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Mesoscopic fluctuations for unitary invariant
ensembles
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Abstract

Considering a determinantal point process on the real line, we establish a connec-
tion between the sine-kernel asymptotics for the correlation kernel and the CLT for
mesoscopic linear statistics. This implies universality of mesoscopic fluctuations for
a large class of unitary invariant Hermitian ensembles. In particular, this shows
that the support of the equilibrium measure need not be connected in order to see
Gaussian fluctuations at mesoscopic scales. Our proof is based on the cumulants
computations introduced in [45] for the CUE and the sine process and the asymptotic
formulae derived by Deift et al. [13]. For varying weights eV T V() 'in the one-cut
regime, we also provide estimates for the variance of linear statistics Tr f(H) which
are valid for a rather general function f. In particular, this implies that the logarithm
of the absolute value of the characteristic polynomials of such Hermitian random
matrices converges in a suitable regime to a regularized fractional Brownian motion
with logarithmic correlations introduced in [17]. For the GUE and Jacobi ensembles,
we also discuss how to obtain the necessary sine-kernel asymptotics at mesoscopic
scale by elementary means.
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1 Introduction and results

A point process on R is called determinantal if its correlation functions (with respect
to the Lebesgue measure) exist and are of the form:

Pk(ﬂﬂlw-ka):gf;ﬁc [K(aci,acj)], Voi,...,zr € R, Vk € IN, (1.1)

where K : R x R — R is called the correlation kernel. Such processes arise in random
matrix theory to describe eigenvalues of the so-called unitary (invariant) ensembles; see
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Mesoscopic fluctuations for UIE

theorem 1.1 below and section 3 for further details. There are many other interesting
examples of determinantal processes such as random tilings or the positions of non-
colliding stochastic diffusions that we will not discuss here. We refer to [46, 24, 20, 2, 36]
for various introductions to the general theory and more examples. A fundamental
feature of determinantal processes is that all the information about the process is
encoded in the correlation kernel. For instance, for unitary ensembles, universality of
the local correlations in the bulk of the spectrum follows from the uniform convergence
of the rescaled correlation kernel to the sine-kernel, [12, 40, 44]. In this work, we show
that at mesoscopic scales, the sine-kernel asymptotics still hold and this leads to the
following central limit theorem:

Theorem 1.1. Let V : R — R be real-analytic such that

limi V(z)

nf ———— = 1.2
|z| =00 IOg(.I? + 1) +o0, ( )

and consider the probability measure P}, = ZV e~ NTrV(H) gH on the space of N x N
Hermitian matrices equipped with the Lebesgue measure dH. If (A1,...,\x) denote the
eigenvalues of a random matrix H distributed according to PY,, then for any zy € Jv,
any 0 < a < 1, and for any f € C'(R) with compact support, we have

N
> F(IN (M = 20)) — EX

N
D FIN (M —xo))] NTZON(O’ £ 11722 (1.3)
k=1

Proof. Section 3.2. O

The condition (1.2) guarantees that Zy, y < oo, so that the measure IPK is well-defined.
This also implies that for large N, the eigenvalue process is supported on a deterministic
compact set Jy with high probability. Hence, the potential V is confining and the
condition xy € Jy means that we zoom in around a point xy which lies in the bulk of the
spectrum.

In theorem 1.1, the parameter « € [0, 1] is called the scale. Since the eigenvalue
density is of order N in the bulk, if « = 0, the random variable on the LHS of (1.3)
depends on the whole spectrum of H and this regime is called global or macroscopic. On
the other hand, if o = 1, the rescaled point process {N()\k — xo)}gzl converges to the
sine process as the size NV of the matrix tends to infinity and this regime is called local
or microscopic. Any intermediate scale, 0 < a < 1, is called mesoscopic. Note that in
this regime, the limit (1.3) is independent of the potential V, the scale « and x(y. Hence,
this establishes universality of fluctuations for a large class of Hermitian random matrix
ensembles. The variance in formula (1.3) is given by

Pl = [ 1wl = o5 [

where f(u) = / f(z)e~?™*“dx denotes the Fourier transform of the test function f.

2

f@) = fy) dzdy (1.4)

Formula (1.4) defines a complete normed subspace of L?(R) that we denote by H'/?(R).
Most of the work on unitary invariant ensembles has focused on the asymptotics of local
or global statistics and we briefly review the main results, further references can be
found in the textbooks [12, 40]. Under the assumptions of theorem 1.1, there exists a
probability density o with compact support Jy- on R such that for any f continuous and
bounded on R, one has P almost surely,

1
N /\k /f z)ov(z (1.5)
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It means that for large N, the eigenvalues of a random matrix sampled according to P,
are distributed according to the equilibrium density gy. Moreover, it is known that
the fluctuations around this equilibrium configuration remain bounded as N — oo. The
precise behavior of linear statistics depends on the support of gy . In the simplest case,
there exists ¢y € R and ¢ > 0 so that

Jv = (co— 4, co+ 0), (1.6)

then the potential V is said to satisfy the one-cut condition and there is a CLT: for any
feC?*nL>®R),

N
Zf NE/f Jov (zo + lz)dax NiN(O,Z(f)z), (1.7)
k=1
where
[z 1—xy
dxdy. (1.8)
42//‘ - Iyl g
7T[ L T 1—2%y/1—-y

The CLT (1.7) was first proved in [23] when V is a polynomial of even degree using
a variational method. We refer to [3] for further developments and to [11, 31] for
alternative proofs which also are valid for more general determinantal processes. It
is known that (1.6) holds when the potential V is strictly convex on R and, if V(x) =
V(co + £x), by considering the ensemble PY; instead of PY;, we can always assume that
co = 0 and ¢ = 1. The one-cut condition is crucial to observe a Gaussian process in the
limit. If Jy» = supp(pv) is not connected, then for a generic test function f, the behavior
of the linear statistic Y f(\x) is quasi-periodic in N and, even though this sequence of
random variables is tight, it has no limit as N — oo, [38]. This complicated behavior is
explained by the fact that the numbers of eigenvalues in the different components of Jy
fluctuate. Nevertheless, along appropriate subsequences, the asymptotic behavior of the
random variable Y f(A;) can still be described and it is generally not Gaussian, [4]. On
the other hand, it is known that at the local scale, the behavior of the eigenvalue process
is independent of the equilibrium density and it is described by the sine process in the
bulk. Theorem 1.1 shows that mesoscopic fluctuations are universal as well regardless
of the geometry of the equilibrium measure. Actually, this results was first derived
heuristically by Pastur in [38] based on the semi-classical asymptotic formulae derived
in [13] for the orthogonal polynomials with respect to the measure e~ Vv () dz on R.

Theorem 1.1 has the following interpretation when viewing the eigenvalue process
as a random measure

=N Zém@k —z0)- (1.9)

Once centered, Z3)"“ converges in distribution to a random Gaussian process & with
covariance structure

E[&( / flu u)|uldu. (1.10)

The random process & is called the H'/2-Gaussian field, see [22, chapter 1]. Its special
feature is that it is scale invariant. If f,(z) = f(nz), then &(f,) ~ &(f) for any n > 0,
as can be seen from (1.10). Heuristically, this explains why this process is expected
to describe mesoscopic fluctuations of point processes with strong repulsion such as
eigenvalues of random matrices, see the discussion in [47]. In some respect, these
ensembles behave like the sine process and this is the main idea behind the proof of
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theorem 1.2 below. The mesoscopic correlations can also be guessed from formulae
(1.7-1.8). Namely, if xo = 0 and ¢ = 1, by a change of variables

T an? // ‘f r—y

[=n,m]?

1 —ay/n?

2 dxdy,

and, if f decays sufficiently fast, we obtain

S S = //’f y

It is natural to investigate whether (1.3) holds under the optimal condition f €
H'/2(R). To the author’ knowledge, this question remains open even for the Gaussian
Unitary Ensemble (GUE). To some extent, this issue is addressed in section 3.3. If the
potential V satisfies the one-cut condition (1.6), we provide bounds for the variance of
the random variable Z3)"” f which allows us to extend the mesoscopic CLT to e.g. all
bounded functions of class H'/ 2(R) with compact support, see proposition 3.5 below.
In an appendix, we provide additional variance estimates valid in the global regime.
Once more, the goal is to extend a CLT from [31] from polynomials to more general test
functions; see theorem A.4. This result is the analogue for one-cut unitary invariant
ensembles of that obtained by Sosoe and Wong in [48, Thm 3] for a class of Hermitian
Wigner matrices.

Mesoscopic spectral statistics were first considered in [7, 8] for Hermitian and
symmetric Wigner matrices. In particular, the authors proved a result analogous to (1.3)
for the GUE and GOE using the resolvent of the matrix as a test function. Their results
were recently generalize down to the optimal scale and for a wide class of Hermitian
Wigner matrices in [26]. One of the pioneering works on the subject which has been of
inspiration for this article is Soshnikov’s CLT for eigenvalue statistics of Haar distributed
random matrices from the compact groups, [45]. In the case of the unitary group, this
point process is known as the Circular Unitary Ensemble (CUE) and it is determinantal
with a correlation kernel

dxdy =1 £l31/2-

sin (N(z —y)/2)
2msin ((z —y)/2)’

and one may interpret the counterpart of (1.3) as a continuous analogue of the Strong
Szeg6 theorem. Theorem 1.1 is also closely related to the main result of [17] which
establishes that, at mesoscopic scales, the logarithm of the absolute value of the charac-
teristic polynomial of a GUE matrix converges weakly to a H = 0 fractional Brownian
motion (see definition 4.1) which is a Gaussian generalized function whose correlation
kernel has a logarithmic singularity on the diagonal. On the one hand, one can infer from
[17, Thm 2.4] a CLT for mesoscopic linear statistics of Schwartz-class test functions. On
the other hand, we show in section 4 that one can deduce the result of [17] from a meso-
scopic CLT provided that it is valid for sufficiently general test functions. As an important
consequence of theorem 3.5, this allows us to generalize the work of Fyodorov et al. to
the characteristic polynomials of other one-cut matrix models; see theorem 4.2. This
elaborates on the intriguing connection between logarithmically correlated Gaussian
processes and random matrix theory which has been an active research direction since
the work of [21]. For instance, based on the so-called freezing transition scenario, Fyo-
dorov et al. produced interesting conjectures for the distributions of the extreme values
of these polynomials and, by analogy, for the extreme values the Riemann Zeta function
on some large intervals high up along the critical line, [16, 18]. This also indicates that

Kyy (z,y) = Va,y € R/27Z, (1.11)
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the characteristic polynomials of random matrices give raise to regularizations of certain
Gaussian Multiplicative Chaos measures which have recently played a significant role
in some physical theories such as turbulence, disordered systems or Liouville quantum
gravity; see [15, 50] and references therein.

