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Abstract: We prove universality of local eigenvalue statistics in the bulk of the
spectrum for orthogonal invariant matrix models with real analytic potentials
with one interval limiting spectrum. Our starting point is the Tracy-Widom for-
mula for the matrix reproducing kernel. The key idea of the proof is to represent
the differentiation operator matrix written in the basis of orthogonal polynomi-
als as a product of a positive Toeplitz matrix and a two diagonal skew symmetric
Toeplitz matrix.
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1. Introduction and main results

In this paper we consider ensembles of n x n real symmetric (or Hermitian)
matrices M with the probability distribution

P.(M)dM = Z, exp{—%TrV(M)}dM, (1)

where Z, g is a normalization constant, V' : R — R, is a Holder function
satisfying the condition

V(A= 2(1 + €) log(1 + [A]). (2)

A positive parameter § here assumes the values 5 = 1 (in the case of real
symmetric matrices) or 8 = 2 (in the Hermitian case), and dM means the
Lebesgue measure on the algebraically independent entries of M. Ensembles of
random matrices (I) in the real symmetric case are usually called orthogonal,
and in the Hermitian case - unitary ensembles. This terminology reflects the
fact that the density of (1) is invariant with respect to orthogonal or unitary
transformations of matrices M.
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The joint eigenvalue distribution corresponding to (1) has the form (see [13])

n

p’ﬂ,ﬂ()\177 H nﬁv()”)/Q H |>\z _)‘j|6? (3>

i=1 1<j<k<n

where @, g is a normalization constant. The simplest question in both cases (8 =
1,2) is the behavior of the Normalized Counting Measure (NCM) of eigenvalues.
According to [3l[12], NCM converges weakly in probability to the non random
limiting measure N known as the Integrated Density of States (IDS) of the
ensemble. The IDS is absolutely continuous, if V' satisfies the Lipshitz condition
[18]. The non-negative density p()) is called the Density of States (DOS) of the
ensemble. The IDS can be found as a unique solution of a certain variational
problem (see [3L/5,18]).

To study local regimes for ensembles (1) means to study the behavior of
marginal densities

2 Oy A1) :/ Pnp O AL A An)dArd (4)
R7—

in the scaling limit, when \; = Ao + s;/n" (i = 1,...,1), and k is a constant,
depending on the behavior of DOS p()) in a small neighborhood of Ag. If p(Ag) #
0, then k = 1, if p(Ag) = 0 and p(A\) ~ |A — Ao|?%, then x = 1/(1 + «). The
universality conjecture states that the scaling limits of all marginal densities are
universal, i.e. do not depend on V and depend only on « and .

For unitary ensembles all marginal densities can be represented (see [13]) as

(n

. — !
pl(ﬁ)()\lv ey AL) = Tdet{Kn,Q()‘jv)‘k)}é',k:h (5)

where
Kn2(\ 1) Z v e (). (6)
This function is known as a reproducing kernel of the orthonormalized system
4" N = esp{=nV (N)/2)pV (), 1=0,... (7)

in which {pl(")}f:O are orthogonal polynomials on R associated with the weight
wp(\) =e VN e,

/@Wkﬂﬁ?uwm@mxzmm. (8)

Hence, the problem to study marginal distributions is replaced by the problem
to study the reproducing kernel K, (A, ) in the scaling limit.

This problem was solved in many cases. For example, in the bulk case (p(A\g) #
0) it was shown in [14] (see also [16]) that for a general class of V' (the third
derivative is bounded in the some neighborhood of Ag)

. 1
lim ——— K 2(Ao + 51/np(Xo)s Ao + s2/mp(X0)) = K2, (51, 52),
n—20 np(Ao) ’
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where Ko (s1, $2) is a sin-kernel

sinm(s; — s2)

€O (o e =
oo,2(51 52) 7T(81 — 82)

9)

This result for the case of real analytic V' was obtained also in [6]. Universality
near the edge, i.e. the case when )\g is the edge point of the spectrum and
p(A) ~ |A = Xo|"/?, as A ~ Ao, was studied in [6]. There are also results on
universality near the extreme point, where p(A) ~ (A — X\g)?, as A ~ Ao (see [4]
for real analytic V' and [19] for general V).

