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Abstract

We establish asymptotic formulae for general joint moments of characteristic poly-
nomials and their higher-order derivatives associated with matrices drawn randomly
from the groups USp(2N) and SO(2N) in the limit as N — co. This relates the leading-
order asymptotic contribution in each case to averages over the Laguerre ensemble of
random matrices. We uncover an exact connection between these joint moments and
a solution of the g-Painlevé V equation, valid for finite matrix size, as well as a connec-
tion between the leading-order asymptotic term and a solution of the o-Painlevé III’
equation in the limit as N — co. These connections enable us to derive exact formulae
for joint moments for finite matrix size and for the joint moments of certain random
variables arising from the Bessel point process in a recursive way. As an application,
we provide a positive answer to a question proposed by Altug et al. [Quarterly Journal
of Mathematics, 65 (2014), 1111-1125].
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1 INTRODUCTION

1.1 BACKGROUND AND MOTIVATION

In this paper we address the problems of the convergence of joint moments of the
characteristic polynomials with positive real exponents, along with their higher-order
derivatives, of random matrices drawn from the unitary symplectic USp(2N) and even
orthogonal SO(2N) classical compact groups after suitable scalings, and of establishing
connections with Painlevé equations for both finite matrix size N and in the large-N limit.
The general question can be phrased as follows.

Problem 1.1. Given a sequence of N-indexed compact matrix groups (G(N))y_, of increasing
dimension endowed with Haar measure [iyaar, denote the characteristic polynomial of A € G(N)
by ¢a(z) = det(I — zA). Let hy, ..., hy € Rso. Then, the task is to establish the asymptotics of
the matrix integral

f [T duraara), &)
GN) k=0

as N — oo. Here, (])5? denotes the k-th derivative of Pa.

We show that the leading order asymptotics of this integral takes the form

©)
G Nigdm
hoyeeelim
. . G G . .
and determine expressions for cflo) .. and 6;0) .- We also find exact expressions for the
//// m reeesttm

integrals in question in terms of solutions of certain Painlevé equations.

These considerations, particularly the choice of evaluating ¢a(z) at z = 1, are mo-
tivated by conjectural connections to moments of L-functions with different symmetry
types, as studied in the work of Katz-Sarnak [46] and Keating-Snaith [47]. We discuss
this further at the end of Section 1.2.

The analogous problem of joint moments over U(N), which relates to joint moments
of the Riemann zeta and Hardy’s function [20, 23, 44], has a long history starting from
the work and conjectures of Hughes [43] from 2001, see [13, 50, 10, 9, 12, 14, 24, 30, 31, 38,
34, 56, 59] for part of the growing literature. The question for USp(2N) and SO(2N) has
also received attention, see [1, 4, 40] and also [3, 2] for the related problem of moments
of the logarithmic derivative, but it has been overall much less well studied. In this
paper we first settle the convergence aspect of the general question, see Theorem 1.3,
and give an expression for the limit in terms of concrete finite-dimensional averages.
Secondly, we establish an exact connection between these joint moments and a solution
of the o-Painlevé V equation for finite matrix size, as well as a connection between the
leading-order coefficients and a solution of the o-Painlevé III’ equation in the limit as
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N — oco. Finally, as an application, we give a positive answer to a question posed by
Altug et al. in [1].

We remark that for the odd orthogonal group O~(2N), analogous results to those
above can similarly be obtained by almost identical methods. To avoid excessive length,
we omit a detailed discussion of this case.

Our starting point is that the matrix integral (1) can, in the cases when G(N) =
USp(2N) or G(N) = SO(2N), be written in terms of averages involving singular negative
power sum statistics of the Jacobi unitary ensemble of random matrices with certain
parameters. Various such singular statistics of classical random matrix ensembles have
been studied in the literature. For previous work and connections to integrable systems,
orthogonal polynomials and combinatorics, see [53, 52, 17, 25, 26, 34, 19, 18, 29]. For
physical motivations to study such quantities in relation to quantum transport in chaotic
cavities, see [27, 28]. The papers closest to our setup, which study the special case of the
first negative power sum of the Jacobi ensemble, are the work of Forrester [34], whose
impetus is connections to multivariate hypergeometric functions, and [19, 18], which
prove connections to Painlevé equations.

Our approach to proving convergence of moments in [9] was based on ideas from
the theory of exchangeable arrays. In some sense the role of the Jacobi ensemble in [9] is
played by the Cauchy ensemble [60, 33], also known as the Hua-Pickrell ensemble [16].
However, these exchangeability techniques do not seem to apply to the Jacobi ensemble.
Fortunately, mainly due to the positivity of eigenvalues in this setting (this is not present
in the Cauchy case for U(N)), which we exploit at several places, we can take a more direct
approach which uses as input symmetric function theory computations of Forrester [34].
Nevertheless, after we get a probabilistic expression for the limit it is possible to obtain
some explicit evaluations by appealing again to exchangeability in a non-obvious way,
see Proposition 1.4 and Corollary 1.8.

Regarding establishing the connection to Painlevé equations, we adapt our previous
approach from [9] to the present setting. This approach is based on certain “partition-
shifted” Hankel determinants, with the main difference being that the Hankel entries
considered herein are truncated variants of the multivariate generating functions ap-
pearing in [9]. A complication arising from this truncation is that the “partition-shifted”
Hankel determinants can no longer be expressed entirely in terms of the partial deriva-
tives of the original Hankel determinants, as was the case in [9]. Instead, additional
terms emerge, which are related to the truncation length. To ensure that this issue does
not obstruct the inductive procedure central to our analysis, we proceed in two steps.
First, we derive explicit expressions for the additional terms, expressed in terms of the
truncation lengths. Second, since our inductive process proceeds with the evaluations
of the partial derivatives of the “shifted Hankel determinants” at the origin, we choose
truncation lengths that depend appropriately on the orders of the partial derivatives.
This ensures that, after evaluation, the contribution from the aforementioned extra terms
is zero. A more precise sketch of these strategies is provided in Section 4.1.

Finally, in a different direction, the limits of rescaled negative power sums and cor-
responding elementary symmetric polynomials are closely related to the Taylor co-
efficients of the secular functions associated to stochastic operators for p-ensembles
[55, 54, 57, 58, 51]. Here, we are concerned with the stochastic (8 = 2) Bessel opera-
tor ®, and its inverse ®,! from [54] in which case the secular function is given by:

det (I - z(ﬁ;l) =1+ i t;k)zk.
k=1
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Expressions for the coefficients (t,(zk))]‘zil in terms of multiple integrals involving Brownian
motions have been given in [51]. Below Proposition 1.4, we explain a connection between
these coefficients and the joint moments considered in the following section.

1.2 ASYMPTOTICS OF THE JOINT MOMENTS AND THE BESSEL POINT PROCESS

Let A € USp(2N) or A € SO(2N), and define its characteristic polynomial on the unit
circle:

Pa(0) = det(I - eA).

Define the associated joint moments, for g, hy, ..., I, € Ry :

N def - h
WP (ho b,y ) f [TloR O duiaar(a),
USp(2N) 120

~ def n h
3009, b, .. ) = f [Tl dutsar(a).
SO@N) 2o

In this paper, the following Bessel point process, the universal scaling limit of random
matrix eigenvalues at a hard edge, will play a key role [32, 33].

Definition 1.2. Lef a > —1. We define the Bessel point process on R, with parameter a to be the
determinantal point process [15, 45, 32, 33] with correlation kernel KEQS,

_ ‘/J_C]Ml( ‘/J_C)]a( \/?) - \/y]aﬂ( \/y)]a( ‘/§)
- 2(x—y) '

where |, denotes the Bessel function of the first kind with parameter a. It almost surely consists
of a strictly increasing sequence' 0 < Bl < B2 < B3 < ---

K (x, )

Define the family of random variables (¢,,(a));._, by ¢o(a) =1 and,

def 1
W@ Y e
a a

1<ip<-+<iy,

which are simply elementary symmetric polynomials in the infinitely many random
points {%fz};’il. These are almost surely finite. Correspondingly, we define the power
sums, for m > 1 (clearly ¢;(a) = p1(a)),

(o]

def 1
Pm(a) = N
%)
In what follows, we define Pf{z) to be the set of integer partitions of k with each part equal
to 1 or 2. For each such partition u, we also define /() to be its length, and 0(u) to be the
number of parts that are equal to 2. The following is our first main result.

1We note that the superscript  in 8], does not correspond to raising to the I-th power but rather denotes the
[-th ordered point in the point process.



T. Assiotis, M. A. GuNes, ]J. P. KeatinG anD F. WEr

Theorem 1.3. Suppose hy, ..., Iy € [0,00). Let s = Y1 hi. Then, we have convergence of joint
moments:

; Sp P (o, . ) 25G(1 +5)yT(T +59) H ( )
1m 1) m OO
Noeo NPT +LIL, Kin VCA+25T(1+25) |11

where G is the Barnes G-function and

o 2-26(1) k|
R(a) < Z —(Z( TR
2)

Moreover, whenever hy > % we have

. ‘”So(ho,hl, coohm) 2%(;(1 +5)yI'(1 +25)E ﬁ (S_ l)l’lk o @)
Nooo NPT M G(1 +25)I(1 +5) k |

2
Theorem 1.3 completely solves Problem 1.1 for USp(2N), and essentially solves it,
modulo the technical restriction /iy > 1/2 for SO(2N). In both cases, this is achieved by

determining completely explicitly the leading order 6(6) and giving a natural prob-

k=1

abilistic expression for c - We expect that the result should hold in full generality
beyond the technical restrlctlon and in fact, in the special case where I, ..., h, € N the
restriction can already be removed using the arguments developed in this paper with

minimal additional effort, see Corollary 1.10.

We now turn to the task of computing the moments of Ry that define c; ) _p, inthetwo
cases G(N) = USp(2N) and G(N) = SO(2N). It is obvious that the integer ]omt moments
of the random variables Ry can be recovered by evaluating the integer joint moments of
the ¢;’s. In turn, as we show in Proposition 1.4, this is achievable by representing such
averages as a linear combination of averages over finite-dimensional matrix eigenvalue

ensembles which are explicitly computable. To this end, we define the Weyl chamber

def
Wy = (x=(x1,...,2n) €RY | x1 <2 < ... <)

(@)

N on Wy, witha > —1:

and introduce the Laguerre probability measures v

N
VO (dx) = Z‘“) er 1R, H (xi — x;)2dx,

N j=1 1<i<j<N

where Z(”> is an explicit normalization constant, see [33]. We denote by E%) the averages

taken with respect to v,

Using ideas developed in the authors’ previous paper [9], we show that one can in
fact represent integer joint moments of the ¢, in terms of finite-dimensional averages
of the Laguerre ensemble. The fact that this is possible is non-obvious. Introduce the
elementary symmetric polynomials e in the variables (xy,...,xy) that are defined for

eachl <k <N as:
def
ek(xl,...,xN) = E Xy X 3)

1<iy<<ix<N
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Our result on evaluating the leading order coefficient reads as follows.

Proposition 1.4. Supposem € N,a > 0,and hy, ..., hy, € NU{O} withh,, # 0and Y, e <a+1,
and define Q = Y khy. Then, we have

Iy
P
[H (ex (a))hk]: (m') Z( 1Y) Q+]( )E(a) H[ [ G’ (J)’ : ’ﬁ]]
j

Xl 2

As stated earlier, the ¢(q) are simply elementary symmetric polynomials in the (in-
finitely many) variables {Bi}i>1. These are basically the Taylor coefficients of the random
entire function f, obtained in the work of Li and Valké [51] as the limit of characteristic
polynomials of the real orthogonal (§ = 2) ensemble or as the secular function [58, 51] of
the stochastic (8 = 2) Bessel operator 6, see [54], also [7]:

fa(z) = det I-2z6,! ﬁ - z/%;) =1+ i(—l)kek(a)zk. (4)
k=1

i=1

In their work Li and Valké [51] give nice expressions for the ¢(a) in terms of multiple
integrals of exponential Brownian motions. Joint moments of these multiple integrals
are then given by the formula in Proposition 1.4. It would be interesting if there is an
alternative derivation of this formula using Brownian motions.

Finally, we use Theorem 1.3 to formulate conjectures for the mean values of high-order
derivatives of L-functions at the center of the critical strip, in particular conjecturing
that the leading term has a probabilistic representation. This direction was initiated
by the results of Katz and Sarnak [46], who introduced the concept of symmetry types
for families of L-functions and suggested that the zero distribution of such a family
should be modeled by the eigenvalue distribution of the corresponding classical groups.
These classical groups are determined by the symmetries inherent in each family of
L-functions. Later, Keating and Snaith (see [48, 47]) investigated the moments of the
characteristic polynomials of random matrices from the groups U(N), USp(2N), and
SO(2N). They conjectured that the leading-order asymptotics of these moments coincide
with the leading terms in the corresponding moments of families of L-functions at the
central point s = 1/2, corresponding respectively to the unitary, unitary symplectic, and
orthogonal symmetry types. Furthermore, as shown in [48] and [47], these conjectures
are consistent with the known results for L-functions in number theory.

