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Abstract

A random polynomial is a polynomial whose coefficients are random variables. A
major task in the theory of random polynomials is to examine how the real roots are
distributed and correlated in situations where the degree of the polynomial is large. In
this dissertation, we investigate two classes of random polynomials that have piqued
the interest of researchers in probability theory and mathematical physics: elliptic
polynomials and generalized Kac polynomials.

Regarding elliptic polynomials, we obtain asymptotic expansions for the variances
of the number of real roots on intervals whose endpoints may vary based on the
polynomial’s degree. Additionally, we provide sharp estimates for the cumulants of
these quantities. As applications, we can determine intervals on which the number of
real roots satisfies a central limit theorem and a strong law of large numbers.

Our next objective is to compute the precise leading asymptotics of the variance
of the number of real roots for generalized Kac polynomials whose coefficients have
polynomial asymptotics. Examples of this class of random polynomials include Kac
polynomials, hyperbolic polynomials, and any linear combinations of their derivatives.
Before our work, such variance asymptotics had only been established for the Kac
polynomials in the 1970s, thanks to Maslova’s influential contribution. Our proof
relies on novel asymptotic estimates for the real roots’ two-point correlation function,
which exposes geometric features in the distribution of real roots for these random
polynomials. As a corollary, we establish asymptotic normality for the number of real
roots of these random polynomials, extending and enhancing a related result of O.
Nguyen and V. Vu.
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Chapter 1

Introduction

1.1 Real roots of random polynomials

Random polynomials, so simple and innocent at first sight but difficult to understand,
have attracted generations of mathematicians. Apart from being of interest from a
probabilistic viewpoint, random polynomials arise naturally and have applications in
various fields of physics, engineering, and economics. Random polynomials serve as a
basic model for the eigenfunctions of chaotic quantum systems [15, 16]. We can also
find their use in filtering theory, statistical communication theory, and the analysis
of capital and investment in mathematical economics [10].

Let n be a positive integer, po, ..., pn, be deterministic polynomials, and let &g, ..., &,
be independent random variables. The linear combination

Pu(x) := Zﬁjpj(f)

is an example of a random polynomial. If we normalize §; so that Var[¢;] = 1, then
different definitions of p;(z) give rise to various classes of random polynomials. Some
classes of random polynomials that are objects of much interest in probability theory
and have attracted research attention in mathematical physics include

1. elliptic polynomials (or binomial polynomials) in which p;(z) = 4/ (7;) 27,

2. Kac polynomials in which p;(z) = 27, and more generally, generalized Kac
polynomials in which p;(x) = ¢;27 with ¢; having power growth;

3. Weyl polynomials (or flat polynomials) in which p,(z) = ﬁxj;

4. orthogonal polynomials in which p;(x) form a system of orthonormal polyno-
mials with respect to a fixed compactly supported measure; and

5. trigonometric polynomials in which p;(z) are trigonometric polynomials.



For any subset I of R, where I may depend on n, we denote by N, (/) the number
of real roots of P,(x) in I (counting multiplicity). In particular, N,(R) is the total
number of real roots. These are random variables taking values in {0, 1,...,n}, and
a central research direction in the theory of random polynomials is to characterize
their statistics when n is large [69].

Most earlier studies about real roots of random polynomials focused on computing the
average value for N, (R) for the Kac polynomials, starting from Bloch and Pdlya [14],
with seminal contributions of Littlewood and Offord [49, 50, 51], Kac [43, 44], Ibrag-
imov and Maslova [38, 39, 40, 41]. Many classical results with numerous references
related to the subject are given in the books by Bharucha-Reid and Sambandham
[10] and by Farahmand [32]. We refer the reader to the articles [69, 27] for more
comprehensive literature reviews.

When ¢; are independent standard normal random variables, Kac [43] derived an
exact formula for E[N, (R)], nowadays known as the Kac-Rice formula, and showed
that

E[N,(R)] = %logn + o(logn).

An elementary geometric derivation of the Kac-Rice formula was provided by Edelman
and Kostlan [30], who showed that E[N,,(R)] is simply the length of the moment curve
x = (po(x), ..., pn(x)) projected onto the surface of the unit sphere, divided by 7. If ¢;
are not Gaussian, the key ingredient is the universality method, whose general idea is
to reduce the problem of calculating the distribution of the roots and the interaction
between them to the case where ; are Gaussian (see Nguyen and Vu [59], Tao and Vu
[69]). By now, we can determine E[N,,(R)] for many classes of random polynomials,
with various choices for p;(z) and under very general assumptions for §; (see Do [22],
Do, H. Nguyen and Vu [25], Do, O. Nguyen and Vu [27, 28], Nguyen and Vu [59], and
the references given there).

Estimating the variance Var[N,,(R)], however, has proved to be a much more difficult
task, and it is apparent that this problem still awaits rigorous treatment. Despite a
large number of prior studies, only a few are about Var[N,,(R)]. For Kac polynomials,
Maslova [54] proved that if P({; = 0}) = 0, E[§;] = 0, and EJ[|§;|*™] < oo for some

€ > 0, then

Var|N, (R)] = F (1 - 3) 4 0(1)} log n.

™ ™

While the condition P({{; = 0}) = 0 has been removed by O. Nguyen and V. Vu
[60], there has been no other result of this type for other generalized Kac polynomials
(even for the Gaussian setting when ¢; are all Gaussian). Beyond Kac polynomials,



examining the asymptotics of Var[N,,(R)] for other models of random polynomials
has been extensively considered since the 1990s and has become an active direction
of research in recent years. Thanks to the Kac-Rice formula and the universality
method, the leading asymptotics of the variance of the real roots were established
for elliptic polynomials (Bleher and Di [11], Dalmao [18]), Weyl polynomials (Do and
Vu [29], Schehr and Majumdar [66]), orthogonal polynomials (Lubinsky and Pritsker
[52, 53]), and for trigonometric polynomials (Bally, Caramellino, and Poly [9], Do, H.
Nguyen and O. Nguyen [23]|, Granville and Wigman [37]). The important point to
note here is that most works focus on the case where ¢; are all Gaussian and that the
second terms in the variance asymptotics for these random models are still unknown.
This dissertation was intended as an attempt to find the true nature of the error term
in the asymptotic estimates for the variance of the number of real roots.

Establishing the limiting law of N, (R) is a more challenging problem. We say that
N, (R) satisfies the central limit theorem (CLT for short) if we have the following
convergence in distribution:

N, (R) — E[N,(R)]
Var [N, (R)]

4 N(0,1) as n— oo,

where AV/(0, 1) denotes the standard normal distribution. In 1974, Maslova [55] proved
that the number of real roots of Kac polynomials satisfies the CLT. Almost forty years
after the publication of Maslova’s result, CLTs have been established for other classes
of random polynomials. The CLT for Gaussian Qualls’ trigonometric polynomials
was first proved by Granville and Wigman [37], and subsequently by Azais and Leén
6] via different methods. Azais, Dalmao, and Leén [5] extended this result to classical
trigonometric polynomials. Dalmao [18] did the same for elliptic polynomials, and
his result was recently generalized by Ancona and Letendre [1] by the method of
moments. The main tool used in [5], [6], and [18] is an L? expansion of the number of
real roots. CLTs for Weyl polynomials and Weyl series were obtained by Do and Vu
[29], using the cumulant convergence theorem. In 2022, Nguyen and Vu [60] proved
the CLT for generalized Kac polynomials. The proof of Nguyen and Vu has adapted
the universality method and the argument in Maslova [55], which is to approximate
the number of real roots by a sum of independent random variables. Recently, Do et
al. [24] used the method of Wiener chaos and proved the CLT for random orthogonal
polynomials. We emphasize that most of these works deal with the CLT for the
number of real roots in a fixed interval. It is of interest to know whether the CLT
holds for the number of real roots in an interval whose endpoints depend on the degree
of the polynomial.



In this dissertation, we focus on two specific classes of random polynomials that have
been studied for a long time: elliptic polynomials and generalized Kac polynomials.
More precisely, we study the correlations between the real roots of such polynomials.
As applications, we obtain various statistical properties for the number of real roots.
Namely, for elliptic polynomials, we aim to find

« a complete asymptotic expansion for the variance of the number N, (a,b) of real
roots in an arbitrary interval (a,b), where a and b may depend on n;

o sharp estimates for the cumulants sx[V,,(a, b)] and central moments p [N, (a, b)];
and

« sufficient conditions on the interval (a, b) under which N, (a, b) satisfies a central
limit theorem and a strong law of large numbers.

For generalized Kac polynomials, we establish the leading asymptotics of Var|[N,,(R)].
As a consequence, we extend the asymptotic normality result for N, (R) of O. Nguyen
and V. Vu in [60, Theorem 1.2 and Lemma 1.3] to new random polynomials in the
generalized Kac regime.

1.2 Correlation functions

In this section, we recall the notion of correlation functions, truncated correlation
functions, and their applications (see, e.g., Do and Vu [29], Nazarov and Sodin [56]).

Let Z denote a random point process on R. For example, we can take Z to be the set
of real roots of a random polynomial. For k& > 1, the function p; : R* — R is called
the k-point correlation function of Z if, for any compactly supported C* function
f:RF = R, it holds that

E Z f(z1y ey 2k) = flzr, oy xp) pe(T1, .oy g )day - - - day,,
Rk

(21,-2k)

where the sum is taken over all possible ordered k-tuples of different elements in Z. So
if (24)aer is a labeling of elements of Z, then we are summing over all (z4,,- .., 20, )
where (ay,...,ax) € I* such that o; # «; if @ # j. The correlation function py
is symmetric, and the definition does not depend on the choice of labeling. This
implies that pj is locally integrable on R¥. If there is ¢ > 0 such that p is locally
L'*¢ integrable, then by a simple approximation argument, it follows that the above



equality holds when f is only bounded and compactly supported. In particular, for
every interval I C R and N(I) = |Z N 1], it holds that

E[N(I)(N(I) —1)...(N(I) - k+1)] = /I pu(@1, ... zp)day .. . doy,.

We denote by II(k) the collection of all unordered partitions of the set {1,2,...,k}
into disjoint nonempty blocks and by II(k, j) the collection of all unordered partitions
of the set {1,2,...,k} into j disjoint nonempty blocks. For ~ € II(k,j), we denote
the blocks by {71, 72, ...,7;} with an arbitrarily chosen enumeration, and denote the
lengths of the blocks by ; = ||, for 1 <i < j. lf x = (21, ...,x) and v; C {1, ..., k},
let 2., denote (;);e,. The function p{ defined by the formula

k
Z ] 1]_1 Z ph(a"%)”'plj(z%‘)
J=1 v€Ell(k,j)

is said to be the k-point truncated correlation function of Z (see, e.g., Nazarov and
Sodin [56]). We see at once that

PlT(xl) = pi(21), P2T(9517$2) = pa(x1, 22) — pr(21)p1(2),

and so on.

The cumulants s, [N ()] of the random variable N (1) is defined by the formal equation

log E[e?M )] = Z M)\k.

et k!
In particular, _
SIN(] = S 1ogBD]| = BN (1)
and
LIV = 5 10 B0 = BN~ (BIN(D)? = Var(N(D)]

Lemma 1.1. For each k > 1, let pl denote the k-point truncated correlation function
of Z. For every interval I C R and N(I) = |Z N 1|, it holds that

= > [ iyie)d, (1)
ver(k) 71"



where |7y| is the number of blocks in the partition v and dx., is the Lebesque measure
on 11,

For the proofs, we refer the reader to Do and Vu [29, Appendix B], in which a general
version of Lemma 1.1 was proved. Moreover, a complex variant of Lemma 1.1 was
earlier considered by Nazarov and Sodin [56, Claim 4.3].

One should point out that the correlation functions of a general point process Z do
not always exist. When Z is the set of real roots of a smooth Gaussian process, the
existence of the correlation functions is a consequence of the Kac-Rice formula, which
will be recalled below.

1.3 The Kac-Rice formula

Let G = {G(x),x € I}, I an interval on the real line, be a non-degenerate, centered
Gaussian process having C*! paths. Let p;, be the k-point correlation function of the
real roots of G and let N(I) denote the number of real roots in I. The Kac-Rice
formula asserts that (see, e.g., [8, Chapter 3]) for pairwise different 1, ..., xy,

pre(x1, .y xy) = Bl|G' (1) - - G'(x1)] | G(z1) =0, ..., G(x) = 0]

(1.2)
X pG(ml) ..... G(:Ek)(07 "'70)7

where pa(a,).... () 1S @ joint distribution density of the vector (G(x1), ..., G(xy)).

-----

Let r(z,y) = E[G(z)G(y)]. We normalize G so that r(z,z) = 1. Then

E[G(z)G'(x)] = E[G(y)G'(y)] =0,

BIC(2)G(0)] = 0 (.9) = ro(a, ).
BIG()G' (1)) = 5-(e.0) = ran(s.),
BIG'(0)G' ()] = () = rua,n)

Then the 1-point correlation function p; is the density of N(I), so that

E[N(I)] = / pr()d.



By (1.2),

o0

p(z) = E[|G'(2)] | G(z) = 0lpa@)(0) = / |s|D(0, s; x)ds,

—0o0

where D(t, s;x) is a joint distribution density of G(z) and G'(x),

P{a < G(x) <bje < G'(x) <d}) = /b dt /dD(t,s;x)ds.

Since G(z) and G'(x) are Gaussian, D(t, s;x) is a Gaussian distribution density with
the covariance matrix

(E[G(x)G(SC)] E[G(ﬂi)G'(%’)]> _ (1 0 )
E[G(x)G'(x)] E[G'(z)G'(z)] 0 ry(x,x))

Therefore,

pi(x) = /°° Lexp(— ﬁ;x})ds = %\/m

—oo 2m\/1T11 (T, )

Next, we show that the 2-point correlation function py(z,y) is given by

pa(x,y) = % (\/ 1 —0%(z,y) + §(z,y) arcsin 5(x,y)) M (1.3)

1- 7”2(2773/)’

where

o(x,y) == \/ <7’11(x,x) - %) (m(y, y) — %)

7(z, y)rio(z, y)roi (=, y)}
1 _T2<‘T?y) '

and

S i= 7 [rulo) +

o(z,y)
Indeed, using (1.2) we get

pa(w,y) = E[|¢'(2)E (y)| | G(2) = 0, G(y) = Olpa),cn) (0, 0),
where paa),a(y) is the joint density of (G(x),G(y)), so that

1

T 070 — .
P66 (0,0) = o ——— o)




Observe that conditionally on C := {G(z) = 0,G(y) = 0}, G'(x) and G'(y) have a
joint Gaussian distribution with expectations, variances, and covariances given by the
following formulas, which can be obtained using regression formulas,

E[¢/(2) | €] = EIG/(y) | €] = 0,
Var(G'(z) | €] = (o, 2) — 10

1—r2(z,y)
Varl6 () € = rul) -
BIG'(2)G'() | €] = o) + "),

But then, computation shows that

v/ Var[G'(z) | €] Var[G'(y) | C] = o(z,y) and E[G'(2)G'(y) | €] = 6(z.y)o(z,y).

Therefore, using [48, Corollary 3.1] yields

E[|G' ()G (y)| | C] = (\/1—52xy + d(z,y) arcsin 0w, y)> o(z,y),

which implies the assertion.
For other proofs of (1.3), we refer the reader to [11, §3] and [52, Lemma 2.2].

According to Lemma 1.1, we get the following lemma.

Lemma 1.2. [t holds that
Var[N(I)] = /12 [p2(@,y) — p1(x)p1(y)] dydz + /Ipl(x)dx- (1.4)

Remark 1.3. It should be suggested that with Lemma 1.2 and thorough treatment,
we can deduce the leading asymptotics of Var[N,(R)] for all Gaussian polynomials
listed in §1.1.

Generally, the k-point correlation function py(x1, ..., xx) for pairwise different x4, ..., zy
is given by

pk(l‘ly"';xk) = /k |81 ’ Slek<0a 817"'707Sk;x17"'axk)dsl o 'd3k7
R



where D(0, s1, ..., 0, sg; o1, ..., k) is a joint distribution density of the vector

(G(x1), G (21), ..., G(xy), G'(1)).
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Chapter 2

Correlations between the real roots
of elliptic polynomials

This chapter aims to further explore the number N, (a,b) of real roots of elliptic
polynomials of degree n in an arbitrary interval (a, b), where a and b may depend on n
(see [58]). We first develop an exact and accessible formula for the variance of N, (a, b)
(Theorem 2.1) and exploit it to derive all terms in the large n asymptotic expansion
(Theorem 2.2). We then provide sharp estimates for the cumulants (Theorem 2.3) and
central moments (Corollary 2.6) of this quantity. These estimates play an important
role in determining sufficient conditions on the interval (a,b) under which N, (a,b)
satisfies a central limit theorem (Theorem 2.8) and a strong law of large numbers
(Theorem 2.9).