For orthogonal ensembles (6 = 1) the situation is more complicated. Instead
of (6) we have to use the matrix kernel

Sp(A, Snd A,
Here
,j=0

where wfn) are defined by (7)-(8) and the matrix M©"™) is defined as
M= (" ™), MO = (My)3img: MO = (M}, (12)

where € is the integral operator with the kernel

(V) = gsim(N; ef() = / e\ — i) (). (13)

The symbol d in (10) denotes the differentiating, and I.S,, (A, 1) can be obtained
from S,, by some integration procedure. Then similarly to the unitary case all
marginal densities can be expressed in terms of the kernel K,; (see [23]) The
matrix kernel (10) was introduced first in [11] for circular ensemble and then
in [13] for orthogonal ensembles. The scalar kernels of (10) could be defined
in principle in terms of any family of polynomials complete in Lo(R, w,) (see
[23]), but usually the families of skew orthogonal polynomials were used (see
[13] and references therein). Unfortunately, for general weights the properties
of skew orthogonal polynomials are not studied enough. Hence, using of skew
orthogonal polynomials for general V rises serious technical difficulties.

The main technical obstacle to study the kernel (11) defined in terms of
orthogonal polynomials is that there is no uniform bound for ||(M(©m)=1|].
Widom observed (see [24]) that if the potential V' is a rational function, then
the question of bounded invertibility of M©™) can be reduced by the question
of invertibility of some matrix of fixed size, which depends on the degree of the
numerator and denominator of V' (e.g. if V' is polynomial of degree 2m, then
we should study some (2m — 1) x (2m — 1) matrix). In the paper [§] it was
shown that the Widom matrix is invertible in the case when (in our notations)
V(A) =\ 4 n= Y2y 1 A?m=1 4 This allows to prove bulk universality.
The same approach was used in [9] to prove edge universality and in [10] to prove
bulk and edges universality (including the case of hard edge) for the Laguerre
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type ensembles. But since small terms n=1/2"ay,,_1 A" 14 .. have no influence
on the limiting behavior of K, (), 1) (see [14], [16]), these results in fact prove
universality for monomial V' (\) = A?™. In the papers [21,22] universality in the
bulk and near the edges were studied for V' being an even quatric polynomial.

In the present paper we prove universality in the bulk of the spectrum for
real analytic V' with one interval support. Differently from the Widom approach
we show that the size of the matrix which we need to control depends only on
the number of intervals of o, and in the one interval case it is enough to control
only some rank one matrix. This allow to generalize the method to a more wide
class of potentials V' and to simplify the proof.

Let us state our main conditions.

C1. V()) satisfies (2) and is an even analytic function in
Qdy,do] ={z:-2—d; <Rz < 2+4dy, |Sz| <ds}, di,da>0. (14)
C2. The support o of IDS of the ensemble consists of a single interval:
o=[-2,2].

C3. DOS p()) is strictly positive in the internal points A € (—2,2) and p(\) ~
INF2|Y2, as A ~ £2.
C4. The function

u(n) =2 [ logl = Mp()dhs — V() (15)

achieves its maximum if and only if A € o.

Consider a semi infinite Jacoby matrix 7 (™), generated by the recursion relations
for orthogonal polynomials (8)

T O +a e )+ L9 = A ), Y =0, 1=0,..

(16)

It is known (see [2]) that under conditions C1 — C4 ql(n) = 0 and there exists
some fixed v such that uniformly in & : |k| < 2n'/?

n)
A

k k|2 2/3
'y‘ < C’H%. (17)
n

n

Remark 1. The convergence Jfg_)k — 1 (n — o0o) without uniform bounds for the
remainder terms was shown in [I] under much more weak conditions (V'(A) is a
Hélder function in some neighborhood of the limiting spectrum).

Note also (see [2]) that under conditions C1 — C4 the limiting density of states
(DOS) p has the form

pN) = 5 POV~ X 15 o (18)
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where the function P can be represented in the form

_ ! Vi(z) = V'(Q) 1 [T V'(2) = V'(2cosy)
PO @ o L ey 09

27
Here the contour £ C §2[d1/2,d2/2], and £ contains inside [-2,2]. If V is a
polynomial of 2mth degree, then it is evident that P(z) is a polynomial of (2m —
2)th degree, and conditions C3 guarantee that

IP(2)| <O, ze€Qd/2,d2/2, PN\ >8>0, Ae[-22. (20

An important role below belongs to the following two operators:

1 4 . 1 .
o= W(G=k)y 3, — —1\ j—k—1
Pia=gr [ PReospes iy = 5o f | PEachE e
and R = P!
1 ™ z(g kzdm C 1(] de
o p - e 22
Ry = Ry 2%[ P(2cos ) 271'2% P(¢C+¢ ! (22)
It is important that
61 <R <6y, 6 =inf P7Y(N), &y =supP (\). (23)

Remark also that if we denote by J* an infinite Jacobi matrix with constant
coefficients