Following these heuristics and using the results of this paper, we can give conjectures
regarding the asymptotic mean value distribution of derivatives of arbitrary order of
families of L-functions at the central point s = 1/2. In the following, we present an
example conjecture in the even orthogonal case. Theorem 1.3, together with the recipe
for formulating conjectures about the moments of any primitive family of L-functions,
enables similar conjectures to be made for other families of L-functions. We refer the
readers to [22, Sections 1.3] and [21, Section 4.3] for some examples without derivatives.
Consider the mean values of

Lg(s) = Z Ag(n)n™s,
n=1

at the critical point s = 3, averaged over f € H;,(N). Here, H;,(N) denotes the set of
primitive Hecke eigenforms of weight m relative to the subgroup I'y(N), and A(n) are
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the normalized Fourier coefficients of the eigenform with A¢(1) = 1. For simplicity, we
restrict our attention to the case m = 2 and N = g, where g is a prime number. The
low-lying zeros of this family near the critical point exhibit orthogonal symmetry, and
the functional equation for the L-function can be written as,

Ap(s) (2_‘/3) r(s + %)Lf(s) = i Af(1—3),

where ef = —1/gA¢(q) = £1. We say that f is even (respectively, odd) if and only if e = +1
(respectively, ¢ = —1). We define the harmonic average as

h def Af

T ¥, 2
f feH;(@) (.

where (f, g) is the Petersson inner product on the space I'y(7)\H.

Conjecture 1.5. Let k,s > 0 be non-negative integers. Then, as q — oo,

Zh (Lﬁf)(%))s . as( log(ql/z))s(sq)/zﬂkg(k; N

f even

%_1 k s
olk:s) = 277°G(1 +9) YI(1 +29) Z [ (k)] (=2)*- T bE
0\J

GA+29)I(1+s) |

and

s(s= i e -1 —i el -1 s
T (e
p 0

- el _ o-i0

It is possible to state analogous conjectures for general joint moments, but for brevity
we only state the simplest case for moments of a single derivative of arbitrary order.

1.3 CHARACTERISTIC POLYNOMIALS AND PAINLEVE EQUATIONS

In various works in literature, it was shown that solutions of certain Painlevé equations
are closely related to the limiting objects appearing in the problem of joint moments over
various classical groups, see for example [1, 8, 14, 36, 37, 38, 40]. The work of most
relevance to the setting herein is [40] which studies the special case of joint moments with
the second derivative for USp(2N). It is proven there that a random variable appearing
in those asymptotics admits a representation in terms of a solution to a certain Painlevé
equation. This random variable was not explicitly identified in [40] and denoted therein
by M(a,b) ; we explain below the dependence of the notation on both a and b. The
connection to Painlevé equations then reads as follows. The function 7, given by:

_ d —tM(a,b)
Tap(t) = ta logE [e ]
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solves the o-Painlevé III’ equation

(i’j—;’[g,b(t))2 +4 (%Ta,b(t))z (t%’fa,b(t) - Ta,b(t)) _ (”%Tu,b(t) . 1)2 o 5

for any t € Ry \ {0}, along with the initial conditions:

T,5(0) =0, fora >0,

%Tg,b(t) " —%, fora > 1.
Here, we note that for the derivatives to exist at ¢ = 0, one requires the finiteness of certain
moments, which is then guaranteed by imposing further conditions on the parameter a.
Observe that, the equation (5) does not depend on b and had in fact appeared previously
in work on e¢;(a), see [8]. Based on this, it was predicted in [40], see Remark 1.2 therein,
that M(a, b) is in fact equal to e;(a). Our working below identifies, in distribution,

M(a,b) = ¢1(a)

and confirms this prediction from [40]. Let us spell this out. It is proven in [40] that

M(a, b) arises as the limit in distribution of N ‘zp(”’b> from (25) below, which is simply

1N
the first negative power sum of the hard-edge at 0 rescaled Jacobi ensemble yg\”,’b) from
Definition 2.4. Since the Jacobi ensemble depends on two parameters a and b, the limit
distribution of N ‘Zp(lﬂf]) as N — oo may also depend on both parameters. On the other
hand, Proposition 2.5identifies this limit as ¢; (2) and so there isno dependence on b. There
is some intuition on why no dependence on b is reasonable. We are looking at the hard-
edge at 0 and hence in terms of the Jacobi weight x*(1 — x)’ one may expect that behaviour
at 0 should asymptotically only be governed by the exponent 2 and dependence on b
should asymptotically disappear. Finally, by virtue of this identification and the results
of [8] we obtain an alternative proof of (5).

1.3.1 Connections between higher joint moments and Painlevé equations

Given the above, it is natural to ask if there is a connection between higher joint moments
of the (e1(a), ..., ex(a)), or equivalently, (p1(a), P2(a) ..., Pr(a)), and integrable systems. The
equivalence here refers to the fact that one vector of random variables can be expressed as
a linear combination of power sums of the other, which follows from Newton's identities
and Lemma 3.3 below. The following result answers this natural question positively.

Theorem 1.6. Let k > 2, ny,...,nr € N U {0} and 2]](-:2 nj > 0. Suppose that a € R with
a> 212:2 tng — 1. Then, for t; > 0,

k 1 Tha(=Dine 4
—tie1(a) (il — m—1p(a) . —t1e1(a)
Ele gp,oz)] = o Y, el (nz,...,nk,m—dtTE[e ]l ®
= 1

m=0

where P (ny, . .., ny; 1) are polynomials in t; whose coefficients are polynomials in a of degree at
most Z];:z(f—l)ng. Moreover, the degree oftT‘leﬁ)(nz, ..., Ng; ty) inty isat most Z’;zz(f—l)ng—l.
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In the proof of the above theorem, we provide a recursive method to obtain explicit
formulae for the polynomials Pﬁ,’?(nz, ..., ng; t1). Furthermore, as mentioned earlier, the
function E [e‘tl“l(")] can be written in terms of a solution to the g-Painlevé III' equation
(5). This observation then enables an asymptotic analysis of the Taylor expansion of the
solution at f; = 0, which, when combined with Theorem 1.6, allows for the recursive
computation of all integer joint moments of ¢j,j = 1,...,k, also allowing one to express
them efficiently as rational functions of a. We give a few examples of these formulae in
the corollary below. These expressions, in spite of their brevity, appear to be new, and
at least to our knowledge, are not mere consequences of the probabilistic representations
the random variables {p,(a)},_; admit.

Corollary 1.7. Lett > 0. Fora > 1,

d 1
Efe-te1(@ _ E—E ~ta @] 4 ZE[e-tu®@
[ pa(@)] = £ ZEle™ ] + SE[e )]
and fora > 3,
_ a2+2d> _ -3 +2atd _ _ t—3a__ _
Ele te](a)pz(a)Z] — R Ele tﬁ(ﬂ)] + 3 aE[e tel(ﬂ)] + 3 Ele th(u)]_

The formulae above may appear singular at t = 0, however the moments of ¢;(a) =
pi(a) and py(a) satisfy relations that ensure cancellations of the singular terms in the
denominator.

As an application of Corollary 1.7, we present explicit formulae for the leading terms
of certain joint moments of the second and fourth derivatives over the groups USp(2N)
and SO(2N).

Corollary 1.8. Whenever s > 1/2, we have

2 5—2
fUSp(ZN) |(Pf)(0)| |(pA(0)| dftHaar (A) _ 253 +5524+25—-2

s(s+1)

N—oo NT+4 Lsp(zN) (@A(O))S dHHaar(A) a (25 + 1) (ZS - 1) (25 + 3)

and

J;JSp(ZN) ’(PA(:)(O)‘Z |(pA(0))s_2 dMHaar(A)
s(s+1)

Nz NT+8 fUSp(ZN) ((PA(O))S d(uHaar(A)
B 16456 +568° +307s* + 806> + 967 52 + 380s + 36
(2s+172(2s+7)2s+5)(2s+3)2s-1)

Whenever s > 3/2,

) 2 s—2
im fso<2N) ‘(Pff\)(oﬂ |(PA(0)‘ dfitiaar(A) B 2s3—s2-25-1
N—co N@_HL Lo(zN) ((PA(O))S d[JHaar(A) (25 - 1) (25 - 3) (25 + 1)
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and

Loonn |22 O [9a©] > dittiaar(A)
(2N)
se-1)

7 +8 .LO(ZN) ((PA(O))S d‘UHaar(A)
6456 +325° +875* +585% —109s% — 1085 + 72
(25s-122s+5)(2s+3)2s+1)(2s-3)

N—oo N

The explicit formulae for moments not involving any derivatives, which appear in the
denominator of the left-hand side of the identities above are given in [47]. In particular,
modulo this factor, we see from Corollary 1.8 that the leading coefficients of the joint
moments of the derivatives are rational functions of the exponent s.

Theorem 1.6 is proved by taking the large N limit of the corresponding expression
that holds at the finite-N level. This, on the other hand, requires establishing a similar
relation for the higher order joint moments for finite matrix size N and o-Painlevé V
transcendents, which is what we state next. In order to do so in a more compact form,
let us define the random variables (we sometimes drop 4, b from the notation if it is clear

from context)
def S 1
(a,b) de
PN = Z ( (N))m’
X

=1 AR

(N)

where (x] x"") are distributed according to the Jacobi ensemble y(a’b) see Definition

AN
2.4. The followmg result for singular statistics of the much-studied Jacobi ensemble y(a )

is new and may be of independent interest.

Theorem 1.9. Let k > 2, ny, ..., ny be non-negative integers and ):]]?:2 nj>0. Let b > —1. Let
a> 2522 qng — 1. Then, forall t; > 0,

Tho(g-Dn,
1 @h) PN w|_ 1 =1 p(ab) @h)| o= Py
NZZq zan ¢ Nz H(p N) |~ t '1 Z’J"q—l Z t P (N ! ) tm EN v

q=2 1 m=0
)

where PYP(N; t1) are polynomials of t1. Moreover, t'ln‘lp,(;"b) (N; t1) are polynomials of t; of degree
at most Zl,;:z qng — 1, whose coefficients are polynomials in N, a, b, with degrees in N and in a, b
no more than Zlq;z 2(q — Dny and Z]q‘:z(q — 1)n, respectively.

For reasons that will become clear in Section 3, joint moments over SO(2N) and USp(2N)

@bhyeo  More-

admit representations in terms of joint moments of the random variables {p '\ /1> _;.

over, it is known that (see e.g., [37, Section 3]) the function

~t Lk <
oN(t)—tdlogE(gb[ ! Xg)]

satisfies the following o-Painlevé-V equation:

2

d2ON 2 don > > don
(tw) = —4( ar ) f+(ﬂ +2at + 4bt + ¢ +4O'N)(F)

10
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+(=2(a+2b+ Hoy +2N@+ )@+ b+ 1\1))‘%{V
2

+(aN—N(a+b+N)) (8)

Combining these, we see that joint moments at the finite-N level also admit expressions
in terms of Painlevé transcendents. Moreover, as one would expect at this point, taking
the N — oo limit of the above equation upon rescaling t — 7, one precisely obtains (5).
Another consequence of Theorem 1.9 is that, when combined with the probabilistic
techniques used in the proof Theorem 1.3, it allows us to remove the restriction /iy > 1 in

the orthogonal case, whenever hy, ..., h, € N.

Corollary 1.10. The convergence asserted in Theorem 1.3 for SO(2N) holds for any hg € [0, o),
provided hy, ..., h,, € NU {0}.

It is also worth noting that Theorem 1.9 provides a recursive method to explicitly
compute all integer joint moments of derivatives of any order for finite matrix size N,
which also has number theoretic consequences due to the work of Katz and Sarnak [46]. In
particular, they prove rigorously that joint moments of L-function families corresponding
to curves over F;, in the large q regime, can be modeled by the corresponding averages
over the classical groups. Consequently, Theorem 1.9 provides yet another example of
objects in integrable systems appearing in number theoretic considerations.

1.3.2 A question of Altug, Bettin, Petrow, Rishikesh, and Whitehead

Finally, as an application of the above results concerning the connections between the joint
moments of the random variables ¢;(12) and integrable systems, we provide an affirmative
answer to a question of Altug, Bettin, Petrow, Rishikesh, and Whitehead, as addressed in
the paragraph below [1, formula (5)].