2.1 Introduction and main results

This chapter deals with the number of real roots of elliptic polynomials,

Po(x) = ;fj\/@ﬂ,

where §; are i.i.d. standard normal random variables. This kind of polynomial arises
when considering the quantum mechanics of a spin S system whose modulus S is
conserved (see, e.g., Bogomolny, Bohias, and Lebceuf [15]). Therefore, the geometric
structure of elliptic polynomials is of significant interest for applications to quantum
chaos. In addition, such a random polynomial has been intensively studied because
of its mathematical properties (Ancona and Letendre [1], Bleher and Di [11, 12],
Dalmao [18], Flasche and Kabluchko [33], Edelman and Kostlan [30], Nguyen and Vu
[59], Schehr and Majumdar [66], Tao and Vu [69]). To illustrate, let us quote here
a sentence from [30] by Edelman and Kostlan: “This particular random polynomial
is probably the more natural definition of a random polynomial”. In the literature,
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elliptic polynomials are sometimes called SO(2) random polynomials because their
k-point joint probability distribution of real roots is SO(2)-invariant for all £ > 1
(see Bleher and Di [11] for more details).

In 1995, Edelman and Kostlan [30] showed that the expected number E[N,(a,b)] is
given by

E[N,(a,b)] = 1 b ﬂd = l\/ﬁ(a:rctanb — arctana). (2.1)

T =

7 ), 1+ s
In 1997, Bleher and Di [11] obtained the leading term in the large n expansion of the
variance Var[N,(a,b)], where a and b are fixed. Namely, let

e 521 — 52 —e ) 1—e — g%
1 — 6—32 _ 826_52 ’ 70(8) = (1 _ 6—52)3/2 ’

fo(s) = (\/1 — 02(s) + do(s) arcsin 50(3)) Yo(s) — 1.

It was shown in [11, §6] that

50(8) =

and

Var[N,(a,b)] = (1 + ko + o(1))E[N,(a,b)] as n — oo, (2.2)

where
oy = %/0 fols)ds (2.3)

and (1 + ko) ~ 0.5717310486. The asymptotics for Var[N,, (R)] was also considered
by Dalmao in [18].

It is worth pointing out that for fixed a and b, (2.1) provides an exact formula for
E[N,(a,b)], whereas (2.2) gives an asymptotic bound with a worse error term o(n'/?).
To our knowledge, the true nature of the error term in Var[N,(a,b)] has not been
known. Finding the precise error in the variance asymptotics is not a trivial task, and
it is quite technical. It is apparent that this problem still awaits rigorous treatment
because it seems very difficult to improve the order of magnitude of the error term
by using all of the existing approaches. As a matter of fact, the second asymptotic
term in the variance expansion of the number of real roots for all classes of random
polynomials listed in §1.1 has never been obtained yet, which leaves plenty of room
for further improvement.

Our purpose is to solve this problem for elliptic polynomials. More generally, we
are interested in finding a complete asymptotic expansion for the variance of real
roots in the large degree limit. To this end, we first obtain an exact and accessible
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formula for Var[N,,(a, b)] which can be used to derive the precise error in the variance
asymptotics. To formulate our results, we introduce the functions

._ o\ _ny2 (1 + 52)[1 —(1+ 82)_"] — ns?
An(s) = (1 +s ) / 1_ (1 + 82)_n _ n82(1 + SQ)_n7
1—(1+ §%)™" — ns?(1 4 s2)"

I'y(s) == M= (14 52) "] ,

F.(s):= (\/ 1 —62%(s) +d(s) arcsin5(s)) Lo(s) — 1,

and the integrals

9 pvilatad) p
0

1+s2/n 7

Lo(a,b) = 2 (Ve By (s/v/m)
G0 = 0 1+s?/n

Vnarctan(s/v/n)ds,

where «a(a,b) := (b —a)/(1 + ab), for —oco < a,b < co. We will write K,, and L,
instead of K, (a,b) and L, (a,b), respectively, if v/n|a(a,b)| is replaced by oco.

Theorem 2.1 (Exact formulas for the variances).
1. If a(a,b) > 0, then

Var[N,(a,b)] = (1 + K,(a,b))E[N,(a,b)] — L,(a,b). (2.4)

2. For a(a,b) =0, one has (a,b) =R and

Var[N,(R)] = (1 + K,)E[N,(R)]. (2.5)

3. Otherwise, when a(a,b) < 0, it holds that

Var([N,(a,b)] = (1 + K,)E[N,(a, )]

+ (K, — Ku(a,b)) (E[No(a,b)] — v/n) — La(a,b). (26)
With Theorem 2.1 and delicate analytical tools, we can establish precise asymptotics
for the variance Var[N,(a,b)]. The advantage of using Theorem 2.1 lies in the fact
that we can handle the case where the interval (a,b) depends on n. In particular, we
show that Var[N,(a, b)] admits a complete asymptotic expansion provided that (a, b)
does not shrink too rapidly as n — oo.
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Theorem 2.2 (Asymptotic expansions for the variances). Write o, = v/na(a,b).

1. Assume first that |a,| — 00 as n — oo. Let

2 1
i - {an +3 og]an|J ’ 2.7)
logn

where |-| denotes the integer part. Then

Var[N,(a,b)] = (1 + Z @> E[N,(a,b)] — Z L O(ateh),  (2.8)

in which Ky and ly are real constants independent of n, a, and b. In particular,
Ko 1s defined as in (2.3) and

2 [0.9]
by = —2/ sfo(s)ds.
™ Jo

Consequently, if a/logn — oo as n — oo, then Var[N,(a,b)] admits a full
asymptotic expansion of the form

Var[N,(a,b)] ~ (1 +y %) E[N,(a,0)] = Y % (2.9)
k=0 k=0

2. Assume now that |a,| = O(1) as n — oo. If a,, = ¢ > 0, then

nk nk’

Var|[N,(a,b)] ~ (1 + Z Rc’k> E[N,(a,b)] — Z e (2.10)

in which k. and {. are real constants. In particular,

2 [° 2 [¢
Keo = —/ fo(s)ds and (l.o= —2/ sfo(s)ds.
s 0 i 0

For o, = —c < 0, we have
oo K
Var[N,(a,b)] ~ (1 + ,; H) E[N,(a,b)]

! N (2.11)
R — Rek \/ﬁ C gc,k
- (Z n—> S aretan = =)

k=0
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3. Finally, assume that o, = o(1) as n — co. If a,, > 0, then

1 1 1 5 a 2 at
Var[Nn(a, b)] = ;an — Pai + Eai — E; + ﬁ? + O(ai) (2.12)

If o, <0, then

dn 3 Tn
Kk 2 oy Kk
Var|N,(a,b)] = (1 + ;) Vit (% - %) P

k=0 k=0 (2.13)
1 1, 1 5, 1o 2 al
—q, — —a? — —ad - —— — 4+ O(|anl?),
+ 7ra 72" 127 " Adwon 32 +O(janl")

where

1 5log|ay 4log ||
= |z————| and r,:=|—"-"—"|.
2 logn logn

If, in addition, r, — oo as n — oo, then

Var[N,(a, b)] ~ <1 + i %) NG (2.14)

In particular, Var[N, (R)] has a full asymptotic expansion of the form
0o K
Var|N, (R)] ~ (1 + ; ﬁ> V. (2.15)

The proof of Theorem 2.1 is given in §2.2. In §2.3, we derive asymptotic expansions of
K, (a,b) and L, (a,b) and use them to prove Theorem 2.2. The definitions of ry, K,
Uk, and (. are also given in §2.3, along with some detailed numerical computations
(see Table 2.1).

Our next goal is to find the asymptotics of the cumulants si[N,(a, b)].

Theorem 2.3 (Asymptotics of the cumulants). For each positive integer k, there
exists a real constant Py, independent of n, a, and b, such that

sk[Nn(a,b)] = BrE[N,(a,b)] + O(1) as n — oc. (2.16)

Remark 2.4. Since s1[N,(a,b)] = E[N,(a,b)], (2.16) is trivial when & = 1, with
f1 = 1. Using Theorem 2.2 and so[N,,(a,b)] = Var[N,(a,b)], we see that (2.16) holds
for k = 2, with 5 = 1 + k. It should be mentioned that when studying the gap
probabilities for elliptic polynomials, Schehr and Majumdar [66, Appendix E| proved
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that
s3[Nn(a,b)] ~ BsE[N,(a,b)] as n — oo,

under the assumptions that (5 is well-defined and that E[N,,(a,b)] ~ /n in the large
n limit. They expected a similar mechanism to hold for higher values of k (see [66,
Equation 93]). Accordingly, our theorem provides a fuller treatment.

Remark 2.5. The error term in (2.16) is only O(1), which is best possible, as shown
in Theorem 2.2 for the case k = 2. Recently, Gass [34] also computed the cumulant
asymptotics for random models with rapidly decreasing covariance functions. Gass’s
method refines the recent approach by Ancona and Letendre [1, 2], where it has been
proved that the k-th central moment, when properly rescaled, converges towards the
k-th moment of a Gaussian random variable. As a matter of fact, the methods in
these works cannot lead to the true nature of the error term in si[N,(a,b)]. Further-
more, it should be noted that the combinatorics of cumulants is a bit more accurate
than the method of moments since the asymptotics of cumulants allow us to recover
the asymptotics of moments. Indeed, we can exploit Theorem 2.3 to deduce the
asymptotics of the central moments j; [N, (a, b)] as follows.

Corollary 2.6 (Asymptotics of the central moments). Fiz k > 1. Asn — oo, it
holds that

(2K)'55

110k (E[Ny(a,b)))" + O((E[N,(a,b)])*) (2.17)

pok[Nn(a, )] =

and

(2k + 1)1y B3

(k —1)12+—13 (E[Na(a, b)])k + O((E[N,(a, b)])k_l). (2.18)

par+1[Nn(a, b)] =

Remark 2.7. The asymptotics of the central moments of N,(R) in the large n limit
were earlier studied by Ancona and Letendre [1] (see [2] for more general settings).
They showed that, as n — oo,

[N (R)] = [N (0, 1)] 80"+ O(n* D 1ogk (), (2.19)

where [N (0,1)], for k& > 1, are the moments of the standard normal distribution.
Since pg+1[N(0,1)] = 0, formula (2.19) does not imply the leading asymptotics of
tok+1[Np(R)]. Thus, our results in Corollary 2.6 not only fill this gap but also offer
an improvement of (2.19), as our error terms are only O(n(l#/2=1/2),

The proofs of Theorem 2.3 and Corollary 2.6 are given in §2.5 and §2.6, respectively.
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To derive our results, in §2.4, we provide a detailed exposition of the correlation and
truncated correlation functions of the real roots for elliptic polynomials.

Finally, we consider the limiting law of N, (a,b). In 2015, Dalmao [18] proved that
N, (R) satisfies the CLT. The proof of Dalmao used the Wiener-Ité expansion of
the standardized number of real roots and the fourth-moment theorem. In 2021,
Ancona and Letendre [1] recovered Dalmao’s CLT by the method of moments. They
also proved a strong law of large numbers for N, (R). In this dissertation, via a
different method, we examine a more general framework in which we propose sufficient
conditions on (a,b) under which N, (a,b) satisfies the CLT and a strong law of large
numbers. Roughly speaking, it is required that the interval (a,b) does not shrink too
rapidly as n — oc.

Theorem 2.8 (Central limit theorem). Let oy, be defined as in Theorem 2.2. If either
an, <0 or o, = 00 as n — 0o, then N,(a,b) satisfies the CLT.

Theorem 2.9 (Strong law of large numbers). If either a, < 0 or Y o2 1/ak < 0o

for some k > 0, then
Nn(a7 b) a.s.

> 1 .
BN, (a,b)] as n — oo

Theorem 2.8 follows from applying Theorem 2.3 and the cumulant convergence the-
orem given by Janson [42, Theorem 1] (see Proposition 2.26), while Theorem 2.9
follows from Corollary 2.6 by a Borel-Cantelli type argument.

Remark 2.10. Similar considerations may apply to the linear statistics N, (¢) defined
by

IEZn

where Z,, is the real zero set of an elliptic polynomial of degree n and ¢ satisfies
appropriate assumptions. Note that N, (¢) reduces to N,(a,b) if we take ¢(z) =
1(a5)(7), the indicator function of the interval (a,b).

Remark 2.11. We conclude this section with some suggestions for further work.

First, it follows from (2.1) that, for the Gaussian case, E[N,(R)] = \/n exactly for
all n. In [12], among other results, Bleher and Di extended this result to the non-
Gaussian setting.

Proposition 2.12 ([12]). Let &; be i.i.d. random wvariables with mean zero and
variance one. Assume furthermore that for some c¢,C' > 0, the characteristic function
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©(s) of & satisfies

1 d7ip(s) C ,
< , =1,2 R.
Then, as n — 0o,
E[N,(R)] = v/ + o(n'/?). (2.20)

The same result with the assumption on ¢(s) being removed was obtained in a recent
work of Flasche and Kabluchko [33]. In [69, Theorem 5.6], Tao and Vu showed that the
same result holds when the random variables §; are only required to be independent
with mean zero, variance one, and finite (24¢)-moments. A more quantitative version
of (2.20) was recently given by Nguyen and Vu [59, Corollary 6.4]:

E[N,(R)] = vn +O(n'* %), d>0.

By (2.2), we see that for the Gaussian case,
Var|[N,(R)] = (1 + ko)vn + o(n*?) as n — oo. (2.21)

One may ask whether (2.21) is still true if ¢; are only required to be independent
with mean zero, variance one, and finite (2 + €)-moments. More generally, it would
be desirable to extend the results of this dissertation to the non-Gaussian setting.

Second, it might be interesting to extend the above results to the number of real zeros
of a square system P = (Py,..., P,) of m polynomial equations in m variables with
common degree n > 1,

Pyx) = Z wj(.g)xj :

lil<n

where

® J = (]177]m) € N™ and ’Jl = Z;gn:ljk’

. wy) = wj(-?“jm eR, ¢=1,....,m, |j| <n, and the coefficients wy)

dent centered normally distributed random variables with variances

Varfw!] = <n) - !

are indepen-

e = (21,...,7,) and 2 = [}, ).
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Such a system, also known as a Kostlan-Shub-Smale system, was first introduced and
studied by Kostlan [45], and subsequently developed by Armentano et al.[3, 4], Azais
and Wschebor [7], Bleher and Di [12], Edelman and Kostlan [30], Shub and Smale
[67], Wschebor [72]. Accordingly, we hope that the concepts and techniques of this
dissertation may stimulate further research in this fascinating area.

2.2 Exact formulas for the variances

This section deals with the proof of Theorem 2.1. Let us now apply Lemma 1.2 to
G = {P.(x) : x € (a,b)}, where P,(x) are elliptic polynomials. Using the binomial
theorem we see that the normalized correlator of elliptic polynomials is given by

AL B )
\/Var[P,(z)] Var[P,(y)] /(14 22)"(1+y?)"

r(z,y) =

A direct computation now shows that
(y —x) (z —y)
, roi(z,y) = nr(x, ,
e repre SRS I LS pnpn gy
1 n(x —y)? )

(1+zy)?2 (14 2y)2(1 + 22)(1 + y?)

rlO(xv y) = TL’I“(QT, y) (

rule) = )

Using a(z,y) = (y — x)/(1 + xy) and (1 +2?)(1+¢°) = (1 + 2y)* + (z — y)*, we can
write (1.3) in the form

1 n
2

(1 + :):2)(1 + y2) (Fn(a(%y)) - 1).

pg(l', y) =

Together with
1 n

pi(z)p1(y) = oy TR

we deduce from (1.4) that
Var[N,(a,b)] = I,2(a,b) + E[N,(a,b)], (2.22)

where

I, 2(a,b) / / +:1:2 T )Fn(a(x,y))dydx. (2.23)

The proof of Theorem 2.1 now falls naturally into three following lemmas.
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Lemma 2.13. If a(a,b) > 0, then
I,2(a,b) = K,(a,b)E[N,(a,b)] — L,(a,b). (2.24)
This gives (2.4) when substituted in (2.22).

Proof. The condition a(a,b) > 0 implies ab > —1. Thus, 1+ zy = 0 has no solutions
n (a,b) x (a, b) Fix = € (a,b) and make the change of variables s = y/na(x,y) for
the integral f %dy we see that

x (Vb B
Lo(a,b) = b y/nd / Fa(s/vn)

7'('2 a 1+£E2 Vna(z,a) 1+82/n
By Fubini’s Theorem, arctan a(s/+/n,a) = arctan a — arctan(s//n), and (2.1),

? V/ndz /0 Fals/vn) /0 Fu(s/vn) S/ Vndx
1+I2 vno(z,a) 1+S2/TL vna(b,a) 1+ s? /Tl a(s/\/ﬁ,a)l—i_gjz

a
2 2

= 5 K@, ))E[N,(a,b)] = 5 Lu(a,b).
Similarly,
b ndx [V (s/\/_) 7T2 2
—K, E|N, ——L .
/a 1 + .TQ /(; 1 + 82/71 9 n(&, b) [ n(@, b)] 9 n(aa b)
Combining these we obtain (2.24) as required. ]

Lemma 2.14. Equation (2.5) follows from the fact that
I,2(R) = K,\/n. (2.25)

Proof. Tt follows from (2.23) that

/ / (1+ x2 (1 —i-)y) )dy' (2.26)

Fix 2 € (—00,0) and substitute s = /na(z,y), we see that

/ / 1+x2 1—|—y /1+x2 _ool(jé;;;) gl{n.
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Similarly,
(1+ a72 1 —I— y?) 2
Substituting the results just obtained into (2.26) yields (2.25) as claimed. O

Lemma 2.15. If a(a,b) <0, then
I,2(a,b) = K,E[N,(a,b)] + (K, — Kn(a,b)) (E[N,(a,b)] — v/n) — Ly(a,b), (2.27)

which implies (2.6) when combined with (2.22).