={J k}hemoor ik = Ojr1k + -1k, (24)

then the spectral theorem yields that P = P(J*), R = P~YJ%).
The main result of the paper is

Theorem 1. Consider the orthogonal ensemble of random matrices defined by
(1)-(3) with V satisfying conditions C1-C4 and even n. Then for Ao in the bulk
(p(Xo) # 0) there exist weak limits of the scaled correlation functions (4)) and
these limits are given in terms of the universal matriz kernel

O

oo,1

(s1,82) = nh_)]ng<> mKn,l()\o + s1/np(Xo), Ao + s2/np(Xo)), (25)

where Kp 1(\, ) is defined by (10)-(11), and

0 0
T . ]
oo Lo K o (t)dt — €(s1 — s2) KC()O?Q(sl — 89)

with Kig?Q(sl — s9) of the form (9).
The proof of the theorem is based on the following result

Theorem 2. Under conditions of Theorem 1 for even n the matriz (M©m)~1
defined in (12) is bounded uniformly in n, i.e. ||(MO™)=1| < C where C is
independent of n and ||.|| is a standard norm for n x n matrices.
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The main idea of the proof of Theorem [2/is to consider the matrix VJ(»(L’OO) of the

operator n‘ld% in the basis {z/;,(c")};;io and to prove that (see Lemma [I))

VO — (PD), 4 +0(1), for |j—nl,Jk—n| <<n,

where
D={Djk}he—oor Djk =041k — -1 (26)

This allows to construct a local inverse of M (™) up to the rank one perturbation
that can be controlled (see Corollary [1)).

The paper is organized as follows. In Section 2| we prove Theorems 1 and 2.
The proofs of auxiliary results are given in Section [3.

2. Proof of the main results

Proof of Theorem [2. According to the results of [2] and [I5], if we restrict the
integration in (4) by |\;| < L =2+ d;/2, consider the polynomials {pgcn’L)},é“;o
orthogonal on the interval [~L, L] with the weight e"" and set w,(cn’L) =
e‘"V/Qp,(cn’L), then for k < n(1 + &) with some ¢ > 0

suppa<p [ ) — e ) < e O, (L) < e (27)

with some absolute C'. Therefore from the very beginning we can take all integrals
in (4), (8), (13) and (12)) over the interval [—L, L]. Besides, observe that since
V is an analytic function in §2[dy,ds] (see (14)), for any m € N there exists a
polynomial V,,, of the (2m)th degree such that

[Vin(2)] < Co,  |V(2) = Vin(2)| < e ™ 2€ 2[di/2,d2/2]. (28)

Here and everywhere below we denote by C, Cy, C1, ... positive n, m-independent
constants (different in different formulas).

Take
m = [log®n) (29)
and consider the system of polynomials {pé"’L’m)},iiO orthogonal in the interval

[~ L, L] with respect to the weight e="Vm(\), Set w,in’L’m) = p,(g"’L’m)e*"V’"/2

and construct MS™ by (12) with w,g"’L’m). Then for any k < n + 2n'/? and
uniformly in A € [-L, L]

R () = g ()] < emClog e E () — e BT (V)] < e Closn
HMgg’”) _ M(O’")H < e—Cloan.

(30)
The proof of the first bound here is identical to the proof of (27) (see [15]). The
second bound follows from the first one because the operator € : Lo[—L, L] —
C[—L, L] is bounded by L. The last bound in (30) follows from the first one and
the inequality valid for the norm of an arbitrary matrix A

I|Al? Sm?XZ‘Ai’ﬂ 'mJaXZ|Ai»j|' (31)
j i
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Remark also that if for arbitrary matrices A, B || A7Y|| < C and || A-B]|| < ¢qC~!
with some 0 < ¢ < 1, then we can write B = A(I — A~'(A — B)). Since
|[ATYA-B)||<qg< 1, || -AYA-B)7Y| < (1—q)7 1, (see any textbook
on linear algebra). Thus B is invertible and ||[B~!|| < C(1 — ¢)~!. Moreover,
[|A=1—B~t|| < q(1—q)1C?. Due to this simple observation and (30), we obtain
that if | (M) 7! < Cu, then [[(M©O™) 1| < Cy(1 = Cre= @8 ) =1 <20y
and

||(M(O,n))—1 _ (Msg,n))—ln < 026_0108’2 n

Using this bound combined with the first and the second bound of (30)) we can
compare each term of the kernel S,, ,,, (X, ) constructed by formula (11) with new
orthogonal polynomials {p,(gn’L’m)}go:O with the corresponding term of S, (\, p).