In the following, we give the necessary background and explicitly formulate the
question, which one can also ask for various other compact matrix groups (G(N))3_;- In
[1], the authors investigated the asymptotic formulae for the moments of the derivatives
of characteristic polynomials over the groups USp(2N), SO(2N) and O~(2N). To be more
precise, they showed that for any s € N, the leading-order coefficients of

def s
MG E [ (6P0) durnn(a), ©)
G(N)
admit expressions in terms of the derivatives of
det. (Fai=jui(®) (10)

with respect to ¢ at zero for the following cases: for I = 0, when G(N) = USp(2N),k = 2
and G(N) = O~(2N), k = 3; and for [ = —1 when G(N) = SO(2N), k = 2. Here, forn € Z,

1 eVt 1 nooon+lt
h = = duw = (5 +1"57),
fuld) 27 gy O T T+ 1) 2V 2 2 4

where (F; is the hypergeometric function. These results were generalized by Andrade
and Best in [4] to arbitrary k (or, more generally, for joint moments of k;-th and k,-th

11
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derivatives), in terms of the derivatives (with respect to t at zero) of
et (o101 (0) an

for certain non-negative integers /;. The approaches used in [1] and [4] are based on
the shifted moment formulae of Conrey, Farmer, Keating, Rubinstein, and Snaith in [21],
as well as techniques similar to those in [24] by Conrey, Rubinstein, and Snaith. As
explained in [1], the authors were motivated by the result in [24], which expressed the
leading coefficients of M;(U(N), 1) in terms of the derivatives (with respect to t at zero) of

et (L2 VD), (12)

where [,,(x) is the modified Bessel function of the first kind. In [49], the third and fourth-
named authors of this paper proved that, for any k > 2, M(U(N), k) can also be expressed
in terms of the derivatives of (12) evaluated at { = 0. The Hankel determinant (12) was
shown by Forrester and Witte [38] to be an Okamoto 7-function associated with a o-
Painlevé I1I'. This connection was later established alternatively by Basor et al. [14] using
the Riemann-Hilbert method. In light of all these developments, it becomes natural to
consider the following question that was initially posed in [1].

Question 1.11 (Altug et al. [1]). Does there exist a differential equation that plays the analogous
role for symplectic and orthogonal types as the o-Painlevé III' equation is known to do for unitary
symmetry?

As a direct consequence of our results we provide a positive answer to this question
by confirming that a suitable choice of differential equation is the o-Painlevé III’ equation
itself, as given in (5). More specifically, our results confirm that, in the case considered

here, E[e‘“‘l(")] plays a role analogous to that of (12) in the unitary case, for the following

two reasons. On the one hand, E[e""l(”)] is the 7-function associated with the o-Painlevé
III equation(5). On the other hand, in what follows we give a precise statement: for any
integer k > 1 and for G(N) = USp(2N) or SO(2N), the leading coefficients of the moments
M;(G(N), k) can be expressed in terms of the derivatives at t = 0 of E[e‘“l(”)] . By a similar

argument, the same conclusion also holds for G(N) = O~(2N). For the sake of brevity, we
omit the details.

Corollary 1.12. Let s,k > 1 be integers. Let P2, I(u) and O(u) be as defined in Theorem 1.3.
Then

i Ms(USPCN), ) _ 27G(1 +5) VT +5) (k1)s2 2L 0®) H (S s 1)
2 - S 0 )
Noeo  NJS ks VG +25)T(1 + 25) ol [Tz () = 0! 4 w2
3 V2 S k
and
L MJ(SO@N)K) _ 2%G(L+5) T +25 y (k2> 5 ) I (5-3)
= O(u. N Vi
Nooo  NoE+ks VG +25)[(1 +5) o [Tj-1 () — 6(u))! 1 w2
2 YL S k
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where by(a) = 1 and for m > 1, by, (a) is given by the following formula:

1 dn (=nr
(_1)m__E|:e—tel(a)] + (_1)m — ;
| m N T™ .
( m! de i—1+jo+11+§1-~~+mj,,l—m [Tz (=07 TTi= 1 ji!
Jatjat+jm#0
m—Z?':’_l Ji

7

t=0

(m-n—jo—j1-1) d° : A g
— _p\ Y _E|e~tu@
(m—mn—jo—ja—ji—Dm=r=o=h \dth Pu'Garwr D)) s [e ]

n=0

with PE,“)(jz, ..., jms 1) given as in Theorem 1.6 and
d —teq(a)
te tE logE [e 1 ]

satisfies the o-Painlevé I1I' equation (5).

The above result is an immediate consequence of combining Theorems 1.3 and 1.6.
In fact, note that ¢a(e7'?) = @a(0), so it is not hard to check that the leading coefficient
of the moment M,(G(N), k) coincides with that of fG(N) p® )| dpttraar(A) when G(N) =
USp(2N) or SO(2N). Moreover, these results yield a more general version of Corollary
1.12, describing the joint moments of the k;-th derivatives for i = 1,...,m. To help the
reader better understand the result, we present it here for the case m = 1 only. The results
for general m are analogous but have more complicated forms. As a consequence of
these results, we can recursively compute all Ms(G(N), ki, ..., ky) by using an asymptotic
analysis of the Taylor expansion of E [e‘t“(“)] at t = 0, due to the properties of solutions
to the corresponding Painlevé equation.

We now briefly explain how the approach we use herein that leads to the proof of
Corollary 1.12 is different from those used in [1] and [4]. Initially, in exploring connec-
tions between the asymptotic behavior of M;(G(N), k) for unitary symplectic and orthog-
onal groups and the Painlevé equations, we began with the determinant representation
deti< j<s ( le'_j_m,(t)) as in (10). See [39] for some investigations in this direction. How-
ever, the absence of a Hankel structure or a Toeplitz property in this determinant poses
a challenge for further analysis through Okamoto’s 7-function theory or the Riemann-
Hilbert method.

Therefore, instead of working directly with (10) or (11), we turned to a hidden Hankel
structure in M;(G(N),2) for finite N, whose entries involve the Laplace transform of
certain Jacobi-like weights. For general k, we expressed the moment in terms of a Hankel
determinant shifted by partitions. We then used combinatorial methods to analyze the
connections between these shifted Hankel determinants and the original one, which
satisfies a o-Painlevé V equation. Finally, after appropriate rescaling and normalization
(by dividing by a suitable power of N), we first establish the existence of the limit using
our results from Section 2, and then by taking the limit as N — oo in the expression
that connects the moments for finite matrix size N with the o-Painlevé V equation, we
obtain the desired relation between the leading coefficients of M;(G(N), k) and a solution
of the o-Painlevé III' equation. A more detailed sketch of the proof strategy is provided
in Section 4.1.

Acknowledgements. F.W.acknowledgessupport from the Royal Society, grant URF\R\
231028. We are grateful to an anonymous referee for the careful reading of the manuscript
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and for the detailed and constructive comments, which helped improve the clarity and
exposition of the paper.

2 CONVERGENCE OF JOINT MOMENTS OF POWER SUMS

We present a quick argument that takes as input convergence of points along with some
uniform integrability and gives joint convergence in distribution and of appropriate joint
moments for an arbitrary number of power sums. We only apply this to the hard-edge
rescaled Jacobi ensemble in Section 2.1 but it could be of independent interest.

The general setting is as follows. Suppose we are given sequences of random variables
(Ajn)i<jsn, for N € N, and (7/]-)‘]?":1 such that:

e For every N € N, we have, almost surely,
0< Al,N < AZ,N <. < AN,N/
and almost surely 0 < y1 < y2 <y3 <---.

e Forevery fixed I € N, as N — oo, we have,

ANy AN) < iy, (13)

d e
where — denotes convergence in distribution.

Abusing notation we will always write P for the underlying laws of these random vari-
ables, even if not necessarily defined on the same probability space, and E for the corre-
sponding expectations. Finally define, for k € N, the negative power sums:

N S
® _ 1 w_\ L
MY =) o MO =}
=1 N =17

Observe that, the random variables M® are well-defined but without further assump-
tions, in principle, could be infinite.

Proposition 2.1. In the setting described above, suppose
. m7 _ o
I\II%E[MN]—E[M | <. (14)
Then, for a fixed m € N, as N — oo, we have:
(MY, M%) =5 (MO, ..., M),
Moreover, if we further have that

sup€[(M)] < 8

forsomer >1,andh, ..., hy €[0,00) are such that Z,’:’Zl khy < r, then we also have convergence

14
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of joint moments as N — oo:

|-

(M(k))"’kl < oo, (16)
k=1

k=1

The strategy to show convergence of joint moments will be to split each M;S) into separate
contributions, with the first, and also dominating term having the desired convergence
properties, so that the final result is obtained by a limiting procedure. With this goal in
mind, for fixed | € N, we define:

Lo N
® _ Z *)
ZN,l - k 7 YNl Ak 4
=1 VN j=I+1 "N

and their infinite counterparts:

70 _ S1oyo_ vl
Pl WL
) ]

so that MY = Zg?l + Y;S)l and M® = Z;k) + Y;k) for each ,N € N. We begin with the
following lemma.

Lemma 2.2. Under the assumptions of Proposition 2.1, we have that for each fixed | € N,
O _d @
YY)

as N — oo,

Proof. First observe that for each | € N, the sequence {Y;\ll),}Nzl is tight due to the assump-

tion in (14). In particular, we have that every subsequence has a further subsequence

{Yﬁ? }j=1 that converges in distribution to a random variable T;. Hence, by virtue of the
i

Portmanteau lemma, we have that for each [,m € N with! < m and t € (0, o),
1 1 n 1
P(T[Zt)ZlimsupP(Yg\lf?lZt)zlimian Z—>t =P Z—>t .
jooo " J=e i=l+1 Ai’Nf i=l+1 Vi
Next, taking m — oo by means of monotone convergence theorem, we see that

P(T; > 1) > P(Y > ). (17)

Now, observe that immediately from the assumptions, we have Z;\ll)l — Z;l) in distribu-
tion as N — oo. Hence, using (14) and Fatou’s lemma, we obtain

lim sup E [Y0)] = lim sup {E [M0] - [zm} <E[MOV]-E[Z"] = E[Y?].
7 N—ooo 4

N—ooo

In particular, using the above gives, upon integrating both sides of (17) over t € (0, o),

f P(let)dt:E[T,]sliminfE[Yg?l]gE[an]: f P(YW > pdt,
0 j—oo 17 0

15
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where for the first inequality we again use Fatou’s lemma. Therefore, we must have that
P(T; > 1) = P(Y\V > 1) (18)

for almost every t € (0, o). But then the function t = P(T; > t) can only have countably
many discontinuities, so that P(T; > t) = P(Yfl) > t) for almost every ¢ € (0, ), hence
showing that T; must have the same law as Y;l). In particular, we conclude that every
subsequence of {YS,)I}Nﬂ has a further subsequence that converges in law to Y;l), which

then implies the desired convergence for the full sequence. This completes the proof of
the lemma. m|

Observe that immediately from the lemma above with [ = 1, we have the desired distribu-

tional convergence for MS). To deal with Mx) with k > 2, we proceed with the following
lemma.

Lemma 2.3. With M%), Z®  and Y;]?l defined as above, we have

N,I”
m 1/ 1/8
[E[H(Mf'v‘))hk” < ) [E H(Zﬁ?l)th(Yﬁ,’z)hk] / 19)
k=1 Jeibom\ | key keJ

where S df max (Yo i, 1) with h, ..., hy € [0,00), and the sum is over all subsets of {1, ..., m}
including 0.

Proof. First, consider the case )}, hx > 1. Define, for eachk € {1,...,m}, px = % Itis easy
to see that
OV _ (70 4 y® VT CAGNVONGR
(MY)" =[5 +Y0) ] <[@0)" + (V)T
The inequality now follows by taking products over k = 1, ..., m, expanding the product,
and using the triangle inequality for L°(P). If, on the other hand, Y}, ik < 1, then
hj € [0,1) for j = 1,...,m, so that the inequality follows immediately by using the sub-
additivity of the map t — t. m

In what follows, for ease of notation, we define, for each | ¢ {1,...,m} and [ € N, the
averages

[T T

keJ ke]

(U
TN,] =E

Proof of Proposition 2.1. We start by proving the convergence of joint moments. That is, we
fixr > 1 as in the statement of the result (note that the first moments are always uniformly

bounded under the assumption (14)), and show that whenever h, ..., h,, € [0, c0) are such

that Q def Yo, kly < r, we have the convergence given in (16). We will then show that

this implies distributional convergence, again heavily exploiting positivity. To begin the
proof, we first claim that

m ! e
1
0
Tim —E H[Z _] (20)

x
k=1 i=1 Vi
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as N — oo. Indeed, by the assumption in (13), we have
m 1 i m 1 hi
1 d 1
— P —d —_—
| I Z. k | | Z k| -
k=1 [i:l Az‘,N\] k=1 (z’:l Vi]

Combining this with the uniform integrability given by applying the subadditivity of
t  t/F on [0, o) to each multiplicand, and making use of the assumption (15), we obtain
the convergence of averages. Moving on, note once again utilizing positivity, we have

ZliminfE =E
N—-oo H = 7/ J

k=1 11 zN k=

hm 1nf E [H(M(k))hk

Now, taking I — oo on the right hand side gives that

lim inf E [ﬁ(M§§>)hkl >E [ﬁ(M(k))hk}. (1)
k=1 k=1

For the upper bound, we first claim that whenever | # {1,...,m},

lim sup lim sup T =0. (22)

|—o00 N—-ooo

Indeed, applying Holder’s inequality with exponents % on the term corresponding to

k € ], we see that
kh,

K Ky
() NI #yark| ©
10 <T1 E[(ZNJ)Q/ ] I E[(YW)Q/ ]
keJ k¢]
The claim (2.3) now follows by observing that for each k, we have (Z;];)Z)Q/ k< (Z;}I)Z)Q and
(Y;\';)I)Q/ k< (Yg\l,)l)Q, and also that by means of Lemma 2.2 along with assumption (15),

lim sup lim sup E[(Y(k) )Q/k] < lim sup lim sup E[(YS)Z)Q] =limsupE [(Y;l))Q] =0
! >0

>0 N—oo |—o00 N—oo

Then, combining with (20), (22) and Lemma 2.3,

ﬁ(Mf’V‘))hk} <E ﬁ(M(k))hk}, (23)

j=1 k=1

limsupE

N—-ooo

By (21) and (23), we have the convergence of joint moments.