The proof of theorem 1.1 is based on the so-called Plancherel-Rotach asymptotics for
the orthogonal polynomials (OP) with respect to the weight e~ NV(®) on R derived in [13]
and the following general result. For any function p : R — R, which is locally integrable,
we let

J,:={t € R:p(t) > 0and p(t) is continuous} (1.12)

and, for all z € R, we define

Fy(z) = /OI p(t)dt. (1.13)

We also denote by C(’}’(IR) the space of compactly supported real-valued functions with &
continuous derivatives on R.

Theorem 1.2. Consider a determinantal process on R with a correlation kernel Ky

which is locally trace-class. For any zp € R, a € [0,1] and f € Cy(R), we consider the
linear statistic

EVYf = Zf(N"“()\k - x9)),

where the sum is over the point configuration {\;} of the process. Assume that there
exists a function p : R — R such that zy € J, and uniformly forallz,y € [xo—en, To+en],

sin?TN(Fp(x)—Fp(y)) + O(l), (1.14)

B == ) o

Then, ifj\}im enN® = +oo for some « < 1, we obtain for any f € C3(R),
— 00

ZOf - BIERS) = N (0,1 1) (1.15)
and for any f € Cy(R),
—Zg,1 —sin
=N N?oo “ﬂ(wo)f' (1.16)
Proof. Section 2. O

On the RHS of (1.16), Ef}“ denotes the sine process with density v > 0, i.e. the
determinantal process on R with the correlation kernel

sinfmv (€ — )]
m€=¢)

In the local regime, (1.16) implies the convergence of the process =" to the sine
process. As we already emphasized, this behavior is universal for Hermitian ensembles.
In the context of theorem 1.1, it was proved in [39, 13, 32, 33]. Assuming that the
kernel K is locally trace-class is standard, it means that for any function f € L*>(R)

Kim(€,¢) = (1.17)

with compact support, the integral operator h / h(z)Kn (-, x)f(x)dx is trace-class on

L?(R) and it implies that the linear statistic 5 f(\x) has a finite Laplace transform and
its cumulants are well-defined, see formula (2.4) below. In the context of theorem 1.1
or, in greater generality, for the orthogonal polynomials discussed in section 3, their
correlation kernels define some rank N projection operators on L?(R). However, note
that in theorem 1.2, we do not assume that the kernel Ky is reproducing, nor have finite
rank. Thus, our result still applies if the configuration {\;} has a random number of
points or infinitely many.
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It is obvious that the CUE kernel (1.11) has an asymptotic expansion of the form
(1.14) with p = 1/27 on R, so that Soshnikov’s CLT is a special case of theorem 1.2. In
fact, our main observation is that, if the correlation kernel satisfies (1.14), then we can
still apply Soshnikov’s method to prove a central limit theorem. In particular, the fact
that the limiting process is Gaussian follows from the Main combinatorial Lemma of [45],
theorem 2.7 below. For any determinantal process within the sine process universality
class, it is plausible that the asymptotics (1.14) hold at sufficiently small scales, so
that theorem 1.2 explains the appearance of the H!/2-Gaussian field in this context.
However, the general mechanism behind universality of mesoscopic fluctuations is still
far from being understood. In particular, it would be interesting to understand further
the connection between random matrix theory and logarithmically correlated Gaussian
fields as discussed in [17]. Within other symmetry classes and for Dyson’s -ensembles,
mesoscopic fluctuations are also conjectured to be described by the H'/2-Gaussian field.
For instance, this has been rigorously established for the Gaussian S-Ensembles in [5],
for random matrices from the special orthogonal and symplectic groups in [45] as well
as in number theory when considering mesoscopic linear statistics of the zeros of the
Riemann ¢ function [6, 42].

In this article, we focus on applications to random matrices, but theorem 1.2 should
be useful to investigate mesoscopic fluctuations for other instances of determinantal
processes. Based on the Riemann-Hilbert formulation of [14], it is possible to derive very
precise asymptotics for the orthogonal polynomials and the Christoffel-Darboux kernels
for large families of measures on R. These results combined with theorem 1.2 allow
us to prove universality of the mesoscopic correlations for a extensive pool of unitary
invariant random matrix ensembles. For the GUE, it is possible to derive the asymptotics
(1.14) using only the Plancherel-Rotach asymptotics for the Hermite polynomials, [41],
and this leads to a rather elementary proof of theorem 1.1; see section 3.1. Finally, let
us mention that for non-varying compactly supported measures, an alternative approach
to universality has been developed in [11, 10]. This approach relies on the asymptotics
of the OP recurrence coefficients rather than on that of the correlation kernel and is
further discussed in remarks 3.1 and 3.14 below. In particular, we discuss applications
to the so-called modified Jacobi ensembles in section 3.4 and, by using theorem 1.2, we
provide a new and perhaps simpler proof of [10, Thm 1.1].

The rest of the paper is organized as follows. In section 2, we review the cumulant
method introduced in [45] to study linear statistics of determinantal processes and we
prove theorem 1.2. The proof relies on ideas developed in [25]. In section 3, we begin
by a brief introduction to the theory of unitary invariant ensembles focusing on the
orthogonal polynomials method. The core of this section is dedicated to show that the
asymptotics (1.14) are valid for the correlation kernels of a large class of orthogonal
polynomial ensembles. In section 3.1, we start by giving an elementary derivation of
the asymptotics of the GUE kernel based on the Plancherel-Rotach asymptotics for the
Hermite polynomials, [41]. In section 3.2, we review the Riemann-Hilbert formulation
for the orthogonal polynomials and the fundamental results of [13], hence completing
the proof of theorem 1.1. In section 3.4, we prove the counterpart of theorem 1.1 for
the so-called Modified Jacobi ensembles. In section 3.3, focusing on the one-cut regime,
we provide some estimates for the variance of linear statistics. This is necessary in
order to extend the mesoscopic CLT to a wider class of test functions and to generalize
the result of [17] to the characteristic polynomials of other matrix models. The proof
is given in section 4. Finally, in the appendix A, we further generalize the variance
estimates obtained in section 3.3 so that there are valid in the global regime for general
test functions with at most polynomial growth.
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In the sequel, we use the notation by (z) = O.(ay) if there exists a set A, such that
the estimate is uniform for all x € A, (similarly for o.). Moreover, C' denotes a positive
constant which may change from line to line.

2 Proof of theorem 1.2

We consider a family of determinantal processes on R with correlation kernels Ky
which depend on a parameter N > 0 and satisfy (1.14) for a given function p: R — R*
and we let J = J, and I' = F|, according to (1.12), respectively (1.13). We want to study
the laws as N — oo of the random variables

ENF =) F(N* (M — x0)), 2.1)

where {\;} is a configuration of the determinantal process with kernel Ky, f € C}(R)
is a test function such that supp(f) C [-L, L], and x¢ € J. For any real-valued random
variable Z with a well-defined Laplace transform, its cumulants C"[Z] are defined by the
generating function:

logE [e"”] = C"[Z]g. (2.2)
n=1 '

Observe that C'[Z] = E[Z] and the higher-order cumulants do not depend on F [Z]. In
particular, we have C?[Z] = Var[Z] and, if Z is Gaussian, C"[Z] = 0 for all n > 3. Hence,
to prove the CLT (1.15), it is enough to show that

: 2 [=To, — 2 : n [=Zo, —
A}gnooC [:gf\? * ] = || fll%1/2 and A}gnoo cr [Jf\? af] =0 VYn>3. (2.3)
Using formula (1.1), one can compute moments and cumulants of linear statistics of
determinantal processes. In particular, it was proved in [45] that, if the correlation

kernel is locally trace-class and f € Cy(R), then for any n € IN,

n EERYAR] n!
O[] =SS T e T e R 24

mql---m
=1 mime>l ¢
mi+-+me=n

where
Tr[f™K-- f"K] = / flz)™ K (21, 22) -+ f(z0)™ K (0, 21)d" 2. (2.5)
R?

Let us denote for for all £, € R,
I?N(E,C) =N"“Kn (xo + N7%, g + N*ag) .

Then, by (2.1), (2.4) and a change of variables, we get

Cn [:xo,a ] _ z": ﬂ Z nil Tr [fm1j€ .. .fmzj;' } (2 6)
- _/ R Sy malemel " N' ‘
(= miy,...,mye

It was observed in [25] that, if the correlation kernel Ky satisfy the uniform asymp-
totics (1.14), then we can relate its cumulants to those of the sine process as N — oco. In
particular, lemma 2.1 which is the main ingredient to prove proposition 2.2 below is a
straightforward adaptation of [25, Lemma 2.6].

Lemma 2.1. Let us consider two families of kernels (Sy)nso and (Sy)nso on R. If
there exist « > 0, L > 0, and a function I'y : R — R* such that when N is sufficiently
large:
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(1) forallz,y € [-L, L],

($3y> - SN(JS,y)| S C(L]\/via .

(2) forallz,y € [-L, L],

(.I',y)‘ SFN(x_y> .

(3) / s)ds < Clog(LN) .

