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ASYMPTOTICS OF CHARACTERISTIC POLYNOMIALS
OF WIGNER MATRICES AT THE EDGE OF THE SPECTRUM

H. KOSTERS

ABSTRACT. We investigate the asymptotic behaviour of the second-order corre-
lation function of the characteristic polynomial of a Hermitian Wigner matrix at
the edge of the spectrum. We show that the suitably rescaled second-order corre-
lation function is asymptotically given by the Airy kernel, thereby generalizing
the well-known result for the Gaussian Unitary Ensemble (GUE). Moreover,
we obtain similar results for real-symmetric Wigner matrices.

1. INTRODUCTION AND STATEMENT OF THE MAIN RESULTS

Let Q be a fixed probability distribution on the real line such that

/xQ(dm)zO, a::/x2Q(dx):1/2, b::/$4Q(dx)<oo, (1.1)

and for any N = 1,2,3,..., let Xy := (Xjj)ij=1,.,n denote the associated
Hermitian Wigner matrix of size N. This means that

XBe+ixj fori<j,
Xij = ¢ V2XRe for i = j,
Xpe —ixgr fori > j,
where {XZ-I}C i <jlu {lejm |i < j} is a collection of i.i.d. real random variables

with distribution ). The second-order correlation function of the characteristic
polynomial of the random matrix X is defined by

In(p,v) =E(Dn(p) Dn(v))  (m,v €R),

where Dy(\) := det(Xny — A). We are interested in the asymptotic behaviour of
fn(pun,vN) as N — oo, for certain sequences (un), (vn) which will be specified
below. Furthermore, the correlation coefficient of the characteristic polynomial of
the random matrix Xy is defined by

on(v) = E((Dn(p) = EDn(n)) (Dn(v) = EDy(v)))
VE(Dx () ~EDy ()" /E(Dx(v) — EDx (»))’

(v €R).

1


http://arXiv.org/abs/0805.3044v2

2 H. Kosters

In the special case where ) is the Gaussian distribution with mean 0 and
variance %, the distribution of the random matrix Xy is the so-called Gaussian
Unitary Ensemble (GUE) (see e.g. FORRESTER [Fo] or MEHTA [Me] but note that
we work with a different variance). In this case, it is well-known that

In(pv) = V2 N1eW A Ky (), (1.2)
where

N
o)/ N Pho1(0)Pe1 ()
KN($7y) =€ kE:l \/ﬁ(k’—l)'
and the p; are the monic orthogonal polynomials with respect to the weight
function e=*"/2 (see e.g. Chapter 4.1 in FORRESTER [Fo]). Thus, up to scaling,
the py, coincide with the Hermite polynomials (as defined in SzZEGO [Sz]), and it is
possible to derive the asymptotics of the second-order correlation function fy from
the well-known asymptotics of the Hermite polynomials (see e.g. Theorem 8.22.9
in SZEGO [Sz]). More precisely, one obtains the following (well-known) results
(see also Chapter 4.2 in FORRESTER [Fo]): For £ € (—2,+42) and any u,v € R,

Jim cy f (VNE+ u/VNo(©), VNE+1/VNo(©)) = S(uyv),  (13)
where ¢y := (V21 NIN'2 o(¢) exp(3 N2 +3 (u+v)E/0(€)) 7Y, 0(€) == 5=1/4 — &2,

and
_ sinm(p —v)

S(p,v) = 14
(1, v)  pr— (1.4)
For £ = 42 and any pu,v € R,
am ey S <2\/N+“/N1/6’2\/N+”/N1/6) = A(u,v), (1.5)
where & == (V27 NUNV/S exp(2N + (u + v)N1/3)) 71,
Ai(p) A (v) — Ai' (1) Ai(v
Ay o MO AT (@) — A Ai() »

uw—v
and Ai denotes the Airy function (see e.g. ABRAMOWITZ and STEGUN [AS]).
By symmetry, a similar result holds for { = —2. The functions in ([4) and (L)
are also called the sine kernel and the Airy kernel, respectively. Furthermore,
it is well-known that the eigenvalues of a random matrix Xy from the GUE are
distributed roughly over the interval [-2v/N,+2v/N]. That is why the results
(L3) and (IL5) are also said to refer to the bulk and the edge of the spectrum,
respectively.