Proof. Write

“Ve nde [TV L (a(z,y
Y
L[ e [P Jifa(y)
7r2 L+a? ) ), 1+ Y
—l/a d b Fn
L[ [ (),

—1/b L+ a2 a 1+y2
ndx [~V /nE,(alx,
+_/ \/_2/ vn ((Qy))dy
1/a1+1' 1+y

L (" Vnde [ ﬁFn(@(x,y))dy

+_
71/a1+x —1/z 1+y2

We can now proceed analogously to the proof of Lemma 2.13. Using the substitution
s = v/na(z,y), Fubini’s Theorem, and the facts that

arctan y — arctan x if 142y >0,
arctan o(z,y) = < arctany — arctanz — 7 if 142y <0 and y > 0,
arctany — arctanx +7 if 1+2y<0andy <0,

and
+r/2 it x>0,

arctan x + arctan(1/z) =
—r/2 if x <0,
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we conclude that

Faa,) = (Kot Ko(—1/a,D)(BIN, (0,5)] — v/1/2) — 5 La(~1/a, )
45Ky~ Ko D) (BN, (@, )] — Vi) + 5(E — Lo, b)
\é_ Ky — Kn(—1/a,0)(E[No(a,b)] — v/2) — L + Ln(—1/a,b)
45Ky — K D) (BN, (@ )] — Vi) + 5(L — Lua,b)
+ 5 (Kt Ko(=1/a,0)) (BIN(a, D] — Vi1/2) — 2 L(~1/a.b)
— KLE[N, (a,)] + (K, — K (a,b) (E[Nu(,5)] — vit) — Lu(a, b),
which gives (2.27). 0

2.3 Asymptotic expansions for the variances

This section provides a detailed proof of Theorem 2.2. Let us first mention some
lemmas that will be imperative to the proof. Note that Theorem 2.1 allows us to derive
the large n expansion of Var[N,(a,b)] using that of K, (a,b) and L, (a,b). To expand
K,(a,b) and L,(a,b), we first show that Fff/;/f and F;‘ +Z/2‘/f)\/ﬁarctan(s/ Vv/n) can
be transformed into series of terms which are powers of 1/n.

Lemma 2.16. Given 0 < ¢, < y/n, one has

8/\/_ i Jils) uniformly for s € [0, ¢,], (2.28)

1+ s2/n —
in which fr(s) have continuous extensions to [0,00) such that, as s — 0,

—14+2s+0(s*) if k=0,

fi(s)=q —%s+ s>+ 0(s*) if k=1, (2.29)
O(Sg) Zf k Z 27
and, as s — 00,
1 2 2
fr(s) = 2k+1k'54k+4675 +O(s* e, k>0. (2.30)

Proof. The proof will be divided into four steps.
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Step 1. Expand A, (s//n).

Observe that

TR+ (1452 /n) 7 = s

Anls/vm) = (1 * Z) [— (1 +s)(1+s2/n) "

If s € [0,¢,], then s?/n < ¢ /n < 1. Hence, for any ¢ > 0,

 au(s) 1

AR uniformly for s € [0, ¢,],
)

—cnlog(l+ s*/n) = —cs* + ¢

k=1

in which g (s) = (—s?)*"k!/(k + 1). But then
)T 1+§ ec’“ (2.31)
n ’ '

Cer(s) = 3 D2 Brin(s), o s (5) (232

where

with By, ; denoting the exponential partial Bell polynomials (see [17, §3.3]). Explicit
formulas for these polynomials are as follows

Bk,j(ql(s),...,qk,jH(s)):Zml ' H ( r+T1+ ) (2.33)

cMp—j41°

where the sum is over all solutions in non-negative integers of the equations

my+2me + -+ (k—j+ 1)my_j 1 =k,

my +mg+ -+ my_j1 = J.

Combining (2.32) with (2.33) yields

k+1

b _
Srstt 4+ O(s%72) as s — 00.

(2.34)

e okt | O(s?1) as s — 0,
ecr(s) =
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With (2.31) and a bit of work, we can write

2\ /2 ) N, > ug(s)
(Hg) (L +s2/ml— (1+82/n) ™" =82 =Y 2,

oy
k=0
in which
4 6 4
_ —52/2<1_ 2 —s2> _ 222 8 5 2 2 3s”
up(s) =e s*—e . ui(s)=e s~|—4 i s+ ,
and, for k > 2,

up(s) = e /2 [se1/o0-1(5) + (1 = s*)eropu(s)] — ¢35/ le32(s) + sesjop—1(s)] .

Notice that

up(s) = —35" + 0(s") as 50, (2.35)
—52e72 4 0(e/?) as s — oo,
wn(s) = {35 T OE) sl (2.36)
DL Ot ) as s oo
and, by (2.34), for k > 2,
O( 52k+2 as — 0,
up(s) = S 2 > ) (2:37)
_4+M84k+26—s 2 4+ O(s*e="/?) as s — o0.

For s € (0, ¢c,), one has 0 < (14 s?)(1+ s?/n)™™ < 1, and so

1 > AN
=1 1 2ym (14 22
1—(14s?)(14s?/n)™ +mZ:1< ) ( +n>
— - 2\m _—ms> - 6m7]€<8)
=1+ (1+sH)me <1+Z " )
m=1 k=1
= vi(s
— v0(3)+z l;l(k )
k=1

Clearly,




which gives

vo(s) = {

s+ 0(s77)

1+ 0(s%™)

as s —0,

as S — Q.
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(2.38)

For k > 1, vy(s) can be expressed in terms of the polylogarithm functions (see [47])

defined by

Lij(2) :=

Indeed, by definition of vi(s) and (2.32),

WE

vk(s) =

m=

g

1
k!

In particular,

vi(s) = Bra(ai(s)) Lis (1 + 8%)e™) =

Since, for 1 < j <k,

Lij(1+ %)™

it follows that

vk(s) =

2574+ O(s™

(14 s%)™e

2

)~

—ms2

G127+t g
(1+ s¥)e”

%)

(e}

em.i(5)

2

(1

+ s%)e”

1
k
= Do) S B ), s )

—Z ki (q1(s), -->Qk—j+1(3))Li—j((1+52)€_52)~

§2

4(+1)

s2

1 2 2
{Qkk184k+26 s +O(S4k€ s)

Next, by the Cauchy product, for s € (0, ¢,],

[

>

k=0

un(s)

nk

as

as

as

s — 0,

5 — 00,

s — 0,

S — OQ.

2 (1= (1+s2)e )2

(2.39)
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where

In particular,
6752/2(1 _ 82 _ 6782)
1—(1+82)e s 7

ste=5%/2 (1—s%— 6*52)(1 + 32)6*52
2 (1 — (14 s2)e=5*)2

n e/ 2, st 0 g2 n 35
554+ ————e€ sS4+ .
1—(1+s2)e 4 4 4

We check at once that

o(s) = {—1 + O(s?) as s — 0, (2.40)

—s2e72 1 0(e™5/?) as 5 — 0.

Using (2.37), (2.38), and (2.39), we see that, for k > 1,

5u(s) = {uo(s)v k(8) +ur(8)op_1(s) + O(s?) as s — 0,
ur(8)vo(s) + O(sMHe=35/2) s s o,

Together with (2.35) and (2.36), we arrive at

5 (5) = {0(512) as s — 0, (2.41)

—Ws‘lk”e’szﬂ + 0(34’”46*332/2) as S — oo.
This implies that the functions d(s) extend by continuity at s = 0. Hence,

A, (s/v/n) = Z 5’;(: uniformly for s € [0, ¢,,). (2.42)
k=0

Step 2. Expand h(A,(s/v/n)), where h(x) := /1 — 22 + z arcsin .

For s > 0, we see that —1 < A,(s/y/n) < 1. Thus, by (2.42) and Faa di Bruno’s
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formula (see [17, §3.4]),

> p(m)
W(Aa(s/vm) = h(0) + 3 O (A (s

m!
=L hm™(0 2 k(s 2 zi(s
:1+Z |(>(Z k(k>> 20(3)+Z k<k)>
m=1 m k=0 n k=1 n
where o)
= hm(0)
o(s) = 1 0 555) = houts)).
m=1
and, for kK > 1,

4@%:%E:MW%@»BWQWﬂﬁww%—j+Dwmﬂﬂ$)

In particular,
21(8) = By1(01(s))h (60(s)) = d1(s) arcsin(dp(s)).

By (2.40) and the asymptotic behaviors of h(z) as  — 0 and as © — —17,

ao(s) = {7?/2 + O(s?) as s — 0, (2.43)

1+ 1ste™ + O(s%") as s— .
Note that h'(z) = arcsin x, so
O(1 as x — —17,
r+0(x%) as z—0,
and, for j > 2,

mez{mﬂ—ﬁwﬁw)asx%—ﬁ,

%_l)j + O(z?) as v — 0.

Together with (2.40), we see that

O(1) as s — 0,
—s%e

2e75°/2 L O(s%¢73°/2) as s — o0,

WMWZ{



and, for j > 2,

. O(s37%) as s — 0,
h(J)(do(S)) = 1+(—1)7 4 g2
—5—+0(s"e™) as s— 0.

Thus, using (2.41) and the fact that 1 + By»(1,...,1) = 2*71 we get

] O(s?) as s — 0,
2(s) = 1 Akt o—s? | O(S4k+2e—52> as S — 0o
2R HIL] :

Summarizing, we have

h(A,(s/v/n)) Z Zl;(]f uniformly for s € [0, ¢,].
k=0

Step 3. Expand T, (s/y/n).
For this purpose, let us consider the function x +— gs(x) given by

gs(x) = W € (—1,1).

For s > 0, we have 0 < (1+ s%/n)™ < 1 and

D(s/v/imy = Lo LESIE ST L @y

1 — (1+ s2/n) ]2

Therefore,

L(s/vn) = g5(0) ngm, ( %2>_mn

27

(2.44)

(2.45)
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In particular,

& (m) 2\ ,—s2

gs (O) —ms? _s2 1-— (1 + s )6
Yo(s) =1+ Z mlC =gs(e7") = (1— )3
m=1 ’

To determine ~;(s), for k > 1, we utilize the following identity (see [17, §5.1]), for
m>1land 1<y <k,

m! =% S(j,r)(m),,

where S(j,r) are the Stirling numbers of the second kind, and (m), are the falling
factorials defined by (m), = m(m — 1)---(m —r + 1). This implies

m!
m=1
o (m) k
gs (0) 21 .
= Z ml EZm]BkJ<QI(S>’"”Qk—j+1(s))
m= : . =1

2

1
1 o d )
= 21 2 Bri(@(), s timjia () Y S r)e gl ().
e r=1

In particular,

2y ste™’ (1 — 252 — (1 + %))

’.)/1(5) = Bl,l(Ql(S>)S(17 1)6782g;(678 ) - 4(1 _ 6_82>5/2
A trivial verification shows that

1s+0(s® as s — 0,

e =T (2.46)
1—s%¢* +0(e*) as s— 00,

1 3

—55+0 — 0,

NOEE S AR (2.47)
—355e™ + O(s'e™") as s — o0

Notice that

ey 1= (1+ s2)e s |35+ 0(5) as s —0,
gs<€ ) - 2\3/9 - 2
(1—e==")¥ 1+0(s**") as s— o0
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and

2 11+ sY)e 2=t 1+ 82

C2r DI (1 = ems?)@r3)/2 B (2r — D)1 (1 — e=5*)@r+D)/2
{_ﬂ s~ ) L O(s~@ D) as s 0,

(2r—1)!
(;frll',s +O(1) as s — 0.

Combining with (2.33) yields, for & > 2,

O(s?1) as s — 0,
"}/k(S) - 1 Ak+2 —s2 4k, —s> <248>
—srgS e +0(s%e™) as s — o0,
Therefore,
o k(s) -
[.(s/v/n) = ; v uniformly for s € [0, ¢,]. (2.49)

Step 4. Expand Fffs/;//f)

Combining (2.45) with (2.49), we can write

Fu(s/v/n) = (i Z’;—@) (OO 72—@) — 1= i a’;f:) (2.50)

k=0

uniformly for s € [0, ¢,], in which

ao(s) = zo(s)y0(s) =1 and ax(s) = sz(s)’yk,j(s), k> 1.

On account of (2.43), (2.44), (2.46), (2.47), and (2.48), we have

—1+Zs4O(s%) as s —0,
Cl()(S) - 1.4,—s2 2 ,—s2

357" +0(s%e™) as s — o0,

—Zs+0(s?) as s — 0,
(11(5> - 1.8, —s2 6 —s2

715%™ +0(s%™) as s — oo,

and, for k > 2,

0u(s) = {O(s ) as s — 0,

1
s sttie™ 4 O(s%2e%) as s — oo,
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Since

it follows from (2.50) that

E,(s/\/n 2 ag(s 2 (—s2)k = fi(s
(G () 50

k=0

uniformly for s € [0, ¢,], in which

fols) = {—14—%34—0(53) as s — 0,

2 2
ste™ +0(s%e™) as s— 00,

£1(s) = {—%s+32—|—0(s3) as s — 0,

ls¥e=" + O(s%") as s — o0,
and, for k > 2,
O(s?) as s — 0,
fk(s) - 2 2
s sHe™ + O(s%2e7) as s — o0.
Thus, Lemma 2.16 is verified. [

Recall that
fo(s) = h(0o(s))0(s) — 1
and

fi(s) = h(do(s))71(s) + d1(s) aresin(do(s))70(s) — 5” fo(s),

where explicit formulas for h(x), do(s), 01(s), Y0(s), and yi(s) are provided. This
means that one can also obtain explicit formulas for both fy(s) and fi(s). In Figure
2.1, we show plots of fy(s) and fi(s) for s € [0, 5].
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0.2 I I e, I !
o
02t T 1
0.4 L 1
-0.6 - 1
-0.8 F f()(S) 4
............. fl(s)
_1 1 1 1 1
0 1 2 3 4 5
Figure 2.1: Plots of fy(s) and fi(s).
Note that, for —1 < s/y/n <1,
o0 Y2l |
Vnarctan(s/v/n) = ZO 2k+1 e
Together with Lemma 2.16, we obtain the following lemma.
Lemma 2.17. Given 0 < ¢, < \/n, one has
F, -
M\/ﬁamtan s/\v/n) = 91 () uniformly for s € [0, c,), (2.51)
1+ s%/n — nk
in which .
(_1)j52j+1
gr(s) = Wfk—j(s)a k= 0.

J=0

Moreover, gi(s) have continuous extensions to [0,00) such that, as s — 0,

—s+ 757+ O(s") if k=0,

o) = 3 ~T2 415 4O i k=1 (2.52)
O(s%) if k>2,
and, as § — 00,
1 g2 g2
gr(s) = 2k+1k!s4k+5e +O(s* e, k>0. (2.53)

Note that explicit formulas for go(s) and g;(s) can be obtained from go(s) = sfy(s)
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and ¢;(s) = sfi(s) — %fo(s). Plots of go(s) and g(s) for s € [0,5] are included in
Figure 2.2.

0.4 . . . T
// “\\
/
02 r '/ ~\~ -
N\
I/ ~\~
- _'/- - - - ~
0 \\.\.\ . 7 Vi T e e e S s s e e e ]
T .~ //
-0.2 - Y P / - - =-g0(8)| 4
-, . /
S ~ =" \‘\ ’al ——————— 91(8)
-0.4 L : 1 1
0 1 2 3 4 5

Figure 2.2: Plots of go(s) and g;(s).

We can now define, for £ > 0 and ¢ > 0,

2 [ 2 [
K = —/ fr(s)ds, Rek = —/ fr(s)ds,
™ Jo T Jo
. 2 = . 2 '
Ek = ﬁ ; gk(8>d87 Ec,k = F 0 gk(S)dS

The continuity of fi(s) and gx(s), and the asymptotic behaviors given in (2.29),
(2.30), (2.52), and (2.53) make the definitions of Ky, lx, K.k, and £, allowable. Using
explicit formulas for fx(s) and gx(s), for k = 0, 1, we can numerically compute ry, g,
Keg, and L., for k = 0,1, and ¢ > 0. Some such numerical values are listed in Table
2.1, in which the integrals involved were evaluated numerically using MATLAB.

Table 2.1: Numerical values of ki, {k, K1, and £ for £ =0, 1.

k Kk Uy, K1k o
0 —0.4282689510 —0.0580365252 —0.3955313789 —0.0505415303
1 —0.1522064957 —0.0082122652 —0.1093878905 —0.0138350833

We emphasize that the expansions given in (2.28) and (2.51) allow us to expand
K,(a,b) and L,(a,b) into series of terms which are powers of 1/n, provided that
|| < v/n. Our next task is thus to estimate K,, — K, (a,b) and L, — L,(a,b) when
|, | is arbitrarily large.

Lemma 2.18. If |a,| — o0 as n — oo, then for all n sufficiently large,
Ky — Kn(a,b) = O (|an|3 (1+ ag/n)‘") , (2.54)

Ly, — Ly(a,b) = O <\/ﬁ|an|3 (14 a2/n) *”) . (2.55)
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Proof. Observe that

K, — K,(a,b) = 2/00 Mds

T Jiay 1+8%/n 7

L, — Ly(a,b) = 2 /OO M\/ﬁarctan(s/\/ﬁ)d&

T Jian 1+ 8%/n

Since arctan(s/y/n) is bounded, (2.55) is a consequence of (2.54). To prove (2.54),
we first show that, for any fixed n > 1, as s — oo,

B2 500 () e

Indeed, as s — oo,

sendi= (1) (1+2) "r0((42) )
Tu(s/v/n) =140 ((1 + 8—;) _n> ,

and therefore,

Rori=(1-2) 5 (1+2) "o (2 (14 2) 7).

which implies (2.56).