Then, since by the result of [14]
[ (V)2 < Kup(WA) <00, e [-L, L),
and by the Schwarz inequality
vk ] < @) |2 < (L)'2, N e (=L L], (32)

where |.||2 is a standard norm in Ls[—L, L], we obtain that uniformly in A, u €

)

[Snm (A 1) = Su(A, )| < Cnte=Clog™n < g=C'log"n, (33)

Therefore below we will study ME™ and Sp.m (A, 1) instead of M©™) and
Sn(A, ). To simplify notations we omit the indexes m, L, but keep the depen-
dence on m in the estimates.

Let us set our main notations. We denote by H = l3(—00,00) the Hilbert
space of all infinite sequences {z;}$°__ with the standard scalar product (.,.)

1=—00

and a norm ||.||. Let also {e;}2°___ be a standard basis in H, and Z(""2) with

1=—00

—o0 < np < ng < oo be an orthogonal projection operator defined as

(n1m2), _ ) €, M1 <1@<ng,
7 G = {0, otherwise. (34)

For any infinite or semi infinite matrix A = {A4; ;} we denote by

Alnimnz) — ]’(nl,nz)/\jj(nhnﬂ’

-1
(A1m2))=1 = T(n1,n2) (I _ 7(n1,n2) +A(n1,n2)) T(mina) (35)

so that (A(m1:72))~1 is a block operator which is inverse to A("1:2) in the space
I172)H and zero on the (I — I(™™2))H. We denote also by (.,.)2 a standard
scalar product in Lo[—L, L].

Set V(0:20) = {V;,}%9_, where

@, @™))a, i>1
(@, @))s + OO ), j <.
(36)

. . n ! n 2
Via= sign(l =)@ V'i)e = = {
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Here O(e*m"g2 ™) appears because of the integration by parts and bounds (27),
(30). Since ( ,i"))/ = qre~"V/?, where g, is a polynomial of the (k 4+ 2m — 1)th
degree, its Fourier expansion in the basis {1/1,(:)},2‘;0 contains not more than
(k4 2m — 1) terms and for |j — k| > 2m — 1 the jth coefficient is O(e~C108"n),
Therefore for k < n + 2nl/?

_ n 1 n —Clog?n
n~Ly) = 3 E Vj,m/); ) £ Oy Clog™m), (37)
J

Here and below we write ¢(A) = Oz(e,), if ||¢||2 < Ce,. The above relation
implies

1 0, — n —Clog?n
(ST ) =n 7+ 0u(m) (39)
J

Hence, by (12), for 0 < j,k < n + 2n'/?

1
3 (MO0 | = b+ 0. (39)

Thus,
%M(O,n)v(o,n) — I(O,n) _ M(O,n)V(O,n) + E(O,n)’ ||g(0,n)|| — O(e—Ch)an)7 (4())

where (%™ is a matrix with entries equal to zero except the block (2m — 1) x

(2m — 1) in the right bottom corner and p(®™ in (40) has (n — 2m + 1) first
columns equal to zero and the last (2m — 1) ones of the form

I v = Min—14n, k=1,....2m—1, 1=0,...,n— 1.

The relation (40) was obtained in [§].
If we transpose the matrices in (40) we get

2m—1

1
5 (V(O’n)M(O’n)>j & = 04,k — Z flgl)an—l,j + g(O,n)T’ (41)
’ =1

where f ... f@m=1 ¢ 1) are some vectors, whose form is not important
for us.
The idea of the proof is to show that for [j —n| < N := 4[log? n)

My jy = My jp1 = Mjpap — M1k = 2Ry j + €54,
o0

S e <
k=0

where Ry, is defined by (22).
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Remark 2. To prove Theorems 1), 2 we need not to know M; x, but (42) allows
to find the limiting expressions for M ; up to some additive constant. Indeed, if
we know, e.g., My,_1, we can find M, 9 nt1+2k, going step by step from the
point (n—1,n) to (n+2j+1,n+ 2k). Then, using the symmetry M, = —My, ;
we obtain M,,12;n42k+1. Hence, since M;; = 0 for even j — k because of the

evenness, we find in such a way all M; with |j — n|, |k — n| < [2log? n]. Thus,
if we denote C(n) = My _1,, — M> (see (44) for the definition of Ms), then for
odd j — k we have

My = My + e, le2j1,26) < CalNmn ™21+ |j = n| + [k = n]),
1 , .
M) = My_j1 — 5((1 + (1)) M_o — (=1)’C(n), (43)

where for odd k& M;, = 0 and for even k

1 /” sin(k — Dz dx
— 27 J_,. P(2cosz)sinz’
o 7 (44)

and P is defined in (19). It is possible to show also that C'(n) — 0, as n — oo
(see [20]). For the case V(\) = A?P 4 0(1) expressions for M j, were found in [8].

