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ON THE DISTRIBUTION OF THE LARGEST REAL EIGENVALUE
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Let /N + Amax be the largest real eigenvalue of a random N x N matrix
with independent N (0, 1) entries (the “real Ginibre matrix”’). We study the
large deviations behaviour of the limiting N — oo distribution P[Amax < ?]
of the shifted maximal real eigenvalue Apax. In particular, we prove that the
right tail of this distribution is Gaussian: for # > 0,

1
PlAmax <t]=1-— 2 erfc(t) + O(e—2t2)‘

This is a rigorous confirmation of the corresponding result of [Phys. Rev. Lett.
99 (2007) 050603]. We also prove that the left tail is exponential, with correct
asymptotics up to O(1): fort <0,

1 3
PlAmax < t] = eﬁf(z)FFO(l)’

where ¢ is the Riemann zeta-function.

Our results have implications for interacting particle systems. The edge
scaling limit of the law of real eigenvalues for the real Ginibre ensem-
ble is a rescaling of a fixed time distribution of annihilating Brownian mo-
tions (ABMs) with the step initial condition; see [Garrod, Poplavskyi, Tribe
and Zaboronski (2015)]. Therefore, the tail behaviour of the distribution
of X§max)—the position of the rightmost annihilating particle at fixed time
s > O0—can be read off from the corresponding answers for Amax using

D
X‘gmax) = \/E)»max-

1. Introduction and the main result. The laws describing the distribution
of eigenvalues of large self-adjoint random matrices near the spectral edge ex-
hibit a large degree of universality. One of the examples is the celebrated family
of Tracy—Widom distributions for the largest eigenvalue Fg, 8 =1, 2,4, which
has been originally discovered in the context of Gaussian orthogonal, unitary and
symplectic ensembles [18, 19]. These distributions also describe the scaling limit
of the distribution of the largest eigenvalue for non-Gaussian invariant ensembles
[3, 4] as well as noninvariant ensembles of random matrices with independent
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non-Gaussian entries [16]. Moreover, Fg appears in the large number of statisti-
cal models not directly related to random matrices, such as random permutations,
growth models belonging to the KPZ universality class and related asymmetric
exclusion processes; see [1] for a recent review.

There is a growing body of evidence that the extreme statistics of eigenvalues
for the real Ginibre ensemble [10] also give rise to a new universality class which
is relevant beyond random matrix theory. Recall that the real Ginibre ensemble is a
Gaussian measure on the set of random real N x N matrices such that the matrix el-
ements are independent N (0, 1) random variables. The law of the real eigenvalues
in the N — oo edge scaling limit is governed by a Pfaffian point process discov-
ered independently in [2, 8] and [15]. Within random matrix theory, this Pfaffian
point process turns out to be universal, in the sense that it holds for a large class of
non-Gaussian ensembles of real non-symmetric matrices; see [17], Corollary 15 3
The universality of the extreme eigenvalue statistics can then be shown to follow
from the universality of the local correlations functions via the Fredholm Pfaffian
representation; see [14]. Outside the random matrix theory, the same Pfaffian point
process describes the law of instantaneously annihilating Brownian motions on the
line started with half-space initial conditions; see [9].* Therefore, the scaling limit
of the law of the largest real eigenvalue for the real Ginibre ensemble is the same
as the law of the rightmost annihilating particle at a fixed time. In this paper, we
will analyse the tails of this distribution and show that

3 (G2
(1.1) P < 1) 2= g 23 7O

where Amax is the position of the maximal eigenvalue measured from the right
edge of the spectrum for the real Ginibre ensemble or it is the scaled position
X §max) /~/4s of the rightmost particle for annihilating Brownian motions at time s.

An instance of edge statistics (1.1) outside the random matrix theory and Pfaf-
fian point processes is for the symmetric exclusion process on Z with half-filled
initial conditions. That is, all sites to the left of zero are occupied at time s = 0,
and all sites to the right of zero are empty; at time s > 0, particles hop onto empty
neighboring sites at rate 1. Let R, be the position of the rightmost particle at time
s. It is shown in [12] that

oo _EG
(12) P(R, = 0) 222 o~ vr VST,

which coincides with (1.1) if we identify distance |¢| with the diffusive scale +/8s.
To verify that this agreement is not accidental, one must compare P(Apax < t) and

3The cited universality statement covers both the edge and the bulk scaling limits, but only the
former is needed for the current investigation.