For the joint convergence in law, pick, under the given assumptions, hy, ..., h, € R,
such that Q = ), khy < r. First, note that by a combination of Markov’s inequality and
Prokhorov’s theorem, the random vectors

d f
el ((M(l))hl ., (Mx]”))hm)

form a tight family as N ranges over N. In particular, every subsequence of {Xy}n>1 has
a further subsequence which converges in distribution. Next, we claim that all of these

17
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subsequential limits are identical. Indeed, consider an arbitrary subsequence {Xy ; }j>1,and
let (Y3,...,Y,) be the limiting random vector. Then, for each I € N, by the Portmanteau
lemma, one has:

P(Y1>t, ..., Ym = ty) > limsup P((Mﬁj)hl > b, (M) 2 tm)

]

> liminfP ((zg?l)hl > by, 20 s tm)
i i

]—)00

>P (@) >ty @) > ).

Next, noting that each Z;k) is monotonically increasing in I, we see that by the monotone
convergence theorem,

imP (@) >ty @) > 1) = P(MO) > by, (MO > 1)

Hence, we have shown that
P(Y1 2ty Yo 2 t) 2 P (MDY > 1y, (MO > ). (24)

Next, we show that integrating both sides of this inequality leads to the same value.
Indeed, using the first part of the proof, we have

f POYy > t, ... Y = tp)dt = E[Y1 - Yy] = lim E[(Mg))hl .--(M<N"j>)hm]

m
+

=E [(M(l))h1 ...(M(m))hm] - f p((M(n)m > t1,...,(M(m))h’” > tm) dt.

In particular, it must be the case that equality is achieved in (24) for almost every t =
(t1,...,tm) € RY. Hence, arguing as in the final paragraph of the proof of Lemma 2.2, we
arrive at the distributional equality

(Y1, ) S (MO)n, . (0mym),

Thus, we have shown that every subsequence of {Xy}n>1 has a further subsequence that
converges in law to (MM, ..., (M)"n), and hence the whole sequence must converge
in distribution to the same vector, which completes the proof. ]

2.1 APPLICATION TO JACOBI ENSEMBLE

We apply Proposition 2.1 to the hard-edge rescaled Jacobi ensemble. The Jacobi ensemble
is defined as follows [33].

(a,b)

Definition 2.4. The Jacobi ensemble

on Wy given by

with parameters a,b > —1 is the probability measure

N

b 1

[JI(G N(dx) = 7 H (1 - X)L o] H Ix; — x;17dx,
Zy =1 i<j

18
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where the normalisation constant is given by the following formula,

Zor_ 1 ﬁ T+ )I(b + )T+ j)
H Ta+b+N+))
For k € N, recall that we defined earlier the negative power sums

N

@bh) _ 1
pm,N - Z (X(N))m/ (25)
=1 AR
where Ay = N2xN ), and (XiN), e, XI(\I,\])) are distributed according to y(” ) The N2- -scaling

here is the so-called hard-edge scaling for the Jacobi ensemble, whereby the eigenvalues
in the neighbourhood of the origin are rescaled so that their spacings are of order unity.
In what follows, we suppress the parameters 4, b from the notation whenever their values
are clear. Also recall that we defined their Bessel analogues:

(o8]
def

pm(u =

=1 ,2

We then have the following result, where here, and throughout the rest of the paper, for
any positive real number x, we define

x—1, xeZ.

L) def {LXJ, x¢Z,

Proposition 2.5. Leta > 0,b > -1, and m € N. Then, we have

(N26%9, N2 %, (@), p@)),

as N — oo. Moreover, for hy, ..., Wy, € Rso, with Y} khy < |a + 1]" we have convergence of
moments:

T [H@k hkl —E [H(m(a»hkl <o, asN — .

k=1 k=1

Proof. Theresult will follow as a special case of Proposition 2.1, once the conditions therein
are verified. Firstly, the fact that convergence in (13) is guaranteed for (A1 n,..., AiN) =
(Nzx(lN), e, N2X§N)) is well-known, even for the Jacobi f-ensemble, see [42, 51]. As for the
moment assumptions, we first note that under the given conditions on the parameters,
we have

Z}g{}@ 1\1]2 E(a b)[pl,N] = % = E[pl(ﬂ)],

where the first equality follows from Aomoto’s integral formula (see, for instance, [35]),
and the second equality is seen by first writing the average as the one-dimensional
integral j:o x~'KBes(x, x)dx, thanks to the determinantal property of the process {8},
and computing this integral explicitly using formulae for Bessel functions (a certain
roundabout way to obtain the desired formula E[p;(a)] = a~! would be as follows. (i)
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It is a consequence of the main result of [5], in particular by combining Theorem 3.2,
Proposition 4.2 and Proposition 7.1 therein, that

N

N ) ),

i=1

where the (y(lN), cee, yN N)y are distributed according to the eigenvalue law of the Laguerre

ensemble Q;:Z,) with parameter a defined below in (32). (ii) Making use of Propositions 2.11
and 2.12 of [9], stated as Proposition 3.4 below, applied to the inverse Laguerre ensemble

i‘sﬂx), which is simply the pushforward of 253) under the inverse matrix transformation,
(the fact that such an application is valid is detailed in the proof of Proposition 1.4 below)

we have
E[m(a)]=ELng}o N-lZN:(yEM)_l ev) ] =2
i=1

Here the first equality is a consequence of (i), the second equality a consequence of
an application of Proposition 3.4 while the last equality follows from a simple one-
dimensional integral, namely the first moment of an inverse Gamma random variable).
Finally, as a consequence of [34, Proposition 4.1], we obtain that whenever @ € N with
a <a+1,wehave

SUP N () T <,

so that the result now follows from an application of Proposition 2.1 with r being the
largest such a. m]

3 Proors oF THEOREM 1.3 AND ProroOSITION 1.4

The main goal of this section will be to prove Theorem 1.3. Towards this end recall that,
for a Haar-distributed random matrix A € USp(2N) with eigenvalues et . etOn the
density of the eigenangles (01, ..., 0x) € [0, 1] is given by

N
1

U5 H (cos(@k) — cos(0; ) 2 H sin?(6; do;,

ZN 1<j<k<N j=1

for an explicit normalisation constant Z9P see [33]. Similarly, the density of the eige-
nangles (01, ...,0n) € [0, ] for A € SO(2N) is given by:

N
% H (cos (6k) — COS(Gj))Z H do;,
=1

N 1<k<j<N

for an explicit normalisation constant Z309, see [33]. Our starting point will be the
following formula.
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Proposition 3.1. Suppose hy, ..., hy € [0,00). Let s = .72, h;. We have

H(m (o, ..,x;’ﬂb)hkl,

[ [, ..,xﬁ”nhkl,

k=1

3

S P(ho, hiy - ) = 30 (5,0, E(s*z 2)

3

300, ) = 3306,0,...., 0 Y

where for any k € N, R is defined by

k 2 -2
ERN,k(xl,...,xN) = Z (7’11,~--/nN) H (1 4X]‘ )

n1,...,in=0
n1+'-~+nN=k

Proof. We first claim that for any k > 1, we have

(k) ‘
(PA ( ) _ ~k k 2n/ _ 2 ] - 1 |
oA (0) = (-1) Z (nl,...,nN) H (1 + e ), with x; = 5(1 — cos 0;).

ny,...niN20 jinj=2
ny+-+ny=k

Indeed, writing

N
pa(0) = [ p1(0),
j=1
where we define
i(0) = def ( e—i(e—ef))(l _ e—i(9+e,)) =1-2ecos 0, +e 2,
we easily see that
2(1-cos0)), n=0,
!"(0) =
/ (—i)”[Z” —2cos Gj], n>1.
Hence, using the change of variables x; = (1 — cos(0;))/2, we see that for any n > 1,
9"0)  on-244x
=(—1 .

Next, one may differentiate repeatedly to compute:

PO y ( k )H 9" 0)
@a(0) - 11,20 ny,...,nN -1 §0]( ) '
ny+-+ny=k

From this the result follows by making the change of variables x; = 1(1 — cos 6)) in the

corresponding matrix integral.

The main point in the formula above is that the highest contribution will come from
sums of terms involving elementary symmetric polynomials in inverse points of x; sam-
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pled according to yﬁ’b). To establish this, we first need the following proposition. Here

we make use of the determinantal property of y%’b). One could obtain some uniform

boundedness for elementary symmetric polynomials by writing them in terms of power
sums and using our previous arguments but this restricts the parameters for which such
bounds exist and it is quite suboptimal.

Throughout the rest of this section we write [N] = {1,...,N} for each N € N, and let
[N]® denote, for each I, N € N, the set of subsets of [N] of size I.

Proposition 3.2. For eacha >0, b > —31 we have

o
1 _wp 1 1
sup —E 7 e/ —,..., — < 00,
Np Nzla N X(N) X(N)

where a = la+1]".

Proof. We first recall the determinantal property we need. Consider the so-called I-point
density function:

N
@b) def 1 a b 2
Py (X1,..,x) = f (1 —xj)"x? (x; — xp)dxpyr - . . dxn.
N (X141, X ERN H 7 H !

Za,b
N Y X1, =1 1<j<k<N

Using standard arguments, see, for instance, [33, Proposition 5.1.2], this function can be

written as:

(N-=D!
N!

det [K%)(x; x))]

. (26)

b
Py (e ) =
The so-called correlation kernel, Kx’b) (%, y), appearing in the determinant is given by:

N-1

KGO, y) = yJwed xwed(y) Y PP ), (27)

j=
where the weight w®" is given by
w™(x) = x*(1-x)’, x€][0,1],

and the {Pﬁ.ﬂ’h)};:o are polynomials indexed by their degrees defined by the orthonormality

condition:
1
b b
[) P}a )(x)P}(:l )(x)w(”fb)(x)dx =1
Now;, since « is an integer, expanding, we see that

a
(L 1 a P
Ex [el{xww”"xw)] <cw ), 8"II]]] ™)

mj
! N L M= JeINJO je] (Xj )

N
) 1
=c@ Yy, E” ]HW
]

Lo my=at
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where C(a) is a constant only depending on a. Next, define, for a fixed (1117)n0, the sets

={j € [N] | € ] for some | with m; # 0},
={J€IN1" | je ] m;+0),

and let ¥ = |A|. Then, observe that by the determinantal property (26), we have that

& ﬁ 1 N f [T+ det[Ke"onuldy.  @8)
’ = 1r Yk
N -1 (XEN))ZI:J'GI "y N! ()jerR* Jea y]Z;eA My | keA Y

Next, note that applying Cauchy-Schwarz to (27) immediately gives

K;@'b) (z,w) < \/ K;\’;’b) (z,2) \/ K;G’h)(w, w).

Hence, expanding the determinant as a sum over the symmetric group and applying this
inequality we obtain that the average in (28) is bounded above by

C(a) (ﬂ b) 0() 2 Z m C(ﬂ, b/ a) 2al
o) = < STt - g,

jEA (1:)

where for the inequality we used the bound

1
-0 1 (ab) 0
j(; xOKy" (x, x)dx < C(a, b, O)N?

that holds for all 1 < 6 < a + 1 (see the proof of Proposition 2.2 in [40]), and C(a,b,a) =
C(a)sup;_g,41 Cla, b, 0). Combining these observations, one then has

-1
1 1 )“ ~ ) l( N )
el—,...,— | | £Cab,a N .
l( 7y (@b Z K (7)) o)

ZIE[N](I) m,:a
Note, then that for each fixed ¥ =, ..., al, there are at most

Cla, 1) (Z;] )

choices of (m;) ;o that gives x = K((m D). [N](’))' This then gives the desired bound. O

E@b)

Along with the bound given by the lemma above, we will need to understand the
distribution in the N — oo limit of the elementary symmetric polynomials. As expected,
the objects in the limit will be the elementary symmetric functions in the inverse points
of the Bessel point process. Hence, in order to ease the notation, we define:

(,1 b) def 1
NS ). (29)

1<ip<-<ix<N ik

where (X )1<Z<N is distributed according to y(” b We then have the following lemma, a
consequence of Proposition 2.5.
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Lemma3.3. Leta > 0,b > —1,and m € N. Then there exist random vectors (313 ll’), ,S%f;)z\m

and (31(a), . . ., Im(a)) defined on a common probability space such that

(a,b) (n b) ~(a,b) ~(a,b)
(eN,l 7" 7 Nm) (‘\SNll . "\SNm)

forall N € N, and
(e1(a), ..., en(a) 4 S1), ..., Ima)).