Then, for all ¢ > 0, £ € IN, and for any functions fy,..., fn¢ With support in [—L, L]
such that sup {||fxi|lc : k =1,...,£} < Cy, one has

Te[fnaSn - frveSn] = Telfw Sy - fneSn] + N (V7o)

Let us define

sin [WN(F(J?O +ENTY) = Fag + CN_Q))]
(€ ()

and

N(E—C) = {CONl_a e - < 2.7)

1mlg—¢| iflg—¢I7t >
When ey N® — +o0, the asymptotics (1.14) imply that the kernels Ky and Sy satisfy

condition (1) of lemma 2.1 for any L > 0. Moreover, we claim that the conditions (2) and
(3) hold as well so that we obtain for any mq,...,my € N,

2|~ 2|~

Tr| ™Ky fmef(N} = Te[f™ Sy SN+ O (N7, 2.8)

By (2.7), it is straightforward to check that for any Cj > 0,

2L
/ I'n(s)ds <log(LN)+ O(1),
—2L

so that condition (3) holds. To check condition (2), note that by definition of J, for any
0 < eg < 1/2, there exists §p > 0 so that the density p is continuous on [z¢ — do, Zg + o)
and for all |z — x| < do,

p(z)

p(xo)
If N* > L/6p and Cy > p(x0)(1 + €p), this implies that for all £, ¢ € [-L, L],

<1+e. (2.9)

lfeog

¢
|Fzo+EN™) = F(zg+ (N~ )| =N~ /p(xo+sN*“)ds < CoN~[€ = (.

13

Thus, if we use the trivial bound |sinz| < |z|V 1, by (2.7), we conclude that | Sy (¢, ()| <
I'n(§ — ¢). The map F is continuous non-decreasing, so it has a generalized inverse:

G(z)=inf{t e R: F(t) > z}. (2.10)

In the sequel, we will assume that § is sufficiently small, so that (2.9) holds and the map
G is continuously differentiable on [F(zg) — do, F(x¢) + dp] with

, _ 1 _ 1
@)= Few) ~ we@) 210

Finally, recall that the sine process Z$i" is the determinantal process on R with a

correlation kernel K f,i“ given by (1.17).
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Proposition 2.2. Let f € Cy(R) and « € (0, 1]. We have for anyn > 1,
Jim CM[ERTS] = lim C[ERNAN]
where vy = N1=%p(xq) and

fw@) = £ (N { G (F @0) + p(ao) 57z ) —a0}) - (2.12)

Remark 2.3. Observe that for any 0 < ¢y < 1/2, by (2.9) and (2.11), if N* > 2p(xq)L/do,
then for all x € [-2L,2L],

1 T 1
< ! — ) < :
e <0G (F (o) +pleo)37) < 7=

If we integrate this estimate, since f € CO([—L,L]), this implies that the function
fn € Co(R) has support in [ — Lo, Lo| where Ly = L(1 + ).

Proof of proposition 2.2. We fix m1,...,my € IN and we suppose that N is sufficiently
large. We can make the change of variables

= oo {F (a0 + N ") = F (20)} 2.13)

in the formula

L L . —a _
Te[f™ Sy - [ Sy] = / / [T (e sin [7N'~p(z0) (yk — Yr+1)] gl
R

i) W(xk _$k+1)
If we let

9(y) = G (F (x0) + p(x0)y) — o, (2.14)
and fy be given by (2.12), according to remark 2.3, this leads to

Lo Lo
Te[f™ Sy -+ f™Sn] = / "'/HfN(yk)mng(ykaykJrl)dey

“To —Lo k=1
:Tr[fﬁlgN~~f]’\’,”§N}7 (2.15)
where
g'(yN~—*) sin [mp(ao) N' = (y — 2)]
TNe{g(yN=*) — g(zN=)}
For any 0 < « < 1, a Taylor expansion in (2.14) yields for all y, z € [— Lo, Lo|,

§N(y,z) =

g (N~ N g (yN ") =g (zN") } = (y—2) {1+0 (jy— 2N ")}
This implies that uniformly for all y, z € [— Lo, Lo],

sin [rvy (y — 2))

§N(xay): y—z

+O0 (N™9),

where vy = N1=%p(zo). Thus, the kernels Sy and K3™ also satisfy condition (1) of
lemma 2.1. Moreover, if I'y is given by (2.7) with Cy = p(z¢), the kernel Kff; also
satisfies condition (2). Therefore, since the functions fy; = 17\',”*‘ have support in
[—Lo,Lo] and

sup {HfN,kHOO ik = L... 76} < Hf”’gélvmvmzv
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by lemma 2.1, we obtain

To 3 Sn o SR Sn] = T [ G SRR O (NF) . (2.16)

If we combine formulae (2.8), (2.15) and (2.16), we have proved that for any mq,...,my €
IN,

To | f7 Ky oo [ K| = Te [fR G SRR + 0 (Vo). (2.17)

=0,

Since, by formula (2.6), the cumulants of the random variable =/ *f are linear combina-
tions of such traces, we conclude by (2.17) that for any n > 1,

CPEX™ f]=C" [E2 fn] + O (N~F). (2.18)
O

Remark 2.4. In the physics literature, the change of variables (2.13) is known as un-
folding the spectrum since it corresponds to rescaling the eigenvalue process so that it
has a constant density vy in a mesoscopic range around the point zq € J,. Note that
in formula (1.14), if the density p is smooth and p(z() # 0, a Taylor expansion of the
function F, shows that we recover the classical sine-kernel asymptotics in the regime
a > 1/2. Namely, if £, ¢ € [-L, L] and we make the change of variables © = g + {/N®
and y = xg + (/N?, then

Sinﬂ'N(Fp({E) — Fp(y)) _ sin [WNl_ap(;Eo)(f— C)} L0 ( £-¢ N1_2“> (2.19)
m(x —y) m(z —y) N \|z—y ‘
a __sin [le_O‘p(xO)(g - C)} 1-2a
N KN('T7y) - W(f—C) +NO—>Loo(N )

Hence, at sufficiently small scales, the fact that the eigenvalues are not uniformly
distributed is not relevant and, if the integrated density of states F}, is smooth on J,,
we can deduce proposition 2.2 directly from lemma 2.1 without making the change of
variables (2.13).

First, let us apply proposition 2.2 to obtain local correlations. In the regime oo =1,
foranyn > 1,
i [251] = g, [2fe ]

By (2.11), a Taylor expansion of the map G yields for all |z| < Ly,

v o)) -

A}gnooN {G (F (x0) + p(:co)Na Zo x. (2.21)

By remark 2.3, the function fx has support in [—Lg, Lo] and by continuity of f, the

limit (2.21) implies that J\;im fn(z) = f(x) for all x € R. Hence, by the dominated
— 00

convergence theorem, we get

lim C" [=sin fN} —cn [Esm }

Nooo —p(zo) —p(zo)

By (2.20), this proves that Jim C" |23 f| = C" [gt, /] forany f € Co(R) and (1.16)
—00
follows from the fact that compactly supported linear statistics of the sine process are

characterized by their cumulants.

We now turn to the proof of (1.15) in the mesoscopic regime, 0 < o < 1. The argument
is different because, in formula (2.18), the density of the sine-process vy — oo as N — oo.
A relevant result in this regime is a CLT due to Soshnikov for the sine process:

EJP 23 (2018), paper 7. http://www.imstat.org/ejp/
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Theorem 2.5 (Thm 4, [47]). For any function f € H'/?(R), as v — oo,
B —E[E ] = NO,fllme2)-

The proof is based on Fourier analysis and a combinatorial argument given in the
article [45]. Although the original proof is given for Schwartz functions, using a density
argument, it is not difficult to extend Soshnikov’s CLT to all test functions in the Sobolev
space Hl/Q(IR). In order to deduce theorem 1.2 from proposition 2.2, we see that it
suffices to extend the proof of theorem 2.5 to deal with test functions fy of the form
(2.12). In order to proceed, we need to recall two key lemmas from [45]. For any tuple
m € IN¢, we define

L (—1)¢H !
Tn(ul,...7un)zz( 2 > —  max {ur Uy g, ) (2.22)

mq!l---my! 1<i<e
(=1 mi,...,me>1

mit-dme=n

Lemma 2.6 ([45]). There exists a constant C,, > 0 which depends only on n > 2 such
that for any v > 0 and any function f € L*(R),

Y L L—
I

where Rf = {u € R" :uy + -+ +u, =0} and A? = {u € R} : [ug| + -+ + |un| > v}.
Lemma 2.7 (Main Combinatorial lemma, [45]). For any u € R,

|lug| ifn =2
Z Tn (ua'(l)v"' O'(TL)) {0 ! . .

=g ifn>2

|u1| + . |un|)d”_1u7

A'n.

If g € C(R), we define

1
ol = [ ot Pludu = 155 [ 19/ ds 229
R ™ JR

We will also need the following result.
Lemma 2.8. If f € C}(R) and the function fy is given by (2.12), then

Jim [y = fll =0,

Proof. Since G € C*([F(x¢) — 0o, F(x0) + do]), by remark 2.3, if N* > 2p(z¢)L/dy, the
functions fy are continuously differentiable on R and

fiv(@) = plao)G (F (20) + plao) 5 ) £ (N {6 (F (@0) + pleo) 5 ) =0} ) -
Then, by the triangle inequality,
@) = @] < 1l |p(@0)G" (F (w0) + plao) 5 ) ~ 1] (2.24)
(V{6 (F o)+ pl@o) s ) — 20} ) = f'(@)] -
First note that, by (2.21) and the continuity of f/,

! (N“ {G (F (o) —l—p(xo)Na) - xo}) - f'(a?)‘ =0. (2.25)

lim
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Second, by remark 2.3, we have

Jim ’p(xO)G/ (F (z0) + plzo)—) — 1‘ ~0. (2.26)

wa)

In the end, by the dominate convergence and the estimates (2.24-2.26), we conclude
that

1 (ko
Jim = fll = Jim o [ i) - @) <o 0
o) —Lo
Observe that, if g € C§(R), according to (1.4) and (2.23),

lgliFrr2 < 119113 + gl
< llgllZ: + llglZs-

By (2.21) and the dominated convergence theorem, we get Nlim lf~v = fllzx = 0. Thus,
—00

by lemma 2.8, we obtain for any f € C}(R),
NhinoonN*fHﬂl/z =0. (2.27)

For now, let us also assume that, with vy = N%p(z¢) and A7 defined in lemma 2.6,
one has

lim N (Jur] + - Jun|)d"'u = 0. (2.28)

N—o0

Then one gets for any n > 2,

lim C" ["bmfN] =2 hm { H fN (u;) } (ug,... ,un)dnflu.

