, this martingale converges almost surely to a 7~ %-valued random variable v:

F(Zi.....Zm) % v as M — co.
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We conclude that if we first let N — oo and then M — oo, then vy, ps converges in law to
v (in the space H~%). Finally, the formal interpretation of the representation in terms of H
simply comes from log F (Zy, ..., Zy) converging to H (in say H~¢). [

To argue as in the zeta case to prove that vy converges to v, we need to upgrade the
convergence in distribution in the previous proof to convergence in the Wasserstein metric.
For this end, we observe from the proof of Lemma B.1 that the second moment of ||uy s [|3—«
is bounded when we first let N — oo and then M — oo. Combining this with Lemma B.2,
we have an identical setting as in the zeta case, and in complete analogy with the proof of
Theorem 1.1(1), one finds the following result (we omit the proof as it is essentially identical
to the zeta-case).

PROPOSITION B.3. For o > 1/2, vy converges in law (with respect to the topology of
H™Y) to v when we let N — oo, and

lim Wh(uy, v)gy—e =0.
N—o0

APPENDIX C: GAUSSIAN MULTIPLICATIVE CHAOS AND RANDOM UNITARY
MATRICES—THE MESOSCOPIC SCALE

The goal of this Appendix is to prove Theorem 1.3. While we expect that an identical
result as in the zeta case can be indeed proven with slightly more effort, this would involve
mainly analysis of purely Gaussian multiplicative chaos with no questions related to random
matrix theory or number theory, so we will be satisfied with Theorem 1.3.

We begin by recording some auxiliary observations needed for the proof. The following
easy inequality is an analogue of Lemma 2.3.

LEMMA C.1. There exists a positive constant C such that for all g with [ |g(x)|2(1 +
xz)dx <ooand M > 1,

M_IZ]g(n/M)lszf]g(x)\2(1+x2)dx.
nez R

PROOF. Consider first the case M = 1. We obtain by some elementary identities and
Cauchy—Schwarz

Yl =>"

nez neN
< 2/];§(Ifg‘(u)|2 + 8 w)|?) du = 2/R|g(x)|2(1 + 472x?) dx.

The general case M > 1 then follows by a simple scaling argument. [

n+1 2
/ (Ewdu—(mn+1—u)g (u)du

We will also make use of the following simple facts.

LEMMA C.2.

(i) Forany € = 0, one has

0 1 0
TP
k=0

Tl gk=1

e eU1tJi)

8' . _ —el
- . Jitetjel =€ .
J1 Jk
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(ii) Let e € (0,1/2) and M € N. Then

M—1 ,—2¢j/M

= Z +o(1),

where o(1) — 0 as € — 0T, uniformly in M > 2.

=

PROOF. For the first claim, we assume that ¢ > 0 and denote e % = u € (0, 1). The
statement is then equivalent to the identity exp(log(1/(1 —u)) =1/(1 — u). The case ¢ =0
follows by a limiting argument. Toward (ii), one uses the inequality 1 — e¢™ < x to obtain

S

M1 _ ,=2ej/M

3

1 J O

j=

We continue with a statement about how scaling affects local Sobolev norms of distribu-
tions on the unit circle after they are spread on R. This is analogous to Lemma 5.8.

LEMMA C.3. Assume that h € H™* with o € (1/2, 1). Then for ¢ € (0, 1],

1) |l yaniory S €2 IMlg¢e

PROOF. Fix a cut-off function ¢9 € C;°(R) such that $0j(—1,2) = 1. By Lemma 5.8 and
the definition of the norm of W~%2(0, 1), it is enough to consider the case ¢ = 1 and esti-
mate ||¢0)M(62”"')||W7a,2(R). One may write A(e>™*) =Y,z are®™kx with > kez lar)>(1 +
k2) =% ~ ||A]12,—e < 0. We note that goA(€) = Y iz ardo(€ — k) and observe that by the
regularity of ¢y, |$0(§ NS (1+ & |2)~2. Moreover, we have the estimates