4The bulk scaling limit of the law of the real eigenvalues for the real Ginibre ensemble coincides
with the fixed time law for the annihilating Brownian motions corresponding to the maximal entrance
law [20].
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P(R;2/3 = 0) for all values of 7, not just in the large-|¢| limit, but the very possi-
bility that there is a relation between the real Ginibre ensemble and the symmetric
exclusion process is intriguing.

Let us stress that formula (1.1) is easy to guess given results on bulk gap proba-
bilities described in Forrester [7]. Building on the paper [5] on gap probability for
annihilating Brownian motions and using the relation between the bulk statistics
for the real Ginibre ensemble and annihilating Brownian motions with the maximal
entrance law initial conditions [20], Forrester argues that the bulk scaling limit of
the gap probability for the real Ginibre ensemble satisfies (1.1) if |¢] is interpreted
as the size of the gap. As the width of the transition region near the edge of the
spectrum is of order one for the real Ginibre ensemble, it is only natural to guess
that (1.1) stays valid at the edge with edge effects showing only as O(1) terms.
The aim of the current paper is to verify these heuristics rigorously.

The starting point of our investigation is the following Fredholm determinant
representation of P[Anax < o] due to Rider and Sinclair [14].5

THEOREM 1.1 (Rider and Sinclair [14]). Introduce the integral operator T
with kernel

1 o 2 2
(1.3) T(x,y)= —f e~ WA =" gy
T Jo

Let x; be the indicator of (t, 00). Then

(1.4) PlAmax <t]=,/det(] — T x)I's,

where Ty is defined as follows. Set g(x) = ﬁe‘xz, G(x)= [ g(y)dy and de-
note by R(-, -) the kernel of the operator (I — T x;)~' — I. Then

I, = <1 — %at><1 — %/_too R(x, t+)dx>

1 t
#q0=b)([_a=Tx gwdx - 1)
fora; = [ Gx)(I —Tx,) 'g(x)dx and by = (I — Tx:)"'G(1).

The reader is referred to the original paper for precise definitions of the quan-
tities entering the theorem. We mention briefly only that det(/ — T x;) should be
understood as the Fredholm determinant of the operator T acting on L?(t, 00) and
that T is the square of a Hilbert—Schmidt operator, which implies that 7" is positive
and trace class.

SThe paper [14] contains some minor computational errors, which led to an incorrect expression for
P(Amax < o). Here, we present the corrected version. An interested reader is referred to Appendix B
for a discussion of the errors and their correction.
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The apparently complicated expression for the factor I'; in the statement of
the Rider—Sinclair theorem is actually rather simple, and cancellations occur that
imply that ['; = (1 — a;). Therefore, we have the following.

LEMMA 1.1.

(1.5) Plhmax < 1) = y/det(I — T x,)(1 - ap),

where the operator T and the function a; are defined in the statement of Theo-
rem 1.1.

In what follows we are going to use the modified version (1.5) of the Rider—
Sinclair result.

As it turns out, the asymptotic analysis of (1.5) can be greatly simplified by
assigning a probabilistic interpretation to all the factors. In particular, the inter-
pretation allowed us to control the asymptotic expansion beyond the leading order,
which is hard to do using purely operator theoretic methods. Let (B, n > 0) be the
discrete time random walk with Gaussian N (0, 1/2) increments started at zero. Let

;= inf{2n — 1: By, <t},

(1.6) n>0

790 = inf {2n : By, > 0}.
n>0

In words: 7 is the smallest even time such that By, > 0, 7; is the smallest odd
time such that B;, <t. Also, let
(1.7) I, =inf{B; : s is odd, s < 70}

be the infimum of the random walk (B;)>0 taken over all odd times not exceeding
the exit time tg. Then we have the following probabilistic restatement of Theo-
rem 1.1.

THEOREM 1.2.

(1.8) P(max < 1) = VP(1; < to)e™ 2EUro—1)+80(Bry)

where x4 := max(x, 0) is the positive part of a real number.