Recently, GOTZE and KOSTERS [GK] have shown that the result (L3]) for the bulk
is (almost) “universal” in the sense that it holds not only for the GUE, but also
(with minor modifications) for more general Hermitian Wigner matrices as intro-
duced at the beginning of this section. More precisely, under the assumption (L.1]),
we have

Jim_dy i (VVE + 1/VNo(€), VNE + 1/ VNo(€)) = exp(b—3)S(u,v)  (1.7)

for all £ € (—2,+2) and all y,v € R, where ¢y, o(§) and S(u,v) are the same as
in (L3).
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Therefore, it seems natural to ask whether the result (LE]) for the edge can also
be generalized to more general Hermitian Wigner matrices. The main purpose of
this paper is to answer this question in the affirmative. More precisely, our first
result is as follows:

Theorem 1.1. Under (11), we have
Jim e fiy (NN + /N6 2/ N + I//Nl/6> = exp(b—3) A(u, v) (1.8)
for all p,v € R, where ¢ and A(p,v) are the same as in (1.5).
Corollary 1.2. Under {I1]), we have
Ap,v)

im o 1/6 v/NV6) = .
Jim. N<2\/N+u/N 2V N + v/N ) NIV (1.9)

for all p,v € R.

Moreover, it turns out that similar results hold for real-symmetric Wigner matrices.
Let @ be a fixed probability distribution on the real line such that

/:E@(dzn)zo, a::/x2©(dx):1, Z::/:c4cig”(dx)<oo, (1.10)

and for any N = 1,2,3,..., let XN = ()A(:,-j)ivjzl,m,N denote the associated
real-symmetric Wigner matrix of size N. This means that

)A(:Z-I}C for i < j,
Xij = \/5)}50 for i = j,
XJRZ-C for i > j,

where {)?};?C | < j} is a collection of i.i.d. real random variables with distribution

@. Then, similarly as above, the second-order correlation function and the cor-
relation coefficient of the characteristic polynomial of the random matrix Xy are
defined by

fn(u,v) :=E(Dy(u) Dn(v)) (v €R)
and
__ E((Dy(w) — EDx(p)) (Dy(v) — EDy(v)))
on(p,v) = = — - — — -
VE(Dx (1) — EDy(w)” \/E(Dy (v) — EDy(v)
respectively, where now Dy (A) := det(Xy — A).

Following the approach by GOTZE and KOSTERS |GK]|, KOSTERS [Kd| recently
showed that under the assumption (LI0]), we have

(u,v €R),

Jim_diy Jv (VNE + 1/ VNo(©), VNE + u/VNo(€)) = exp(352) T(,v) - (1.11)

for all £ € (—2,42) and all p,v € R, where p(¢) is the same as in (L3,
dyy = (V2r NIN?? 9(€)? exp(3NE* + 5(p+v)€/0(€))) ™", and

_ 2sinw(p—v) 2cosm(u—v)

T(p,v) = " p— AL (1.12)
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Thus, we also have universality (in the same sense as above) in the bulk of real-
symmetric Wigner matrices. In the special case where @ is the Gaussian distri-
bution with mean 0 and variance 1, the distribution of the random matrix X N 1S
the so-called Gaussian Orthogonal Ensemble (GOE) (see e.g. FORRESTER [Fo| or
MEHTA [Me] but, again, note that we work with a different variance). In this case,
(LII) had been obtained previously by BREZIN and Hikami [BH2].