N—o0

Since f is real-valued and Y5 (u, —u) = |u|/2, by lemma 2.7, this implies that

lim /;fN(u)|2\u|du ifn=2
N—oo Jj .
0 ifn>2

hm Cn I:’—‘bln N] —

VN
By proposition 2.2 and (2.27), we conclude that for any f € C}(R),

lim C™ [_a xoﬂ Hf”?]lm ifn=2 .
Mo 0 ifn>2

A special case of the limit (2.28) was computed in [25, proposition 4.13]. The proof
relies on lemma 2.8 and it is straightforward to generalize the argument of [25] to obtain
(2.28). Hence, by (2.3), the CLT (1.15) holds for any z¢ € J and f € C}(R).

3 Unitary invariant ensembles

The most well-known probability measure on the space of N x N Hermitian matrices
is the Gaussian Unitary Ensemble:

PGUE = 7 le 2N TrH g, (3.1)
In this section, we will consider various generalizations of the GUE of the form:

P =7, e e, (3.2)

EJP 23 (2018), paper 7. http://www.imstat.org/ejp/
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where the function w : R — [0, +00) is upper-semicontinuous and such that for all £ > 0,
/ |z|Fw(x)dz < co. (3.3)

This condition implies that the partition function Z, y < oo so that the measure is
well-defined. For scaling reasons, the weight w might also depend on the dimension
N even though we will not emphasize this to keep our notations as simple as possible.
The matrix logw(H) is defined by functional calculus and the measure (3.2) is invariant
under the transformation H — UHU* for any U € U(N). Hence, the name unitary
invariant ensemble. In particular, if we use the spectral decomposition of H, under PY,,
the eigenvectors are independent of the spectrum A and A = {)\1, e A N} has a joint
density on R which is given by

Pu(z1,...,zn) = Z;jv Acflxegv [x?_l} ]\%15?\[ [xf_lw(xj)]. (3.4)

In order to analyse the behavior of the eigenvalues, in [37], Gaudin and Metha
introduced a method based on the orthogonal polynomials with respect to the measure
w(z)dx on R. The condition (3.3) guarantees that these polynomials exist and we define
for any k£ > 0,

() = 2% + a4 and /Wk(x)ﬂj(x)w(x)dx = Mgy (3.5)

Then, it follows from formula (3.4) that the eigenvalues density is

1
,P]u\)f(xla"'va) = ﬁ]\cfis‘lc\f [Kju\)[(xjaxk’)]a (3.6)
where
K (2,y) =741 WN(I)WN_l(yi — ZN‘l(x)ﬂN(y) w(@)w(y). (3.7)

Formulae (3.6-3.7) implies that the eigenvalue point process A is determinantal with
correlation kernel K% in the sense of (1.1). These facts are well-known and we refer
to e.g. [12, 27] for an introduction to the subject. By theorem 1.2, this reduces the
question of universality of mesoscopic fluctuations for the ensembles (3.2) to obtain
precise asymptotics for the OPs with respect to the measure w(z)dz.

Remark 3.1. Beyond the context of random matrix theory, one may consider the deter-
minantal process (3.6) associated with a more general measure, e.g. certain discrete
measures corresponds to random tilings models, [27]. These processes are known as
orthogonal polynomial ensembles and significant research developments have focused
on proving the sine-process universality at the local scale, see [35, 43] and reference
therein. At mesoscopic scales, another universality result just appeared in [10] from
which the authors deduced a weaker version of theorem 3.12 below. Instead of working
with the correlation kernel of the process, Breuer and Duits reformulate the cumulant
problem in terms of the so-called Jacobi matrix of the measure w(z)dz and this reduces
the question of universality to controlling the asymptotics of the recurrence coefficients
which define the OPs. The drawback of this method is that, for technical reasons, it
fails when the reference measure varies with the dimension N, like in the context of
theorem 1.1 where w(z) = eV V(=) However, it requires only the asymptotics of the re-
currence coefficients and applies to discrete or singular measures where the asymptotics
of the correlation kernel can be difficult to derive.
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Under general conditions and provided that the weight w is suitably normalized as
N — 00, see [9, 19], it is known that there is a Law of Large numbers:

N

1

N Z F(x) e /f(z:)duw(x)dx, PX-almost surely, (3.8)
k=1

where p, is called the equilibrium measure and it has compact support. In the following,
we will suppose that it is absolutely continuous: du, = g, (z)dz. The equilibrium density
0., plays a fundamental role in the non-linear steepest descent introduced in [14, 12] and
therefore appears in the asymptotics of the Christoffel-Darboux kernel. Namely, we will
show below, based on the results of [13, 29, 30], that for a large class of weight w, we
have the global asymptotics:

sin [’/T'N(Fw(x) - Fw(y))] +0(1), (K)

—00

where the error is uniform for all 2,y € I, for any closed interval I C supp(g.), and
F, = F,_ according to formula (1.13). Note that one shall interpret the RHS of (K)
according to (3.8),

__ # eigenvalues in [z, y]

Fw(x)_Fw(y)— N foranyx<y,

which is why the function F,, is usually called the integrated density of states.

This section is organized as follows. First, in section 3.1, we provide an elementary
proof of formula (K) for the GUE kernel (with weight w(z) = e*2N“32) based on the
classical Plancherel-Rotach asymptotics, [41]. In section 3.2, we give the proof of
theorem 1.1 using the Riemann-Hilbert formulation for the OPs and the results of Deift
et al., [13]. Then, in section 3.3, we provide estimates for the variance of linear statistics
valid for the so-called one-cut ensembles. As mentioned in the introduction, the main
goal is to use these estimates to extend the scope of the mesoscopic CLT to a wider
class of test functions, see theorem 3.5. Finally, in section 3.4, we briefly discuss the
case of non-varying weights w, focusing on the so-called modified Jacobi ensembles.
Although the technique of section 3.2 applies as well in this setting, we provide another
elementary proof of (K) which is inspired from the case of the Chebyshev’s polynomials.

3.1 The Gaussian unitary ensemble

The GUE (3.1) was introduced by E. Wigner as a model to describe scattering
resonances of Heavy nuclei. In addition to being unitary invariant, the entries of a
GUE matrix are independent Gaussian random variables, which makes the GUE a
central model in random matrix theory. So, we dedicate this section to provide an
elementary proof of the mesoscopic CLT. By theorem 1.2, it suffices to obtain the
following asymptotics for the GUE correlation kernel:

xT
Theorem 3.2. Let pyc(z) = 2221, ;(2) and Fi(z) = / 0sc(u)du. For any e > 0, we
0

s

have for all |z|,|y] <1 —c¢,

sin [WN(FSC(JZ) - Fsc(y)ﬂ + 0. (1). (3.9)

KR (z,y) = = 9) 0

In particular, theorem 3.2 implies that KGVE(z,7) = Nog(z) + O(1) for all |z| < 1,
and we recover that, with our normalization, the GUE equilibrium measure is the Wigner
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semicircle law o... We shall show that formula (3.9) follows from the basic properties of
the Hermite functions and the classical Plancherel-Rotach asymptotics. First of all, let
us observe that the GUE weight satisfies w(z) = wg(v2Nz) where we(z) = e~ and the
OPs with respect to the Gaussian weight wg are the classical Hermite polynomials, for
all k >0,

k
o 1d\" _» 2k
me(z) =€ (_2dx> e and vy = NGk (3.10)
Therefore, if we let ¢ (z) = \/we(2)ym(x), according to formula (3.7), the correlation

kernel of the GUE eigenvalue process satisfies K{VE(z,y) = V2NKY¢ (V2Nz,V2Ny)
where
K49 () = /%¢N($>¢N—1(y) - ¢N71<x)¢N(y)_
r—=y
That is, if we let ¢ (z) = (%)1/4 #1(vV2Nz), then the GUE kernel is given by

KSUE(z, y) = on(x)pn—1(y) — ¢N—1($)¢N(y). 3.11)
r—y
The functions ¢ are usually called the Hermite (wave) functions, they form an orthonor-
mal basis of LQ(IR), and they have well-known asymptotic expansions:

Proposition 3.3 ([40], Proposition 5.1.3). Let for all || < 1 and N >0,

H(z)=0(z) —av1—a2 and Uy(z)=NH(z) — %n(x) (3.12)
where 0(z) = arccos(z). For any € > 0 and k > 0, we have for all || <1 —¢,
~ cos |Un(x) — kO(x
PN_r(x) = [W(@) — nb@)] | Ocre (N71). (3.13)

VARL=

We note that the asymptotics (3.13) were first obtained in [41] using an integral for-
mula for the Hermite polynomials (3.10) and the steepest descent method. Interestingly,
Plancherel and Roctach not only obtained the leading order, but the full asymptotic
expansion; see [41, formula 7]. In order to obtain the uniform asymptotics of theorem 3.2,
we shall use the representation of [1, section 3.5.2] for the kernel (3.11):

1 ~ ~ ~ ~
Ky (w,y) = /0 (On(@)dh s (0 +8) = dna @y +€0)) dt,  (3.14)

where ¢ = y — z, and the following lemma.

Lemma 3.4. For any e > 0 and k > 0, we have for all |[x| < 1 —,
~ 2 Uy (y) sin [‘I’N(y) — m@(x)]
/ N
—_. /% + O, (1). 3.15
¢N—n(y) T (1_y2)1/4 N 5 ( ) ( )

Proof. It is well-known that the Hermite polynomials are an Appell sequence, so that for
all k >0,

04(0) = 2911 (a) — 26n(z) = V21 (0) — ()

aﬁc(x) = 2\/k7Nng,1(x) — 2Nx($k(at).

Thus, ¢y_,.(2) = 2N ({1+O(k/N)}dn—r—1(z) — xdn—_.(z)) and the asymptotics of propo-
sition 3.3 imply that

qgﬁvfn(x) = \/7?(12_]\;2)1/4{ cos [\I!N(x) —(k+ 1)9(:10)} — x cos [\I/N(w) - n@(m)} } + NO_i:O(l)
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Then, applying the trigonometric identity cos[a — 8(z)] — 2 cos[a] = v/1 — 22 sin[a] which
is valid for all « € R and = € [—1, 1], we obtain for all |y| <1 —,

~ 2N /1 — o2

ON—w(y) = sin [\IIN(y) — ﬁ@(y)} + O (1).