REMARK. We use the expression E(Xd,(Y)) to mean a continuous Lebesgue
density for the measure E(X1(Y € dy)) evaluated at y. If y = 0, we sometimes
re-write E(X380(Y)) as E(X1(Y € d0)).

Note that (1.8) can be rewritten in a more useful way when ¢ < 0 as

(1.9) P(umax < 1) = VP(1; < To)e%E(ao(Bzo))e—%E(max(t,lro)So(BrO)).

Our main result below will follow from the above probabilistic representation via
an application of some general results for random walks. In particular, it can be
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easily shown that E(80(By,)) = ¢(3/2)/~/27 (see Lemma 3.2), which then con-
trols the first term in the asymptotics for ¢ < 0. The following theorem details the
asymptotics up to O (1).

THEOREM 1.3. Fort >0,

(1.10) P(max < 1) =1 — ierfc(t) Lo,
Fort <0,
(1.11) ]P’(Amax<t):exp<—§2(3/\/2_i)|t|+0(1)>.

For t < 0, the above statement provides a rigorous justification of (1.1). The
right tail asymptotic (1.10) is actually well known [8] since the probability of find-
ing an eigenvalue very far to the right of the spectral edge is approximately equal
to the level density. This part of Theorem 1.3 should be considered as a test of the
Rider—Sinclair answer complemented by careful bounding of error terms.

As has been already mentioned, the edge scaling limit of the law of real eigen-
values for the real Ginibre ensemble coincides up to a Brownian rescaling with the
law of annihilating Brownian motions on the real line started with the step initial
condition [9]. The step initial condition corresponds to the maximal entrance law
restricted to x < 0 and zero density of particles for x > 0. The maximal entrance
law can be constructed as the limit of the homogeneous Poisson point process ini-
tial conditions with intensity diverging to infinity; see [9] for precise definitions
and details. Therefore, Theorem 1.3 yields a simple corollary.

COROLLARY 1.1. Consider the system of instantaneously annihilating Brow-

nian motions on the real line started with the step initial condition. Let X s(max) be
the position of the rightmost particle at a fixed time s > 0. Then

1 2
P(XT < x) = | - Zerfc(j—4_s> +0(e %)

for x/\/s — oo, while for x //s — —00,

1 3y x
P(Xgmax) < x) :eﬁf(i)ﬁﬁ-O(l)'

The above result complements the recent study [11] of annihilating Brownian
motions near the edge of the distribution, where the average number of particles in
the positive half-line (0, o) has been calculated.

The correspondence between the real eigenvalues and annihilating particles
can also be used for an intuitive explanation of Theorem 1.3: the right tail of
P(Amax < t) is Gaussian as it corresponds to the probability that a Brownian par-
ticle travels distance ¢ during the time interval [0, 1/4]. The left tail cannot be
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thinner than exponential, as the probability of the event {A.x < ¢} for a negative
t of large magnitude can be bounded below by the intersection of the following
O(|t]) independent events: particles stay within each of |¢| boxes of size 1 and
completely annihilate each other by the time s = 1/4; particles with initial posi-
tions to the left of # do not enter the interval (¢, o) before time 1/4. Unfortunately,
we could not extract the exact rate of the exponential decay from arguments like
this.

The rest of the paper is organised as follows. In Section 2, we will prove
Lemma 1.1 and Theorem 1.2. The asymptotic analysis of P(Apax < §) is carried
out in Section 3. All technical lemmas needed for the proof of our main result are
proved in Appendix A. In Appendix B, we explain how to fix the minor errors we
found in the original statement of the Rider—Sinclair theorem.

2. The proof of Lemma 1.1 and Theorem 1.2. Let us examine the I"-factor
defined in the statement of the Rider—Sinclair Theorem 1.1. Throughout the paper,
we will use the following basic property of the integral operator 7.