Our second result shows that the result (L1I]) admits an analogue for the edge
of the spectrum, too:

Theorem 1.3. Under (LI0), we have

Jim_df; fy (2\/N + u/NY6 2VN + I//Nl/6) = exp(53) B(p,v)  (1.13)

for all p,v € R, where %, := (v/2r NI N'/2 exp(2N + (i + v)NV3))~1, and
(p+v)Ai(p) Ai(v) — 2 AV (p) Al (v) n 2 Ai(p) Ai'(v) — 2 Ai' () Ai(v)

B(u,v) = (1 — 1) (p—v)3
(1.14)
Corollary 1.4. Under (I.10), we have
im 1/6 v/N1/6Y) — B(p,v)
Jim Gy (2\/N+ 1/NY6 2N + v/N ) N NG (1.15)

for all p,v € R.

In the special case of the GOE, (L.I3]) can already be found in BREZIN and HIkKAMI
[BH3J.

It seems interesting to note that the functions S and T arising for the bulk of
the spectrum are related by the identity

and that the functions A and B arising for the edge of the spectrum are related by
the analogous identity

B(z,y) = (xiy <a% - %))A(ﬂc,y),

see also BREZIN and Hikami [BH3|. (To check the latter identity, use the fact that
the Airy function Ai(z) satisfies the differential equation Ai”(z) = z Ai(z).)

Also, observe that in all the cases previously mentioned, the precise choice of
the underlying distribution ) or é enters into the asymptotic behaviour of the
second-order correlation function of the characteristic polynomial only as a multi-
plicative factor depending on the fourth cumulant. Thus, the results are essentially
“universal”.

Let us mention some related results from the literature. It is well-known that at
the edge of the spectrum of Wigner matrices, we have universality also for the cor-
relation function of the eigenvalues themselves (see SOSHNIKOV [Sol). In contrast
to that, for the bulk of the spectrum of Wigner matrices, only partial results are
available in this direction (see JOHANSSON [Jo]). Furthermore, in the special cases
of the GUE and the GOE, several authors have investigated the averages of more




Characteristic Polynomials of Wigner Matrices 5

general products and even ratios of characteristic polynomials (see e.g. BREZIN
and Hikawmi [BHI1, BH2, BH3], Fyoporov and STRAHOV [ES], BAIK, DEIFT
and STRAHOV [BDS], STRAHOV and Fyoporov [SE], AKEMANN and FYODOROV
[AF], VANLESSEN [Va], BORODIN and STRAHOV [BS]). Even more, at least in
the Hermitian setting, some of these results have been shown to be “universal”
in that they continue to hold (with some modifications) for the class of unitary-
invariant ensembles. For Wigner matrices, however, less seems to be known in
this respect.

Acknowledgement: I would like to thank Alexander Soshnikov for the suggestion
to study the problem at the edge of the spectrum.

2. OUTLINE OF THE PROOFS

To prove Theorems[[.Tland [L.3] we will start from the fact that for fixed p,v € R,
the exponential generating functions of the sequences fy(u,v) and fy(u,v) are
given explicitly by

2
N  exp (,ul/- l_mmz - %(Mz + V2) ) 1:62 (b—%)ﬂ)

NEZ:O"CN(“’”)M - (1232 (1+2)1/2 (jz1 <1)

(see Lemma 2.3 in GOTZE and KOSTERS |GK]) and

0 f ( ) N exp <,u7/ ) ‘1_—mx2' b %(,U2 + 7/2) : 1?3:2 5 (bgs)xz) (| | 1)
N M?V 5 2 . 1/2 z <
NZO N! (1—z)%2. (1 + )Y/

(see Lemma 2.3 in KOSTERS [Kd]), respectively. This fact opens up the possibility
to study the asymptotic behaviour of the second-order correlation functions by
evaluating appropriate contour integrals of their exponential generating functions.
In fact, this strategy was already used by GOTZE and KOSTERS [GK] and KOSTERS
[K3] to obtain the above-mentioned results for the bulk of the spectrum. Here we
carry out a similar analysis for the edge of the spectrum.