S (41— )7

JEZ

<0

L®(R)
and
/R(l + (€N 1+ —kP) F<S e 1+ K377,

for any k € Z. The latter estimate is obtained by assuming that k£ > 1 and considering sep-
arately the integration ranges £ < k/2 and £ > k/2. Using these estimates and Cauchy—
Schwarz inequality, we deduce that

el - la| 2 —a
[pon (™€) 5~ GZ(R)N/‘ lk Z(l—l—le—?g—kﬁ)z (148" at

o x| 26/2\=a g7
/Z<1+|s’—k|2>2(1+8g )

—1 20{2|ak| +k2
keZ

SRS . O

As in the ¢-case in Section 5, one applies the above observation to ¢(ey-) = vy (en-) —
v(en-), where the coupling is the one given through the Wasserstein distance. At this stage,
Proposition B.3 and Lemma C.3 together verify that there exists some &y under which the
Wasserstein distance between vy (en-) — v(en-) tends to zero as N — oo. It remains for us
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to understand how v(g6) behaves as ¢ — 0. By our construction, we may actually restrict
to the case where ey = 1/Mp, where My is some integer. For this situation, we make the
following statement.

LEMMA C.4. There is a C < oo such that for M > 1 and f € C3°(R) (and a suitable
version of n) it holds that

M-1 1 2
(C.1) Ele” = i / v(x/M) f (x)dx SCfRIf(x>|2(1+x2)dx,
(C.2) Eln(f)|2§CfR|f(X)|2(1+x2)dx7
and
M—-1 1 2
(C.3) E‘n(f)—e_zf—‘ WZJ’/Ru(x/M)f(x)dx -0 asM — oo,

where 1 is as in Theorem 1.2.
Assuming the above lemma, we may complete the following.

_yM-1_1 5.
PROOF OF THEOREM 1.3. Letiy :=n—e X1 777 Jrv(:/M)j0,1). We apply the

above lemma on f¢ := e 2 £xho(x), where again ¢ is a suitable smooth cut-off func-
tion, multiply by (1 + S )~%, and note that (C. 1) and (C.2) verify that the dominated
convergence theorem applies to show that EHLM”W a200.1) 0 as M — oo. Especially,
ty — 0 in distribution in the Sobolev space, and the theorem follows by writing v(-/M) =
M=1_1 5.
ezf:' ﬁz’(n—l—tM). O
Let us now turn to the following.

PROOF OF LEMMA C.4. We note that (C.2) was already essentially established in Sec-
tion 5 (see Lemma 5.2 and Lemma 5.3). In order to proceed toward the remaining claims, we
simplify notation slightly and introduce the following objects:

M-1 e—lix/M _ N e—lix/M )
j 9

Un ym(x) —exp<z NG —Z; + 77
j=M

j=1

M—1 ,—ijx/M _

UI(\f,)M(x) =exp(z 7

N —ej/M —ijx/M
—ei/M e e
e &j/ Zj + E —Zj)
= j=M

Vi

and

( ) —lM)C _ (C o0 —Su —lM.X' (C

& —EM

(x) —exp(/ dB, +/ ——dB ),
[ ] u

where ¢ > 0. Note that formally n(o) =nand Uso y(x) =€ Z/’=—' Zj/ﬁu(x/M). So to prove

(C.3), we wish to show that Uxo pr(f) i) n(f) as M — oo. To do this, we couple the two
objects by choosing

H—l
(C4) Z; =M / dBC.
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We then note that for a constant C independent of N, M, ¢ and f
E|Usom () = n(H)* < C[E[Uom (f) = ULy (DI +E[UL () = (I
+E[n©(f) =n(H]

Our goal is to show that the first term on the right-hand side is small uniformly in M when ¢
is small enough, the last term tends to zero when ¢ — 0, while the second term converges to
zero when we let M — oo for any fixed ¢ > 0. This will then imply (C.3).

Let us begin with the second term.