LEMMA 2.1. For any t € R, the operator T acting on L*(t,o0) is positive
definite. Its spectral radius p; is bounded away from 1: for any t > 0,

2.1 pr < e

There exists Co > 0 such that for any t <0,

2.2) o1 <exp|—
. ex .
1= 1 t2

Therefore, for any ¢ € R, the resolvent of the operator 7 x; can be expanded into
an absolutely convergent power series,

o0

I=Tx) ' =Y (Tx)"

n=0

Using the explicit definitions of the integral operator 7" and functions G, g from
Theorem 1.1,

(23) a = /t GO —Tx) 'gydx =Y pm,

m=0

where
" dyy duy, 2 _m 2 2 2
D = / [ E2tk g3 = Sy (n 1)) =G0
" R2m+2 k=0 T

2.4) ) i
X (H Xxp =) [T x(ug EO)X(MOZO)),

p=0 q=1
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where x (- > a), x(- < a) are the characteristic functions of [a, c0) and (—o00, a]
correspondingly. The expression for p, quoted above arises from some simple
changes of variables designed to re-write in terms of the density of a segment of
the Gaussian random walk introduced in Section 1. The integrand in (2.4) can be
identified with the density for the initial segment of the walk of length 2m + 2
(B1, Ba, ..., Boyy2) at the point (¥, U, Ym—1, Um—1, - - -, Y0, 4o). This reveals
that

Pm =P[Boy4+1>t,k=0,1,...,m; By <0,l=1,2,...,m; By,12>0].
Equivalently, in terms of exit times 7;, 79 defined in (1.6),
pm =Plto=2m +2; 7, > 10], m > 0.
Substituting this formula into (2.3) and summing over m’s, we find that
(2.5 a; =Pt > 10].

Note that the above expression is well defined, as the exit time T := 179 A T; is a
finite random variable, P[t < oo] = 1.

Next,
(0,0}
(2.6) b= ~=Tx)"' GO =) qm,
m=0
where
m
i = / [ 2t Bt a3 (ot iy =)

R2m+1 Pl T ﬁ
2.7) ”

X (]_[ XOp =0 x(up >0 x (WUmt1 < t))-

p=1

Consider the density for segment (B, By, ..., Byy,+1) of the random walk at the
point (u1, Y1, ..., Um, Ym, U2m+1). Re-writing (2.6) as an expectation over this seg-

ment, we find that
gm =P[Boy+1>t,k=0,1,...,.m—1; By <0, =1,2,...,m; Byp41 <t].
In terms of exit times, this is
gm =Pl =2m+1, 1, < 101, m > 0.
Substituting this expression into (2.6) and summing over m, we find that
(2.8) by =Pty <tl=1—a.

In a very similar fashion, we find that

(2.9) /_f R(x,0)dx =P, > ©ol = a
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and
t
(2.10) / (I—Tx) 'g(x)dx =Plt, <0l =1—ay.

Substituting (2.5), (2.8), (2.9) and (2.10) into the expression for I'; presented in
Theorem 1.1 gives

I=0-a/2%—a’/4=1—-a, =Pt < 10].

Lemma 1.1 and the pre-factor in formula (1.8) of Theorem 1.2 are verified.

To check the exponent in the right-hand side of (1.8), we use Lemma 2.1 to jus-
tify the application of the trace-log formula to the Fredholm determinant appearing
in the Rider—Sinclair theorem and the subsequent expansion of the logarithm:

(0,0 1 ”
logdet(I — T ;) =Trlog(I = Tx;)=— Y _ —~ Te(T x)™.

m=1
Explicitly,
0,0)
1
(2.11) logdet( — Tx;) =— Y —rm(D),
m
m=1
where
m
m ([) — / l_[ Me_Z?:]((un_Yn)2+(Yn+1_”n)2)
RZW:
k=1
(2.12)

x (]_[ Xup <0 x(yp Zt)),

p=1
where y,,4+1 = y;. Differentiating r,, with respect to ¢ gives a sum of m terms

which are all identical due to the cyclic symmetry of the integrand. Interpreting
each of the terms using the Gaussian random walk of length 2m, we find that

dry,

W(t) = —mP[1o =2m; 1y > T0; By, € dO].
Substituting the above into the ¢-derivative of (2.11), one gets
d
= logdet(I — T x;) = P[t; > 10; By, € d0]

=E(L(Iy, > 1)80(By)),

where we used that {7; > 79} = {I, > t}. Integrating the above expression over the
interval (¢, +00) and applying the boundary condition det(/ — T x;) |;=+o00= 1, we
arrive at the claimed expression for the exponent:

(2.13) logdet(I — T x;) = —E((Iy, — 1)1 80(Byy))-
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Formula (1.8) is proved.
Finally, equation (1.9) follows from (1.8) due to the following elementary iden-
tity: for any ¢, I,

t+ (I — 1) =max(t, I).