Since it does not require any additional efforts, it seems convenient to evaluate
the values

) 1 /eXp<W'ﬁ_%(”2+yz)'1i;+b*zz> L e
v

NT T 2m (1= 2240/ (14 2)1/2 N

for arbitrary a > 0 and b* € R, where v denotes a contour around the origin. By
the foregoing, the case a = 1 corresponds to the Hermitian case and the case o = 2
corresponds to the real-symmetric case.

We remark in passing that for a general parameter o > 0, it is not hard to see
that the exponential generating function under consideration can be interpreted
as that of the second-order correlation function of the characteristic polynomial of
a random matrix from (a rescaled version of) the tridiagonal beta ensemble intro-
duced by DuMITRIU and EDELMAN [DE] with = 2/3. For this interpretation,
one should set b* := 0.
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For a > 0 and p,v € R, put

1 /+°o exp (35(1—i)® = 3(u + v)(1—iu) — (4 = v)?/ (1))
473/2 (1 — iw)o+(1/2)

I (u,v) = du .
(2.2)
In the next section, we will prove the following results:

Proposition 2.1. For any a > 0, b* € R and u,v € R, we have

—1
lim (\/277 NIN@a=D/6 oy ON 4 (3 + V)N1/3)>

I @VN 4 uN YO 2N + uNTY0) = exp(b") 1) (u, v).

Proposition 2.2. For any o € N and p,v € R, we have

1) = (5 (2 2)) " (aiw aiw)

where (-)(a) denotes the a-fold application of the given differential operator.
(For u = v, consider the continuous extension of the right-hand side.)

It is straightforward to check that

1) (3, y) = (m ! - <a% _ (%»(2) (Ai(@) Ai()) = Bz, y).

(For the second identity, use the fact that the Airy function Ai(z) satisfies the
differential equation Ai”(2) = z Ai(z).) Thus, in view of the preceding comments,
it is immediate that Theorems [[.T] and [[.3] which correspond to the special cases
a =1 and a = 2, follow from Propositions 2.1l and

To prove Corollaries and [[.4], observe that

In(p,v) —EDN(p) EDy (V)
\/fN (1, 1) — (EDn(p \/fN (v,v) — (EDn(v ))2

in the Hermitian case and

and

fn(u,v) = EDy (1) EDy (v)
\/fN,u,u (EDn () \/ Fw(v,v) — (EDw(v))?

in the real-symmetric case. Moreover, it is not difficult to see that
EDn(A) = EDn(A) = gv(A) := (DN 27N2 Hy(V/V2) (A eR),

where Hy(x) is the Nth Hermite polynomial (see e.g. Section 5.5 in SZEGO [Sz]).
Thus, in both cases, the expectation of the characteristic polynomial is given
by the same function gy (A). Therefore, to deduce Corollaries and [L.4 from
Theorems [[.1] and [[3] respectively, it will be sufficient to show that gn(u) gn (V)
is asymptotically negligible in comparison to fn(u,v) and fN(u, v).
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Slightly more generally, we will consider the case of an arbitrary parameter o > 0
and investigate the asymptotic behaviour of

()

(@) - In (,v) — gn(p) gy (V)
oN (,U,, V) T
VI () = gn (02 £ 0) — g (0)?

for any p,v € R. In the next section, we will show that Proposition 2.1] entails
the following result:

(2.3)

Proposition 2.3. For any a > 0, b* € R and p,v € R such that I(a)(,u,u) > 0,
I (v, v) > 0, we have

1) (u, v)
VI (1, 1) /I (v,v)

lim o\ 2VN + uN~Y8 2V N + vN~V/0) =

Furthermore, we will prove the following:
Proposition 2.4. For any a € N, we have I(®) (z,x) > 0 for all z € R.