We now prove (2.54). Since |a,| — 0o as n — oo, it follows that for all n sufficiently
large, the function s — s3 (1 + 52/n)7"/
s = |ay|. So

0 4 2\ —n—-1 3 2\ —"/2 oo 2\ —n/2-1
/ 3—(1+S—) ds < 1% (1+%> / s<1—|—8—> ds
‘Oén| 2 n 2 n |Oén| n
2

? achieves its maximum value on [|a,|, 00) at

Combining with (2.56) yields (2.54) as required. O

We can now formulate the asymptotic expansions of K, (a,b) and L,(a,b).
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Lemma 2.19. Asn — oo, if a?/logn — oo, then

Ku(ab) ~ S ™ and Ly(a,b)~ Y b (2.57)

’I’Lk
k=0 k=0

Consequently, as n — oo,
o9 Kk [ gk
K, ~ E — and L, ~ E —. (2.58)

Proof. We first prove (2.57). If a;, > n, one has
lan|® (1+a2/n) " < n¥?27m

But then (2.54) implies that the integral 2 f o] F{fé‘/ﬁ) ds is negligible. Thus, it
suffices to assume that o2 < n. By (2.28),

> ovn |
Ka(a,b) =) (%/0 fk(s)ds) % (2.59)

k=0

We now show that

MCTAE

1
ds) — =0 <|an|36_a%+a%/2”> . (2.60)

nk

In fact, since |a,| — oo as n — oo, we see that, for any fixed & > 0 and all

2
4k+3€ s?/2

n sufficiently large, the function s +— s achieves its maximum value on

[|an|, 00) at s = |av,|. This implies

2 2 2
o< 00 Gdk+4,—s e < |an|4kz+36—an/2 *32/2d |an|4k+36—an
= Jiow ok+1L| 5= ok+1[| o] - ok+1f)

Therefore,

2 2, 4
i 2 0o S4k+4e—s 4 1 - |an|36—o¢n+an/2n
p— — S —
T J| 2k+1L) nk — 77 ’

k=0 an|

which gives (2.60) when combined with (2.30). Next, in view of (2.59) and (2.60),
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the series on the right-hand side of (2.57) converges and
_ - Kk 3 _—a2+at/2n
Kn(a,b)—;ﬁ+0<|an|e >

Since O(|ay, [Pe~*n/2m) is negligible when a2 /logn — oo, we get (2.57). The term
L,(a,b) can be handled in much the same way.

Finally, by Lemma 2.18, (2.58) follows from (2.57). O
Note that if a2 does not grow faster than logn, then |ay, [*e=®: /2" > =4 for some
constant d > 0. We are thus looking for finite expansions of K, (a,b) and L, (a,b).

Lemma 2.20. If |a,| = 00 asn — oo and o2 = O(logn), then for d,, given by (2.7),
we have

d

- 2 g 2
Kn(a,b)22%+0(yan|3e*an) and  Ly(a,b) = Zn—""’+0( o).

k=0

k=0

Proof. Since a? = O(logn), d,, is bounded. A slight change in the proof of Lemma
2.16 actually shows that, for s € [0, |a,|] and any integer d > 0,

Sl S o (),

k=0

It follows that

d
d
Kk -~ 2 & 1 ‘Oén’4d”+1
= _k_Z(; |afk<8)d8)ﬁ+0(w .
Analysis similar to that in the proof of (2.60) shows

d
" 1 1+d,

(2] 5oxts) oy < o1, Perct = Offan e
k=0 \O‘n| " T

This clearly forces

K —a?
Ky (a,b) =Y n—z + O(Jow|?e%).
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The term L, (a,b) can be handled in much the same way. O

Our next goal is to establish the asymptotics of K, (a,b) and L,(a, b) when a,, = o(1).

Lemma 2.21. If o, = o(1) as n — oo, then

1 1a2 2 |anf?
K b:—— o2 — 2% 2 19l 4 2.61
n(a7 ) |Oén| + 4 TL 4 37T n +O(an)7 ( 6 )
1 1 1) 2 o
Lo(a,b) = ——a? + —|ay,|P — — 122 1 2 %0 4 O(la, ). 2.62
(@.0) = a2 + o - LDy 2% ogam )
Proof. By (2.28) and (2.29),
fevn] 1 T
K, (a,b) = ;/0 [—1 +yst o <_ZS +82>:| ds + O(al)
2 1, la2 2 |af .
= 2ol + qa - 1y 210 o),
and (2.61) is proved. Similarly, (2.62) follows from applying Lemma 2.17. O

We are now in a position to prove Theorem 2.2.
Proof of Theorem 2.2. The proof is based on the large n behavior of «,.

1. Assume first that |o,,| — 0o as n — oo. Then (2.9) is a consequence of Theorem
2.1 and Lemma 2.19, while (2.8) follows from Theorem 2.1, the relation (2.58),
and Lemma 2.20.

2. If o, = ¢ >0, then
E[N,(a,b)] = vn arctan ——.
7T vn
Thus, using (2.4), Lemmas 2.16 and 2.17, we see that (2.10) holds true. When
a, = —¢, (2.11) is deduced from (2.6), (2.58), Lemmas 2.16 and 2.17, and

E[N,(a,b)] = /n+ g arctan %

3. Suppose that a,, = o(1) as n — oo. If v, > 0, then

E[N, (a,b)] = Y™ arctan a(a,b) — % (ozn _ “—3> +0(ad).

T 3n
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Hence, (2.12) follows from (2.4) and Lemma 2.21. Next, for a,, < 0,

a3

1
E[N,(a,b)] = —|an— == O(Jan|?).
Va0 =i+ - (0= 22 + O )
Together with (2.6), Lemma 2.21, and the facts that \/n/n% = O(|a,|?) and
a,/n™ = O(|a,]?), we deduce (2.13). If, in addition, r,, — oo, we have ¢, — oo
and o, = o(n~"/*) which is negligible, so (2.14) is indeed a consequence of
(2.13). Finally, substituting (2.58) into (2.5) yields (2.15).

2.4 Correlations between the real roots

Let pp 1 and pgk, respectively, be the k-point correlation and truncated correlation
functions of the real roots of the elliptic polynomials. As shown in [11] that if xq, ..., 2y
are k distinct fixed points, then
k i
k(L1 ey Tg) =
Pl ¢) H(l—i—x?

J=1

) /k [y - Y| Do (0, 91,5 o, 0, Y @1, oy ) dyn - - - dyie,
R

(2.63)
where Dy, ;(s1, Y1, -y Sk, Yk X1, ..., Tk) 18 & (2k) X (2k) Gaussian density with the co-

k
2, = (z(.’?)) :
Y ) =1

variance matrix

in which

(n) _ 200 o)) "/2 1 —vna(x;, ;)
S el (Vo s ) PR Y

In particular,

T _ __Wn
pn,l(x1> = pn,l(xl) = m

For k > 2, to find a scaling limit of pfyk, let us make the change of variables
tj = \/ﬁOé(l’l, (L’j), ] = 27 ceey k. (265)

But then

a(zi,zj) = alt;/\/n,t;/\/n), i,j=2,.. k. (2.66)
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The integral [o. [v1 - YelDpi(0, 41, .., 0, yis @1, ..., @) dyy - - - dyy, appeared in (2.63)
can be interpreted as a function of (k — 1) variables to,...,tx. More precisely, by
letting t; = 0, we deduce from (2.64) and (2.66) that

/ ’yl”'yk|Dn,k(an17-~-707yk;l‘17I 7..-7Ik) yl yk
R¥ 2 d d
/k |y1 .. -yk:|dn7k(07y17 .-.aoayk;(),TQ’ 7tk;)dy1 .. dyk;,
R

in which d,, (51,91, -5 Sk, Yk; t1, t2, ..., t) is a Gaussian density with the covariance
matrix

in which

o = (1 (%%)) (\/’a( i >>' (267)

For ~; C {1, ...,k} with [; = |7;| > 1, let us introduce the l;-point functions

—v/na(Z4,
tj) 1—|—(1—n)a(

5F
e

@n,lj (t’yj) = /l~ |y1 e ylj ’dn,lj (07 Y1y -1y 07 Z/let'yj)dyl e dylj7
R

where ¢, = (;)ic,, We also consider the corresponding truncated functions

k
OF (1, tn) = D (17 G = 1)1 D Ongy(ty,) - Oy (). (2.68)

J=1 v€EIl(k,5)

Put this way, one has

pL (T (H 1@ ) ORZANES) (2.69)

=1

Note that, for fixed t;,¢; € R, we have

v (e 7) -

tj —t,

and by (2.67),
lim Q, = Q = ()"

ij=1>
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where

0 = o= (ti—t)2/2 < 1 —(t; —t:) 2) ' (2.70)
ti—t 1—(t;—t)

Therefore,

n—oo

lim ©,,,(t1,....t) = . ly1 - Yelde(0, Y1, o, 0, Yis tas ooy B ) dyn - - - dyi,
R

where di(S1,Y1, -, Sks Uk; t1, -, t) is a Gaussian density with the covariance matrix
Q. Generally, for v; C {1,...,k} with {; = |y;| > 1, we can define

Oy, (ty,) := lim O, (t,,). (2.71)

J

Thus, it follows from (2.68) and (2.71) that

k

lim O (b, te) = Y (177G =D Y Onlty,) Oy (E,).

J=1 Yy€Ell(k,5)
Next, we restrict out attention to this scaling limit. Namely, let
OF (tr, o ti) = D (=1 =11 Y Oy (ts,) - Oy (ts,). (2.72)
J=1 v€ll(k,5)

Using ©; = 1/, we get

1
@f(tl) - ;, @g(tl,tg) == @2(t1,t2) —

F)
1 2
O3 (t1, by, t3) = Os(t1, by, t3) — ;[@2@1,%) + Oa(t1,t3) + Oa(t2, t3)] + g
and so on. The inversions to (2.72) have the form
Oulty, ..., ty Z > ol -6l (2.73)

J=1 ~ell(k,j)

Lemma 2.22. For k > 2, we have ©L(0, 1y, ..., tx) € L*(R*"! dty - - - dt},) and

O7(0, ta, ..., t)dts - - - dt), = OF(0, ty, ..., ty)dty - - - dty+0(e /"), (2.74)

REk—1 AEL,l

where A, = (—|an|, |an]).
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Proof. We first rewrite O (t1,ts, ..., ;) in a more explicit form

1 1/0-1
Or(ty,ta, ..., lg) = ————F—= —27 WY gy, - dy,
k(t, ta, s ) 2n)aet ) /Rk Y1+ ykle (0 Y
where y = (0,91, ...,0,9x). It was shown in [11, Appendix C] that Q > 0 at distinct
points t;, so Ok(t1, ta, ..., t;) is well-defined when the point ¢; are distinct. Let adj(€2)
denote the adjugate of ©, so Q7! = (det Q)~! adj(2). Making the change of variables
y; = n;VdetQ, 5 =1, ..., k, we obtain

(det )1/

(—)k’(tl7t27"'7t ) - (2’/T

/ 1 -+ el 2 DD gy

where n = (0,71, ..., 0, 7). This formula implies that ©(t1, 2, ..., tx) has a continuous
extension to the entire space such that O (1, ta, ..., tx) = 0 whenever ¢; = ¢; for some
i # j. By (2.72), ©F(t1,ts, ..., ) also has a continuous extension to the entire space.
Thus, [,e-10F(0,tg, ..., t)dts - - dty is well-defined. Let R*'(a,,) = RF1N\AF Tt
remains to show that

/ O7(0, ty, ..., ty)dts - - - dty, = O(e /¥, (2.75)
RF 1(an)

By (2.73),

O (t1, 12, ooy ty) = Op(t1, o, ooy 1) Z Z oy, ' ( ;)-

J=2 ~vell(k,j)

Thus, if t; = ¢; for some i # j, then OF (t1,1s, ..., 1)) is completely expressed in terms
of the j-point truncated functions for j < k. Moreover, we have ©1(0,t5) = fo(t2)/m?
which satisfies the conclusion of the lemma. Hence, by induction on k, it suffices to
treat the case where

min |t; —t;| > r > 0.

7]
Under this condition, we conclude from (2.70) that, as r — oo, the matrix Q ap-
proaches the unit matrix with the rate of convergence being O(rze*’ﬂ/ 2). This gives

1
Ok(ty, ta, .y ty) = — —|—O( o= ) as 1 — o0.

Consequently, in exactly the same way as in [13, Corollary 5.8], we infer that

OF (t1,ta, ... t1) = 0o(e /%) as R — oo,
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where R = max;,; |t; — t;|. Since t; = 0, it follows that R > [t;|, for j = 2,..., k.
Hence, as t; — 00,

k
@f(O,tQ, ,tk) =0 <H @—ti/m) 7
=2

which gives (2.75). The lemma is proved. O

Remark 2.23. The proof above gives more, namely for £ > 2 and a polynomial
P(ty, ..., 1), we have P(tg, ..., tx)OL(0, 1o, ..., tx) € L*(R*L dty - - - diy,).

Lemma 2.24. For k > 2 and A, = (—|a], |an|), we have

OF (0, to, ... ty)dty - - - dby = /kl O] 1 (0, ta, ... ty)dty - - - diy

RE—-1

(2.76)
+0 ((1 + ai/n)_"/k2> :

If, in addition, |a,| < v/n, one has

/ @Zk(o,tQ,...,tk)dtg"'dtk :/ @Z(O,tg,,tk)dtgdtk+0<ai/n) .
ARt Ak-1
(2.77)

Proof. The estimate (2.76) follows the same method as in the proof of Lemma 2.22.
Next, if t;,t; € A, and |, | < /1,

t;

fh<J_J) (t; 1) (140 (a2/n))

and by (2.67),
Q. =Q (140 (a2/n)).

This gives
®n k(tla t2) 7tk) = @g(tla t27 “'7tk:) (]' + O (ai/n)) )

which yields (2.77). O
2.5 Asymptotics of the cumulants

In this section, we give the proof of Theorem 2.3. We begin by recalling the relation
between the cumulant s;[N,(a,b)] and the truncated correlation functions pj, ;, for



42

1 <j<k. By Lemma 1.1,

Sk =y /ab L (@) d, (2.78)

~veIl(k)

where || is the number of blocks in the partition v and dz., is the Lebesgue measure
on (a,b)"!.

Thus, the task is now to estimate the integrals [, . oy, ,/()dz.

Lemma 2.25. For k > 1, we have, as n — oo,

/ oL (1, o) -~ diy, = CLEN, (a,)] + O(1) (2.79)
(a,b)F
in which Cy =1 and

Cr=m 05(0,ty, ..., tp)dty - - - dty, k> 2.

Rk—1

Notice that Theorem 2.3 immediately follows from applying (2.78) and Lemma 2.25.
Indeed, substituting (2.79) into (1.1), we obtain (2.16), in which

Bri=>_ Cly.

~veIl(k)

For k = 1, Lemma 2.25 is trivial. Assume now that k& > 2. By Lemma 2.22, the
constants Cy, for k > 2, are well-defined. Making the change of variables (2.65), we

see that
1
ﬂzd%’ = 0 A,
1+ a3 L+t3/n
which together with (2.69) yields

i=2, ..k

v OF (0, ta, ... 1)
L+ a3 TI5,(1+12/n)

(@1, oy mp)day - - day = dzydty - - - dby, (2.80)

where ©F , (t1,t2, ..., ;) is given by (2.68).

To prove Lemma 2.25, we consider three cases of «,. To shorten the notation, let
I, x(a,b) stand for the integral on the left-hand side of (2.79).

Claim 1. If a,, > 0, then (2.79) holds.
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Proof. Using (2.80), we obtain

(0,1, ...,
nka'b / \/_ / nk 2 2 )dthtlm
@) [[= 21—|—t/n)

where

R, (xy) == {(tg, aote) € (a,0)F 7 Vna(xy,a) < ty, .ty < \/ﬁ&(xl,b)}.