Furthermore, on the probability space they are defined, we have the almost sure convergence
(N_ZSN,ll e /N_zmSN,m) — (31/ .. /3”’[)/ as N — 00,

Proof. First, note that applying Skorkohod’s representation theorem with the distribu-
tional convergence given in Proposition 2.5, the statement holds when elementary sym-
metric polynomials are replaced by power sums. The analogous result for elementary
symmetric polynomials immediately follows by virtue of Newton’s identities. m]

We are now in position to prove Theorem 1.3.

Proof of Theorem 1.3. We will first rewrite the sum that defines each Ry as a sum of O(1)
terms each of which has controllable growth as N — oo. To this end, let #; denote the set
of integer partitions p = (u1 > 2 > ... > ) of k, and for each u € P4, let Q, be the set
of integer tuples (11, . .., ny) such that upon re-ordering if necessary, (11, . . ., ny) becomes
(41, 42, ---, 41,0,...,0). It will turn out that the main contribution within each Ry will
come from partitions u such that u; € {1,2} for each j = 1,...,I. Hence, denote the set of

such integer partitions of k by P]((z). Next, we write each Ry as:

k 2M =2
Rua(xV, ..., x0") = Z Z (yl,...,yz) H (1+—4;(§N) ]

PEPk (n1,...,N)EQ jinj>2

&0
Next, let S;y denote the set of injections ¢ : [[] — [N], and define, for each r € [k],
m(p) =#{j: =1}, (30)
Also letting 0 = 6(u) be I(u) — m1(u), one sees that

o K koo oW oM _9
T = 1+—=.
) (m,---,uz) [1 my(p)! 4x®)

0EG) N

Now, observe that for u ¢ P using that the Jacobi ensembles are supported in [0, 1]V,
we may bound:

o)

T <Ccw Y H < C(N'%e

O_GVIN ] 1 g(])

In particular, one sees using Lemma 3.3 that since /(u) + 0(u) < k whenever u ¢ P](CZ), we
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have
(N)
Nk TP —0
as N — oco. Furthermore, for the remaining terms, one may compute:

T(N)—Z( k )ﬁ ! 12[1+1
L [, -y i my(W)! ™

UES]/N r= j=1

k
) Z‘ (#1, : /Hk) H my (W) Z H 2x™M’

0€S;N Icle] jel “%o(j)

rewriting this sum as / = |I| ranges between 0 and 0, we see that

o _ K 1 v (\oN-h! 1
T" _(H1I-~-,Hk)rlmr(y)!z(h)(N—l)!h!z Z H N)

H:»

h=0 IE[N]® el X;
k 0
k 1 O\(N-I)!
= hi27"e
(m,...,yk) H () hZO (h) N-pT

Now, again arguing analogously to before, we see that since I(u) + h < k for all h < O(u),
after dividing by N, all the terms in the sum except the & = 6 term converge to 0 in
distribution as N — oco. Hence, using these observations in combination with Lemma 3.3,
one obtains the convergence in distribution

sz 0 H(ﬁRNk)hk—> H(mk«z»hk

Furthermore, using Skorokhod’s representation theorem once more, we may assume
without loss of generality that this convergence takes place almost surely as well. Thus,
to prove the convergence of moments, it suffices to show that the former random variables
form a uniformly integrable sequence. But then this follows by first picking g > 1 such
that q Y;; I is an integer with q Y.}, ik < a + 1, and then applying Holder’s inequality
Lot I
B

to the average of the g-th power of these random variables with exponents , SO
that taking the supremum over N gives a bounded quantity thanks to Proposition 3.2.
The result now follows by a combination of Proposition 3.1, Proposition 3.2 (applied

with (a,b) = (s + 5, E) for USp(2N) and (a,b) = (s - ——) for SO(2N)), and the explicit

asymptotic expressions given in [47]:

s(s+l 2 G(l +5) \/F(l +5)

\/G(l +28)0(1 +25)

NEE 25G(1 +5) T + 29)

GA+29)[(1+s)

3¥6,0,...,0) ~

SIS\,O(S,O,...,O)~

where G(z) is the Barnes G-function. O

To end this section, we prove Proposition 1.4 by exploiting a connection to the inverse
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Laguerre ensemble and the exchangeability theory results of [9]. We need some defini-
tions. Let H,(N) be the space of N X N non-negative definite matrices. Consider the maps
(observe that these are correctly defined):

N HL(N +1) = HL (),

[Hij]gjﬂl = [Hz]],] 1°

Define H, (c0) = h{Ln H.(N), the projective limit of the H.(IN) under these maps, and

By Hi(eo) = HL(N),

[H,]],] 1= [Hll]z] 1
Consider the space Mgerm of permutation invariant probability measures on H,(c0) de-
fined as follows: u € Mgerm if and only if with H distributed according to u, forall N € N,
Hy = B (H) is invariant in law under conjugation by permutation matrices. We then
have the following result, see [9] for more details.

Proposition 3.4 ([9]). Let u € Mgerm and H having law 1, such that for somem € N, p € [1, 00)

such that det(Hx) € LP(u) for every k € [m], where Hy = PB,°(H). Then, if we denote by
(N)

(X .., Xg]\[)) the eigenvalues of Hy, we have
Lo oMy —a
NF k e Xy k

as N — oo, u-almost surely and in LP(u), for some random variables {ak}}’le. Furthermore, for
hi, ..., hy € NU {0} with h,, # 0, we have the formula, with Q = Y} khy,

Hahk}: 1')’“~ (m')’”" Y (- 1)]+Q( ) H e (<, x0, .. ;j)))hk. 31)

j=m
We now prove Proposition 1.4.

Proof of Proposition 1.4. First consider the matrix Laguerre probability measure on H.(N),
with a > -1, defined by

20(dH) = Z()det(H) exp(=Tr(H)) e, (vydH, (32)

for an explicit constant 213 , see [33]. By Weyl's integration formula the eigenvalues in
Wy of an )3(”) distributed random matrix have law 1/ . Consider the inverse Laguerre
probability measures \52;\”]) on H.(N) to be defined as the pushforward of QN under the
map H — H™!. Observe that, the eigenvalues in Wy of an Sﬁﬁ)—distributed matrix have
the same law ((yN i “HY, with (yEN))ﬁ | being v%)—distributed. It is known, see [6], that
(‘L%*l)*\sL%H = ‘S’QN . Moreover, observe that forall N € N, 52%) is permutation invariant
as it is in fact unitarily invariant. Hence, there exists a unique TSQ(Q € Mgerm such that

(5]3}’5)*322,@) = 32;‘?, for all N € N. In particular we can apply Proposition 3.4 to 32%.
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On the other hand, by combining the results of [6, 11] we obtain, as N — oo,

N
m
(N) /N Z (N))mJ

-1 Y; i (V; ) i=1

and in particular, from Newton’s identities, as N — oo,

L (1 1 (1 1)) a
[N €1 [y(lN) AR yl(\lj\]) rN €m ygN) JERRY W — (el (ﬂ), ey em(a))r (33)

with the e¢;(a) defined as before. We then obtain the desired result, namely the formula
(31), since by virtue of (33), one can identify the random variables {a;};" ; appearing in

Proposition 3.4 when applied to 329, as {ec@h,- O

4 CONNECTIONS TO INTEGRABLE SYSTEMS

In this section, we establish a connection between the joint moments of e;”]’;’), ... e% z) and
the o-Painlevé V equation, along with a connection between joint moments of e(la), ey e](f)

and the ¢-Painlevé III' equation upon taking suitable large N limits. These are the
main contents of Theorem 1.9 and Theorem 1.6, respectively. In fact these theorems

N . . - b b
address more general situations, involving the joint moments of e e e% 2), . e% k) and

e .
et (za), .. }((),respectlvely.

We begm by representing the left-hand side of formula (7) as a determinant, where
the column indices of the corresponding Hankel matrix entries are shifted by integers.

Proposition4.1. Let N > 1,k > 2and ny, ..., n, > 0 be integers. Suppose a > Z§=2 gng—1,b >
—1, and denote by U(-, -; z) the confluent hypergeometric function of the second kind. Then, if we
define

Gu(t) E exp(—t)U(b +1,-a — 2N +2 + m; 1), (34)

we have that for any t; € [0, 00),

(a,b) ATy (N)y-q\"
Ey [ ’ ||<Z(X ) ]
=2 j=1

k
_ ~(ab) N
- CN Z H (lm,ll lm N) 0<lC]1<N 1 (gl+]+z"" zml”’7+1( 1)) (35)

where
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Proof. First, observe that by the definition of E%ﬁ),
N o kN
E%,b)[ j=1 (N) H Z(XEN)) q q]
g=2 j=1
1! f ﬁe_'ﬁ/ﬁ (x)) ""ﬁxu )P A2(x)dx.
NIZy Joa j=1 =2 j=1 : j=1 ]

We now replace the Vandermonde determinant above by the Vandemonde determinant
of differential operators. To be more precise, defining

d d \ def d d di-t
A(d_wl"”' dwN) B H (d_w, - d_w]) - 13‘,]6';[1\1(dw("1 )'

1<i<j<N

we have

0| Pkl o 12 LW ORI

ele T TTLM) o

g=2 j=1

I a1 ()3 N | TR R
— j . - -

NZ§” Joa Fle =2 j=1 " j=1 S 1<i<jsN U
_ 1 f lﬂ[e—gﬁ(ixﬂ)”"ﬁxﬁmz(l X)) H (l_l)zdx

N1 Z8 Jpoap j=1 =2 j=1 ! j=1 ! 1si<jsN i
e ) [T T T o]
_N!Z%b) T ow) S j:le 112 x; L] X1 - x)) X =gty

def
=T(w .., 0N)

The first equality in the above equation follows directly from the definition of y%’b) in Def-
inition 2.4, while the second equality uses the identity [[;<;cjen(xi —x ) =Tlhei- <N (!
xjfl)2 1 x?N ~2. Moreover, the integral in the second equality can be written as

w:

A2 d d \T - Ty ”4N ¥2N-2(1 _ .\ d
j[;,l]N (d_wlllﬁ>]‘—[e /!_‘[ Z‘x] Hx ( xj) wy==wN=t x

j=1 i=1 j=1

—.

To justify the third equality in (36), it remains to verify that the differential operator
above can be interchanged with the integral. This is valid because the function inside the
integrand, viewed as a function of (wy, ..., wn),

2(_d d\T - : ”” x 4+2N=2 b
A(d_wlln"ﬁ)ge r!j L x] Bx (1-xp)",
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is bounded in absolute value for (wy, ..., wy) € [0, c0)N by

k N N
[[(X5) [[5a-x" ] t-x7,

=2 j=1 j=1 1<i<j<N

and the latter function is integrable on [0, 1] due to the assumptions a > Z];:z gng—1and
b > -1 in the statement of the proposition. Next, expanding the power in the product
over g, we have

Ny
hwi,..wn) =Y H He* B2 221 _ iy
m=2 mll' [0,1]V

Z/ 1 m/*nm ]
m=2,...k

Hence, by the symmetry of h(w;, ..., wy) and the definition of the Vandermonde deter-
minant of differential operators, we have

d d
S et o L l -
Qo T ) N et (37)
di+j+2ﬁz:2 mlm,j+l
= N'( 1)Zm —p My Z H ) d t —kf(w) ,
mll" mN 0<1]<N1 dw7+l+2mzzmlm,j+l ZU=L‘1
Z/ 1lm]*nm
m=2,...,.k

where
1
flw) = f e x X" N2(1 — x)bdx.
Note that for b > —1, making a change of variables one can compute
f(w) = e_wf "Iz + 1) N Az = T(b + 1)e ™ UD + 1, —a — 2N + 2;w).
0

Moreover, by [41, p.258 formula (14)],

dm
W(e—wua) +1,-a—2N +2;w)) = (-1)"e “U(b + 1,-a - 2N + 2 + m; w). (38)
Combining these, the desired expression follows. ]
—yN
. . . . (a,b) J=1 N
The above proposition provides a Hankel determinant representation for E; [e i ]

As an application, we deduce the Toda lattice equation satified by E [e‘t“l(”)], which is
given as follows.