VA=) v
To complete the proof, it remains to check that the function H € C'(—1,1) with
H'(z) = -2V1— 22, (3.16)

and note that for all |z| <1 —,

Uy (z) = NH'(z) — ﬁ =—2Ny1—22+ N%OO(1). (3.17)

O

Proof of theorem 3.2. Fix 0 < ¢ < 1. Using the asymptotics (3.13), (3.15), and some
elementary trigonometry, we obtain for all |z|,|z| <1 —¢,

On (@) Py _1(2) = o1 (2) Py (2)

, sin [Un(2)|cos |Un(z) —0(x)| —cos |Un(x)|sin |[Un(z)—0(z
- wy oy [ s [Iae) Z000)) Zeos (o] s [0 0],
_ (Z)sin [V (2)] sin [¥n(2)]V1 — 22 + cos [Un ()] cos [¥n(2)] V1 — 22
N (1 — 22)1/A(1 — 22)1/4
, sin (W (2)| cos |V (x)](z— 2
+ U (2) ET(]I’(_E2)1/4[(1N_(22])(1/4 : + gi(iz
_ W) COS[‘I'];(Z’) —Un@)] B(x, 2) Wy (2) sin [y (2)] sin [y ()] (3.18)
+ U(z, )W\ (2) cos [\IJN(Z)] cos [\I/N(x)] + 3(x, 2) ¥y (2) sin [\I/N(z)] cos [\I/N(J:)] + (]\)/E_El),

where

1 (1—a2\"* T—2
W’Z):W((l_zz) ‘1) and 3 2) = T A )

In particular, since U(z,z) = 3(x,z) = 0, this implies that

(@)1 () — oy (@) (@) = XD o).

™ N—o0

Thus, by formulae (3.14) with £ = 0 and (3.17), this shows that

KSVE(z,2) = n(2)dy_1 () — dn—1(2)dy(2) = Now(z) + Oc(1), (3.19)

N—o0

which is consistent with (3.9). For now, we suppose that £ # 0. Then, we claim that

_sin[Un (2 +§) — Un(2)]

1
/0 Uy (z + &) cos[U N (x + &) — U (x)|dt =

é— )
and that for any function Q € C*(J) such that Q(z) =0and sup |Q'(z)| < C., we have
|z]<1—e
1
/ Q(z + &)Wy (z + ) sin [Wn (2 + &¢)]dt] < 2C.. (3.20)
0
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So, if we apply this estimate to the functions z — U(z, z) and z — 3(z, z) (the same holds
as well for z — U(z, z) if we replace sin by cos in (3.20)), taking z = x + £t in formula
(3.18), we obtain for all |z|, |z +£| <1 —F,

K38 (,y) = /O (QZN(@QEVA(% +Et) — dn_1(2)Py (x + ff)) dt

_sinfen(e) —Un O] )

7T£ N—oo
To conclude, it remains to see that by (3.12) and (3.16), if ¢ = y — z, then
Un(z) = Un(z+&) = N(H(z) - H(y)) + O(¢)

=—Nmn /w osc(du) + O (8).

Finally, to complete the proof, note that we may prove (3.20) by integration by parts. By
assumption |Q(z + &)| < C¢[¢] so that

Qx+E)
§

+/ Q(x + &t) cos [y (z + £t)]dt,
0

/ Q(z + &)Wy (x4 &) sin [V (z + &) ] dt = — cos [Uy (z + &)
0

and obviously both terms are bounded by the constant C.. O

3.2 Proof of theorem 1.1

In this section, we focus on a varying weight of the type w(z) = e~V (*) where the
potential V is real-analytic on R and satisfies the condition (1.2). Then, the equilibrium
density gy is smooth on the set Jy = J,,, which is composed of finitely many bounded
intervals; see [13, 12] for further references. As we already mentioned, by theorem 1.2,
it suffices to know the global asymptotics (K) of the correlation kernel which follow
from the results of the steepest descent for the OP Riemann-Hilbert problem developed
in [13]. The formulae referenced by {#} belwo are taken from this paper. The authors
of [13] were interested in universality of the local correlations and convergence of the
gap probability for the eigenvalue process, so that the asymptotics (K) are not stated
explicitly in their paper and we may only refer to [13, Lemma 6.1] for an analogous
result valid in the local regime. So, for completeness, we review below the main steps of
the proof of (K).

We fix a component of Jy, denoted (b, a), and according to formula {6.7}, we let

o(x) = /a ov(s)ds. (3.21)

Note that in [13], the equilibrium density is denoted by ¥, {1.6}, instead of gv. By {2.2},
we can write the correlation kernel (3.7) as

K$(2,y) = —e NV@HV@)/2 Y11(9C)Y21(y? - Y11(Z/)Y21(CE)7 (3.22)
2mi(x — y)

where the 2 x 2 matrix Y is the solution of an appropriate Riemann-Hilbert problem.
Transforming the problem, cf. {6.8 — 6.9}, the authors proved that for any = € (a,b),

{Yu(x) = My (z) exp [N(V(z) + £ + 2mi¢(z)) /2] + Maia(z) exp [N(V(z) + £ — 2mig(z))/2]

Ya1(z) = Moy (z) exp [N(V(z) — £ + 2mig(x)) /2] + Maz(x) exp [N (V(z) — £ — 2mig(x)) /2]
(3.23)

EJP 23 (2018), paper 7. http://www.imstat.org/ejp/
Page 17/33


http://dx.doi.org/10.1214/17-EJP120
http://www.imstat.org/ejp/

Mesoscopic fluctuations for UIE

where the 2 x 2 matrices M (z) and d%M(z), which depends on the dimension N, are
uniformly bounded for all z in a complex neighborhood of any point zy € Jy and for all
N > Ny, cf. {5.161}. Using formulae (3.23), a little of algebra shows that for all ,y € I,

e~ NV @)+V(¥))/2 (Yn(l’)Yzl(y) - Yn(y)Yzl(if))

= N (d(2)—o(y)) {det M(x) — My (x) (Mgg(a:) - Mgg(y)) + My () <M12($) - Mlg(y))}

+ e mN@@=0W) {— det M () + Maa(x) (M1 (z) — Mi1(y)) — Mia(z)(Mai(z) — Moy (y)) }

+ e mN@EHOWD (M, (y) (My () — Mia(y)) — M (y) (Mo (z) — Moy (y)) }

+ e~ N (#(@)+4v) { Mo (y) (Mra(x) — Mia(y)) — Mia(y) (Maa(z) — Maa(y)) }

= 2idet M (z)sin (tN(¢(z) — ¢(y))) + O(z — y).

Hence, since det M (z) = 1 for all z € C, by formula (3.22), we obtain

sinmN (¢(y) — ¢(x))
m(x —y)

Moreover, formula (3.24) holds uniformly for any points z,y € I where I C (a,b) is any
closed interval. To conclude it remains to observe that by (3.21), one has ¢(y) — ¢(z) =

Fw(m) - Fw(y)

KY(z,y) = +0(1). (3.24)

3.3 Extension of the mesoscopic CLT in the one-cut case

The goal of this section is to provide estimates on the variance of linear statistics
valid for determinantal process whose correlation kernel are of the type (3.7) and the
OPs satisfy certain semiclassical asymptotics. Our main motivation is to upgrade the CLT
of theorem 1.1 to a larger class of test functions. In particular, we obtain the following
result:

Proposition 3.5. Let V : R — R be a real-analytic function which satisfies the conditions
(1.2) and (1.6) with ¢o = 0 and ¢ = 1. Under P, the CLT (1.3) holds for any z, € Jy, any
0 < a < 1, and for all test function f € H'/?(R) such that there exists L. > 0 and

flx) = fy)
r—y
Remark 3.6. It is straightforward to check that (H. 1) holds in both cases:
i) f € CY(R) and |f'(x)| < L/|z|.
ii) f is bounded and has compact support.

limsupsup{|w| ‘ Hyl < |x|} < L. (H.1)

|z|— 00

We will focus on the one-cut regime because the asymptotics of the OPs are simpler,
but we expect that similar variance estimates holds in the multi-cut as well even though
the analysis would be more involved. According to formula (3.5), we let ®y(x) =
Y7k(z)y/w(x). Thus (®x),_ is an orthonormal family in L?(R) and the Christoffel-
Darboux kernel for the weight w(z) on R is given by

19 Dy — by )
K% (z,y) = YN-1 PN (2)PN_1(y) N-1(z) N(y) (3.25)
TN r—=y
For now on, we suppose that supp(o,,) = (—1,1) and that the OPs have the following
asymptotics for all |z| < 1,

By (z) = \/Zcos [NWFW((ll‘)_Z;/);gf) + k0(z)] N J%e_(il, (3.26)

where k = 0,1, §(z) = arccos(z), the function v, € C(—1,1). Moreover, we also suppose
that

1
Jim Y=L 2 (3.27)

N—oo YN 2
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Remark 3.7. Formulae (3.26-3.27) are sometimes referred as semiclassical or Plancherel-
Rotach asymptotics, [38]. This terminology comes by analogy with the GUE case, see

proposition 3.3. Generally, if w(z) = e~ VV(®), V(2) is real-analytic, and supp oy = [—1, 1],

these asymptotics follow from the steepest descent for the OP Riemann-Hilbert prob-

lem, see [13, Thm 1.1 and formula (1.64)] and v, () = arcsin(z)/2. Finally, the case of

non-varying weights is discussed by theorem 3.11 in section 3.4 below.

We consider the determinantal process =y with correlation kernel (3.25) and let
EnS =Y f(A\x) where the sum is over the configuration {\;}1_,. To prove theorem 3.5,
our goal is to first show that there exists a constant C > 0 (independent of N and f) so
that

2
~ dxdy
Var [2x f] < CE(f)? where X(f // ’f , (3.28)
—-1,1
for any function f € H'/?(R) such that there exists § > 0 and L > 0 so that
sup{‘W‘:|m|\/y|>l—6}<L. (H.2)

To obtain the estimate (3.28), we use that the kernel K%, defines a projection on
L?(R), cf. e.g. [25, Lemma 3.1], so that

Var [2 / [F(@) = F@)I° | K5 (. )| dady, (3.29)
and the following lemma:
Lemma 3.8. Forany 0 <e <1, if J. =[-1+¢€,1—¢|, we have fork =0, 1,
/ |®N—K(m)|2d’r:w+oe(l)
Je 0 N—o0

Proof. By (3.26), for any |z| < 1,

2 14cos |2NTF,(z) + 29, (x
V1 — 22 2
and this implies that
1+o.(1) 5 |12N7F, (x) + 29,
/ e | de + oc( - cos[ wF,(x) + 2¢ (a:)}dx
J. 71'\/1—33‘2 /1 — x?