By Fubini’s Theorem,

In,k(a,b) :/ Tbk( 2 k)dtgdtk/ \/ﬁ (-1'17 2, 27 k)dl'l,

2 TL (U + /) 1+ ad

where

G(x1,ta, ..., L, II (1(<%/ (a@/V%a)®($1)+_1@(m)(j)1@¢d@/¢ﬁﬁn(xli>-
7j=2
For k > 2, let A(k) be the set of all ordered pair (A1, \y) of disjoint subsets of {2, ..., k}
such that Ay U = {2,...,k}. For each A = (A1, \2) € A(k), we introduce the function

Ga(z1,tas s i) 1= H L(—a,.0) ()Y (@t /ymayn) (21) H L(0.00) (t) Y (aya(ts/ymp)) (T1)

jEM i€
so that
0T (0,ty, ..., ts to, ...
Latat) = [ ke KDY / VLt le) g
(—Ocn,()én)k71 H]:Q(]‘ + t_] /n) )\GA(k

For each A = (A1, \2) € A(k) and (ta, ..., 1) € R¥1 let

2Smm _ 0 if )‘1 =4, and tilax o 0 if )\2 =
N . . = .
! minjey, t; if A # 9, : max;en, t; if Ao # @.
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By a direct computation, we obtain

b Gi(zy,ta, ..., t
/ /i NN : k>d:v1 =7 [[ 1ano®) ] Lio.cn (t:) B[N (a,b)]

L4z JEM €A
t&nin tglax
+ H 1—a,0)(t;) H 1(0,0n)(ti)V/n0 (arctan L — arctan —2 ) :
JEM 1€ \/ﬁ \/ﬁ

For any fixed (o, ..., 1) € R¥"! we have

min max
. A1 A2 __ 4min max
lim /n (arctan — arctan —> =" =t

e Vi Vi

Together with Remark 2.23, we can assert that, as n — oo,

Lox(a,b) ( / @Z”“(O’t”“’t’“)dt dt ) E[N,(a,b)] + O(1)
n,k\a, = |7 2 Al n\Q, .
(camant=t [[jp(1+12/n)

Note that if «,, > logn, then by (2.76),

o dty

(—an,an)k=1 Hf:Q(l + t?/n)
/ @£7k(o,t2,,tk)
(

Cegnogny— [1y(1+£2/n)

dty - -~ dty, + O((1 + log®n/n) "),

in which the term O((1 + log?n/n)~"/*") is negligible because
O((1 +log® n/n) ¥ )E[N,(a,b)] = o(1).
Thus, it suffices to assume that a,, < logn. Using (2.74), (2.77), and the fact that

@Z,k(ov Loy ey tk)
IT)-o(1+£3/n)

=07 4(0,t2, ... 1) (1 + O(a /n)),

we get

/ @£7k(07t277tk)
™
(

dty - - dty = Cp + O(e= /¥ + a2 /n).
k n
—an )k Hj:2(1 + t?/n)

Since O(e~*%/¥* 1 a2 /n)E[N,(a,b)] = O(1), it follows that the asymptotic formula
(2.79) holds true. O
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Claim 2. The asymptotic formula (2.79) holds for o, = 0.

Proof. When «,, = 0, we have (a,b) = R. By (2.80), Lemmas 2.22 and 2.24,

el (0t ...,
/ ",;’“( ECLOPIS
1 + .771 REk—1 H._2(1 + t?/n)

_ ( Oni(0rtz; ) dtk> E[N, (R)]
v T (1+ 2/n)
= CE[Ny(R)] + o(1),
which yields (2.79). O

Claim 3. If a,, <0, then (2.79) takes place.

Proof. We first write

—1/b —1/a b
I, x(a,b) / / —I—/ d:zcl/ o (x)dxy - - - day,.
~1/b ~1/a (ab)i-1

By (2.80) and Fubini’s Theorem,

eT (0,t,, ..., b H(xy,t t
In7k<a, b) _ nI;k‘( 2 k)dtQ . dtk/ \/ﬁ (‘r17 2 27 k)dml,
ri-t [Ti (1 + t2/n) a L+ 2y
where
k
H(x17t27 s T ) - ]- (a,—1/b) 1‘1 H (1( 00,0n) l(a a(t]/fb))(x1>
=2
+ Ln/an,0) (G) L atty 1vina)—1/5 (1) + Lo,00) (tj))
k
+ 1 ym (o) [ ] (1<—oo,n/an)(tj)1<a<tj/ﬁ,a>,—1/a> (1)
j=2
+ l(n/am—n/an)(tj) + 1(—n/0<n700) (tj)l(—l/b,a(tj/\/ﬁ,b))(ml))
k
+ 11 (@) [] (1(—00,0) () + L(0,~n/an) (E) (1 aat; /v p)) (T1)
j=2

+ L—an00) ()t vma) d) (1‘1)> :
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Analysis similar to that in the proof of Claim 1 shows

@£7k<0,t2, ,tk)
k
ret Lo (1 +85/n)

which establishes the asymptotic formula (2.79). O

Imk(a, b) = (7T dtQ < dtk> E[Nn(a, b)] + 0(1),

2.6 Asymptotics of the central moments

This section is devoted to the proof of Corollary 2.6. Observe first that the explicit
expression for the k-th central moment in terms of the first £ cumulants can be
obtained by using Faa di Bruno’s formula for higher derivatives of composite functions.
More precisely, let

K(t) =logE [etN"(a’b)} and C(t)=E [et(N"(“’b)_E[N"(a’b)D} :

Then i
and il Na(a,b)] = 5 C(0)

dk

Sk[Nn(av b)] = %

K(t)

t=0 t=0

Since
O(t) = KO-BINua@b)]

it follows from Faa di Bruno’s formula that

dk
[Ny (a, b)] = %eK(t)—tE[Nn(a,b)]

=3 Bs (0N, s [N, ),

t=

Recall that, for 1 < 75 <k,

k—j+1

k! T\ ™
By (@1, s whjin) = ) | | 11 (_|> ’
mye---Mpk—j41- 1 T.

where the sum is over all solutions in non-negative integers of the equations

my+2mg+ -+ (E—j+ 1)my_jp1 =k,

m1+m2+---+mk_]~+1 :]
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Note that my; > 1 whenever j > k/2, so By ;(0, 2, ...,25_j+1) = 0 for all j > k/2.
Therefore, for k > 2,

[k/2]
(k[ Ny (a, b)] = Z Bi.; (0, 52[Nyw(a,b)], ..., $k—j+1[Nn(a, b)]).

Together with (2.16), we obtain

ok V,(0.5)] = B0, 52N, (@.B) o 1[N ) + O((ELN, 0,
- O (25 oI, )

k! 2!

which yields (2.17). Similar arguments apply to (2.18).

2.7 Asymptotic normality for the real roots
We now prove Theorem 2.8. The main idea is the cumulant convergence theorem of
Janson [42, Theorem 1].

Proposition 2.26 ([42]). Let {X,} be a sequence of random variables such that, as
n — 0o,

o Sl[Xn] — 0,
e 55X, =1, and
o sp[Xn] = 0 for every k > m,

where m > 3. Then X, 4, N(0,1) as n — oo. Furthermore, all moments of X,
converge to the corresponding moments of N'(0,1).

To deduce Theorem 2.8, let us consider

N, (a,b) — E[N,(a,b)]

X, =
Var|[N,(a,b)]

) -

We must show that as n — oo, X, 4, N(0,1), provided that either «,, < 0 or
Q, — 00 as n — oo.
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Evidently, s;[X,] = E[X,] = 0 and s3[X,] = Var[X,| = 1. By Proposition 2.26, it
remains to show that the higher cumulants of X,, converge to 0 as n — oco. In fact,

for k > 3, we have
Sk [Nn(aa b)]

(Var[N,(a, b)])*>
If either o, <0 or o, — 00 as n — oo, then E[N,,(a,b)] — co. By Theorem 2.3,

Sk [Xn] =

BrE[N,(a,b)] + O(1)

%] = BV, (a,5)] + O)72

—0 as n— .

2.8 Strong law of large numbers

This section deals with the proof of Theorem 2.9. The given assumption implies that

> 1
2 BN, @ <

n=1

But then, due to Corollary 2.6,

= Nalad)  NF S pa[Nalad)] e 1 o
Z<E[Nn(a,b)] 1) ]_E(E[Nn(a,b)])%_0<z (E[Nn(a,b)])’“>< ‘

n=1 n=

E

Then, almost surely, we have

which implies
N,(a,b)

E[Ny(a,b)]

and the theorem is proved.

—1%%0 asn— oo,
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Chapter 3

Variance of the real roots of
generalized Kac polynomials

This chapter deals with the real roots of random polynomials whose deterministic
coefficients have polynomial asymptotics [26]. We first compute the precise leading
asymptotics of the variance of the number of real roots (Theorem 3.1). The main
ingredients of the proof are new asymptotic estimates for the two-point correlation
function of the real roots, revealing geometric structures in the distribution of the real
roots of these random polynomials. As a corollary, we obtain asymptotic normality
for the number of real roots for these random polynomials (Corollary 3.5).

3.1 Introduction and main results

We consider random polynomials of the form
Py(x) =) &eal, (3.1)
=0

where ¢; are independent real-valued random variables with zero mean E[{;] = 0
and unit variance Var[{;] = 1, and ¢; are deterministic real-valued coefficients with
polynomial asymptotics. The precise technical conditions for ¢; will be formulated
shortly. The class of random polynomials in our main results, Theorem 3.1, contains
several interesting ensembles of random polynomials, including (but not limited to)
the following examples:

 the Kac polynomials, where ¢; = 1 for all j;

« hyperbolic polynomials, where ¢; = \/ w (for some fixed L > 0);

and

e linear combinations of the derivatives of the above examples.
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Recall that for the Gaussian Kac polynomials, Kac [43] showed that
2
E[N,(R)] = —logn + o(logn). (3.2)
T

Edelman and Kostlan [30] improved (3.2) by finding two more asymptotic terms. The
complete asymptotic expansion of E[N, (R)] was earlier given by Wilkins [71].

The asymptotic formula (3.2) has been extended to Kac polynomials with general
random coefficients. Namely, Kac [44] proved (3.2) when &; are independent and
uniformly distributed on [—1,1], and Stevens [68] extended this result further to
cover a large class of smooth distributions with certain regularity properties. In 1956,
Erdés and Offord [31] extended the result to the Bernoulli distribution case. In the
late 1960s and early 1970s, Ibragimov and Maslova [38, 40] successfully refined Erdés-
Offord’s method to extend the result to all mean-zero distributions in the domain of
attraction of the normal law, with the extra assumption that P({{; = 0}) = 0.
In 2016, H. Nguyen, O. Nguyen, and V. Vu [57] removed this extra condition and
furthermore showed that the error term in (3.2) is bounded. For several interesting
classes of Kac polynomials, the nature of the error term in (3.2) was shown to be of
the form C'+ o(1) in a joint work of the first author with H. Nguyen and V. Vu [25].

The formula (3.2) has recently been extended to generalized Kac polynomials, which
are random polynomials of the form (3.1) where the deterministic coefficients ¢; have
polynomial growth. In Do, Nguyen, and Vu [27], the polynomial growth condition is
formulated as follows. For some Cy,Cy, C3, Ny > 0 fixed (independent of n) assume
that
Cij7 < el < Cog™ i Ny <j <, (3.3)
< Cs if 0<j< N '

The order of growth 7 is also assumed to be independent of n. Note that ¢; are allowed
to depend on n; otherwise, the second condition in (3.3) is superfluous. In [27], it
was proved that if ¢; have uniformly bounded 2 + ¢ moments and 7 > —1/2, then
E[N,(R)] grows logarithmically with respect to n. In [27], it was furthermore shown
that if |c;| have polynomial asymptotics, namely, there is a fixed constant C; > 0
such that!

;] = C1j7 (1 + 05(1)), (3.4)
then
E[N,(R)] = t V2T +1 V:T“ log n + o(log n). (3.5)

!The 0j(1) notation in (3.4) means that this term can be bounded by some o; independent of n
such that lim;_,., 0; = 0.
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See also Do [22] for an extension of [27] to settings with non-centered random co-
efficients. The asymptotic formula (3.5) in the special cases when &; are Gaussian
and ¢; = j7 for some 7 > 0 was previously formulated by Das [19, 20], Sambandham
[62], Sambandham, Gore, and Farahmand [63], Schehr and Majumdar [65, 66]. For
non-Gaussian cases, (3.5) recovers Maslova’s result in [54, Theorem 2| for the first
derivatives of the Kac polynomials.

Generalized Kac polynomials appear naturally when considering derivatives of the
Kac polynomials and hyperbolic polynomials. Recently, they have also attracted
research attention in the mathematical physics community. In particular, Schehr
and Majumdar [65, 66] made a connection between the persistence exponent of the
diffusion equation with random initial conditions and the probability that a certain
generalized Kac polynomial has no real root in a given interval. A more complete
treatment was given later by Dembo and Mukherjee [21], who derived general criteria
for continuity of persistence exponents for centered Gaussian processes. The authors
of [21] then used these criteria to study the gap probabilities for both real roots of
random polynomials and zero-crossings of solutions to the heat equation initiated by
Gaussian white noise.

Evaluating the variance of N, (R) for generalized Kac polynomials has proved to be a
much more difficult task. As far as we know, despite a large number of prior studies,
the only result that establishes the leading asymptotics for Var[N,,(R)] is for the Kac
polynomials, a celebrated result of Maslova [54] from the 1970s, who proved that if &;
are independent identically distributed random variables such that P({£; = 0}) =0,
E[¢,] = 0, and B[Jg[2] = O(1), then

Var[N, (R)] = E (1 - %) + 0(1)} log . (3.6)
While the condition P({{; = 0}) = 0 has been removed by O. Nguyen and V. Vu [60],
there has been no other result of this type for other generalized Kac polynomials (even
for the Gaussian setting when &; are all Gaussian). We mention here another result
due to Sambandham, Thangaraj, and Bharucha-Reid [64], who proved an estimate of
Var[N,,(R)| for random Kac polynomials with dependent Gaussian coefficients.

For generalized Kac polynomials, O. Nguyen and V. Vu [60] have recently proved the
following lower bound:
logn < Var[N,(R)], (3.7)
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provided that

F%‘ = O (ertostoam™) gy et < < o (3.8
Cn

Here we use the usual asymptotic notation X < Y or X = O(Y) to denote the bound
| X| < ¢Y where ¢ is independent of Y. The other assumptions for (3.7) needed in
[60] include sup, <, B[|£;|***] = O(1) and the polynomial growth condition (3.3).

In this dissertation, we are interested in establishing the leading asymptotics of
Var[N,(R)| for generalized Kac polynomials whose deterministic coefficients have
polynomial asymptotics, as described in condition (A2). We recall that the leading
asymptotics for E[N,(R)] in [27] was also established under the same assumption;
therefore, this setting seems reasonable for us to consider the leading asymptotics for
the variance.

We assume that there are fixed positive constants Cy, C;, Cy, Ny, €, and a fixed
constant 7 > —1/2, where

(A1) &,...,¢&, are independent real-valued random variables, with E[{;|] = 0 for
j > No, Var[{;] = 1 for j > 0, and supy<,<, E[|¢;]*7¢] < Cy,

(A2) each ¢; is real and may depend on both j and n, such that

lej| = Ci™ (1 +0;(1)), for Ny <j<n,
lcj| < Oy, for 0<j < Np.

To formulate our results, we first fix some notations. Let

fr(u) = (\/ 1 — A%(u) + A (u) arcsin AT(u)> Yo(u)—1, (3.9)

where
I—w?™) — 27+ 1)(1 —u)
A(u) i= w2 3.10
() = T oy D (1 — )’ (3.10)
1—w?™ — (27 + 1) (1 — w)u?™ !
X (u) = (1 — u2r1)3/2 ’
and let

Ky = (27— 1 /Oo fr(sech? v)dv + ﬂ) l (3.11)
0

T 2 T

Some basic properties of f, (including integrability) are collected in Lemma 3.22.
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Theorem 3.1 (Asymptotics of variances). Assume that the polynomial P, defined by
(3.1) satisfies conditions (A1) and (A2). Then

Var[N, (R)] = [2/-@7 + ; (1 - %) + 0(1)} log n,

where the implicit constants in the o(1) term depend only on Ny, Co, Cy, Cs, €, T,
and the rate of decay of 0;(1) in condition (A2).

Remark 3.2. When 7 = 0 we have

/ fr(sech® v)dv = / (tanh® v 4 tanh v sech v arcsin(sech v) — 1) dv = g -2
0 0
thus it follows from (3.11) that

1 2

Ky = — (1 — —) ,

T T
recovering Maslova’s result given in (3.6) for the Kac polynomials.
Let us mention an important consequence of Theorem 3.1.
Corollary 3.3. Let &, ..., &, be real-valued independent random variables with zero

mean, unit variance, and uniform bounded (2 + ) moments, for some € > 0. Let
L > 0 and consider the random hyperbolic polynomial

L(L+1)---(L+n-—1)
n!

Pn’L(ZL') = fo + \/Zgl.l’ + 4 \/ {nx”.
For any k > 0, let N, ;(R) be the number of real roots of the kth derivative of P, p,
(so k =0 means P,y itself). Then for T =k + £5%, we have

Var[N, ,(R)] = {257 + % (1 - 3) + 0(1)} log 1.

™

Recall that when L = 1 the random hyperbolic polynomial P, ; becomes a random
Kac polynomial; thus, this corollary also applies to derivatives of the Kac polynomials.

In [60], the lower bound (3.7) enabled O. Nguyen and V. Vu to show asymptotic
normality for the number of real roots for such random polynomials, thanks to their
following result.
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Proposition 3.4 ([60]). Assume that the polynomial P, defined by (3.1) satisfies
conditions (A1) and (3.3). Assume further that logn < Var[N,(R)]. Then N,(R)
satisfies the CLT.

From Theorem 3.1 and this result, we obtain the following corollary.

Corollary 3.5 (Central limit theorem). Suppose that the polynomial P, satisfies
conditions (A1) and (A2). Then N,(R) satisfies the CLT.

Remark 3.6. Corollary 3.5 extends the asymptotic normality result for N, (R) of O.
Nguyen and V. Vu in [60, Theorem 1.2 and Lemma 1.3] to new random polynomials
in the generalized Kac regime. For the convenience of the reader, we include here
an example to demonstrate that the asymptotic condition (3.4) (which is part of
condition (A2)) is not equivalent to Nguyen-Vu'’s condition (3.8).