Proposition 4.2. Let a € Rwitha > 1. Then fort > 0,

E [e—tcl(a—z)] E [e—tel(u+2)] - az(a2 B 1)( d’E [e—tel(a)]E[ —te1(u)] (dE [e_tel(ﬂ)])z)'

de? dt
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Proof. Let g,,(t1) be given as in (34). Let

BN = (gi+j(t1))05i,jsN*1 '

By Proposition 4.1, we have fora > -1,b > -1,

N 4

LW
E(;;,b)[e ’ xﬁ”’] = C0"(det B) (). %)

Note that, g,,(t1) depends on the parameters N, 4, b. Hence,

N+1 _H N-1 _h

. -L)Y
-2 =1 N —2b 2b =1 W) 2b
EG? >[e j ]=C§s+1 '(det Bys)(t), EUS >[e f ]=C§3t1 (det By_1)(t1), (40)

hold fora > 1,b > —1. For m > 1, denote Bg{vil""’i’”]’{jl’jz’“"j’”}) by the matrix By with rows
i1,...,im and the columns ji, ..., j, deleted. Using (38),

dgm(t1)
gdn;tl = _gm+1(t1)-
Then, it is not hard to check that
d(det By)(t
det BINIINHID — gep g(NFIIND _ d(det By)(t) dth)( 1) (41)
and
d?(det By)(t
det BININD _ %_ (42)
B
By the Desnanot-Jacobi identity we thus obtain:
det By, det By_; = det BU N det By — det BN det gNHIND,
Together with (39)-(42), we have fora > 1,b > -1,
_yNel I (a,b)y2
E@-2) [e = xjN’ ]E(a+2,b)[e = xj”’] (CN )
N+1 N-1 (a—2,b) ~(a+2,b)
Cnaa Cnaa
t 3 t 2
& “Ihh “Lhw] (d ~Ih
:@E%’b)[e B O el b= CR | B 13)
1

Now, after doing scaling t; 1% in equation (43), and by

N I3
. dm (i h)[ T a2 (N)] dm [ _
lim —E\"|e i | = =—=E|e 1@
N 7
N—ooo dtT dfT

fora>1,b>-1and m =0, 1,2, we obtain the equation claimed in this proposition. O
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4.1 IDEAS BEHIND THE PROOFS OF THEOREM 1.9 AND THEOREM 1.6

By Proposition 4.1, to prove Theorem 1.9, it suffices to show that (35), the linear combi-
nations of determinants of the form deto<; j<n-1 ( Sitjm f(tl)) with the associated combina-
torial coefficients, possess the required structure, namely, that they can be expressed as
linear combinations (with polynomial coefficients in t; of suitable-order derivatives) of
the Hankel determinant deto<; j<n-1 ( Qi+ ]-(tl)).

Inspired by the idea used in the authors’ previous work [9, Section 4], we tried lifting
formula (35) to a setting involving partial derivatives of a “large” Hankel determinant,

whose entries are constructed as generating functions of g,(t1) with respect to t,,. .., t,
evaluated at (0, ...,0). That is,

(35) — ab) H

) , (44)

ty=--=t=0

where

Wn(ty, ..., tx) = det (
0<i,j<N-1

Z Z — ,gZH% Lam, 1)] (45)

2=0 ka

Unfortunately, the above construction fails due to the non-convergence of the infinite
series defining the matrix entries. This divergence arises because, for fixed t1, g (t1)
grows as fast as m! as m — oo, according to (34). So we need to change the strategy.

To overcome this difficulty, we begin by studying a truncated version of the Hankel
determinant appearing on the right-hand side of equation (45). Specifically, we consider

m;\
def
(DN(RZI Rt ., tk) - Ogi(,:]i'ge}\:f—l [2 Z my!. 1g1+]+2q 2 qimy (tl)] (46)

my 0 mk—O

where the key difference is that the summation in each matrix entry is finite rather than
infinite, and therefore, there is no issue of convergence.

The motivation behind this truncation approach is from the observation that, with ap-
propriately chosen parameters Ry, . .., R, the basic relation (44) is preserved. Specifically,
forany R, 2 n,q9=2,...,k,

k
T "
65 =" ] 5 e Rt b) : (47)

e p ty=-=t=0

The price we pay for performing the truncation is that we lose the neat structure
observed in the representation of the partial derivatives of the Hankel determinant (46)
as shifted Hankel determinants, as was the case in our previous work [9, Section 4.3].
Here, “neat” refers to the fact that in the aforementioned reference, the partial derivatives
of (45) with respect to t,,...,t could be fully expressed in terms of shifted Hankel
determinants. In contrast, in our setting, the representation of the partial derivatives
of (46) involves not only shifted Hankel determinants but also additional terms, which
we refer to as error terms.

One of the main differences between this paper and [9, Section 4.3] is that we explicitly
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compute these error terms. This is carried out in Section 4.2, where we express them as
multivariate polynomials in #,...,t, with exponents determined by the parameters
Ry, ..., Ry, and coefficients given in terms of traces of certain matrices.

Another key difference between this section and [9, Section 4.3] lies in the evaluation
of the representations obtained in Section 4.2 for the partial derivatives of the shifted
version of (46) at f, = --- = f; = 0. In our case, we must carefully choose appropriate
values for Ry, ..., Ry, depending on the order of the partial derivatives. On one hand,
to ensure that the error terms vanish upon evaluation at this point; on the other hand,
to ensure that the remaining terms in the representation have the analogue form as (35)
after evaluation. These resulting quantities are the ones we shall process the induction.
We provide the details of the above arguments in Section 4.3.

Since the recursive formulas obtained in Section 4.3 share the same structure as those
in [9, Propositions 4.13 and 4.15], we can apply the inductive argument developed therein
to prove Theorem 1.9 in Section 4.4, as well as the limiting case (as N — oo) stated in
Theorem 1.6. It is worth noting that, although the expression for the coefficients in
Theorem 1.9 (the finite N case) depends on both a and b, in the limiting case, as one
would expect, the coefficients depend only on a. This is because the terms involving b do
not contribute to the leading order as N — oo, details for which are provided in the proof
of Theorem 1.6.

4.2 HANKEL DETERMINANTS SHIFTED BY PARTITIONS

Let gm(t1) be given as (34). We now focus on the Hankel determinant (46). Before
proceeding with the proof, for the sake of brevity, let us introduce some notation. First,
define for any n € N, the functions

R; Ry tmz tmk
[ EREERS
(pn(Rz,...,Rk;tl,...,tk) = Z Z nflzl—g”"'zzzzqmq(tl)'

my!
my=0 m=0 k

Given our specific focus on the large N behavior of the Hankel determinants of these
functions, let us also define the scaled versions of these functions as,

def tq t
(Pn(RZI-"rRk;tl/"'rtk) :e (Pn (RZI"'/Rk; ﬁr”-/ﬁ)/ (48)

leading to the main Hankel determinant of consideration:

DON(Rs, -, Rishr, ., b) = det (@, (Ra, ... Rigtr, ., ),

i,j=0,..,N-1" (49)

Moving on, for a fixed integer partition A = (A4,..., A,y) with Ay > --- > A, > 1, we define

def
ANi(Ry, ..., R ty, ... 1) = (¢i+j+AN_/(R2’ o, Rty ..., tk))i,j=0,.‘.,N—1 , (50)
where we use the convention that A,,;1 = --- = Ay = 0 whenever m < N — 1. We then
define the determinants of these functions as
Dy = det Ay, (51)
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In particular, when A = @, thatis A; = --- = A, = 0, we have @y p = ®y. Throughout the
rest of this section, the functions @y, will be referred to as a Hankel determinant shifted by
the partition A. Also related to these functions, we define

def
A E (44 AP jia Raree Ristyy e 1),

j=0,...N-1"

For a more clear exposition of how Hankel determinants shifted by partitions are in-
terrelated, we introduce a translation map that acts on the set of partitions: For each
A= (Aq,...,Ay) withm < N, define:

Sid=A1+h,..., Ay +hh,.. k).
~—
N-m

As a natural extension of this translation map, for reasons which will become more clear
throughout this section, we also define two transformations on Hankel determinants
shifted by partitions:

def .
DOyan(Ro, ..., Ri;ty, ..., i) = Tr(adj(An)ANs,A) (52)
and
DY) Ry, Rt ..., 1) E Tr(adj(An )AL ), (53)

where for a matrix M, adj(M) denotes its adjugate.
It will become clear later, that we will primarily deal with expressions featuring a
specific class of partitions, which we define as follows.

Definition 4.3. For 1 < q < n, we define A, ; to be the integer partition (n —q +1,1,...,1),
consisting of q — 1 parts with value 1.
4.2.1 Identities relating ®y,, Py ax and dDN/\ I

With the earlier definitions in mind, in this section we aim to gather useful differential
and recursive identities for the determinants @, and utilize these to arrive at further
identities relating the derivatives of @y to the shifted determinants @y 4.

Proposition 4.4. Let n € N and let ¢, be given as (48). Then, we have that

8([) 1
SR, ) = —ﬁ(l)nﬂ(RQ,...,Rk,‘tl,...,tk). (54)
Moreover, whenever R; € N fori = ., k, we have
" _Nz(a+2N—n+b—1)¢ . (—a—2N+n+2)N2+ t "
n+2 B t1 + 2t n t1 + 2t t1 + 2t n+l
k
1 kty
+ — Dt — gt —
T Z:;«q R e TR T

Rq+1

k
tl + 2,}2 Z; ZRWR '(¢n+qRL,+q+1 ¢n+qRq+q) =0 (55)
q=
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Proof. The result is a mere consequence of the following identities for the confluent
hypergeometric functions (see, e.g., [41, p.257 formula (5) and p.258 formula (10)])

(b—a—-1)U@a,b-1;t)— (b-1+ U b;t) + tU@a, b+ 1;£) =0,

and
dU(a,b; t
dU@EY b - U, b+ 1:8).
dt
O
Lemma4.5. Letk>2,m>3,Ry,...,Rx €N, and fix a partition A. Then, we have that
@ _ (a+2N+b—1)N2 N? (w)
NAm — tl I 2t2 N,A,m-2 tl + 21’2 N,A,m-2
Nz(—ﬂ —2N + 1) N? (w)
D +
t + 2t NAmL T oty - NAm-1
t1 Kty
tl I th N,A,m-1 tl Y N,A,m+k—1
k
T Z ((17 Ditg-1 — gty )CDN/\m+q 2
1 k th+1
1 (1)
+ t,...,t R
t1+2t2;N & (b1 bRy, (56)
where
1 q .
E) t o i Ry) = —R—q!Tr (ad](AN,,\) (AN,quMHm,\ T AN Syt g 2o tq_o)), (57)
with Ana given in (50).
Proof. This is a direct consequence of the recursive identity (55) for ¢, ;,, - m|

4.2.2 Connecting @y, , to the partial derivatives of @y,

Proposition 4.6. Let N > 1, k > 2 be integers. Let Ry, ..., Ry be positive integers. Let A
be an integer partition. Let @na(t1, ..., t) and Pyam(ts, ..., tx) be given in (51) and (52),
respectively, then we have forq = 2,...,k,

R
obny 1 g
= —®Onig+

o, N2 (58)

NZR 42 q/\(tll . /tk/Rq)/

_o)) ! (59)

where

1
8(2 At e Ry) = —R—Tr (ad](AN,\)(ANSqu
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and

JdDy A 1
— = ——®pa1.

oh Nz Pyas (60)
Proof. Write A as (Ay,...,Ay) with Ay > ... > A, > 1, andset A; =0form+1<j<N
when m < N. Note that forg =2,...,k,

a(1)71(1{2/ .. '/Rk; f,.04,
o,

tx)
=Pniq(Ra, ..., Risty, -+, 1)
Rq

q
- ﬁ(anququq(RZ/ see /Rk; tl/ ceey tqfll 0/ thrl/ ey tk)
q°

Then by the above, claim (58) comes from the following identity:

P2La INSY 1 (95‘ Qivjry.; t t
— = — det —,](Rz...Rk'—... —) . (61)
2 S 7 7 ’ 27 7 2
Iy N sQ+~§1=l atﬂl N N i,j=0,...N-1
50,+--SN-120
Claim (60) comes from the recursive relation (54). |

Proposition 4.7. We have

N{RDy N2oDdy By o
q)N,/‘z,l 7 atZ + 7 atz - 2N2R2 82,(2)(t1’ ey tk/ RZ)/
1
Nt Ry N2 9D £
D py, S -+ 8(22,%(151,---,%‘ Ry),

2 at% 2 odb 2N2R,

where A, 5 and 8(22%(151, ..., t; Ry) are defined in Definition 4.3 and equation (59),respectively.

Proof. Immediately from definitions, we have
Dy, | _ (12 1/2 ) [ DPra,0
D2y, 1/2 =1/2)\ Dngp |-

Now, making use of Proposition 4.6, while also noting that ®y,1 = ®n,,,, we have

I D
— N4 N
Pyt =N T
and
R
oD ty?
— \N22EN 2 o) .
Dpgr =N o6 - N 82,@(151, e g RR).

The claim now follows using these in combination. O

4.2.3 A recursive relation for @y,

Next we deduce a recursive formula for ®y,,; forn > 3and j = 1,...,n. Before stating
the result, we introduce some notation.
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Definition 4.8. For integers m > 0, and g,z with 1 < q < z, we define

def
CD(AT)[Z;q] = (cDN/\

MNzq’

T
q)N,/\ ’ (DN,/\Z/ZI 0/ ey 0) s

P
where the number of 0’s are determined by m.

The recursive identities for @y », . take a more concise form when represented in terms
of the vectors given as above, where certain vectors will be given as linear combinations
of other such vectors upon multiplication by appropriate matrices. Explicit expressions
for these matrices are given in the Appendix. In what follows, for the sake of brevity, we

write d,, to mean %.

Proposition 4.9. Let N, k,1 € N be integers such that 1 > 3,k > 2,N > 1. Let Rp,..., R € N.