Theorem 1.2 is proved.
3. The proof of Theorem 1.3.

3.1. Asymptotic expansion for t < 0: The proof of (1.11). A natural starting
point for our analysis is equation (1.9). First, let us investigate the coefficient of
the O(t) term, [E(80(By,)). The event {B, € d0} depends only on the position of
the random walk at even times. Averaging over positions at odd times, we find that

P[By, € d0] = P[B,, € dO],

where (Bs)szo is a Gaussian random walk with N (0, 1)-increments and #y =
inf{s =1,2,...: By > 0}. Therefore,

E(80(By,)) = > _ Plto=n, B, € d0]

3
Il
_

P[B; <0; By <0; B, <0; B, € dO]

e

3
Il
_

P[B) <0; By <0; B,_; <0| B, =0]P[B, € d0].

e

3
I
—_

The last expression can be evaluated using the following remarkable combinatorial
lemma.

LEMMA 3.1.

~ ~ ~ ~ 1
(3.1 P[B; <0;B,<0;B,_1<0|B,=0]=-.
n

This lemma follows from a more general combinatorial result concerning the
total time a random walk spends above zero; see [6], Chapter XII, Section 6. For
the sake of completeness, a very simple proof of Lemma 3.1 is presented in Ap-
pendix A. We conclude that

> BedO] =1 (3/2)
G2 BBy =L =) WJ Jz/_n

The leading order asymptotic for log P[Amax < t] is derived.
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To finish the derivation of equation (1.11) from (1.9), we have to show that
(3.3) logP[1; < 19] — E(max(t, Ir,)80(Bx,)) = O(1).

By a Brownian motion analogue, it is clear that each of the terms on the left-hand
side of (3.3) is O (log|¢|). The main challenge is to show that the logarithms cancel.
This cancellation follows from the following two results.

LEMMA 3.2. There exists a positive constant C such that for a sufficiently
large |t],

Plt, < 9] >

1 1
- > N
V2t T V2t

LEMMA 3.3. Consider a Gaussian random walk with N (0, 1) increments.
There exists a positive constant |1 such that for y <0,

(3.5) Ey(80(By)) = V2 4 O(e™PM).

(3.4) (1—cCle|71?).

Here, the subscript y means that the random walk is started from y and t9 = inf(n :
B, > 0).

Lemma 3.2 can be easily proved using martingale methods; see Appendix A.
In contrast, Lemma 3.3 is a corollary of Theorem 4 of [13], which is a result of
an intricate asymptotic analysis of Wiener—Hopf equations associated with exit
problems for Gaussian random walks.

It follows from Lemma 3.2 that

(3.6) logP[t; < 79] = —log|t| + O(1).

The second term on the left-hand side of (3.3) can be simplified using integration
by parts. The result is

0 o0
E(max(r. I)00(Br)) = = [ dyE(Lr, < 80(Ba) + [~ dyE(Li - 00(B).

The second term on the right-hand side of the above identity is 7-independent and
is finite as the the right tail of the distribution of I, conditioned on B, = 0 can be
shown to have Gaussian decay. The first term can be evaluated using Lemma 3.3:
let L < 0 be a #-independent constant. Then

0 L 0
/z dyE(1r, <yS0(By)) = (/t +/L)dyE(]1110<),50(310))
L
_ /l dyE(L1, <y80(Bx,)) + O(1)

L
= [ @B, Es, Go(B) + O)
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L
b2 % yg(ay, -y (V3 + 0 ) + o)

Lemma 3.2

log(|z]) + O(1).
We conclude that
3.7 E(max(t, Ir0)50(3r0)) = —log(ltl) + O(1).