Let us assume that we know (42]) and obtain the assertion of Theorem 2. Define

(O,n)zl V;?k’n), for 0<j<n-—2m,0<k<n, (45)
gk 2 | (R =Ip(=oom)y yfor n—2m < j<n,0<k<n.

Remark that since (R)J_é = Pj i = 0 for |[j — k| > 2m — 2, the standard linear
algebra yields that (R("))~1 possesses the same property, i.e.,

(R L =0, for|j — k| > 2m — 2= Q" =0, for |j — k| > 2m — 1. (46)
It follows from (41) that for 0 <j<n—2m,0<k<n
(Q(O,n)M(O,n))j,k =0k + O(e—Clog2 n) (47)

For n —2m < j <n, 0 <k < n, using (42) and (46), we get

n—1
(Q(O,n)'/\/l((),n))jJC — Z (R(foo,n));ll (D(foo,n)M(O,n))l’k
l=n—4m
n—1 n—1
= Z (R0 (REM), 4 + Z (R el
l=n—4m l=n—4m

— (RO L My = G5 — (RU™M) L Moy g+ 7k, (48)

Jjm—1 Jjmn—1
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where €, are defined in (42). According to (42),

n—1 n—1 n—1 2

2 _ —oo,n)\—1_/ 2 3, -1
E 7kl = E E (R ))j,z g x| SCN"m°n~".
k=0 k=0"l=n—4m

Hence,

n n—1
Z Z Irjkl? < CON?*min~t, (49)

j=n—2m k=0
and we obtain from (47)-(49)
Q(O,n)M(O,n) _ I(O,n) — I+ g(O,n)’ ||§(O,n)|| < CN’ITLQTL_I/Q, (50)

where

1

Iz = -
2

(r,p1)a, with p1p =M, a= (R(*oo’”))*len,l. (51)

Note that by (46) a € Z(=2m")H,
Now let z be an eigenvector of M(©™)  corresponding to the eigenvalue ieg
(||z]| = 1). Since by definition (45)

1] < max{[[VO],2||(R™) 7|} < Cv,
we have from (50)
v=(x,maty, y=iegQ"Me—EOMz, |y <2Cv]eol  (52)

But since M(®™) is a skew symmetric matrix of even dimensionality with real
entries, if igg is its eigenvalue, —igq is its eigenvalue too (if €9 = 0, then this
eigenvalue has multiplicity at least 2). Thus, there exists an eigenvector z
(|lz™M]| = 1) such that MOz = —jegz() and (50) implies

2 = (@ m)a+yW, [y < 2Cv[eol. (53)

Now it is easy to see that for |eg| < Cf, with some CY,, depending only on Cy,
relations (52)) and (53) contradict to the condition

(z,zM) =0
valid for any eigenvectors of M) corresponding to different eigenvalues. Thus,
we conclude that |[(M©™)~1| < |Cy |1
Since II from (50)) satisfy the relation
II? = M\, with X\ = (uy,a), (54)
(50) and the bound [|[(M©™)=1| < |C% |~ imply |1 — A| > C,/2. Thus,
(M(O,n))—l — Q(O,n) + (1 _ /\)_IHQ(O’n) + gl(O,n)’ (55)
1O < CNm3/ =12,
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To finish the proof of Theorem 2] we are left to prove (42). Define V* =
Vi35 oo With V5 = sign(l — j)V'(J*);,1, where J* is defined in (24). Then
by the spectral theorem

on(l — i) [T N
* = svgngij)/ dzV'(2cos z)e'U =0T, (56)

= Vi =
The key point in the proof of (42)) is the lemma:
Lemma 1. Under conditions of Theorem |1

where P and D are defined in (21) and (26) respectively.
Moreover, taking N = 4[log® n|, we have

Vik =DPix+55 |k—n| <2N, |j—n| < 2N +2m, (58)
where €55, =0, if |[j — k| >2m — 1 and
5kl SCNmn™t, if |j—k <2m—1. (59)
We will use also
Proposition 1. For any j : |[j —n| < 4N
llew;™ I3 < €. (60)
Since ¢ is a bounded operator in Ly[—2—d/2,2+d/2], by (38)), (58) and (38),
we have for |k — n| < 2N