Consider the sequence ¢; = jT(l + (71).]'), which satisfies (3.4), we will show that it

log j
does not satisfy (3.8). Observe that for n — elosm)® > 5>y pe—Uoem” o have

g7 1 T 1
—=(1+4+o0 =1+o .
n’ logn logn

Now if n — j is odd then we claim that

Lt > !
L+ | leen

To see this, consider two cases. First, if n is even then

1
m<1_i<1_ 1
1+10;n - logj — logn’

and if n is odd then .

L+mj>1+ Loyt
1— loén - logg — logn

so the claim is proved. It follows that, for n large,

S G

|Cj| — 1l = j_1+ log j -1 >1 1 :lefloglogn

el T T T 7 2o |
ogn

so condition (3.8) is not satisfied.
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We remark that this example can be modified to show that the asymptotic condition
(3.4) does not imply conditions similar to (3.8) where one requires a decay estimate
for |% — 1| (as n — oo) that is stronger than the uniform decay rate for 1L — 1|
(over the range of j under consideration).

Note that Proposition 3.4 strengthens Maslova’s result in [55, Theorem]| for the Kac
polynomials. For the derivatives of the Kac polynomials and random hyperbolic
polynomials for which the CLT in [60] applies, our asymptotic estimates for the

variances also strengthen the CLT in [60], since they provide the details about the
£ No(R)—B[Nn (R)]

denominator o .
Var[N, (R)]

Remark 3.7. The assumption 7 > —1/2 is used in many places in our proof. It
might be interesting to consider generalized Kac polynomials in the setting when
T < —1/2. Tt is curious to see if the method given here can be extended to estimate
Var[N,,(R)], and this will be left for further investigation. For a recent account of
these polynomials, we refer the reader to the work of Krishnapur, Lundberg, and
Nguyen [46], who provided asymptotics for the expected number of real roots and
answered the question on bifurcating limit cycles.

Remark 3.8. As a numerical illustration, let us consider the first derivatives of the
Kac polynomials. By Theorem 3.1, we have

Var|[N, (R)] = C'logn + o(logn),

where

2 2
C =2k +— (1 — —) ~ 0.075737841.
T

™

Figures 3.1 and 3.2 provide some numerical simulations of this result. The numerical
evidence given in Figure 3.3 seems to support the conjecture that Var[V,,(R)|—C'logn
converges to a limit as n — oo, and the limit may depend on the distribution of §;.

We now discuss some of the main ideas of our proof. To prove Theorem 3.1, our
starting point is the universality argument of O. Nguyen and V. Vu in [60], reducing
the proof to the Gaussian case. However, our consideration of the Gaussian setting
differs from O. Nguyen and V. Vu’s argument. In [60], the authors used a novel swap-
ping argument to compare the Gaussian version of P, with a classical Kac polynomial
(using the assumption (3.8) and via the reciprocal formulation of P,) and deduced the
lower bound (3.7) from Maslova’s variance estimate for real roots inside [—1, 1]. This
elegant approach, however, only involves the real roots outside of [—1,1] of P, and
the consequential lower bound in [60] for the variance is unfortunately not sharp. We
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Figure 3.1: Plot of sample variances versus the degree n.
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converge to different values.

do not use Maslova’s estimates as black boxes in our approach. The main ingredients
in our evaluation of the variance for the Gaussian case are new asymptotic estimates
for the two-point correlation function of the real roots of ﬁn (the Gaussian analog
of P,), see Section 3.3. These estimates reveal some underlying hyperbolic geometry
inside the distribution of the real roots of generalized Kac polynomials (especially
under the hypothesis (3.4)): the asymptotics depend on a certain notion of pseudo-
hyperbolic distance between the real roots. One of the main difficulties in the proof is
the fact that there are various instants when one has to find the leading asymptotics
for an algebraic sum where the asymptotics of the summands may negate each other,
especially when the mentioned pseudo-hyperbolic distance is very small. A separate
consideration is often required in such situations, where a geometric property of this
distance (Lemma 3.13) becomes useful in the proof.

We would also like to mention that Maslova’s proof in [54] for the Kac polynomials
is based on very delicate computations for the variance of real roots inside carefully
chosen local intervals. It seems very difficult to extend such explicit computations to
the setting of the current paper, where there are no closed-form formulas for ¢;. The
estimates for the correlation functions in the current paper can certainly be used to
derive asymptotic estimates for the variances of the number of real roots inside local
intervals, and we include some local estimates in Theorem 3.10.

Our results also demonstrate universality for Var[N,,(R)], and this is part of an active
area of research to understand the universality of the distribution of real roots for
random polynomials. While there have been many studies of universality for the
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expectation E[N,(R)], results about universality for the variance Var[N,(R)] are
harder to come by. Besides the Kac polynomials, the class of random trigonometric
polynomials is another model where universality for the variance of real roots is also
well understood; see the work of Bally, Caramellino, and Poly [9] and Do, H. Nguyen,
and O. Nguyen [23] for more details. Unlike (generalized) Kac polynomials, the
variance for the trigonometric model is not universal and depends on the distribution
of the underlying coefficients through their kurtosis [9, 23].

For Gaussian random polynomials, leading asymptotics for the variances of real roots
have also been established for several other models. We refer the reader to the works
of Lubinsky and Pritsker [52, 53] for random orthogonal polynomials associated with
varying weights and exponential weights (essentially generalizing Azais, Dalmao, and
Leon [5]), Gass [35] for random trigonometric polynomials with dependent coefficients
(generalizing Granville and Wigman [37]), Do and Vu [29] for the Weyl polynomials,
Bleher and Di [11] and Dalmao [18] for the elliptic polynomials (see also Chapter 2
for more precise asymptotics).

The rest of this chapter is organized as follows. In §3.2, we recall the universality
method of [60] to reduce to the Gaussian case. Estimates for correlation functions
are presented in §3.3, and the proof of the Gaussian case is presented in §3.4.

3.2 Reduction to the GGaussian case

We begin by recalling the universality arguments in [60] to reduce Theorem 3.1 to
the Gaussian case, and also to localize NN,, to the core region Z,,, defined as follows.

d
Here and subsequently, fix d € (0,1/2) and let d,, := €'¢* ", a, := 1/d,, b, := d,/n,
and I, := [1 — a,, 1 — b,]. We define

T, =L, U-L, Ul 'u—I7*
where for any given set S, we define —S :={—z:2z € S} and S™!:= {7 :z € S}.
Let Ign(:v) stand for the Gaussian analog of P,(x); that is,

Py(z) =Y &eja,
k=0

where g'j’s are i.i.d. standard Gaussian random variables and c¢;’s satisfy assumption
(A2). For S C R, we denote by N, (S) the number of real roots of P,(x) inside S.
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The following results were proved in [60, Corollary 2.2 and Proposition 2.3].

Lemma 3.9 ([60]). There exist positive constants ¢ and \ such that for sufficiently
large n,
| Var|[N,,(Z,,)] — Var[N,(Z,)]| < ca} +cen™

and
((log an)* + logQ(nbn)) if b, >1/n,

E[N}(R\Z,)] < {°
N (BAL)] {c(logan)4 if b, <1/n.

With the aid of Lemma 3.9, Theorem 3.1 will be proved once we proved the following
theorem for the Gaussian case.

Theorem 3.10 (Gaussian case). Fiz S, € {—1,,1,}. Asn — oo, it holds that

Var[N,(S,)] = (k- + o(1)) logn,

Var[N, (S-1)] = [1 (1 _ 3) + 0(1)} log n,

™ ™

and Var{F(L)] — {% +% (1 N 3) + 0(1)} log n,

™

where the implicit constants in the o(1) terms depend only on the constants Ny, C,
Cy, 7, and the rate of decay of 0;(1) in condition (A2).

3.3 Estimates for the correlation functions

The proof of Theorem 3.10 relies on Lemma 1.2. Let r(x,y) denote the normalized
correlator of P, defined as

[Pu(@) Pa(y)]

E
rla.y) = -
\/ Var[P, ()] Var[ P, (y)

Set k(x) := > cjal, we see that

r(z,y) = ————. (3.12)

The estimates for the variances rely on the asymptotic estimates for the correlation
functions p; and py, which will be established shortly. To this end, we first investigate
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the behavior of r(z,y) for z,y € I,,U(—1,), and thanks to (3.12) this will be done via
estimates for k(z) for |z| € I? := {uv : u,v € I,}. In what follows, we will assume
that n is sufficiently large and S,, € {1, —1I,}.

By assumption (A2), we can write ¢; = C75*7(1 4 0;,,) for Ng < j < n, where
0jn =0j(1) as j — oo.

Lemma 3.11. Let

0 = ‘ T+1/2
" log(lggg)};jﬁn {‘Oj’n| + an + an} .

Then it holds uniformly for x € I* that

_Cir(2r+1)

k(z) = m(l +0(7))

n

and

k(—z) = O(r0)k(z).

n

Here the implicit constants have the same possible dependence mentioned in Theo-
rem 3.10.

Proof. Clearly 70 = o(1). By scaling invariant we may assume C; = 1. For x € I?

we have
No—1 n
k(x) = Z Gl + Z 3271+ 0j,)2
=0 i=No
No—1 [log(logn)|

= Z c?a:j + (1 +0(1%) ZjQT:Ej +0 Z G2l
j=0 J=1

Jj=1

=t ¢(2) + (1 + O(7)))vn(@) + O(tn(2)).

It is clear that ¢(x) is bounded uniformly on any compact subset of R, and the bounds
are independent of n. For O(t,(z)), we note that

apt/? 70 )
ta(2)] = O ([log(log n)*"*") = (?(_ e 31 =4 (_)(x;;ﬂ, vel

The estimate for the middle term is based on the asymptotics of v,(x). For |z| < 1,
Un () converges to ve(z) = Li_or(z) as n — oo, where Lis(z) is the polylogarithm
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function defined by

o0

J
Liy(z2) = Zj— 2] < 1.

=1
It is well-known that (see [70, p. 149])

Lis(2) = (1 - s)(~log )" + 3 (s — m) (1055)7“’

for |log z| < 2w and s ¢ {1,2,3,...}, where ((s) is the Riemann zeta function. Thus,
uniformly for x € I2 (and one could also let z € I?),

I'2r+1)

Li_g,(z) = (27 + 1)(=logz) > + O(1) = A=zt

(1+0(m)),

here in the second estimate we implicitly used the fact that 1 — x = O(a,) = O(79).

n
Now, to estimate Li_s,(—x) for € I2, we use the first estimate of the last display

and the duplication formula (see [47, §7.12]),
Li_QT(—I) + Li_QT(ZL’) = 22T+1 Li_QT(ZEQ),
and find that uniformly for z € I2,

Li_y (—2) = O(1).

For |z| € I, we have 1 — |z| > b, = d,,/n and |z|"*! < (1 — b,)?™) = O(e=2%), so

i jQij

j=n+1

= Ja]*!

0

Il
o

(j+n+1)7a’

J

:‘$’n+10 Z QT’x‘] Tl—l—l)ZTZ’m‘j)

7=0 7=0
n+ 1 2T
Li_o-(|z|) + ) )

/_\/_\

— n—l—lO
g = o
— o),
Thus, uniformly for x € I2,
I'2r+1)
v() = Lin () — 3 4% Wﬂ +0(m)

Jj=n+1
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and

Therefore, uniformly for x € I2,

k() = %(1 +0()).

Since

k(=) = p(=2) + CF Y 57 (=) +CF Y j¥o5u(—a),

J=No J=No

it follows that
[k(—z)] < O(1) + O(ryvn(x)) = O(T)k(x), x € I},

here in the last estimate we used a?2"*' = O(7?). This completes the proof of the

lemma. O]

The proof can also be applied to lﬁ(f) (where 7 is replaced by 7 + %z) Note that the
0j» term may change, but it is not hard to see that, for ¢ > 1,

53 = 1) (G =i+ 1) = C{7*" (1 + Olony) + O (1/4)) -

Since (a,)¢ = O(m) for any positive constant ¢, we then let

o(1),

Ty = max

log(logn)<j<n | C1J7 log log n -

<] _1' 1

and obtain the following corollary.

Corollary 3.12. For any 0 < i < 4 it holds uniformly for x € I* that

; CT(2r+i41)
k! )(x) - (1 — z)2rHit

(1+0(m))
and
KD (—z) = O(1,) k9 (z).

Here the implicit constants have the same possible dependence mentioned in Theo-
rem 3.10.
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For (z,y) € R x R with 1 — zy # 0, let us introduce the function

_ — y—z\'_ (1-a)(1-y
a = az,y) ‘_1_<1—xy> N (I -y

Clearly 0 < a < 1. It is well-known in complex analysis that

z—w
Q(z,w)—u

1 —wz|
defines a metric on the hyperbolic disk D := {z € C : |z| < 1} and is known as the
pseudo-hyperbolic distance on D (see, e.g. [36]). A related notion is

e —yl*

Loy
A= P)E TP~ a

Y

which can be naturally extended to R™ where it is an isometric invariant for the
conformal ball model B := {z € R" : ||z|| < 1}, and the classical Poincaré metric on
B" can also be computed from this invariant (see, e.g. [61, §4.5]).

We first prove a property of the pseudo-hyperbolic distance that will be convenient
later.

Lemma 3.13. Let 0 < ¢ < \/ig be a fixed constant. Suppose that for some x,y €
(—1,1) that have the same sign we have o(x,y) < c. Then for every zy,zs, 23, 24
between x and y it holds that

1 1+40(zy))
1-— 2129 1-— 2324

and the implicit constant may depend on c¢. Consequently,
o(z1,22) < o(z, y)[1 + O(o(z, y))]-

Proof. Tt is clear that in the conclusion of Lemma 3.13 the second desired estimate
follows immediately from the first desired estimate and the inequality |z; — 29| <
|z — y|. Below we prove the first estimate.

Without loss of generality, we may assume |z| < |y|. Since z1, 22, 23, 24 will be of the
same sign, we have 12 < 212, 2324 < 92, thus it suffices to show that

1 1+ 0(e(x,9))
1—y2 1—a22
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It follows from the given hypothesis that a = 1 — ¢*(x,y) > 1 — ¢*. Consequently,

[z —y 1 o(z,y)
S Ve Svi-a

Therefore
2 .9 _
0 < o y'—x < 2|z — y|
T l-y?r 1-22 (1-2?)(1-y?) " (1-2?)(1—y?)
20(,y)/V1 - _ 20(x,y)/V1—c
T V(=22 (1—-y?) T 1—y? .

Since % < \/12—27 < 1, we obtain

1 20(x,y)\ " 1 _ 1
1—92 = (1_ \/1——62) 1 — 72 —(1+O(Q(x,y)))1_—x2,

and the lemma follows. O

In the following, we will prove asymptotic estimates for r,, and its partial derivatives.
Under hypothesis (A2), ﬁn is very similar to a hyperbolic random polynomial, and it is
well-known that the root distributions of (complex) Gaussian hyperbolic polynomials
are asymptotically invariant with respect to isometries of the hyperbolic disk ID. Thus,
it seems natural to expect that the asymptotic estimates for the correlation functions
of the real roots of ﬁn will involve isometric invariants (such as the pseudo-hyperbolic
distance). The next few lemmas will demonstrate this heuristic.

Lemma 3.14. [t holds uniformly for (z,y) € S, X S, that
r(z,y) = ™21 4+ O(1,)) (3.13)

and
L= (,y) = (1 - a?™)(1 + O(¢7). (3.14)

Proof. Inequality (3.13) follows immediately from (3.12) and Corollary 3.12.

To prove (3.14), we consider two cases depending on whether z and y are close in
the pseudo-hyperbolic distance. Let D := {(z,y) € S, x 5, : [{;] > ¢/7} and
D" = (S, x Sp)\D (see Figure 3.4).
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Figure 3.4: D’ is the intersection of the red region with one of the blue squares.

First, if (z,y) € D then 1 — a > /7, and so by the mean value theorem we have

1—a®™ > (27 + 1)(1 — @) min(a®", 1)
> (27 + 1)/T0®™

Therefore we can use (3.13) to obtain
L=r*(z,y) =1 - a1+ 0(r)) = (1 = ™) (1 + O(y7)),

which implies (3.14).

Now, if (z,y) € D' we have a = 1+ O(,/7,), so using the mean value theorem we
obtain

1—a” ™ =27+ 1)(1 - a)(1+O0(y7)). (3.15)
Using Lemma 3.13, for any z, zo between x and y we gave

1 1+0(m)  1+0(¢7) [ — 2| _

= = s and =
1— 2129 1—y? 1— 22 |1 — 21 29|

O(Y7).  (316)
Fix . We now have

2 _ Y
Y )

where A(y) := k(2?)k(y?) — k*(zy) for y € S,,. Using (3.16) we have

Het) = () oty
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Now, A(x) =0, A'(z) =0, and for any z between = and y we have
A"(2) = 2k(2HK (2%) + 422k (2K (2%) — 22%K" (z2)k(z2) — 222 (K (22))?.
Using Corollary 3.12 and (3.16), we obtain

_CIT@Rr+1)T(27 4 2)
o (1 _ x2>47'+4
202+ 1)I(27 +2)
- (1 _ $2)4T+4

A"(2) 24427 +2)(2* — 2%) + O(V/7)

(14 O(m)).