Then, there exist matrices A® and PS) form = 0,1,...,k + 1, among which only P(Zl) has
N-dependent entries, such that the following holds:

kt(—1)FA®
t1 + 2t

@V[;1] = N2 D[+ k= 2K + - Y At mea(=1)"PE @O + ;1]

1+ 2t m+2
m=1

2

k
N
O n2 E My _1.
A (N o1+ " th(m_3 dm_1,m3m_1 + ktk3k))(DN [[-1;1]

o[ o N _po o011 - ~ Ui+ N P“q)“”[—z-l]
t+2t 1 t+2t O !

+ h é(gtz Z:‘ dm+2,m+3(_1)m(N281)cD§\1])[l +m;m+ 2]
TR WP, 0+ k- 1;1]

+ % :Z:;(—l)k”&hcpg)[z +k—1-Ik+1-h]

+ t?ff; Zk;l(—l)m—ldm_l,m g(—l)ha@g)u +m =2~ l;m—h)

Rh
1 * kty 2
AD R _ <1> 1)c+ @)

m—1 Rh
l) m—1 h_h (2)
(tl+2t Z( 1"l 1mZ< 1) Nth) e,

where we denote

def
dpg =dpg(ts, ..., 1) = pt, —qty,
and form =2,...,k,

— h (1) (1) I
=0 Z( 1 VH/\I -’ " 8 )] =2,.1-1 € R
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with 85?/1 , Siven as (57), and

=&Y L&D L 0)L

WAL w2’ """ T WAL 2 -n 20"

R

m,h

with 81(12/)‘ given as (59).

Proof. Applying Lemma 4.5 and [49, Theorem 17],

N2(a+2N+b-1 N2(—a—2N +1) + ¢
(a )W2+ (—a )+H

W
t + 2t t + 2t !

oV[;1] =A<’>( - Wo+

k
N? N? 1 ktx
- WY + Wb —— N W + ———W
t + 2t 2 t + 2t 1 t + 2t mZ:S m=Lm " t + 2t el
1 k tRn,+1 "
N m_ R ,
t1 + 2t mz=2 N2Ry =

where W, € Rlis givenby (®na_, 1, -+ PN 0)T, and the vectors ‘W,, € R!, defined
whenever m =1,2,...,k + 1, are given by:

0, i=1,
i
def .
(W) = Z(—1)h¢N,A,_;Z,i+1_,,,h+,s(m)—2 2<i<i-1,
=)
D 0,1+p(m)-2 i=1,

where B(m) = 0if m = 2, and f(m) = m otherwise. Moreover, we define (Wgw),(Wgw) eR!
analogously to ‘W;, W, where we swap @ with ®®. Moving on, we write each W,,,
form=3,4,...,k+1,as asum W,, = W), + W;, where W), and ‘W, are given by,

j+m=2
h+m-2 -
(W, Cl_ef Z (_1)1 " (I)N/Al+nl—2—h,j+n1—1—h/h ] - 1’ e ’l - 1’
( m)] - h=1
Do 1+m—2 i=1
m—1

g

h+m—-1 -
((W:n)] d=ef (_1) o q>N,/‘1+m—2—h,j+m-1—h,h ]= 1,...01-1,

1

)

j=1

Next, we make use of (60) for Wy and (58) for ‘W;,; while for the other terms, we apply
[49, Theorem 17 and Proposition 20], leading to the identities:

AVw, =PV -1,1], AOW® =PVo0-1;1],
AVW, =PVD011-2;1], AOW =PVoU[1-2;1],

AOWr = POOO +m-2;1],
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for matrices P(ll), P(zl), P(Zl) whose explicit formulae can also be found in the Appendix. In

particular, letting
() def 0 L ph (1) def _ph
Py = (-a-2N+1)P’+P’, and P, = (@+2N+b- 1)P - P,

we arrive at the desired identities. Here, it is important to observe that although —2N Pgl)
and Pgl) both contain linear terms in N, the linear combination that gives Pg) allows for
cancellations so that there is no N-dependence in the final expression for Pg). O

At this point, it is worth mentioning that Pf,? ,form=0,1,...,k+1(withm #0,2), are
identical to those (denoted by Qy appearing in [9, Proposition 4.11]. This is due to our
use of results by the third and fourth authors, namely [49, Theorem 17 and Proposition
20], applied to shifts of general Hankel determinants, which hold independently of the
specific entries.

Movmg on, we will expand as a power function of the variables tgreeestrs forgq =

., k. The main idea is to repeatedly use (56) for the right-hand side of (58), mainly for
terms with an increased sub-index every time. For the purposes of writing such formulae
in a more concise manner, we additionally introduce:

Zi(RZI .. *rRk; tl/ .. *rtk)

—N?2 {(a N+ b= DDy = DY)+ (1= 2N =)Dy + B, + - cpNM} ©2)

Here, a, b are the same parameters that appeared in the definition of @y, and <I>N A

Lemma 4.10. Let N, Ry, ..., Ry € N, and suppose Ssz\m and 8;2})1 are given as in (57) and (59),
respectively. For k =2, m € N, we have that

IPN e, N N
N? = o
afz h+ 2t2 Z (tl + 2t2)1 (tl + 2t2)m N,0,m+2
tRz tR2+1 m (2t )1 18(1)
2o 2,0,i+1 ©3)

+ ,
N2R2 720~ N2R. —~ (t1+2t2)’

and fork > 3,2 < q < kand m € N, we have that

aq)N m i-1 iZ1 ;
Z(tl + 2t )mv(tl’ t")+t +2tz +Z (h +2tz)’Z( j )(ktk)

i=

T @) (
Z H(”t") ( Z Cha b b, g 12 i+ =Dl T )2

hytthy=i-1—j n=q hy<hs
hy==hy_1=0 w o <n
1g>0,.... 140 kA=

N2

RL,+1 1
Y et )+ i
NZRU w0,0,q+ XK 22 nhyo + (=2l =YL b+ (k=1)] (t1 + 2t)"
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m k
m i h,y (m+1,j)
( j )(ktk)] Z H(ntn) ( 2 Chz,h;,...,h;_l,hk¢N,@,q+zﬁ;21 My +(=2) = X528 B+ (k=1)]

j=0 hy+-+h=m—j n=q hy<hs
hy=-=hy_1=0 P
h>0,...14>0 g <hien
R 1 kR4l

q ) u (1)

+ + .
NZRq q,0 f+ 2t2 NZR,, 1,0,

Here, Vs,..., V41 are C* functions in the variables ti, ..., ty, explicit expressions for which are
ommitted here; and
@) (=1 Pyttt

" = . 64
Sl et T G — o

Proof. First, we let A = (), and using (56), we repeatedly plug in the expression therein for
®@n 1,144-2 as | ranges from 3 to k + 1. Using this in combination with Proposition 4.6, we
obtain forg=2,...,k,m>1,

R
oD ty'
2 N q 2)
N . Dy + N2&, Eop
N .
Zo ot R T o \ P
q 9 2
s S Ny U/ N |y
t1 +2t,  N2Ry 40 ;(tl +2t2)’;( ] )( 0
k=2 k=2 k-2 111

((Zn + Dty — (L + Z)tl,,+2))Zq+ll+--»+11_1_,v+(k—1)]'—2
l1=1 12=1 11;1,/':1 n=1

k tR”+1 m 1 i-1 i1 ' k=2 k=2
+ . . |kt
ZNZRu Z (h + 2b,) ;;( j )( 'Y

u=2 i=2 =1 =1
k=2 i-l-j
()
: Z ( ((li’l + 1)t1n+1 - (ln + 2)t17’+2))8u,0,q+11+"'+li—1—j+(k—1)j
l,'_l_/'=1 n=1

1 tR11+1 M 1 m m )

+ - & + — | (kty)

H+ 2t2 -~ N2R. uq (tl + th)m ;}‘ ( ] )( k)
k=2 k-2 k=2 m—j

cee Z (H ((ln + l)i-Ll,,+1 - (ln + 2)tly,+2))(DN,(Z),qu+-~+l,,,,,»+(k—1)j~

11:1 12:1 lm,j:‘l n=1

In the equat1on above, to avoid further notational complexity, we assume that when
i=2,...,m+1,forj=i-1,wehave

k=2 k2 k2 i—l—j
Z (l + Dty 01 — (L + 2)t1n+2))zq+ll+~-+l,»,1,,»+(k—1)j—2 = Zys(k-1)i-1)-2,
11:1 12:1 l,’,l,]’: n=1
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andfork=2,j<i-1,

k=2 k-2 k=2 i-1-j
: Z H (o + Dty 01 — (L + 201, +2) g+h+tligk-1)j-2 = 0.
11:1 12:1 li,l,f:l n=1

The above notation also applies to sums involving 8%1 and ®Pyyp,;. Moving on, upon
computation, one can easily show that

k=2 k-2 — i-1-j

Z H (l + Dty =l + Z)tly,+2))Zq+11+-~-+l,-_1_/-+(k—1)/'—2

l1=1 lz=1 l, 1— ]—1 n=1

_ hy, ()]
= Z H(”tn) ( Z Chz,hg,...,h,;_l,hkzqiﬁ;% My +(k=2)h— L iy +(k=1) -2 |7

hy+-+hy=i-1-j n=2 Wy <hs
hy>0,...,h:>0 h;{ 1Shk .
and
k=2 k=2 k-2  m—j
H (In + Dty aq = (I + 21, +2))¢'N(Z),q+ll+ et (k=1)j
h=1h=1  lL,=1 n=1
k
— I (m+1, j)
- Z H(nt”) ( Z o by 1 i PN D4+ L2 iy DT 1) |
hy+--+h=m—j n=2 I, <hs
h2>0,..., >0 " ]_hk .
where Ch;]])1, i p, Was defined in (64). Even though the quantities above are not well

37t
defined for k = 2, the argument goes through almost verbatim. Hence this case is stated

separately in the statement of the result. Finally, observe that the terms in the identities
above, other than the term where h; = 0,...,h;-1 = 0, can be written in the form of the
term involving Vi(t, ..., ) in the statement of the result. Using these in combination,
the desired result now follows. O

4.3 RECURSIVE RELATIONS FOR THE PARTIAL DERIVATIVES OF Dy ;.

In this section, we derive recursive relations for the partial derivatives of @y 2 with respect
toty, ..., t evaluated at (0,...,0). The following observation is crucial for translating the
results concerning @y 4 from Section 4.2 to those obtained in the present section.

Lemma 4.11. Let k > 2,N > 1 be integers. Let ny, ..., n; be non-negative integers. Let A be an
integer partition. Suppose A = (A1,...,Ay), and set A1 =+ = Ay =0if m < N —1. Then
the following identity holds for any (Ry, ..., Ry) withR; 2 n;, i =2,...,k,

k
1 N tq
NZ’;x:Z 211, N Z H (Mm,1, e U N) 0<1,C]1<N 1 (gz+]+/\1\1 ,+Zm 2 My 11 (Nz )) (65)

j=1 U, j=Nm m=2

m=2,....k

amn In» ™

S amom o W

7
ty=-=t=0
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where g,(t1) is given in (34), and Dy 5 is introduced in (51) (depending on Ry, ..., Ry).

Proof. Firstly, given Ry, ..., Ry with R; > n;, i = ., k, we construct @y 5 as in (51). Then
k
" g " N
U _ y H(u S N)
2 3 k ty=-=t;=0 ;\;:1 p— m=2 m,Lr - m,.

k &“mjﬂ
ngf}gf] . H P o Picjean

t2="'=tk=0] '
Also note, that by the definition of ¢,,,
Ry Ry mz tmk

k
t
¢, Ry, ..., Risty, ... 1) = Z Z HNZW mngﬁzzqmq(ﬁlz).

my=0 m=0\ g=2

Since R; 2 nj,and 0 < u;; < n; fori = .,kand j=1,...,N, we then get that
ﬁ QMmj (p _ 1 (t_l)
2 atﬁ;n,jﬂ i+j+AN7/ ty=-=t;=0 B NZﬁzzz 2, j41 gi+j+AN’/+Zf(n:2 My, j+1 N2 '
m=
Combining these, the desired conclusion follows. m]

Next, we proceed by obtaining recurrence relations for the quantities in Lemma 4.11.
In order to do so, we define, for any non-negative integers 1, ..., 1, and any integer /,q
with/>1land1<g<],

Gue ()

k
def 1 Z H iy det ( 1 (f_l)) (66)
NZbizs 2 N U1, -« -, Um,N | 0<i j<N-1 gi*]’M(N'”_),-iﬁ,:mum,iﬂ N2/}’

where A, = (/\gl’q), ey )\g\l]’q)) is defined as in Definition 4.3, and

(772 n3,. (tl)
k
¢ T Ml et (s () @
N ez 2 . 2 o\t oo U N Osi ]<N 1 8ivjryk_ 2 Mt a1 \ N2
i um,:nm =
,1111:2,.?.,k

Proposition 4.12. Suppose | > 3,1 < q <. Letk > 2,1, n,n3,...,n,m € NU {0}. Define
the vectors

T
G;n21n3/-"1nk) — (gg\i;/zl:;l&-n,nk)(tl)’ ., gg\ffl/zl:lﬂs,--.,nk)(tl))

and

Ao (112,113,..,11k) — (12,13,...,11k) (12,13,...,11k) T
G = (G (), ., G (1), 0)
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Then, we have that