In view of the preceding comments, it is obvious that Corollaries and [[.4],
which correspond to the special cases o = 1 and « = 2, follow from Propositions
23l and 241

We remark in passing that for a general parameter o > 0, 0’](\?) (4, ) can be inter-
preted as the correlation coefficient of the characteristic polynomial of a random
matrix from (the rescaled version of) the tridiagonal beta ensemble (with a = 2/13),
since in this setting, the average of the characteristic polynomial is also given by
the Hermite polynomial (see Theorem 4.1 in DuMITRIU and EDELMAN [DE]).

3. THE PROOFS

Proof of Proposition [2.1. Fix pu,v € R. We have to evaluate

z 52 .
fz(\(rl)(MNﬂ/N) 1 exp <,UNVN' =2 —%(,u?\,+y12v).ﬁ+b 22> "
NI %L (1— 212 . (1 1 2)1/2 N

(3.1)

where py := 2NY2 4+ uN=V/6 vy := 2NV2 4 yN~1/6 and ~ denotes a contour
around the origin (which will be chosen further below).
Setting {n := (un +vn)/2 and ny = (uy — vn)/2, (B.I) may be written as

exp (3&% + %) - (3.2)

12  1-— 2 1 * 2
1 /eXp<—§£N'Fz—77N-m+bz) dz
271 ~

(1= 2)ot(1/2) . (1 4 2)1/2 ZN+1
with
§]2V:4N—|—2(,u—|—1/)N1/3—|—%(,u—l—u)2N_1/3 and 77]2\7:%(#_,/)2]\7—1/3.

In particular, the leading exponential factor in ([B.2]) is asymptotically the same
as that in Proposition 211



8 H. Kosters

Thus, to complete the proof of Proposition 1], it suffices to show that

]\}1—H>100 (271')3/22'

N-Ganse pexp(—bek -l ok 1) g
/ (1 _ Z)a+(1/2) . (1 + 2)1/2 ZN+1

~exp(b*) [T exp(hoo(1 — iu))
432 (1 — iu)o+(1/2)

du, (3.3)

where
heo(2) 1= 152° = §(n+v)z = J(p—v)*/2. (3.4)

Similarly as in the proof of the main theorem in [GK], the basic idea is that
the main contribution to the integral in (3.3]) comes from a small neighborhood of
the point z = 1. Let

1—-2 1 .
hn(z) == —4&% - 1+2—m2\7- 1 _Z+b ?—(a+1)log(l—2)—Llog(1+2z)—Nlogz

(where log denotes the principal branch of the logarithm) and
v (t) := (1 = N"3) exp(it) , —r<t< 47

Then the left-hand side in ([3.3])) can be rewritten as

N~—(2a-1)/6 exp (—%512\[ . h;i _ 77]2\/ . lle + b*z2> "
(2m)3/2i /, (1— 2)o+(1/2) . (1 1 2)1/2 NI

N—(2a-1)/6 dz N—(2a=1)/6 p+m
= W/ exp(hn(2)) P W/ exp(hn(yn(t))) dt .
N —

Put Iy 1(a) := (—aN~Y3; +aN"13) and Iy o(a) := (—m, +7)\(=aN /3 +aN~1/3),
where a > 0. We shall prove the following:

Claim 1: For any fixed a > 0,

im M et (@) d
im ——— exp(hn (YN (T t =
2m)32 Jiyi(a)

N—oo

du .

exp(b*) [T exp(hoo(1 — iu))
A73/2 (1 — ju)o+(1/2)

Claim 2: For any 0 > 0, there exists a constant ag > 0 such that for all a > ag,

—(20—1)/6

A /1 e o) de

for all N € N sufficiently large.

Before turning to the proofs, let us show that Claims 1 and 2 imply B3).
Observe that

du < .