ZP(O %) ( — 6’(/)J+1) = n_lz/J,(cn) + rg, (61)

where Oq(.) is defined in (37) and for |k — n| < 2N we have by (60) and (59)
1 ~ n - og?n —
re= s Y el + Oa(emCE ) = Op(NmnT3/?). (62)

lj—k|<2m—1

Let us extend (61) to all 0 < k < oo, choosing ry, for |k —n| > 2N in such a way
to obtain for these k identical equalities:

n 1 n
rei= PG (e — el ) =~ = 02(1). (63)
7>0
Applying (P(:>))~1 to both sides of (61), we get
1 n n _ 0o n 00
3 (ew;_)l — 61,/}](+)1) =n! Z(P(O’ ) 1/1( )Jrz PO, ) Tk = X1+
k>0 k>0

(64)

Now we need some facts from the theory of Jacobi matrices.
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Proposition 2. Let J be a Jacobi matriz with entries |J; j+1] < 1+ d1/4 and
Q be a bounded analytic function (|Q(z)| < Cy) in 2[d1/2,d2/2]. Then:
(i) for any j, k

Q(T) k] < Cem K, (65)

(i) zfj is another Jacobi matriz, satisfying the same conditions, then for any
Jrk € (n1,n2)

|Q(T)jxk — Q(j)j,k| < Cedli=kl [Sup : [Jiit1 — jz’,z‘+1|
1€[n1,n2

+ C(efd(|n1*j|+|n1fk|) + efd(\n27j|+\n27k;‘)); (66)

(i) if Q) >0 >0 for N € [-2—d1/2,2+ d1/2], then fori,j € (n1,n2)

QW)™ ™))5 = Q7 I
< Cmin {e—dlnl—ﬂ 4 e—dina—il g=dini—kl | e—d|n2—k|} . (67)

where C' and d depend only on dy,ds,Cy and §.

The proof of Proposition 2! is given at the end of Section 3.
Using (67) and (65) to estimate (73(0700));,1 and (62)-(63) to estimate 7y, it
is easy to obtain that uniformly in |j — n| < N

[|Z2ill2 < C sup |lrgllz + Ce N sup ||rgll2 < CNmn 3/2.
k—j|<N k

Besides, it follows from (67) that uniformly in |j —n| < N

=P () = O(em).

k>0

Hence, we obtain

"y — ey =207 3" Ry + Oa(Nmn %), (68)
k>0

Multiplying the relation by m/J,i"), we get (42]).
O

Corollary 1. Under conditions of Theorem |1
1
(MO ”))] b= Q(O ) 4 gajbk +0(n"?10g% n), (69)
where Q0™ | a are defined by (49) and (51) respectively, and
be = (RU™) ™M),y = Ry (70)
with R; defined by (22).
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Proof of Corollary (1. Using (55) we have for any 2 € Z=2mmH  ||z|| < 1
2MOM) Ty = (R 1D 1 (3, 1)+ O(n~ Y2 ogln),  (71)

where a is defined by (51), v is some unknown vector and we write x = O(g,,),
if [|z]| = O(en).

Making transposition of both sides of the last equation (recall that
MOT — _ pf(0:n) gpd p(=oom)T — —D(_‘X”")), we get for any x € Z(n=2mn)py

_ Q(M(O’n))_l.’li — _(D(—oo,n)(R(—oo,n))—l)x + (ac7a)1/ + O(n_1/2 10g6 n)
(72)
Subtracting (71) from (72)) we have
[(R(_‘X”"))_l7 D(_Oo’")]x = —(a,z)v — (v,2)a+ O(n~?1og® n), (73)

where the symbol [.,.] means the commutator.
On the other hand, it is easy to see that

[D(foo’"),’R(foo’")]:c = (z,7")en—1 + (x,ep_1)r",
where 7* is defined in (70)). Hence,
[(R(_m’"))_l,D(_“’")]x = —(z,a)b — (z,b)a,

with a,b defined in (51) and (70). Using the last relation and (73), we obtain
that for any z € Z(»—2mm)H

(z,a)b + (z,b)a = (a,2)v + (v, x)a + O(n~%1og’ n). (74)
Taking an arbitrary = such that (a,z) = (b,z) = 0, we get that
v=MAa+ b+ OQ(n*l/2 log® n)

Using this expression in (74), we obtain \; = O(n~121og®n), \y = 1-0(n"1/?10g® n).
These relations combined with (71)) prove (69).