The first integral converges to 2 arcsin(1 —¢)/m as N — oo and it remains to show that the
second integral which is oscillatory converges to 0. By assumption, F, (z) = g, (x) > 0
for all z € (—1,1) and we can make the change of variable z = G(y) where G = F!,
(2.10). So that, if g € L'(R) with compact support in (—1,1), we have

/g(l‘)eﬂN”F“’(w)dl‘Z/g(G(y))G/(y)eiQwady,

and, since y — ¢(G(y))G’'(y) is integrable, A}im /g(x)eﬂN”Fw(x)dx = 0 by the Riemann-
hde el

lebesgue lemma. Applying this argument to the function g(z) =
conclude that forany 0 < e < 1,

/ cos [2N7F,(z) + 2, (z)]
J ™1 — z?

and this complete the proof (of course, we may use the same argument when x =1). O

lim dr =0

N—o00
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Proposition 3.9. Suppose that the OPs with respect to the weight w(z) on R satisfy
(3.26-3.27), then for any function f € H'/?(R) which satisfies the condition (H.2), we
have for any 0 < € < 9,

Var [2x f] < An(OZ(f)2+ O (L?6(e)), (3.30)

N—oc0

where ©(¢) = 1 — % An(e) > 0 and Nlim An(e) =8 forany 0 < e < 1.
—00

Proof. Forany 0 <e < 1,let J.=[-1+¢,1—¢]. By (3.25), we have

2 2yva |2 (@) 2y w)] 4 [y (@) 2n ()]

K% (x, (3.31)
| N( y)’ YN ‘LIJ . y‘g
Using the asymptotics (3.26-3.27), we get for all |z, [y| < 1 —,
2 1 An (e 1
K% (z,9)|” < = v () (3.32)

T V1 —22/1— 2 v —y[*’

where Ay (e) > 0 and limy_, An(€) = 8 for any 0 < € < 1. By (3.28), this implies that
w 2 T
[ @) = 1) 5w Py < A2 (333
On the other hand, if f satisfies the hypothesis (H.2) and 0 < € < §, by formula (3.31),

— f)? | K% 2 vy 2
//szs 1£@) = F? K5 o) Pdedy < D222 [ @)y o) dod.

R2\J2
(3.34)
By symmetry

// ‘q)N(x)‘I)Nﬂ (y) ’2dxdy

R2\J2
g/ ‘(I)N,l(y)fdy/ ’(I)N(.T)’le'-‘r/ ’@N(x)‘de/ ’@N,l(y)de,
R R\ J, R R\ J.

and since ||®x||zz = || Pn—-1]/zz = 1, by lemma 3.8, we obtain

2 arcsin(1 — €) )

s

limsup// ’@N(x)fI)N,l(y)fdxdy <2 <1 -
R>\J2

N—o0

IN-1

Since vl % this upper-bound and (3.34) imply that for any 0 < € < 4,

w 2
[ 1@ = 1) K3 @) Pdedy = 0 _(26(0). (3.35)
]R2\Je2 — 00
The claim follows from formula (3.29) by combining the estimates (3.33) and (3.35). O

We are now ready to complete the proof of proposition 3.5. The method consists in
using a density argument, combined with the variance estimate of proposition 3.9 and
lemma A.5 which is borrowed from [48].
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Proof of proposition 3.5. The assumption (H.1) implies that there exists C > 0 so that, if

‘f(ﬂf)f(y)' < L
~-y |z

Fixing z¢ € J, if we let gy (z) = f(N“(z — 2¢)), this implies that for all |z — zo| > CN
and for all |y

gn(z) — gn(y)
r—=y
This inequality shows that, if |zg — 1| A |z¢ + 1| = 24, then for all N > (C/§)'/* and for all
|| >1-39,

‘ L
< .
|z — o]

(3.36)
rT—y

Hence, since the LHS of (3.36) is symmetric, this proves that for sufficiently large NV, the
functions gy satisfy the condition (H.2) and by proposition 3.9, we have for any0 < ¢ < 1,

Var [22° f] = Var [Exgn] < An(6)S(gn)? +NQOO(L25*2@(6)). (3.37)

gn(z) —gn(y) ‘ < %

By (3.28), if we set J. = [-1 +¢,1 — €], then
S(gn)* =Li(f; Nye) + L(f; N,e) (3.38)

://’gz\r gN )‘ drdy
w? T-y VI—22\/1— 2

// ’91\1 x_iN(y)‘ \/%C\lj/@

—1,1]2\ J.

By a change of variables,
dudv

(f N, 6 _//BN \/1 — (550 Jerau)z\/l _ (5170 +N704,U)27

where By = [N*(—1+¢€— ), N*(1 — ¢ — xo)]2. Since f € H'/?(R), by the dominated
convergence theorem, we obtain forany 0 < e < 1,

o = [ [

On the other hand, using the estimate (3.36), we have forall 0 < € < 4,

2

(v)

u—v

2

v
) dudv = 4Hf||§11/2.

u—v

L2 // dxdy L? 9
L(f;Nyje) < —= = —0(e)”.
NS 5 [ VT 2
Thus, according to formula (3.38), we obtain
o) = Allf I3 + O_(O()?).

and combined with (3.37), it shows that there exists a constant C' > 0 so that for any
0<e<y,
limsup Var [Engn] < 32| f[|31,2 + CO(e).

N —o00

Since this holds for any 0 < ¢ < § and 1im®(e) = 0, this implies that

lim sup Var [E30° f] < 32| f]131)2- (3.39)

N—o00
Using this estimate, we can apply lemma A.5 with § = {f € H/2(R) : f satisfies (H.1)}
and ¥ = C§°(R) in order to complete the proof. O
EJP 23 (2018), paper 7. http://www.imstat.org/ejp/

Page 21/33


http://dx.doi.org/10.1214/17-EJP120
http://www.imstat.org/ejp/

Mesoscopic fluctuations for UIE

3.4 Modified Jacobi ensembles

In this section, we apply theorem 1.2 to orthogonal polynomial ensembles with
respect to a non-varying measure with support on [—1, 1], hence providing an alternative
proof of the main result of [10]. In particular, we obtain an elementary proof of the
mesoscopic CLT for the classical Jacobi ensembles. We consider the following family of
weights:

{h(m)(l —a)- (L) iffe <1 (3.40)

0 else

where v;,v- > —1 and h(z) is a function which is real-analytic and strictly positive on
the interval (—1 — ¢, 1 + ¢) for some € > 0 and normalized so that w(x)dz is a probability
measure. Note that these correspond to unitary invariant measures, which are called
the modified Jacobi unitary ensembles, of the form:

P =7,y det [w(H)] 1y <1dH, (3.41)

where ||H|| is the operator norm of H. Therefore, PY, induces a determinantal process on
J = (—1,1) with correlation kernel (3.7). Moreover, if h is constant, the OPs with respect
to w are the classical Jacobi polynomials and their asymptotics are well-known, cf. [49,
Thm 8.21.8 and Thm 12.1.4]. In general, the asymptotics of the OPs with respect to
the weight (3.40) have been analyzed in [29, 30] using the Deift-Zhou steepest descent
method. We note that the formulation is analogous to [13] but the set-up is more
elementary since the weight (3.40) does not vary with the dimension N. Thus, going
through the proof of section 3.2, we obtain the following asymptotics for the correlation
kernels of the modified Jacobi ensembles:

1

Proposition 3.10. Let o(z) = 1,;/<1 be the arcsine measure on J and

m/1—x2
arcsin(z) ,
Fy(z) = — if|z] < 1. (3.42)

For any weight w of the type (3.40) and for any € > 0, we have for all |z|,|y| <1 —,

sin [*N (Fy(e) ~ Fe)] |, ). (3.43)

K% =
N('ray) W(l’—y) N oo

Proposition 3.10 implies that the arcsine law p is the equilibrium density for the
eigenvalue process of the modified Jacobi ensembles. In contrast to the varying weights
e~ NV(=) analyzed in section 3.2, the global eigenvalues distribution is independent of
the parameters of the model and is always one-cut. Moreover, it was proved in [29] that
the OPs satisfy formulae (3.26-3.27). This follows readily from the next theorem and the
fact that with our notation §(z) = arccos(z) and —6(z) = 7 (F,(z) — 1/2).

Theorem 3.11 (Thm. 1.6, Thm. 1.12, [29]). For any weight w of type (3.40), there exists
Dy > 0 and 9 € C'(—1,1) such that the OPs with respect to w(z)dz satisfy

D
mn(x) = bl
! 2N rw(z)vV1 — 22

uniformly for all |x| <1 — e for any e > 0 and yy = 2N£ {1 + n_Om(N—l)}.

cos [(N +1/2)0(z) + I(x) — /4] + NQOO(N_l)7

Hence, by theorem 1.2, combining the asymptotics of proposition 3.10 with the
variance estimates of section (3.3), we obtain the following result:
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Theorem 3.12. If {)\,..., \n} denote the eigenvalues of a random matrix distributed
according to P%,, (3.41), then for any zo € (—1,1), any 0 < « < 1, and for all f €
H'/? N L>*(R) with compact support, one has

N
> FN (M = 20)) — B

k=1

N
SN (O — Io))] = NOIf132)-
k=1

As mentioned in the introduction, this is an extension of [10, Thm 1.1] for bounded
test functions which are in the Sobolev class H& / 2(]R). In the remainder of this section, we
will provide an elementary proof of proposition 3.10 for the Chebyshev ensemble and
explain how to general the argument to all weights of the type (3.40). In particular, for
the classical Jacobi ensembles, this provides a proof of theorem 3.12 which does not relie
on the Riemann-Hilbert machinery. The main observation is that when v, =y_ = —1/2
and h = 1/, i.e. w = p, the OPs which appear in the correlation kernel (3.7) are the
Chebyshev polynomials of the first kind, 7, = 27%T},, and they satisfy for all £k > 0 and
x € [-1,1],

mi(z) =2 cos [(k + 1)0()] and 7y = 28V2.