Substituting (3.6) and (3.7) into the left-hand side of (3.3), we observe that the
logarithms cancel and we are left with terms of order 1, as claimed. Theorem 1.3
is proved for ¢ < 0.

3.2. Asymptotic expansion for t > 0: The proof of (1.10). The ¢t > 0 case is
best tackled starting directly from the Rider—Sinclair theorem with the pre-factor
given by Lemma 1.1. Recall that the operator T x; is a positive trace class operator
on Lz(t, oo) with spectral radius strictly less than 1; see Lemma 2.1. Therefore,

Plamax < 1= /(I —ane 22,

oo L Tr(T x:)™. An explicit calculation [see (A.2)] shows that

where Oy =3, 5
1 _212
Tr(T x:) < ge .

This leads to the following estimate:

o 1 o
0<0/= Z ETY(TXt)m < Z

m=1 m=1
=—log(l = Tr(T x;)) < —log<1 — ée_mz).
Therefore, we conclude that
(3.8) Plimax < 1=V —a)(1+ 0(e™>7)),

To calculate the pre-factor, notice that

00 O dz 2,2 1 52
Txtg(y):g(y)/t dx\/ov ;e 2(x"+z +XZ+yZ)§7e 2t g(y)’

821t

S0,

a=[" 6w Y Txfgwdr= [ Gwewdx+p.
t k=0 t
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where for suitably large ¢

o . 1 22 \"
0< 5/ Gx)g(x)dx <4e_ >
pr t 8 mX=:1 821t
= 1,217
=f Gumuyu-Tﬁ@}—zﬁ
! NI

Also notice that

/OO Gx)gx)dx = /OO G(x)G'(x)dx
t t

= %(1 —G@)?)
_erfe(r) erfc?(r)
=— 5
Therefore,
(3.9) ar = %erfc(t)(l +0(e™)).

Substituting (3.9) into (3.8), we find that for ¢ > 0,
1 —2l2
PlAmax <t]=1— 1 erfe(t) + O(e™").
Formula (1.10) is proved.

APPENDIX A: THE PROOF OF TECHNICAL LEMMAS

A.l. Lemma 2.1. Positive definiteness: for any ¢ € L(t, 00),

@.1o)= [ = ( | Oodxe—<z+x>2¢<x>>2 >0,

Therefore, we have the following estimate for the spectral radius: for any m =
1,2,3,...,

(A.1) o1 < (TrT’")%.

For ¢ > 0, we can set m = 1. An explicit calculation gives

1 [ o0 2
o <TrT = —/ dx/ dye 20+
0 t

T
0 o0
< l/ dxe_zxzf dye_zy2 < le_2t2.
T Jo t 8

Bound (2.1) is proved.

(A.2)
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For ¢t < 0, let us re-write Tr 7™ in terms of the Gaussian random walk:

—t
TrT" = dyPly + Bom €dy; y + Bak+1 = 0,
—0o0

k=0,1,....m—1L;y+ By <—-t,1<k<m-—1].

Clearly,
—t
TrT™ < dyPly + By, €dy; y + B > 0].
—00

A simple bound on the double integral in the right-hand side gives

TrT™ <

1 ( - 1 —t2>
— —€ .
2mm 2/ 2m
Substituting this bound into (A.1) and optimising with respect to m, we arrive
at (2.2).

A.2. Lemma 3.1. Let X, X5, ..., X,, be the Gaussian increments of a ran-
dom walk ék = Z’,;:] Xm,k=1,2,...,n, conditioned to have l§n = 0. In total,
there are n! associated random walks corresponding to all permutations of the in-
crements. All these permutations are equiprobable. Let us say that two random
walks are equivalent if one can be obtained from the other by a cyclic permuta-
tion of the increments. Each equivalence class contains n random walks. Almost
surely, precisely one representative in each of the classes will stay negative at all
times between 1 and n — 1. To construct such a random walk, let us pick an arbi-
trary representative

B=X,X1+X2,....X1+ X204+ X,_1,0)

of the equivalence class. Let k& be the point of global maximum of B. Then the
following cyclic permutation of B is a random walk which stays below the origin:

(Xka1s X1 + Xig2, ooy Xppt + Xpg2o + -+ Xy + X1+ - + Xi—1, 0).