Since A(z) = A’'(x) = 0, by the mean value theorem there exists some z between x
and y such that A(y) = $A”(z)(y — z)% Consequently,

Aly) (y—x)*A"(2)

L) = R T R
— (27 + 1) (13“/__;2) (1+ O(¢/m))
= (27 +1) <1y__;y> (1+0(/7)),
which gives (3.14) when combined with (3.15). O

Our next task is to estimate the partial derivatives of r(x,y). To avoid the messy
algebra in the computations, let ¢(z,y) := log |r(x,y)|. Note that

T10<I',y) = T(l’,y)£10($,y), T01<x7y) = T(l’,y)£01($,y), (317)
and
ru(z,y) = r(z,y) (u(z, y) + bolz, y)loi(x, y)) - (3.18)

The following lemma indicates that one can take the natural log of (3.13) and then
differentiate and the estimates remain essentially valid.

Lemma 3.15. [t holds uniformly for (z,y) € S, x S, that

bl = 35 (L5 ) i+ ovm) (3.19)
and
tlay) = s (14+0(7,). (3.20)



Proof. We start with the proof for (3.19). From (3.12), we have

1 1
U(x,y) = log|k(zy)| — 5 log k:(xQ) ~ 5 log k:(yQ),

whence

_ Mlay)  K(@?) gk (@y)k(a?) — K (2?)k(zy)
o0 =) e

Using Corollary 3.12, it holds uniformly for (z,y) € S, x S, that

K(xy) 27 +1
k(ry) 11—y

K(2?) 2r+1

(1+0(7,)) and 7)) 1—a?

(14 O(1,)).

We now divide the proof into two cases, similar to the proof of Lemma 3.14.

Let R := {(z,y) € Sp X S, 1 |[i==| > /Tn} and R' := (S, x 5,)\R.

l—zy

For (z,y) € R, one has
1 — a2 1—ay Yy—x 2

= +x < ,
ly—z| |y—z[ ly—z2] T

therefore | |
Tn Tn y—x
2 n )
max{l—x2’1—xy}< V= a?)(1 - ay)
so (3.22) implies
K (zy) Kx?) 2r+1(y—=x
l = - = 1 V7)) -
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(3.21)

(3.22)

We now suppose that (z,y) € R', then o = 1 + O(7,). Using Lemma 3.13, for all

21, 29 between x and y we have

L 1407 _ 1407 o la—2l

1— 2120 1—q? T2 11— 2120

O(VTn)-

Fix x € S,, and write
B(y)

bol®) = Fr k)

where B(y) := yk'(xy)k(z?) — zk (x*)k(zy) viewed as a function of y € S,.

(3.23)

Then
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B(z) =0 and
B'(y) = k(2®)[K (zy) + xyk" (zy)] — 2K (2*) K (zy).

Using Corollary 3.12 and (3.23), for any z between z and y we have

B/(Z) o 21+ 1 —LC2 r2(27 _xQ T T
Fak(re) ~ Qg L~ %)+ a2 +2) -2 (2 +1)+0(v)|
— % 14+ (27 +2)z(2 — 2) + O(V/7)]
21 +1

=22 [1+0(V7)]

Now, using the mean value theorem and (3.23), we see that, for some z between z

and vy,
B(y) = B(x) + B'(2)(y — ) = B'(2)(y — x),
therefore
tuofey) = Y2 - BT 1 ovm)),
- (52 ) aowm,

and (3.19) is proved.

To show (3.20), we will use Corollary 3.12 and obtain

K (zy) k" (xy) <’f’(wy) ) ’
lii(z,y) = +x —x 3.24
D= ) k) ™ k) 524
_ 4l Qral)@2rt?) (20 2+O T
C1l—ay 4 (1 —=xy)? I\1C xy (1 —=xy)?
21+ 1
RETEEE (1+0(m)),
and the proof is complete. [

We obtain, as a corollary of the above estimates, an asymptotic estimate for p;.

Corollary 3.16. Uniformly for x € S, U (—S,), it holds that

27 +1
1 — 22

p(x) = % (14 0(r)) . (3.25)
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We remark that a variant of (3.25) is also implicit in [27], with a stronger bound for
the error term (but more stringent assumptions on ¢;).

Proof. By symmetry, it suffices to consider x € S,,. Using r(z,z) = 1 and lyo(x, z) =
lo1(y,y) = 0, we see that

1 1
p1(x) = ;\/7“11(1:,:16) = ;\/fll(a:,x).
Thus, (3.25) follows immediately from (3.20). O

We now prove asymptotic estimates for p,. We recall that

p2(x,y) = % (\/ 1 —0%(z,y) + d(z,y) arcsin (5(95,@;)) _ozy) (3.26)

1 - rz(x,y)7

where using (3.17) and (3.18) we may rewrite o and ¢ as

o(z,y) = mpi(z)p1(y)

y P2z y)B(n,y) () Bi(x,y) (3.27)
\/(1 (1 —7“2(3?>y))€11(3?>$)) (1 (1 —r2(as,y))€11(y,y))

(z,y) Cro(, y) o1 (2, y)
Sy (e + ), =

and

<

6(z,y) =

To keep the proof from being too long, we separate the estimates into several lemmas.

Lemma 3.17. Uniformly for (x,y) € S, X Sy, it holds that

2741 1+ fr() .

™

where f, is defined as in (3.9).

Furthermore, there is a positive constant ag > 0 (independent of n but may depend
on the implicit constants and rate of convergence in conditions (A1) and (A2)) such
that when a < «aq the following holds

O<a27+1)

= r— (3.30)

pa(x,y) — pr(x)p1(y) = (
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Proof. (i) We start with (3.29). For this, we first derive asymptotic estimates for o
and 9.

For o(xz,y), we first show that

(1 =72,y (z,2) = (r(z,9)lo(@,y))’

- L (1 ) (1 O ).

(3.31)

Let g(u) = 1 —u?™ — (27 + 1)(1 — w)u® ™!, defined for u € [0,1]. Then it can be
seen that ¢ is non-increasing on [0, 1] and g(1) = 0. It follows that g(«) > 0, i.e.

1—a®™ > 274+ 1)(1 — a)a® .

We consider two cases. First, if ¢/7,(1—a?"*!) < g(«) then (3.31) follows immediately
from Lemmas 3.14 and 3.15. Now, if ¥/7,(1 — o®™*!) > g(a) we will show that = and
y are close in the pseudo-hyperbolic distance, namely

)

1=yl
To see this, note that on [0, 1) the inequality g(u) — ¢/7,,(1 — «*"™') < 0 implies

1 — u27'+1

@27+ 1)(1 — u)

W > (1 - ) > (1~ §/7) min(1,v7),

thanks to the mean value theorem, which then implies

uzmin (1 — /7, (1= /7)) =1 - 0(y7),

therefore o = 1 + O(y/7,) as desired.

Now, since g(1) = ¢'(1) = 0 and ¢"(¢t) = (27 + 2)(27 + 1)(1 + O(Y7,)) for every
t € [a, 1], using the mean value theorem we may rewrite the right-hand side (RHS)

of (3.31) as

RHS — (27(*1 1_)2;;)2* D1 a2+ 0(gm). (3.32)

Fix z. Rewrite the left-hand side of (3.31) as

A(y)A"(x) — B*(y)

(1= (o y) (e, 2) = (wy)lole.y)’ = =50 =




71

recalling that A(y) = k(2®)k(y?) — k*(xy) and B(y) = yk'(zy)k(2?) — zk'(2*)k(zy).
Let C(y) := 2 A(y)A"(x) — B%(y). We check at once that C(x) =0, C'(x) = 0,

C"(a) = S ")~ 2AB @) =0,
C///(x> — %AN(J?)[AW(I) _ GBN(IL’)] — 07

and for all z between z and v,

CW(z) = %A(A‘)(z)A”(x) —2B(2)BW(2) — 8B/(2)B"(z) — 6[B"(2)]%.

Now, using Lemma 3.13 if follows that for all z1, zo between = and y we have

1 1+0(¥1) 1+0(¥T)
= = , and
1—212’2 1—y2 1— a2

|21 — Zgl .

——— = 0( ¥m,). 3.33
L = OYR). (339

Using Corollary 3.12 and (3.33) we obtain

e = (20 ) ot ym),

and for any z between x and y, arguing as in the proof of Lemma 3.14 and Lemma 3.15
we have

Bo) = TS e -0 (1+ 00 vm)

4
- S ocym)
BY(2) = k(2?) [zk‘(iﬂ)(xz)xi + ik:(i)(:pz)xi_l} — K () kD (z2)2
T+ 1)I@2r+i+1)
N (1 — g2)4r+i+3
X ((27’ i+ 1)zz" +ix" (1 — %) — (21 + 1)z 4+ Of l\fs/T_n))

_Cir@r+nr@Rr+i+l) . |
a (1 — 22)dr+i+s (i +0(¥ym) . (i=1).

Since x = 1 + O(r,) for z € S,,, we obtain

; CITr+ 127 +i+1) /.
B (z) = = <(1_I>2)z(17+i+3 )(H‘O( 16%))-
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Similarly,
we) = R D 0 o),
AW(2) = 16D (2*)k(2*) (1 + O(7,))
— 2k (z2)k(x2) — 8K (x2)K (x2) — 6(k" (x2))?
_CIT@r+5T(2r+1)
= (1 — 22)4r+6
821+ 1) 6(27+2)(27 + 1) .
== - (27 + 4)(27 + 3) O(¥n)
Consequently,

24C% (1 + D)2 (27 + 2)T2 (27 + 1)
(1 — £2)8r+10

CW(z) = (1+0( /).

Remark 3.18. We may arrive at this estimate by formally differentiating the leading
asymptotics of C(y) (obtained using Corollary 3.12) with respect to y, then letting y =
x. In general, when o(x,y) is o(1) small, it is possible that there is cancellation inside
the differentiated asymptotics, in which case the expression obtained from the formal
differentiation may no longer be the leading asymptotics for the underlying derivative
of C(y). Lemma 3.13 is useful in the examination of the differentiated asymptotics,
effectively allowing us to let y = x at the cost of error terms of (theoretically) smaller
orders.

Now, applying the mean value theorem and (3.33), we find that

Cly) _CORUFE _ @r+Ar+y) .
Bk@?) | Bak@y?) (1 —22)2 (1 )*(1+ O(N/T0)),

which gives (3.31) when combined with (3.32).
From (3.31), it holds uniformly for (z,y) € S,, x S,, that

Pary) (. (2r+1)1—a) .
1_ﬂ—ﬂ@w»%UWﬁ_(L_ e )“+0(7“”
Likewise,
ey [ (@411 - .
1‘u—ﬂmwwm%m‘(“‘ e )“*O“ﬁm'
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Combining the above estimates with (3.27) we get

o(z,y) [, @Cr+1)(1—a)eH! 10/
e <1 ) (1+0(¥m)). (3.34)

72p1(2)p1 1 — 2+l

For the asymptotics for §, we now show that

610('%7 y)g[ﬂ (.I', y)
- 7“2(:67 y)

611 (l’, y) +
(3.35)

B 21+ 1 a_(27'—|—1)(1—a) o/
(1 —a)(1—19?) ( 1 _ g2l > (1+0(V/m)).

The argument is similar to the proof of (3.31), so we will only mention the key steps.
We may assume o = 1+ O({/7,,), otherwise (3.35) will follow from Lemma 3.14 and
Lemma 3.15. With this constraint on o we have

C@r+l(l-a) 1 ((a—1)2(27+1)(27+2)) (1+0(/7))
1 — q27+1 o

1 — a27+1 o 2

Now, arguing as before and taking advantage of Lemma 3.14, Lemma 3.13, and
Corollary 3.12, it suffices to show

(e )(1 = 17(a.9) + bl (o) =~ EER LY (4 ogrm))

Fix 2. We then write the left-hand side as szz)k(?ﬁ), where

E(y) = A(y)a(y) + B(y)b(y),
a(y) == [k (zy) + K" (zy)xylk(zy) — zy[K (zy)]?,
b(y) == ok (xy)k(y®) — yk' (y*)k(zy).

One can check that, as a function of y, F(z) = E'(x) = E"(z) = E"(x) = 0. Indeed,
by direct computation,
A(x) = A'(z) = b(x) = B(z) =0,
A"(z) = =2V (z) = 2B'(z) = 2a(x),
A"(x) = =2b"(z) = 6B"(x) = 6d'(x)

from there one can see that E vanishes up to the third derivative at y = z. Further-
more, using Lemma 3.13, and Corollary 3.12, we can show that, for all z between x
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and y,
2427 + 1)2(7 + D)CHT (27 + 1))*
(1 — z2)8r+3

which implies the desired estimate, thanks to an application of the mean value theo-

EW(z) = —

(1 + O( N Tn))7

rem.

On account of (3.28), (3.34), and Lemma 3.14, we conclude that

1 01— — (27 4+ 1)(1 — « y
/ 1 —(oﬂT“ _ ()27. —i(— 1)0427?r§(1 — (i) (1+0(¥/m))

= Ar(a) (1+O0(Y/7)),

d(z,y) =«

where A, is defined by (3.10). Let
A(d) :==V1—0%24darcsing, §e[—1,1].

Since A(9) > 1 and |A'(§)| = |arcsind| < w/2 for all 6 € (—1,1), and |A («)| < 1 for
all (z,y) € S, X S,, it follows from the mean value theorem that

A(o(z,y)) = AMAr () + O(|A(@)O( V7))
= A(A(@))(1 + O 97)). (3.36)

Substituting (3.14), (3.34), and (3.36) into (3.26), we deduce (3.29) as claimed.

(ii) We now discuss the proof of (3.30). In the computation below we will assume
a < ag, a sufficiently small positive constant. Using Lemma 3.14 and Lemma 3.15
we have
2741 1
r?(z, y) o (2, y) _ Ola)0 ((17:52)2) = 0(a®™).
= (. y)m@a) 1+ 0@ ) iy

Similarly,
7“2(325,34)581(:16,3/) — O(OéQT+1).
(L= 7r*(z, ) (y, y)
Using (3.27), it follows that

o(z,y) = mpi(2)p1(y)(1 + O(@™)).
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From Lemma 3.15 we also have

510(1’, y)gm(l’, y)
11— 7"2<ZL', y)

—¢ (ﬁ) e <<1 = xy>2(261_—yx)22><1 —y)1 +0<1a”“>)

:O(<1—x2>1<1—y2>>'

Thus, it follows from (3.28) that

611(1‘7 y) +

§5(z,y) = O(a™2).

Recall A(§) = V1 — 62 + darcsin 6 satisfies A'(0) = 0 and A”() = O(1) for 0 near 0,
thus A(6) = 1+ O(6?) near 0. Consequently, using Lemma 3.14 again, we obtain

P2(x7y) A 5 T U(xvy)
p1(z)p1(y) (o ’y»ﬂm(x)pl(y) 1—r2(z,y)

= (14 0 (n )=

=1+0(a* ).
This completes the proof of Lemma 3.17. ]
Lemma 3.19. Uniformly for (x,y) € S, x S, it holds that

21 +1 a2 tl

pQ(_xvy) - ,01(—:E)p1(y) - T2 (1 _ .’1}2)(1 — y2>0(1) (337>

Proof. Using (3.12) and Corollary 3.12, we have

k(—zy) _ O(m)k(zy)
k(x?)k(y?) k(x?)k(y?)

Now, by explicit computation (see also (3.21) and (3.24)),

T(—iL‘,y) = = O(Tn)T(l‘,y) = 0(1)

_ Klew) | K6
~ V) T TREE)

610(_1‘7 y)
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Therefore, using (3.20) and Corollary 3.12, we obtain

e | s Mf&f an
— L0 a0) + 0 (-a.y)
— O(r(a.g) = 0o
Similarly,

(T(_fa y>€01(_x7 y)>2 _ O(TZ)O[2T+1.
(1 =7r*(—2,9))lu(y. y)
Substituting these estimates into (3.27) yields

o(—z,y) =’ pri(=x)pr(y) (1 +O(r)a* ), (2,y) € Sn X Sy
Similarly, it holds uniformly for (z,y) € S, X S, that
d(=2,y) = O(m)lr(z,y)| = O(r,)a™ 2, (3.38)

While the proof is fairly similar, we include the details since in the proof there is an
artificial singular term that appears because we use ¢ (instead of r) to compute ¢ via
(3.28). To start, by explicit computation (see also (3.24)) we have

_ K(ay)  kn(—ay) K (=ay)\?
tuta) = i o ()

therefore

T‘(—ZL‘, y)fn(—l', y) =

O(Ik:’(—xy)! + Ik,’{(—xy)\)> +r(—o,y)ey (k’(—xy)>2

M) H—y)
@y F(—ay)\?
= 0+ ()
O(.r(z,y))

K (—xy) ) g

A (k(—asw

T (- 21—y
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Similarly,

r(—m, Z/)glo(—%y)ﬁm(— . Y)

1
(—ay) O(rar(x, 1))
k(—xw) 1

Thus, from (3.28) and the above estimates we have

r(—z,y) . Cio(—z,y)lo1(—,y)
sy (e S )

O(rur(z,y))
U(—xjy)(l —2?)(1—9?)

E << 7) (-

- mM

5(—1‘, y) =

_ (=2, y)| | ¥ (—2y) 2
ot (IU —z,y)| | k(-zy) )
= O(myr(z, (rarn(@,9)) = O(Tar(, ).

This completes the proof of (3.38).
Now, note that A(§) =1+ O(6?) near 0, so it follows that

AS(—z,y)) =1+ O(tHa* .