Thus, the correlation kernel of the Chebychev process is given explicitly by

_ cos[(IN + 1)8(x)] cos[NO(y)] — cos[(N + 1)8(y)] cos|[N6(z)]

Ky w1 —a?) A1~ ) iz )

. (3.44)

In this case, the proof of proposition 3.10 just relies on elementary trigonometric
identities which are summarized by the following lemma.

Lemma 3.13. For any function ¥y € C(J), we define the kernel

cos [ (z)] cos [Un(y) — 0(y)] — cos [Un(y)] cos [Un(x) — O()] '

K = 3.45
vy (2,Y) (1 — 22) V41 — ¢2) V4 (z — y) (3.45)
For any € > 0, one has for all |z|, |y] <1 —¢,
sin | ¥ —Un(z
Kuy(z,y) = [Erv) —Tw@)] | Oc(1) . (3.46)

71'(.%' - y) |z—y|—0

Proof. Using that cos [¥n(z) — 6(z)] = zcos [Un(z)] + V1 — 22sin [V (z)], we deduce
that for all |z, |y| < 1,

Ky, (z,y) = — cos [Uy(z)] cos [Un(y)]

V1 —y?cos [¥n(2)]sin [Ty (y)] — VI — 22 cos [Uy(y)] sin [y (z)] -

! ~(1 =)A= 273 — )

Then, the estimate |(%:;z)1/4 -1 < |19:J%‘ implies that for all |z, |y| <1 —¢,

cos |Un(x)|sin [Un(y)| —cos [Un(y)|sin |Vy(x
71'(.13 - y) |z—y|—0
and formula (3.46) follows directly from another trigonometric identity. O

In particular, for the Chebyshev process, by formula (3.44), we have Kﬁ, = Ky,
with the phase Uy (z) = (N 4 1)§(z) and the asymptotics (3.43) follow directly from
lemma 3.13 and the fact that for all =,y € [-1,1],

0(y) — 0(x) = w(F,y(z) — F,(y)). (3.47)
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Remark 3.14. By theorem 1.2, this argument provides an elementary proof of the
mesoscopic CLT for the Chebyshev eigenvalue process. Then, we note that universality
for the modified Jacobi ensembles can be deduced directly from [10, Thm 1.2] and the
asymptotics of the recurrence coefficients which are given by [29, Thm 1.10] for any
weight of the form (3.40).

Proof of proposition 3.10. For a general modified Jacobi ensemble, according to theo-
rem 3.11, we may sill apply lemma 3.13 with ¥y (z) = (N 4+ 1/2)0(z) + 9(x) — /4. Then,
by formula (3.47), one has

Un(y) — Un(@) = N7 (Fp(z) — Fo(y)) +  Oc (Jz—yl),

|z—y|—0

and we obtain the asymptotics which are valid for all |z, |y| <1 —,

» _ sin [NT((FQ(JT) — Fg(y))} N1
K% (z,y) = = + O (1+ |:c—y>' (3.48)

The error term in formula (3.48) is not uniform. However, we may observe that in the
regime |z — y| < 1/N, the asymptotics of the correlation kernel already follow from
local universality considerations. Local asymptotics for Christoffel-Darboux kernels
have been extensively studied and are known in great generality, see e.g. the work of
Lubinsky [34] or the surveys [43, 35]. Moreover, they can be derived without using the
Riemann-Hilbert formulation for the OPs. Local universality is usually formulated stating
that for any L,e > 0,

| £ ¢\ _ sin[mo(xo)(§ — )] -
NKN <x0 + 35 %o + N) = TE—0) + O (N7Y), (3.49)

N —oc0

for all |z9| < 1 — e and all £, ¢ € [—L, L]. Now, by reverse engineering the argument
of remark 2.4 (cf. the Taylor expansion (2.19)), we deduce from formula (3.49) that if
|z —y| <1/N,

sin [Nﬂ'(Fg(a:) — Fg(y))}

K% (x,y) = + O (1).
vy ~a—) Fa
Combining these asymptotics and formula (3.48), it completes the proof. O

4 Regularized characteristic polynomial and log-correlated Gaus-
sian processes

In [21], it was first established that the logarithm of the modulus of the characteristic
polynomial of a CUE random matrix converges weakly to a random generalized function
on the unit circle whose correlation kernel has a logarithmic singularity. In [17], Fyodorov
et al. recently explained to how to perform an analogous construction at mesoscopic
scales for a certain regularization of the characteristic polynomial of a GUE matrix.
Namely, let0 < a < 1,29 € R, 7 >0, 2; =t + i, and define

Wi (t) =log|det [H — 29 — 2N~ ]| — log |det [H — zg — 20N %]

Then, if H ~ ]PﬁUE is a GUE matrix, (3.1), the main result of [17] states that the random
process t — Wy(t) — E[Wn(t)] converges weakly in L?[a,b] (for any a,b € R) to a
Gaussian Gaussian process B, defined as follows:

Definition 4.1. The n-regularized fractional Brownian motion with Hurst exponent
H = 0 is a real-valued Gaussian process B, characterized by the following properties:
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i) B, is a continuous process with mean 0 and B,,(0) = 0 almost surely.

ii) B, has stationary increments.

2

1 t
iii) Var [B,(t)] = 3 log (1 + yred

> foranyt € R.

In particular, the process B,, converges as 7 — 0 to a Gaussian generalized function
whose correlation kernel has a logarithmic singularity along the diagonal; we refer to
[17] for some background and references on fractional Brownian motion. Let us just
point out that the process B, has the following representation, for any ¢ € R,

By(t) = gre{ /OOO e (e~its 1) fl/Z;s}

where Z is a complex Brownian motion with unit variance. Inspired by certain Fisher-
Hartwig asymptotics obtained by Krasovsky in [28], the authors of [17] computed the
limits of the Laplace transform of the random variable Wy (¢) for any ¢t € R and show
that the finite-dimentionnal distributions of Wy — It [Wy]| converges to that of By. In the
following, using the central limit theorem 3.5, we are able to generalize their result to
other unitary invariant ensembles. In fact, theorem 4.2 should be true in the multi-cut
situation as well, but we have not pushed the estimates of section 3.3 in this case.

Theorem 4.2. Let w be any weight satisfying (3.3) and the one-cut condition supp(g,) =
[-1,1] and let H ~ PY, (3.2). Then, for any |z9| < 1, any 0 < o < 1, the stochastic
processt — Wy (t) —E, [Wn (t)] converges weakly as N — oo in L?[a, b] (for any a,b € R)
to the Gaussian process B, characterized by definition 4.1.

First, let us observe that the random variable Wy (¢) is a linear statistic:

M—Jfo—ZtN_a
= 1
Wi (t) 3?{ og det {M—xo—zoNQ]}

M —xo— 5N~
el

=23, (4.1)

€T —

where the function g¢;(z) = 8‘%{ log ( “t ) } is defined using the principal branch of

T — 20
the logarithm and z; = t + in. It is easily seen that, even though g; ¢ L'(R), its Fourier
transform is well defined in L?(R) and, by lemma 4.3 below, it is given by

e—27r\u|n

o — 1 _ —2miut .

(4.2)

Lemma 4.3. For anyn > 0 and z,t € R, one has

. e 2mn|ul 1 r— 121 n2
/ 627mu:1:(1 _ ef2mut)6 du = gt(x) — 710g <(‘L' ) +n ) )
R

2|u| 2 x? 4+ n?

Proof. Proof. This identity is classical and it can be proved by observing that, for any
t>0,
1— e—27ritu

t
— = isgn(u)w/ e 2mist s,
2[ul 0
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and, by Fubini’s theorem,

—27n]|u|

/eQwiux(1_6—27riut)e du Zﬂ'/ / 2miu(z—s) sgn( ) —27r17|u\du ds
R 2|y

_ _on / 0{ / " e 2muln—ite- S))du}ds
0 0

_ _s{ /t _ds }
o n—i(r—s)

vod
We conclude by observing that, by definition, for any ¢ > 0, g:(z) = 8%{ / _:), } The
z—t U )
proof in the case t < 0 is almost identical. O

Formula (4.2) shows that the functions g, € H'/?(R). Indeed, one has

e—47r\u|’r7

g}(u)g;(_u”u' — (1 _ e—i27rut _ e’i27rus + ei27ru(s—t)) 4|u|

According to formula (1.4) and lemma 4.3 with x = 0, we obtain for any t,s € R

(Gerge)rise = /R G ()G (~w)ul

1 t2 2 (t—s)?
=1 {log (1 + 4772> + log (1 + 4772) —log <1 + ppe )} . (4.3)

Hence, by (4.1) and theorem 3.5, it suffices to check that the functions ¢; satisfies the
condition (H.1) to deduce that for any ¢ € R,

Wi (t) — B W (1)) = N( g loe (sz?))

By remark 3.6, this follows immediately from the facts that g; € C'(R) and for any ¢ € R,

o0 = )~ ().

In fact, given t; < --- <t and &, ...,& € R, the test function f = Z?Zl &9, also satis-
fies the assumption of theorem 3.5 and according to definition 4.1, a similar argument
shows that for any k € NN,

(Wi (t) —Ef Wa(t1)], ..., Wa(te) — EX W (te)]) = (By(t1), ..., By(tr)). (4.4)
Note that the fact that the Gaussian process B, has independent increments follows
immediately from the covariance structure (4.3) and the continuity of its sample paths
follows from Kolmogorov’s regularity theorem. Following [17, Thm. 2.3], the convergence
(4.4) of the finite-dimensional distributions and the estimate (3.39):

limsup Var [E30 f] < 32| f||31/2

N—oo
allows us to conclude that the random process Wy converges in distribution to B, in
L?[a,b] for any a,b € R.
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A Variance estimate in the global regime

In this section, we consider the unitary invariant ensemble PY; introduced in theo-
rem 1.1 and we assume that there exists B > 2 and n > 0 so that for all |z| > B.