(]
Proof of Theorem 1. Substituting (69) in (LI) and using (38), we obtain

Sn(A p) = Kn,2(>‘v ) +nra (A, @), (75)
where K, o(A, i) is defined by (6) and

2m—1

) = > e (e ) (), il < C. (76)
7,k=—2m+1

According to the result of [23], to prove the weak convergence of all correlation
functions it is enough to prove the weak convergence of cluster functions, which
have the form

_ TR (o + 750557 20 + gy - Kna Qo + 750550 b + 7505)

R, (s1,...,8,) = (np()\o))k ’
(77)
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where the matrix kernel K, 1 (A, 1) has the form (10) with

Sd, (A p) = — 125,1(/\,,@, IS, (A, pu) = n/e(/\ — NS, (N, p)dX.

n o
Define similarly

0
Kdp o\ p) = n_laKnﬁg()\,,u), IK, 2\ p) = n/e()\ — NV K o( XN, p)dN

rd,(\,pu) = —nflirn()\,u), Irn(\p) = n/e(/\ — N (X, p)dX.

(78)

Lemma 2. Under conditions of Theorem 1 uniformly in |k —n| < 2[log? n] and
Ae[-2+6,2—-4]

eI < C[nt 4 (1= ()P (79)

Moreover, for any compact K C R uniformly in s1,s2 € K

<, (80)

0 0
_— 4 — Kn72(>\0 +81/TL, )\0 +82/7’L)
881 Os S92

nT K, 2 (Mo + 51/(np(Xa)) Mo + 52/ (np(N))) — €K Dy (s1 — s2).  (81)

Since in (75)-(76) r; % = 0, if both j, k are odd, the bounds (79) and relations
(75)-(76) yield that uniformly in s1,s2 € K

S1 S92 ]. ~ S1 S92

Do+ SR, 1o+ Do+
no0a) 0 T ) T ot oy M g

HiKn,l(Ao+ ))H <o(1),

(s2)
where
Kp1(Ap) = Knp(Ap)  KdnoSa(A p)
n,1(A; p IKng(/\ ) —eA—p)  Kna(p,A)

Hence, we can replace K, 1 by K, 1 in (77). Then, using integration by parts
and (80), we obtain that the mtegral

a,b / / 817... d81 .dsy,

can be represented as a finite sum of the terms:

T(a,biky,... kpyli,... 1 / /d51 -dspFy(s1,82) ... Fi(sk, 51)

(6(sky —a) — 6(sp, —b) + -+ (s, —a) —(sp, — b)), (83)

where

Fi(sv 5/) =

1 IK”’Q(AO+W’AO+W)7E(81752)72‘:11””’1(1’
np(Xo) | Kn2(Xo + w0y Ao + npf)\o)), otherwise.

Using the result of [14] and (81) we can take the limit n — oo in each of these
term. Theorem [1/is proved.
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3. Auxiliary results

Proof of Lemma 1. According to the standard theory of Toeplitz matrices

1™
Vig = Vi-j = g/ e F=DTY (2)d,

—T
where

V(z) = QZVk’ sinkz, V.= %/ eV (2 cos x)de, (84)

k=1 -
and to prove (57) it is enough to prove that
V(z) = 2sinz - P(2cosz). (85)
Replacing in (19) z — 2cosz, 2cosy — ((+¢71), dy — (i¢)~td¢ and using the

Cauchy theorem, we get

_ 1 V'(C+¢YH) -V (2cosz)
P(2cosz) = 3 7{C—l+6 crc eosz ¢Tlde =
o Ly e _ L ¥ Vickde
2mi Jig=ags (€= )€ —e™) 2 Jigjzags (€ = €®)(C —e7)
. ,sinkx ]Ni(x)
B ;Vk sine

2sinz’

Since V' is a polynomial of (2m — 1)th degree, V'(J);r = 0 for |j — k| > 2m
and

VAT s = VT )il < O max {17 =11}

This bound implies (59). O
Proof of Proposition [2. To prove (60) we use the result of [7], according to
which for any § > 0 and any A € (=24 6,2 — §) and |k| < 16[log® n]

k) = o (am [ o B () + 603 + (1)) +0(™)

(86)
where €4 — 0 does not depend on A, p(A) is the limiting IDS, and v(X), 8())
are smooth functions in (—2,2).
Moreover, it follows from the result of [7] that there exists 6 > 0 such that
for AF2/ <0

nik(N) = /8By + O(k/n))Ai (n*/* (@2(AF 2) + k7 (N)/n)) (87)
+n~Y9(By + O(k/n))Al (n2/3 (@i()\ F2) + k’yf)/n)) +O(n7Y),

where Ai is the Airy function, By, By are some uniformly bounded constants,

Dy, 'ysrl),vf) are some functions analytic in (2—4,2+46), _, 79), 7(72) are some

functions analytic in (=2 — 6, -2+ 0) and @', (2) # 0, &' (-2) # 0.
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Integrating (86) and (87), we get
()| < On~V2, (88)
which implies (60)).