But then
1 o(=z,y) 2y 27+1
pa(—,y) = —2/\(5(—%31)) = p1(—x)p1(y) (1 +O(7,)a ) )
T 1- T2<—[E, y)
which yields (3.37) when combined with (3.25). O

Note that the above analysis is only directly applicable to estimating the variances
of the numbers of real roots inside subsets of (—1,1). For (—oo, —1) U (1, 00), we will
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pass to the reciprocal polynomial

Qu(x) == B, (1/x)

n

that converts the roots of P, in (—o0, —1)U(1, 00) to the roots of @, in (—1,1). Note
that

Qn(x) = Z gn—j%xj
=0

n

is also a Gaussian random polynomial. Let kg, () denote the corresponding variance

function,
n_o 2
Cri +  x"k(1/x)
hon(0) = 30 St - ML)
Recall that I, = [1 — a,, 1 — b,] where a, = d;! = exp(—log¥*n) and b, = d,,/n. As
we will see, for z € I,,, kg, (z) converges to ﬁ as n — 0o, which suggests that @,

would behave like a classical Kac polynomial (this heuristics is well-known, see e.g.
[27]). Let

e, = max

(3.39)
0<j<ny/an

|C7L*j| -1 1
|| loglogn’

we will show the following.
Lemma 3.20. Let ,0831 and pgi, respectively, denote the one-point and two-point

correlation functions for the real roots of Q,. Fixr S, € {—I,,1,}. It holds uniformly
for xz € S, that

1 1
Pan(a) = — 7= (14 Olen).

Uniformly for (x,y) € Sp X Sy,

2) 1 1+ fo(o)
) = ST -

(1 + O( kY en)) ’

where fo is defined as in (3.9) with T = 0.

Furthermore, there is a positive constant oy > 0 (independent of n but may depend
on the implicit constants and rate of convergence in conditions (A1) and (A2)) such
that when o < aq the following holds

pS) (2, y) — pb) ()Y (y) = (1- x02)((01>— y?)
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Also, uniformly for (xz,y) € S, X Sy,

Pl (—2,y) — piy) (—2)py) (y) = Y T y2>0(1).

Note that explicitly we can write
fo(u) = (V1 —u + Vuarcsin Vu)vV1 —u — 1.

Proof. Write

027~ . C27- .
o= Y T Y i

0<j<nyan " nyap<j<n "

By the assumption (A2),

e _ J1Hon(1) if 0<j < ny/an,
O (n‘QT‘) it ny/a, <j<n,

where 0,(1) — 0 as n — oco. For x € T2, it holds that

n\27\+1x”\/@ S n‘Z’rH—l(l . bn)Qnm — 0(6_\/5?71) = O(an).

Consequently, by putting

e :== max M—1‘—}—%,
0<j<ny/an | |Cpl
we see that uniformly for z € T2
ko, () = T (1+O(ed)
) = —— e

and

k. (=) = O(1) + O(ep)kq, (z) = O(ey)kq, (w).

For the derivatives of k¢, , we will similarly compare them with the corresponding
derivatives of the analog of kg, for the classical Kac polynomials, obtaining analogs
of Lemma 3.11 (more precisely Corollary 3.12) for kg, . Note that to account for the
derivatives of kg, one has to add an O(1/j) term to €2 (where j > loglogn as in the
proof of Lemma 3.11). Thus with e, defined by (3.39) (which dominates €?), we will
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have

K9 (2) = (1+)m<1 +0(e,) and k9 (~2) = Oen)kd) () (3.40)

uniformly for z € IZ, for j = 0,1,...,4. In other words, e, plays the same role as 7,
in the prior treatment of P, inside (—1,1).

Let rg, (x,y) denote the normalized correlator of @),,,

BQu0)@u(v)  _ kq,(w)
VVarlQu (D] VarQu(y)] /g, (2)ka, ()

It follows from (3.40) that, uniformly for (x,y) € S, X Sy,

ro, (2, y) =

(1-2%)( -
(1 —my)?

9y 1/2
r%mwz{ yq (14 0(en)) = a'(1 + Ofen)

and

The rest of the proof is entirely similar to the prior treatment for ﬁn, with 7 = 0 and

Cy=1. ]

Our next task is to estimate the two-point real correlation function for ﬁn between
the roots inside (—1, 1) and the roots outside (—1,1).

Lemma 3.21. Fiz S, € {-1I,,I,} and T,, € {—I;',I-'}. It holds uniformly for
(x,y) € S, x T, that

r(z,y) = o(e~%/?) (3.41)
and
pa(,y) — p1(@)p1(y) = pr(x)pr(y)o(e™7?), (3.42)
where pi(x) satisfies (3.25) and
pl) = 2 (14 0(), yeT. (3.43)

Proof. 1t is well-known that p;(y) = y_ngi(l/y), this can be seen via a change of
variables (see e.g. [27]) or via explicit computations. Recall the definition of e, from
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(3.39). Applying (3.40) and proceed as in the proof of Lemma 3.15, we see that

1 1

pi(y) = P

(1+0(en)), yeT,,

which gives (3.43), and it also follows that ¢11(y,y) = (1 + O(en)).

Since k(z?) > 1 for z € S, to show (3.41) it suffices to show that

(y—

k) (@y)| = o (/G2 ) (3.44)

for any m > 0 bounded integer. To see this, note first that from the polynomial
growth of ¢;, we obtain

[k (2y)| = O(n*T " (|ay|*H + 1))

Using k(y) = c2y"kg, (1/y) and the asymptotic behavior of kg, given in (3.40), we

see that
2n—+2

) T n
k() = 65— (L (1)) > w7y 4,y € T,

For (z,y) € S, x T,, and any bounded constant ¢ we have

nflz" = O(n(1 —b,)") = o(e724/3) and similarly nn _ o(e_Qd"/?’),

Consequently,

kS (xy)

k(y?)

0 ( no(l) O(l)|$|n+1’y‘n+1>

”O(l) O)| . n+1\ _ (.—2dn/3
<0 + O (n®W]z*™) = o(e ),

o

completing the proof of (3.44), and thus (3.41) is verified.

To prove (3.42), we first use the explicit computation of ¢4 (see (3.21)) to estimate

<k’(m2))2
k(z?)
Y)

611 (l’, .CC)

+ |2r%(x,

(1 (z, ) = |z, x) k(2?)k(y?)

v@ywwmy»j< 27 (K(2y))?



Using (3.44), we have

% - 0<€7dn)7 (z,y) € Sp x Ty,
It follows from Lemma 3.15 and Corollary 3.12 that
29/ ( ’:((;ﬂ;)) ) 2
T ~ oW ad oy = o).

Together with (3.41), we obtain

(r(z, y)lw(z, y))*
(1 =r2(z,y))ln(z, )

Similarly, we also have

(r(z, y)loi (z, y))?
(1 - 7’2(17, y))gll(yv y)

Substituting (3.45) and (3.46) into (3.27) yields

1 —

1 —

o(z,y) = pi(x)p1(y) (1 +o(e™™)), (z,y) € Sy x T
Similarly, we can show that

d(z,y) = o(e_d"/Q), (x,y) € S, x T,,.

=1+o(e ™), (z,9) €S, x Ty

=1+o(e™), (z,y) € Spx Tp.
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(3.45)

(3.46)

To prove this, we proceed as in the proof of (3.38) in Lemma 3.19. Recall from (3.24)

that
_ K@y Ky (e
tu(z,y) = Kay) Y ey (k(fcy)> ’
therefore
O(IW(aw)] + ¥ (zy)) K (y)
r(z,y)l(x,y) = TR —r(z,y)ry (k(xy)
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On the other hand, using (3.21)

Kley) K@)\ Kzy) K
et )o@y =) (v~ g) (e Vi)

)2. In the
r all t € R.

As we will see, the main term on the right-hand side is r(x,y)xy
estimate below, we will use the crude estimate |k'(t?)/k(t*)] < n
Combining with (3.44), it follows that

r(z,y)lw (@, y)lo (2, y) = r(z,y)zy (IZ((;C;))) +o(e"™/?).

Since r(z,7) = o(e~%/?) and o(z,y) > 1 (as proved above), using (3.28) we obtain
), (K L, el
s =83 (50 ) (=i 1)+ e
_ O(lr(=z,9)l° )( ’(wy)> L ole ™)

o(z,y) k(zy) o(z,y)
= O(e_dn/Q)v

which proves the desired claim.

Together with (3.26), we deduce (3.42) as desired. O

3.4 Proof of the Gaussian case

In this section, we give the proof of Theorem 3.10. It follows from Lemma 3.21
that the numbers of real roots of P, in S, € {—1I,,I,,} and in T,, € {11, I} are

n r n

asymptotically independent. Indeed, on account of (3.42), (3.43), and (3.25), we have

Cov[N, (S, /ndx / pa(,9) — pr(@)pr () dy

1 1
= o(e /2 d d
o) [ e [y
= o(e~™/?)O(log? n) = o(1).

This gives

Var|[N,(Z,)] = Var|N,(—1I, U I,,)] + Var[N, (=1, U I;1)] + o(1).
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Thus, the proof of Theorem 3.10 now falls naturally into Lemma 3.23 and Lemma 3.24.
We first collect some basic facts about f, that will be convenient for the proof.

Lemma 3.22. For 7 > —1/2 it holds that sup,¢(o 1 | f(v)| < o0, and

F(w) = {O(uQT“) as u— 07,

—14+0W1l—-u) as u—1".

Furthermore, given any e’ € (0,1/2), f, is real analytic on (¢',1—¢") and in particular
the equation f.(u) =0 has at most finitely many real roots in (0,1), each of them has
a finite vanishing order.

Proof. The estimates near 0 and 1 for f; are immediate consequences of the definition
of f; and Taylor expansions, in fact for u near 0 one has

2 (140(1)) if T #£0,
frlu) = {—%uz(l +0(1)) it 7=0.

In particular, by continuity, we know fo(u) = 0 has no real root in (0, 1), while the
equation f,(u) = 0, with 7 # 0, has at least one root inside (0,1) (see Figure 3.5),
and the above endpoint estimates show that the roots do not accumulate to 0 or 1.

-0.5

-1

0 0i5 1
Figure 3.5: Plots of f. on [0,1] when 7 = 1,0, —i.

Now, note that 0 > A,(u) > —1 and the inequalities are strict if u € (0,1) (see
Figure 3.6). Indeed, writing A, = u™ /2 " we will show that Num < 0 while
w2 Num + Denom > 0 for u € (0,1). First, by examination, Num is strictly increas-

ing on (0,1), so Num < Num(1) = 0.
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0
N
- == A
Ay
N[ A /4
3 N\
N
-0.5 N
N
.. N
N
AN
""""" N
''''' N
~~~~~ A\
........ N
-1
0 0.5 1

Figure 3.6: Plots of A, on [0,1] when 7 =1,0, —1.

Now, let

h(u) = uTJr%Num + Denom = (1 o u27+1)<1 4 uTJr%)

— 27+ (1 —w)(u T + ),

If 7 > 0, then one can check that (1 — v* ') — (27 + 1)(1 — w)u” is decreasing for
u € (0,1), and therefore (1 — u?™*1) > (27 + 1)(1 — u)u”. Tt follows that

h(u) > (27’ + 1)(1 — u)(uT + u27'+% _ uT+% _ u27’+1)
=27+ Du"(1 —u)(1 — \/ﬂ)(l o ur+1) <0

If —% < 7 < 0, then we will show that h is strictly decreasing for u € (0,1). One has

3 5
h'(u) = (21 4+ 2) (17 + §)u7+% + (27 +2)(27 + Du* ™ — (37 + §)u37+3

— (27 +2)21 + Du* — 27 + 1)(1 + %)UT;

and

%(u_%h'(u)) —(2r 4+ 2)(r 4+ gx T 4 (2 1 2)(27 4 1)
— BT D S Q)T+ )+

—T)+ 27+ 2)(21+1)
3

+ 27+ 1)(1 + %)(T + 5) — 37+ g)(T + 5)

= 0.
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It follows that u=27h/(u) is strictly increasing on (0,1) and so u™2"h'(u) < h'(1) = 0
for u € (0,1). Consequently, A’ < 0 and h is strictly decreasing on (0,1), and so
h(u) > h(1) = 0. This completes the proof of the claimed estimates for A..

By continuity, the above consideration implies max,ejor 1—o7 |A-(u)| < 1. Thus, using
the principal branch of log it is clear from the definition that f, has analytic contin-
uation to a neighborhood of [¢/,1 — &’ in C, thus the claimed properties about real
zeros of f, follow. [

Lemma 3.23. It holds that

Var[N,,(5,)] = (k- +0(1))logn, S, € {—1,,1,}, (3.47)

and

Var[N,, (=1, U I,,)] = (2, + o(1)) log n. (3.48)

Proof. (i) We start with (3.47). Let ¢’ > 0 be arbitrary, it suffices to show that for n
large enough (depending on &) the following holds

| Var[N,,(S,)] — £, logn| = O(¢' logn).

By (3.25),

Sl = [ el (A

E T (14+0(1))dx = o —|—0(1)> log n.

Now, using the change of variables x = tanh ¢ and y = tanh s, we see that

dxdy

A==y dtds and o =sech’(s —t), (t,8) € J, x Jp,

where

(% log 2%,17 % log Qf’(;n) if S, =—1I,,

L {(glogﬁgn,%logﬁjn) if S, =1,

and it is clear that

1
|| = §logn —login+ o(1).

Recall the constant ag > 0 from Lemma 3.17. Then there is a constant My > 0 such
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that sech?(t) < oy is equivalent to |t| > M. It follows that

/ / pa(sy) — pu(@)pr ()| dady
SnXSn:alag

=0 <// sech'™*?(s — t)dsdt)
n X In:|s—t|>Mo
|

| Jn
=0 (/M (|Jn| — v) sech4T+2(v)dv)

= |Ja|O (/oo sech””“(v)d?f) +O0(1).

My
We now can refine « (making it smaller) so that
[e.9]
/ sech*™ 2 (v)dv < €,
Mo

and it follows that

//S o e |p2(z,y) — p1(x)p1(y)|dedy = O(e' logn). (3.49)

We now consider [/, S xSpia>ao” We separate the integration region into

(I) :=A{(x,y) € S, x Sy : > ap, | f-(a)| < ¥T.},
(I1) :=={(z,y) € Sn X Sp: a0 > ag, | fr(a)] > /7).
We will use the same change of variable z = tanht and y = tanhs, so that a =
sech?(s — t).

For (I), using Lemma 3.22 it is clear that the set £ = {u € [ag,1] : [f(u)| < ¥/T.}
can be covered by a union of finitely many subintervals of [y, 1], each having length
o(1). Let F = {v : sech®(v) € E}. Then it is clear that F may be covered by a
union of finitely many intervals, each having length o(1). (The implicit constant may
depend on ag). Thus, using boundedness of f, and Lemma 3.17 we have

|p2(z,y) — p1(x)p1(y)| dody < O p1(z)p1(y)dzdy
(1) (1)
= /[]nXJn:st|€F O(l)det

= o(|Ju]) = ollog ).
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For (II), we note that

(14 f+(a))A +O( V7)) = 1+ fr(@) + O(|fr(a)] ¥/7).

Thus, using Lemma 3.17 and the above estimates (for the region (I)) and boundedness
of f., we obtain

//U p2(z,y) — p1(z)p1(y)] dzdy
_//H () + O L-(0)]) pr ) s () oy

~oflozm)+ [[ (1) + ORI ()] ().

Making the change of variables x = tanht and y = tanh s again. From Lemma 3.22
we know [ | f,(sech’v)|dv and [;° v|f,(sech’v)|dv both converge. It follows that

/ /gnx S s fr(a)p1(z)p1(y)dady

2 1
_ T // fr(sech?(t — s))dsdt
n X In:[t—s|<Mo

- 2(27—;_1) /OMO(|Jn| — ) fr(sech? v)dv

: (/ £ (sech? v)dv + Oz )) log n + o(log n).

27‘+1

Similar computation works for | f; ()|, giving a contribution of order O( ¥/7,, logn) =
o(logn), and we obtain

/ /gnx S asag [p2(,y) — pr(z)p1(y)] dzdy
_ <2r+ 1/ fr(sech? v)dv + O(e )) log .

Combining these with (3.49) and (1.4), we get

21 +1 V21 +1 1

/ f-(sech® v)dv + + O(e’)) —logn,
0 2 U

Var[N,(S,)] = (

for any €’ > 0, which gives (3.47), recalling the definition of , in (3.11).
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(ii) We now prove (3.48). Using (3.37), we get
CovlFu(=L). Nult] = [ (pal=a) = i) (9) dody
_ 21 +1  o*(z,y) o(1\dz
/e s LR

|Jn
= 0(1)/0 (|J] — v)(sech? v)*™dv

= o(1) logn.

Combining with (3.47) and

Var|N, (I, U I,,)] = Var[N,(—1,)] + Var[N,(I,,)] + 2 Cov[N,(~1,), Nu(I,)],

we deduce (3.48) as desired. O

Lemma 3.24. It holds that

Var[N,(T,)] = [1 (1 - 3) + 0(1)} logn, The{—I\T,

™ ™

and Varl (11U 1) - F <1 _ 3) + 0(1)] log n.

s ™

Proof. The proof is entirely similar to the proof of Lemma 3.23 presented above
(specialized to the case 7 = 0), making use of Lemma 3.20. O
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