V(z) > 2(1+n)log|z|. (A1)

We also suppose that the potential V' satisfies the one-cut condition and Jy = (—1,1)
so that we may use the results of section 3.3. The aim of this appendix is to derive an
estimate for the variance of global linear statistics valid for rather general continuously
differentiable test functions.

Proposition A.1l. Suppose that the potential V satisfies the assumptions above. We
denote Z=xh = > h(\;) where the sum is over the eigenvalues of a random matrix
distributed according to PY,. If h € C'(R) and there exists Q,n > 0 so that |W/(z)| < Q|x|"
for all |z| > 1, then

lim sup Var [Exh] < 165(h)?, (A.2)
N —o0
where 9
= 1 h(z) — h(y) dxdy
th—//‘ . (A.3)
(%) w2 rT—-Y V1—122/1—y?

(—1,1]2

Note that since the point process =y is supported in a small neighborhood of Jy
with very high probability, we expect that, apart form some mild growth assumption,
the behavior of the test function /& outside of Jy should be irrelevant to estimate the
variance of the linear statistics =y h. Moreover, as Johansson put forward in [23], the only
important regularity condition should be that the quantity 3(h) < oo, see (1.8). However,
mostly because of the effects of the spectral edges, it is a very difficult task to obtain an
estimate of the form Var [E Nh] < CX(h)? under optimal conditions. It seems that this
question remains open even for the GUE; see [48, Theorem 2] for a very general result.
Note also that even though the asymptotic variance X(f) < i( f) in the estimate (A.2), if
it exists, it is difficult to exhibit a function 4 € H/2(R) such that X(h) < oo and %(h) = oo.

The remainder of this section is devoted to the proof of proposition A.1. The main
motivation for these variance estimates is to extend a CLT from [31] from polynomials
to general test functions; see theorem A.4 below. We say that a real-valued function f
belong to the space ’Hé/ % and we denote fe 7-{(1)/ 2 if f € L*°(R) with compact support

ane | flx) — fy)

[—1-,1]2

2
dxdy < 0.

Lemma A.2. If f € H./? and satisfies the condition (H.2), then f € H/*(R).

Proof. Suppose that supp(f) C [~A,A] and let £ = {|z| < A,1 < |y < A+ 1} and

B =[-A,A] x [A+1,00). By symmetry, we have
2
ssayra [ [£E1=10)
r—y
B

110 s[/ /] 1O IOF tyay 4 (o=

By definition, the first term is finite. Since f satisfies the condition (H.2), the second
term is bounded by 4A2L. By construction of the set B, the third term satisfies

2
dxdy.

. 2 2
/| ‘f(w) IO foay < //‘ @) P oy
x—y y—A
B B
< 2A| fll7 e
EJP 23 (2018), paper 7. http://www.imstat.org/ejp/

Page 27/33


http://dx.doi.org/10.1214/17-EJP120
http://www.imstat.org/ejp/

Mesoscopic fluctuations for UIE

and we conclude that || f[|3,, . < oc. O

The proof of proposition A.1 is based on the result of proposition 3.9 and the expo-
nential decay of the Christoffel-Darboux kernel outside of the bulk; see lemma A.3 below.
We suppose that h € C'(RR) in order to simplify the proof, however this condition is not
necessary. In fact, by a simple modification of our method, it suffices to suppose that
h € H'/? and there exists Q > 0 and n > 0 so that for all |z| > 1 -4,

a M)t

\wy < |x} < Qla".
r—y

Lemma A.3. Under the assumption of proposition A.1, if we also suppose that h(x) = 0
for all |z| < B. Then, there exists C > 0 so that

Var [Eyh] < OBV,

Proof. By [13, formula 1.58], for any ¢ > 0, we have

|®n(z)] < L jetd v O. (N7 | e Nov® Viz] > 1+e (A.4)
~ 2ﬁ T — 1 N~>€oo 9 9 .
where for all z € R,
Vv 14
Hy(x) = % - /1og |z —slov(s)ds and £e€R.

This function appears in the determination of the equilibrium density gy. In fact,
ov(x)dx is the unique minimizer of a weighted energy functional and it is uniquely
determined by the following Euler-Lagrange conditions:

Ay (r) =0 Vrely

Moreover, since supp(oy) = [—1,1], we have for all |z| > 1

/ log | — slov(s) < log(2]]) .

Hence, if the potential V' (z) satisfies the condition (A.1), then $y (z) > nlog |z|+ § —log 2
for all |z| > B. In fact, choosing a larger constant B if necessary, we can suppose that
Hy(z) > mo%gm. By formula (A.4), this implies that there exists C > 0 so that for all
|z| > B,

|y (z)] < \/C/2 e Nnloslel/2, (A.5)

Using [13, formula 1.59] instead, we can show that the estimate (A.5) holds for the

function ®5_; as well. By formula (3.31), this implies that for all |z| > B,

’2
e—Nn log |z| )

2 _ N1 |<I)N71(y)|2 + |(I)N(y)

Kw
| N(%y)’ N |x—y|2

Hence, since | P x|l 2 = [[Pn-1|lz2 = 1, we obtain for all |z| > B,

/ (@ — y) K (2, y)|*dy < CIN=LemNuloslal, (A.6)
R YN
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’

On the other hand, by assumptions, we have for all |y| < |z

’h(fv) — h(y)
-y

‘ <1 >B sup{h'(t) Dt < \;1:|}
< Q|x|n]l|z\>B

According to formula (3.29) and (A.6), we obtain

- 1 » 2
Var[Zwh] = 5 [ @) = B |15 (o) Pdady
Q2 n w 2
<5 |z [? [(z = y) K (z, )| dy | da
R\[-B,B] R
oo

<cErIN-t / a2re= Nnlos(®) go. (A.7)

N YN JB
Because of the asymptotics (3.27), C := CQ? sup {M}an < oo and this completes

NeN 1IN

the proof. O

Proof of proposition A.1. Let A > B and x € C* (R4 — [0,1]) such that —x’ € [0,1] and

() 1 ifz<B
T) = .
X 0 ifz>A

We decompose h = f + g where f = xh has compact support and g = (1 — x)h, then one
has
Var [Eyh] < 2 (Var [En f] + Var [Eng]) . (A.8)

First, since g(z) = 0 for all [z| < B and |¢'(z)| < |h(z)[ + |h'(z)|, by assumptions there
exists a constant @ so that |¢/(z)| < Q|z|**! for all |z| > 1. Then, by lemma A.3,

lim sup Var [ENg] =0. (A.9)

N —oc0

Next, we will show that the function f satisfies the condition (H.2). By definition, one

h
» ﬂm—f@w<‘mm—h@>

Tr—y r—y
Hence, using the properties of the cutoff function y, one has

rT—y

) + iy [ M=,

WP\ﬂ@_fQWS sup {|W'(1)] + [(t)]}.
ly|<|z| r—y [t|<A+1
|z|<A+1

’

‘f(x)—f(y)‘ < PWIxty) _J0 if Jy] > A
-y T o Jz—yl T \sup{|n(t)|: |t| <A} else

On the other hand, if |z| > A+ 1, for all |y| < |z

Hence, there exists L > 0 so that
f@) — fly
wpﬂ()():MSMI—L,
z€R r—y
and, by symmetry, the function f satisfies the condition (H.2). Moreover, by lemma A.2,
f € H'/2(R) and by proposition 3.9, this implies that

lim sup Var [Ey f] < 8%(f)2. (A.10)

N —o0
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Combining the estimates (A.8-A.10), we conclude that
lim sup Var [Exh] < 163(f)%.

N—oc0

It completes the proof since ¥(f) = %(h) because h(z) = f(z) for all |z| < 1. O

Proposition A.1 is used in [31] to give a new proof of the CLT (1.7). Moreover, for
general one-cut potential, theorem A.4 is to the author’s knowledge up to now valid for
the most general class of test functions.

Theorem A.4. Let V : R — R be a real-analytic function which satisfies the condition
(A.1) and such that Jy = (—1,1). If (A1,...,Ay) denote the eigenvalues of a random
matrix distributed according to PY,, then for any f € C'(R) such that there exists
Q,n > 0 so that |f'(z)| < Q|z|™ for all |x| > 1, one has

N
> fw) —E
k=1

N
kz_:lf(m)] = N(O.2(H)?). (A.11)

The proof relies on the following approximation result:
Lemma A.~5 ([48], Lemma 2.1). Let F(R) be a vector space of functions equipped with a
seminorm ¥ and let 2y be a sequence of point processes on R such that for all f € F(R),

limsup Var [Ex f] < CZ(f)2.

N—oc0

If there exists a subspace X which is dense in §(R) such that for all g € X%,
Eng —E[Eng] = N(0,%(g)?), (A.12)

where X(g) < Y(g), then the CLT (A.12) holds as well for all test function f € F(R).

The formulation is slightly more general than in [48] but the proof which is based on
the characteristic function method and Lévy’s theorem is exactly the same.

Proof of theorem A.4. Let
FR)={feC'(R):3n,Q,C >0sothat |f(z) < C+Qlz|["}.

It is not difficult to check that the functional %, given by (A.3) defines a seminorm on F(R)
and, by using Weierstrass approximation theorem, to check that real-valued polynomials
are dense in F(R). Now, if (1.7) holds for any polynomials (this follows e.g. by [31,
Theorem 2.6]), the estimate (A.2) combined with lemma A.5 implies that the CLT must
hold for all test functions in the class F(R). O

Remark A.6. For the GUE kernel, using Cramér’s inequality, ||¢x||-c < 1 forall k£ > 0, so
that

’K](\E,UE(a:,y)’ <N, Vz,y € R.

Moreover, by Theorem 5.2.3 in [40], for any ¢ > 0 there exists 5,C > 0 so that

2
KGVE(z,2) < CNe PN forall |z| > 1 + e. Hence, by the Cauchy-Schwartz inequality,
we obtain forall || > 1+ eandy € R,

KU ()| < K§VR(y, ) KSR (@, )

< CN2e=BN2*,

This implies that proposition A.1 and the CLT (A.11) hold for any test function h(x) =
o (el*I") with 0 < o < 2 and such that there exists 0 < § < 1 and L > 0 so that

T—>00

sup{‘h(x)_h(y)':|y|§|x|, 15<|$|<1+5}§L.
r—=yYy
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