O
Proof of Lemma 2. Integrating the first line of (86) between 0 and A, we get

(™ () — ™, (0)] < O

Then, using the fact that (¢f)(0) = 0 for even f, we get (79) for even k (recall,
that n is even). For odd k the above inequality imply

Hﬂﬁgi)kﬂz > C\€¢£@k(0)| +Cm2n~1L.

Combining the above bounds with (88), we get (79).
Inequality (80)) follows from the result [14] (see Lemma 7), according to which

9 d
’(831 + 9s 2>Kn,2()\0+81/n7)\0 +82/n)

< C<n1|sl — 552
+|¢£:”<Ao+sl/n>|2+|w$1’1<xo+sl/n>|2+m&”)<Ao+52/n>|2+|¢2’?1<Ao+sz/n>2)-

Since by (86) L/) 1 are uniformly bounded in each compact K C (—2,2),
we obtain (81)
To prove (81)) we use the Christoffel-Darboux formula, which gives us

(") ", (n) (n) (n)

L _ B W), () = 5 N ()
n IKn,z(A,u)_/ AOWE(A PR & dX
(n) /yry . (n) )y, (n)
+/ e -y L2 )wnl(l?/_li“u oW oy — L (89)

Integrating by parts (we use again that 1/1,&”) = (e ,g"))' ) and taking into account
(88)), we get

L
01 < 524578 [ (w4 e, (X)DAX
< C5 2 4 52 (||, o + [[epV]|2) = O(n1/2).

To find I5 observe that (86) yields for A\, u € (=24 ¢,2 —¢)

nw f: p(/\')d)\’)

+n~! cos <n7r /: p(x\')dX) po(A, p)+n"" cos (mr(/: + /2#)p()\')d/\’> d3(\, 1),

sin (
n K, o\ ) = R(N)
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where R and ¢1, ¢2, ¢3 are smooth functions of A\. Hence, using the Riemann-
Lebesgue theorem to estimate integrals with ¢; (A, p), we obtain

/ : Ao+s'/n NI
né sin (mr o rm PN AA )
I, — / ds'e(s1 — ') R(ho + ' /n) ool +o(1).
—nd’ — o2

Now we split here the integration domain in two parts: |§'| < A and |¢'| > A
and take the limits n — oo and then A — co. Relation (81) follows.

t

Proof of Proposition 2. Assertion (i) follows from the spectral theorem, ac-
cording to which

1 _
A= 55 . FasQ ) (90)

and the bound, valid for the resolvent R(z) = (J — 2)~! of any Jacobi matrix
J, satisfying conditions of the proposition (see [17])

< ie—Cd<Z>|J’—’€‘, d(z) = dist {z,[-2 — d1/2,2 +d1/2]}.  (91)

Hirl = 36

To prove assertion (ii) consider

J(ny,mg) = Jmma) 4 g(eem)y g(200) = 7(ny ny) = Flmona) g glmeem)y g(na,e0)
and denote
RO(G) = (T(mna) -2 RO(z) = (F(nna) )Y, () = (T—2)"
It is evident that for ny; < j,k <ns and z & [-2, 2]
1 1, - 2 j— T 1, -
Rﬁ-,;ﬂ(Z) _ (j(n na) _ Z)j,li’ Rﬁ-,;ﬂ(z) _ (j(n na) _ Z)]]i
Then, using the resolvent identity
Hi'—Hy'=Hy'(Hy — Hy)Hy' (92)
and (91), we get
 ed()li—kl/2
|R§',112(Z) - R;,QIE(Z” <C sup |[Jiit1— Ji,i+1|d27~
iE[nl,nz) (Z>

On the other hand, by (92) and (91)), we obtain

1 1 1 1 1
|Rje= RS < Ry B ([ Ry By Ry By | Ry 1 R

ni,k na,k
C —d i _ _ i _
< (2)(In1—jl+[n1—kK|) d(2)(In2—jl|+n2—k|)y
=20 (e +e )

Similar bound is valid for \Ej,k — Rﬁz\ Then (91) and (90) yield (66).
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To prove assertion (iii) observe that z; = (Q(j)(”h”?))j_,i is the solution of

the infinite linear system:

> QI)ia; = G, i € [n1,m2),
D QD igzs =rii= Y QT (TN ki [, o).

Hence,

QNN =Q N D+ Y, QNIT)mi

i¢[n1,m2)

Now, using assertion (i), we obtain (67).
O
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