LEMMA C.5. For any fixed ¢ > 0 and any f € C5°(R),

: : (e) (&) 2
lim lim E|{U — =0.
et Uy () = ' ()]

PROOF. Let us expand the square and calculate the expectation. The U -term is

A
25M

il iy
2 - M—1 (e M —1)(e _Mfl)e
EUS (O = [ [ ronToe= j
’ RJR
ZN e—zjf/Mgfij(x—y)/M
X e—i=M j dxdy

First of all, by dominated convergence, we can take the N — oo limit inside of the inte-
grals. Since ¢ > 0, also the latter sum in the exponential is uniformly bounded, whence by
dominated convergence in the limit where first N — oo and then M — oo,

1 (e—iux_l)(giuy_l)e—Zsu e—iu(xa\')

E|UN (DI~ /R/Rf(x)f(y)e 0 g du [ e 2= du g gy

=E[»® N[,

which is finite. Thus our task is to analyze the cross terms. From (C.4), the definition of Z;,
one finds

—1 XMy _ejim % W1 ey
. _ ZM: 1 J}f@ &j/ f ] 7”@ du
EUN (DO = [ [ rerte ™ § o
—&j e —ljx/M Tl —&u iuy
YN yeeiiMe M e <" gu
xe T dxdy.

Again by dominated convergence, one can justify taking the limits inside of the integral
and the question becomes studying the limit of the exponential in the last written integrand
as M — oo.

Noting that uniformly for y in the support of f, we have

L Giuy _ ijy/M _
Me | J— -1¢ L im -2/ —1/2 —&j/M
, e Mdu=M————e M L O(MT2(j M) M
/1'(4 Ju vilM
and
It _eu iuy —&j/M ,ijy/M .
‘M Ldu:M_l¥+O(M—2(j/M)—l/26—s]/M)’
i Vu jM

one finds that the exponential we are studying converges to

1 (,—ixu __ 1 iyvu _ 1 oo ,—2eu ,—iu(x—y)
:exp</ (e ) )6_28” du—l—/ Ldu).
0

u 1 u

The other cross term is handled in an identical way, and the claim follows. [J
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Next, we consider the Uy yy — U ,(vs )M -term.

LEMMA C.6. Let f € C°(R). Then
lim lim E|U,(\f)M(f) Un.u(F)]* =0,
=0Tt N—
uniformly in M.

MM I i 0
PROOF. Letus write f¥¢(x) = f(x)e~ M and fM = M0 Then

| fu(x)] < C|f(x)|, where C is independent of f and M. An application of Lemma C.1 and
Lemma C.2 together with a straightforward computation yield that in the limit N — oo,

M—-11 N "G=y/M

EUn (N = [ [ £ Toe 55T dxay

00 : ; 2
_ZM 11 1 1 — (j1+ -+
Py Z e o

,,,,,

(C.5)

. _ZM—llli‘ﬁ< l >2§ 1 i 1 5
e “i=l — — Ot
1=0 M)\ ok S T

M-11
DY

=0

fM(z M)’25A;|f(x)|2(1+x2)dx,

since exp(— Zﬁu 11 } =M"e V(1 +0(1)), as M — oco. Similar arguments lead to

M— 1 e*Zé‘j/M 00 l 2
hm E‘U(s) (f)‘ —e Z 7 fM 28( ) e—ZSI/M
2r M

and
M— leiSJ/M o

. [
lim E|U u® e Xjm T M( ) Ms( ) —el/M
N1—>oo [ N,M(f) N,M(f)] e lzof M i M e
Formally, we may then let ¢ — 07 in the above computations and obtain the desired claim.
To be able to do this, we just need to recall Lemma (C.2)(ii), and observe the quantitative
estimate

C6 M-l M8< > M-l M( : ) —el/M S0
( ) H f 27 M f 2 M ¢ Ez(Z)
as ¢ — 07, which is uniform in M > 1. This in turn follows easily by combining the estimate
-1/27Me M V2 M
f <2JTM) 4 (ZJTM) 27

S (/R!fM(x) — e +x2))1/2 —0

from Lemma (C.2), with uniformity in M as & — 0T, with the observation that | f-¢(&)| <
1+ & ?)~2 uniformly in M and ¢. For the last mentioned fact, one notes in addition that
the supports of the functions f*-¢ are contained in the same compact interval and applies
notes the uniform bound ||(d /dx)¥ fM+¢| s < Ci fork >0. O

In order to complete the proof of Lemma C.4, we need to establish the uniform estimate
(C.1). However, this we already obtained in (C.5), and the proof is complete. [
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