All other cyclic permutations of B will have at least one point above the origin.

We conclude that the fraction of random walks conditioned to finish at zero
which stay below the origin at all times between 1 and n — 1 isequal to (n!/n)/n! =
1/n. Therefore,

- - ~ 1
P[B; <O0,...,B,-1<0|B,=0]=-.
n
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A.3. Lemma 3.2. Set t = 79 A ;. By Wald’s identity [6] (or the optional
stopping theorem for random walks),

(A.3) E(B;) =E(By) =0.
Therefore,

E(Brlgy>r,) + E(Brly<r,) =0.
Let

L1y = By, L, =t— B

be the positive overlaps (or “ladder heights”) of the random walk at the exit times
79 and 1; correspondingly. It follows from the Wald identity that
Bllaes) = o (B(La) ~E((Ly + Ly)lapar).

Applying Spitzer’s theorem (see, e.g., [6], Chapter XVIIL5) to the Gaussian
random walk, we find that

1
E(Bn) = 5.
which implies that

1 /1
Plro > ©] = E(]lro>r,) = m(ﬁ - E((Lro + Lr[)]lr0>r[))-
As the second term on the right-hand side of the above formula is non-negative,
the upper bound on P[7g > 7;] claimed in Lemma 3.2 is proved.
To establish the lower bound, we apply Cauchy—Schwarz inequality to bound
E((L¢y + Lg,)1g5>7,). Solving the resulting inequality with respect to E(1,~,),
we find that

1

V2|t
The upper bound of Lemma 3.2 will be proved with C = \/ 2«/§IE(L%O + L2) if we
can show that the moments IE(L%O) and E(L%t) exist. The existence of moments is
an immediate consequence of the following observation: let W ~ N(0, s). Then,
for any positive function f on R,

E(f(W1)1W1>0) = {E(f(BT()))’ E(f(BT;))}

<2 sup E(f(Wy)lw,=0).
s€(0,1)

E(lnsr) > —=— (1 2V2E(L2 + L2)1r]772).

(A4)

The desired result follows from the finiteness of the second moment of a Gaussian
distribution.
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To prove the lower bound in (A.4), notice first that

E(f(Bz)) =E(f(By)),

where (én)nzo is the Gaussian random walk with N (0, 1) increments and ¢ is the
exit time through 0. Then

E(f(By)) = Z (f (Bu)lrg=m) = E(f (B1)1g=1) =E(f (W) 1w, =0),

which proves the lower bound in (A.4).

To derive the upper bound, let us consider the standard Brownian motion
(Ws)s=0 coupled to (én)nzo in such a way that W, = By for s =1,2,.... Let
(F SW) s>0 be its natural filtration. Let

oy =inf{s >m —1: W, =0}, m=1,2,....
Then applying the strong Markov property,
E(f (By))

E(f (Bn)Ley=m)

I
M2

3
1§

I
2

E((f(ém)]l[;m>0)1ro>m—l)

3
L

I
2

E((f(ém)ﬂgmﬂ))lt(pmfl IlUme(m—l,m))

3
L

(A5)

I
2

E( ((f(Bm)]lB >0)1to>m 115, e(m— lm)| am))

3
I

I
M2

E(E((f(gm)]l[;m>0) | F:Z)]lr0>m—1]lame(m—l,m))

3
I

I
WK

E(E((f(Wm—am)]le_am >0) | F:,Z)]lro>m—1]10me(m—1,m))

3
1§

o0
< sup E(f(Wp)lw,=0) Z E(Mys>m-11o,etm—1,m)-

re(0,1) -

By the reflection principle,

1
IE(]ll'o:m]lrrme(m—l,m)) = EE(]lr(pmfl 1(rme(m—l,m))-
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Substituting this result into (A.5) and summing over m’s, we find that

E(f(Bto)) = 2 sup ]E(f(Wr)]lWr>0)-
te(0,1)

The proof of the upper bound in (A.4) for E(f (By,)) is complete. The derivation
of bounds for E( f (B<,)) is a carbon copy of the above proof. Lemma 3.2 is proved.