/+°° exp(hoo (1l — iu))

(1 _ iu)a+(1/2)

—0o0
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Thus, for a > 0 sufficiently large, we have not only the conclusion of Claim 2, but
also the inequality

ul < 46.

exp(b*)/ exp(hoo (1 —iu)) P
AT Jw\(capra) (1= i)t (/)

Hence, in combination with Claim 1, it follows that

N-(20-1)/6 exp(b*) [T exp(hoo(1 — iu))
W/—TF eXP(hN(’YN(t))) dt — A73/2 / (1 —iu)a+(1/2) du

A / (hy (0 () d
m—— exp(hn (1w (1)) dt
2732 Jiy s

N—(2a—1)/6 eXp(b*) +a eXp(hoo(l _ Z’LL))
S /INyl(a)expmN(ny(t))) at- S / e d

exp(b*)/ exp(hoo (1 — iu)) du
R\(—a,+a)

S

_l’_

4m3/2 (1 — iu)o+(1/2)
<5+d5+6=30
for all N € N sufficiently large. Since § > 0 is arbitrary, this proves (B.3)).

Proof of Claim 1: First of all, substituting ¢t = uN /3, we have
N-(a=1)/6 r+aN~1/3 N—(2a+1)/6
W / exp(hn(yn(t))) dt =

_aN-1/3 N (2#)3/2
We will determine the asymptotics of by (yn(uN~3)) as N — oo, for u € [—a, +a).
The O-bounds occurring in the sequel hold uniformly in this region. To begin with,
note that

2= yn (N3 = (1 - N_l/?’)ei“Nil/3
=1 - N1 +auN3 - LANE L3N L O(N —4/3))
=1 (1 —aw)N3 — (fu+ 3u®)N"23 4 (u® - L) N1+ O(N

/_ eXp(hN(yN(uN_l/:S))) du .

Therefore, for N sufficiently large, we have the following approximations:
1—=2
T

=& (30— +i0-22+ia - +o-2")
=-1 <4N +2(u+ v)NV3 4 O(N—1/3))

: (%(1 — )NV AN (L Ly L2 — Lidd)NTl 4 O(N 4/3))
— —(1—iu)N?3 — IN1/3 4 (1—12(1 —iu)® = L+ )1 — i) — %) +O(N"Y3)

B ]

1 _
1—2z (1 —du)N-1/3 ' <1 +OW 1/3)>

= 3w/ =) - (14 O



10 H. Késters
b2 = b+ O(N-13)
—(a+§)log(1 — 2) = +4(a + §)log N — (a + §) log(1 — iu) + O(N /%)
~Llog(1+2) = —Llog2 + O(N1/3)

~Nlogz = —N (N~ +log(1 - N'/%))
=~ N (N N7V N AN o(N )
= (1 —iw)N*® + INVE 4+ L+ O(N )

Putting these approximations together, the terms of highest order cancel out, and
we end up with

hv(yn(uN"Y3) =1 (a+ 1) log N + ( (1 —du)® — L(u+v)(1 —iu)
— %(,u —v)?/(1 —iu) — (a + %) log(1 — u) + b* — %10g2) + O(N—1/3)_
Hence, by an application of the dominated convergence theorem, it follows that

N—(2a+1)/6

]\}POOW/—CL eXP(hN(WN(UN_l/?)))) du

exp(v) +o oD (51— iw)® = S (u+v)(1 —iw) = §(u = v)?/(1 — i)
T 4 / (1 — du)ot(/2) .

and Claim 1 is proved.

Proof of Claim 2: By symmetry, it suffices to consider the interval (aN —1/3, ).
Write the integral as

1 *
N1/ [ (36 250 - W)
(2m)3/2 Jan-ss (1= ()2 (1 + (1)) H/? N (N
Since {n and 7y are real and |yy ()| < 1, this is clearly bounded by

1—n(t X
oo e en(chne (28) e () 1)
(2m)3/2 13 11— v ()| /2 - 1+ (8)]H2 v ()N
In the following, let K, K7, K2 > 0 denote constants which depend only on «, b*, s, v

(which are regarded as fixed) but which may change from occurrence to occurrence.
Then we have

¢4, > 4N — KN'/3

and

(1 — ny(t)> B I
L+9n(®t)) (24 2cost)(1— N-1/3) 4 N-2/3
(as follows from a straightforward calculation) and therefore

Lo 1 —yn(t) 4N?/3 —oaNV3 — K
3¢v R = —1/3 —2/3 "
1+ yn(t) (2+2cost)(1 — N-1/3) + N-2/
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Since
Iy (8)|Y = exp(Nlog(1 — N~'/%))

> exp(N(-N~3 —IN=2/3 _ gN~1y)

= exp(—N?3 - IN3 _K),
it follows that

1—n(t
exp (—%512\, Re (1+mt§)>
@)
AN?/3 —2N3 — K,
< _

=P (2+2cost)(1 — N~/3) + N—2/3

< (2—2cost)N2/3—(1—cost)N1/3_K*)
<exp|-—

+ N3 4 N1/ +K2>

(2+2cost)(1 — N-1/3) + N-2/3

for some constant K* > 0, say. Now let € > 0 denote a constant such that 2¢? <
1 —cost < 4t* for all t € [0, 7). Then, for a > e 'V2K*, N3 > max{e2, ar~ '}
and t € [aN~/3 7], we have

(2 —2cost)N3 — (1 — cos t)N'/3 — K*
> 22 N2/3 4 (%€2t2N2/3 _ %tle/?,) i (%€2t2N2/3 KM > N2/3:242
and therefore
1—yn (¢
exp (—5€% Re (15223
BIIIR

N2/32242
: a < _N2/3 2t2 4)
_eXP< (2+2c05t)(1—N—1/3)+N_2/3) _exp< 4?2/ >

Thus, since |1 + vy ()| > N~/3, the integral under consideration is bounded by

™ 2/3_242
KN—(2a—1)/6/ exp(—N*3e22 /4) g
an-1/3 |1 = an ()] T2 - [1 4y (8)]1/2

< K N~-(2a-1)/6 exp(—N*322 /4)
> WN—1/3 N—(2a+1)/6

s
= K N3 / exp(—N?3e212 /4) dt
aN—1/3

SK/ exp(—e*u?/4) du.

Obviously, this upper bound can be made arbitrarily small by picking a and N
large enough. This proves Claim 2.

The proof of Proposition 2.1] is complete now. O
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The basic ingredient for the proof of Proposition 221 will be the following integral
representation for the product of two Airy functions:

Lemma 3.1. For any z,y € C,

1 / exp (52° — 2z +y)z — 2(x —y)?/2) p
c

- z
47‘(’3/22 21/2 ’

Ai(z) Ai(y) = (3.5)

where L denotes some (unbounded) contour from coe™ ™3 to coet™/3,

In the special case where y = £, this result can already be found in REID [Re].
For the convenience of the reader, we give a detailed proof of Lemma [3.1k

Proof. We start from the following well-known integral representation of the Airy
function:

1
Ai(z) = 3 /Lexp( 23 —x2) dz.

A standard application of Cauchy’s theorem shows that the contour £ can be
deformed into the contour ¢t — 1+ it, t € R. Thus, we obtain

14400
Ai(z) = i/ exp(32® — z2) dz. (3.6)
1

27TZ —i00
Observe that the resulting integral exists in the Lebesgue sense, since we have

lexp(3(1+1it)® — 2(1 +it))| < exp(3 —* + |z|(1 + [¢]))

for any t € R.

It follows from (3.6]) that
Ai(z) Ai(y =02 //exp (3(1+it) —:L'(l+z't))exp(%(1+iu)3—y(1+iu)) du dt .
Substituting (¢,u) = (3(v + w), (v — w)) and doing a small calculation, we find
that
Ai(x) // exp( 75 (24iv)? — 1 (2+iv)w® — § (z+y) (24iv) — 3 (z—y)iw) dw dv .