APPENDIX B: A NOTE ON THE RIDER-SINCLAIR THEOREM

For all the definitions, notation and numberings used in this Appendix, we refer
readers to the original paper [14]. Here, we deal only with the case of even sized
matrices, therefore, we fix the problems happening in paragraph 4.1 of the paper.

Notice that the only difference between the original statement of the Rider—
Sinclair theorem and Theorem 1.1 is in the factor I';. The origin of this factor is a
finite rank perturbation of the operator 7, x (see [14], (4.9)). In summary, we will
correct the following two errors:

(i) the limits of the functions qgn, 1/7,, (see [14], (4.15)) were calculated incor-
rectly, and this leads to new definitions for G(x) and g(x) and some changes to
the constants contained in the third term of the I'; expression as well;

(i) it was noted in [14], page 1644, last paragraph, that fioo 17/,, (x) dx converges
to G(t) which is true only up to an additive constant and yields corrections to the
fourth term of the I'; expression.

We start with the correct derivation of the limits lim,_ oo qNS,Z (x) and

1im,, s 00 W ().

) .y
Bu(x) = i f W22 gy
0

_ _ 2
=Kn2#r(” 1)P<” L@ty )
2 2 2

where P(a, x) = Flf‘(zg’l))‘) is the incomplete regularized Gamma function. It is easy

to check by using the duplication formula for Gamma functions that the pre-factor
in front of P is asymptotically equal to 2!/2. For the last factor, we use the well-
known asymptotic formula (see, e.g., [2], (9.16))

1
P(a,a+~2ax) ~ 3 erfc(—x), a — 00.

Together with the above identity, we get
2

(B.1) G(x)= lim ¢ (x)—Lerfc(—x)—fx " u
' A W) o2

For v,,, we have

Y (x) = K;l(\/ﬁ-kx)"*le*(Xh/ﬁ)z/z
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-1 _ Xy 2
=K,’ln"Te_”/2e(” Dlog(l+20)—xy/n—x7/2

P —12
=KknZ2e n/2g=x"+0m™1%)

L

Var

The pre-factor can be shown asymptotically equal to and, therefore,

(B.2) g(x) = lim 1, (x) = le_ne—xz.

REMARK B.1. Notice that the the correct expression for the pI'OdllCt
x)G = e €ric

is consistent with the scaling limit of the kernel S, (x, y) from [2].

REMARK B.2. Throughout this Appendix, we use the definitions (B.1), (B.2)
for the functions g and G which differ from the conventions adopted in Theo-
rem 1.1. This is done to highlight the changes needed to calculate the correct
scaling limit of the 2 x 2 determinant det(1 — (a;, B;))1<i,j<2 (see [14], pages
1641-1644).

The first matrix element («1, 81) converges to

/ TG — Ty g () dx,

with operators T and x; defined as in Theorem 1.1. The second term («1, 82)
converges to

1
(I=Tx)'G@t)—G(oo)=(I —Tyx)'G(t) — —.

V2

To calculate the remaining two terms (see [14], (4.12)) we follow [14], page 1644,
last paragraph, to arrive at

O R AT
(062751)—5/_00( — To) () dx

1 rt . - - 1 rt -
_ 5/_00 Tnxta—x,Tnx»—lwn(x)dHE/_oo () dx.

The first summand on the right-hand side converges to its formal limit

1 rt _
5/ Tx(— xeTox) ™ g(x) dx.
—00

The answer for the second summand depends on the parity of n:
1—(=D" (=D"

/_tool,zn(x)dx%_Lerfc(t)+ NG =G(;)_7_

22
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Considering only the even sized matrices we conclude that (3, 81) converges to

1 » 1
5/_000 T g dx —

Therefore, the limit of (a2, B2) coincides with the answer stated in the original
paper and is equal to

1 rt
—/ R(x,t+)dx.
2J-

Gathering the answers derived above we find that

r,= (1 —/tooG(x)(I—Txt)_lg(x)dx)<1 — %/t R(x,t—l—)dx)

+ %(% - - Txt)_'G(t)) (f_too(l —Tx) 'gx)dx — %)

which is exactly the statement of Theorem 1.1 after the re-definition g, G —

1 1
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