Using the well-known relation

“+oo
/ exp(—aw? — bw) dw = g e’ /1a

oo 7}

(where Re (a) > 0), it follows that

ex L w 31 xT ) — 1 xr — 2 v
Ai(z) Ai(y) = 4;3/2/ P332+ )" — 5( Zylﬁ;/z) i@ —yP/@+iv)
2400 gy (L3 _ 1(p (e 2/
Ai(z) Ai(y) = —47r?1>/21’ /2_ioo P(13 5( ‘:132 1@ —y)"/z) d

By another application of Cauchy’s theorem, the contour v — 2 + v, v € R, may
be deformed back into the contour L. O



Characteristic Polynomials of Wigner Matrices 13

Proof of Proposition[2.2. Replacing the contour £ in Lemma B.1] by the contour

t — 1+ it and substituting t = —u, we have
Ai(z) Ai(y) = 1 /+°O exp (%(1_“1)3_%(w—i-y)(.l—iu)—%(x—y)2/(1—iu)) .
473/2 (1 — iu)l/2

By means of abbreviation, write E(x,y,u) for the numerator inside the integral.
Then, for any « > 0, we have

w ([ 0=t o) = [asiz

g (/% du> — [ EEL (40 - i) - Y- /- ) d

and therefore

The assertion of Proposition 2.2l now follows by induction. O

(1—iu)+ 3(z —y)/(1 —in)) du,

l\)lr—-

Proof of Proposition[Z3. Fix p,v € R, and put uy := 2NV2 4+ uN-1/6
vy = 2NY2 4 yN—1/6, Using well-known results about the asymptotic properties
of the Hermite polynomials (see e.g. Theorem 8.22.9 (¢) in SZEGO [Sz]), we find that
the function gn () given by gn(A) := (=1)Y 2=N/2 Hy (A /v/2) (X € R) satisfies

gN(2V N + uN=%) gn (2VN + vN—1/0)
— 9N Hy (V2N + uN~V/v/3) Hy(VaN +vN~1/5 /)
-0 (2—N exp(N + pNY3) 2N/2 N1W/2 N=U12 oy (N 4 yN1/3) 2N/2 N11/2 N—1/12>
=0 (N! N7Y6 exp(2N + (1 + I/)Nl/g))
=0 (N! Ne=D/6 exp(2N + (1 + V)N1/3)>

for any a > 0. Setting cg\?‘) () := (V2r NI N@a=D/6 exp(2N + (u + V)N1/3))_1
we therefore obtain

lim o\ 2VN + uN~6 2N + vN~1/5)

F o) — gn(un) g (v)

= i
Ngnoo
\/ (kN 1un) = g (un) \/fN (v, vN) = gn(vN)

2

cg\,)(u, v) <fN (un,vN) — QN(MN)QN(VN)>

= lim

o \/ ¥ ) <f](\(f1)(ﬂN,NN) _QN(,UN)2> \/Cg\?)(y’y) <f1(\(f1)(”N’”N) _gN(VN)z)

limy oo & (1, ) £ (1, viv)

VI ¢ty 1) £ (s ) iy €00 (v,) £ (00, vv)

1) (p, v)

I () T (0, 0)
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where we have used Proposition 1 as well as the assumptions I(® (y, ) > 0,
I (v, ) > 0. This completes the proof of Proposition 23l O

Proof of Proposition [2.7) First of all, note that the definition (2.2)) may be extended
to the case a = 0 and that 19 (z, z) = Ai(x)? for any = € R by Lemma 31l Thus,
IO (z,2) > 0 for any = € R, with strict inequality for z > 0 (since it is well-known
that the Airy function does not have any zeroes on the positive half-axis). More-
over, note that for any a > 0,

) o ( 1 [+t®exp(H(1—iu)® —z(1—iu))
2 (e _ Y 12
oz <I (=, :17)) Oz (47r3/2 /_Oo (1 — qu)>t(1/2) du>

B 1 +20 exp (15 (1—iu)® — 2(1—iu)) J
T 432 /_ . (1 — iu)o—(1/2) “

for any x € R. Since lim,_,, 1™ (z,z) = 0, this implies that for any a > 0,

19 (z, ) =/ 127V (y,y) dy

for any € R. Proposition2.4now follows by a straightforward induction on a. [
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