G(inn3/-“/nk) = AON2—
0

d G;izim""’"k) N 2 (_2)127712(1'21_2112)(1.2_nz)!H(nz,ns,...,nk) (68)
! dh y ! ,

tiz—n2+1
=0 1

where Hﬁ”z’"”"""k ) admits the following explicit expression,

k k
(ng,n3,...,1g) M2,y Np-1+1,1,—1,...,1%)
o A s (5 5 G5
m=3

m=3

(12,13,...,11k)

G, O | N2\ 213,m0) | A2 (12,13, 1)
+knk( 110 ))+(1&1P1 +N°P)G 77 + NPy Gy

k=2
D (.., 1= 1L - 1 M3, =1
+ Dt (1YL G T (1) T ), G
m=1
k-2 d k=3
_ Z(m + z)nm+2(_1)mPf,’l1)+2G§Zinr-w”m+2_1 rrrrr ) _ A(l)( — de—tl){ Z [(m + 2)nm+2(_1)m
m=1 m=0

A (M2, 2 =1, 1k) 2 (2 a3 —1,...11) k ~ (213,01 =1)
G, — (m+ 33 (-1)"Gy, " ] + (=1)*km Gy,

k m—2
+AON? Y [(—1)m-1(m ~ Dty Y (1 Gl T
m=4 h=2
m—2 1 ) k-1 ) )
= (1) Y (1) G ’] + AONZng Y (1) Gy,
h=2 h=2

Moreover, the initial conditions for the recurrence above are given by (here, we suppress t1 from
notation):

(112,...,1) 5
N1l =-N —a

4 A2 (212, MK) 2 ~(n2+1,...,1)
2., ”"):Z\_]dgN +NQN
N2, 5 dt% > )
(o) _ N* dzg(ﬁz """ ") N2g<h72+1,~--,nk> .
N22 T g dt% > . )

Proof. For any given iy, 13, ..., 1 non-negative integers, set R, = io + land R; = n; + 1
fori =3,...,k, and then construct @y, as in (51). By Lemma 4.11, for any nonnegative
integers q; < R;, i =2,...,k, we have

% 9" I (qZ/qS/wﬂk)(tl )

— .. — Dy =
a2 34493 Tk g N,Lg
IHE I ot btico

Then (68) follows from the differentiation of both sides of the recursion in Proposition
4.9. For the initial conditions given in (69), by an argument similar to the one above, we
take R; = n; + 1 for i = 2,..., k. Then differentiate both sides of (60) and the equations in
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Proposition 4.7 with respect to t,, ..., frand lett, =--- = = 0. O

As remarked earlier, our end goal is to establish a connection between Q;:,'z’”*‘"“’"k)(tl) and

a solution of the o-Painlevé V equation. To carry out the induction process with this goal
in mind, in addition to the recursive relation on Q%’?"“’"”(tl) described above, we now
show that Qg‘z'm """ "k)(tl) admits an expression in terms of gﬁzl';”'""”“(tl). To this end, we
define for any non-negative integers ny, ..., n,

FOm)(t) = NAN? + (a + IN)GE" " (1) = (N?a = )G 2" (), (70)
and, for j > 1,
j+1
F?Wmao=EZGD”%NRZ—%+j—®§$ﬁ?Gn+hgﬁﬁﬁ%m
i=1
i
i=1

where Q%zm’“"”k)(tl) and Q%’Z“'"’"k)(tl) are defined as in (67) and (66), respectively.

F;”Z """ "(t) (j 2 1) be defined as in (70) and (71), respectively. Let c,(f;j})l, w . be given as in
e
(64). Then, whenever k = 2 and ny > 1, we have that
1% B 1y — 1 = j\ (= 1ym1-imigm=1-i FV(t)
g?m=ﬁZW4mZ( ig 7 — (72)
i=0 j=0 ) 1

whereas if k > 3, n, > 1, we have,

-1 (1213 -..11k)
= L e
N 2 il —i
N* = f2: B
Np+--+1p—1 1 i l n 1 n n n
2= k 3 k-1 .
DM M VR G P 3 8 ) R
2
= NGV A\ e Vet s s
o T G 1y =1 =\ (i + 1y — 1 = Iy — ip)(=2)r2~ 1
k1+thnhnhn! Z 2 2 2 2 )
y 12 tH—nz—hz—lzi'
n=2 =0 1 .
(i+1,)) (12,13 =13 oo k1 —hi—1 k= = hii)
h,;g i 1. 1 sz,;% Ay +(k=2)he— Yk h,',+<k—1>j(t1)' 73)
\<
W <hiy

On the other hand, if there exists q = 3,...,k—1such thatny=0forl =2,...,q—1and n; > 1,
then

r;/ My = ”k)(tl) Mgt ti=1 i

(0,00, 11 o 115 _q L i
QN (tl) = N2t1 + Z t?'lNz Z (])

i=1 j=0
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k-1
ng =1\ ni ”q+1) (”k—l) +h : h

, (g + )t [ !
hy )(hk+])(hq+1 ) (e +J)

byt thp=i—j (

Tl=q
Z (i+1,)) (0,010,119 —1~Tg Mg1—hgi oo Mo —hi_1 11— =) (t)
= O O Iy ™ g2 Y022 1 +(k=2) = DA I+ (k=1) '
n <hk 1

k-1—"

Finally, ifn; =0for2 <1 <k—-1,and n, > 1, then

(0 Onk_l)(t ) ne—1 i | i
(o ) 1 k (nx — 1) 1) 0,010
(t ) - N2t1 + Zl t?'lNz (nk —1— 1)| Z CO ,0,i— ]Fk —2+(k—1)i ])(tl)
=
Proof Firstly, for any given n, 13, . .., 1 non-negative integers, we choose R; = n; + 1 for
i= ., k, and then construct (I)N 1 as in (51). Then, by means of the following relations

that are consequences of their definitions,

h h

Doy = Z(_l)j_lq)N,Ar1,j/ q);\z;,](;),h = Z(—l)j 2N - 2j + )@y, (h=1),
j=1 =1

@y 10 = NDy A, @) = (N(N-1)+n)®@y,,  (Aisa partition of n),

and by the definition of Z;(Ry, ..., Ri; t1, . . ., t) given in (62), we have

Zy =N*(N? + (a + b)N)®@y — (N?a — 1)@y p,
j+1
Z] = Z(_l)ll(Nz(z -2i+ ] - a)(I)N,/\jﬂ,i + t1¢N1/‘f+l,f)
i=1
j .
+ Z(—l)l‘lNz(a +b—1+2i— )Dyy, j=1.

i=1
Next, using Lemma 4.11, we have that whenever g; < R; for i = .,k,and j >0,
(92/-+-17K) _aqz.“ak .
F]. (t) = e atqu Ry, ..., R t1, ... k) N

Hence, we apply Lemma 4.10 by letting m = n, + - -- + ny, where q is the smallest index
such that n,; > 0. The desired conclusion then follows by differentiating both sides of the
expressions in Lemma 4.10 att, = --- = t; = 0. O

4.4 Proors ofF THEOREMS 1.9 AND 1.6

We are now in position to prove Theorem 1.9 by inducting on k and (ny, . .., n).

Proof of Theorem 1.9. By Proposition 4.1 and the definition of g%‘z’m'"""k)(tl) given in (67),

_ ) 1 k N g
£ [e b, H [Z (N))_q]
N

q=2

— C;G'b)NZ Zlq(:z g gglz,nan--,"k) (tl )’
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whenever a > ZI;:z gng — 1. Thus, (7) is equivalent to showing that

Tk a1
(n2,13,...,11%) _ m-1p(ab) (0,0,...,0)
N = s mzo (PPN ) dtmgN () (74)

1

for polynomials PfZ’b) (N; t1) as specified in the theorem’s formulation. Observe first that
Qﬁz’m’“""k) is continuous in #;, at the point #; = 0, so that it suffices to show the validity
of (74) for all t; > 0. One can then prove the result from an inductive argument similar
to that of [9, Theorem 1.9], with the main difference being the definitions of S® and 651{])
in [9, Definition 4.16]. To be more precise, we introduce the modified versions of these
sets for this particular case; €, G;?, by defining them as follows. Let €% c (N U {0}
denote the collection of all tuples (15, ..., nx) such that (74) holds, also including the 0-
tuple (0, ...,0). In accordance with this, we then define (Sgkj) to be the collection of tuples

(ny,...,ng) such that

1 HEio(g-1)ng
12,113,..,11k) - m—11(a,b)
gNl] ( ) a tl+2::2qnq—1 Z t Pl]m(N tl)
1

3 LGy )

m=0

for polynomials Pl(”].’?l(N ;t),m>1,and t] 1P(“b (N; t1) in t; whose degrees do not exceed

I+ ZS:Z gng —m and [ + ZZ:Z qng — 1, respectlvely, subject to the additional constraint
that they are also polynomials in N, a,b, whose degrees in N and in 4,b do not exceed
2+ 25:2 2(q — Dng and [ + Zszz(q — Dny — 1, respectively. With this setting in mind, the
result then follows by the induction scheme from [9], where we make use of Propositions
4.12 and 4.13. |

Before turning to the proof of Theorem 1.6, we demonstrate how Theorem 1.9, in con-
junction with Theorem 1.3 and Proposition 1.4, allows one to deduce Corollary 1.10.

Proof of Corollary 1.10. We first note that when (14, ..., hy) = (0,...,0), the conclusion in
this corollary follows from [47]. Wenow fix hy, ..., h, € NU{O}and (h1, ..., hy) # 0,...,0),
and consider the function,

(P:R20—>R+

. (ho+X{s hj=3~3) ol
hO’_’I\l,l_r&EN k=1""2/72 o,

Nk
k=1

N - as defined in (29) with a oy - 3. This is
initially well-defined only on h € [1, ®), thanks to the proof of Theorem 1.3. We claim

that it is in fact a well-defined rational function in /i on all of Ryg. By Theorem 1.9, we
have for (n1,...,ny,) #(0,...,0)and a > Y} kng — 1,

1) " 1 Yiep(k=Dyn 1 1)
a,-3 n -1pl—3 4=2) | o—th,
En [(p“\’) 1H(qu) l ( Y k1 Z HP TN t)dtq Ex [ m]

k=2 q=0

where ey is an abbreviation for ¢
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1 Yoy (k=Dyny

t+ =
L k=1

t:O,
(76)

ip@~H g,y AT DT
EP T NG ) BT [e]

=0

1 _1
where P 2)(15) and P 2)(i?) are polynomials of t. Moreover, the coefficients of these
m,1 m,2
-1
polynomials are themselves polynomials in N,a. Note that, Ef\u]’ 2 [e=hv] is Yooy kny-

i
o-Painlevé V equation (8). Hence, by examining the asymptotic expansion of on(t) in
powers of t at 0, up to $LiC kne we conclude that the coefficients of these terms can be
obtained recursively and are rational functions of 4, by an argument similar to that of
[14, Section 4.2]). Moreover, this implies that the first ) ;" kny + 1 Taylor coefficients of

_1 .
E;f,’ 2) [e~*1N] are of the form Qé%;’ ) where Q;(a) is a polynomial in a and @(N;a) is a

polynomial in a, whose coefficients themselves are polynomials in N. After plugging
this into the right -hand side of equation (76), while noting that the coefficients of the
singular terms 3 Lforl =1,..., Y}, kny vanish, since the value of the left-hand side of
(76) is finite. We see that rlght -hand side of equation (76) must be a rational function in
a of the form described above; and therefore, so does the left-hand side of equation (76).

times differentiable and it can be represented as exp ( fot JN—(t)dt), where on(t) satisfies

Hence, by Newton’s formula, we readily conclude that E('Z ) [Hk 1 Nk] has the rational
Qé( %
of the powers of a in Q>(N; a) are polynomlals in N whenever R(a) > Y/L, khx — 1. On

function form for certain polynomials Q1(a) and Q»(N;a) in a, whose coefficients

the other hand, the map a - E/ -3 [H ko1 € | is an analytic function by its definition on
the set {a € C: R(a) > XL, b — 1} Thus, by the 1dent1ty theorem, it must equal =3 QZ(N ”)

whenever R(a) > Y{L; b — 1. Since a = Y (Lo b — 3 > Yty e — 1 when i > 0, Qé(lzz)ﬂ) isa
rational function of iy on all of /iy > 0. Note that when ho > 3, N72Lizt K Qé(lj f ) converges

as N — oo. Since this is a rational function, this convergence holds for any hp > 0 and the
limit is a rational function of /g, which is the desired claim.
To complete the proof, we observe that thanks to Proposition 1.4, the function

¢ R0 = R:
ho — E H ek(ho + Zh] - %)hk
k=1 k=1

is well-defined, and rational in /1 on Ry, since all finite-dimensional averages taken with
respect to the Laguerre ensembles therein can be reduced to finite linear combinations of
ratios of Gamma functions, which simplify to rational functions. Combining this with
the earlier claim, we see that under the given assumptions, both sides of (2) (modulo a
common factor) define a rational function on i € [0, o). Moreover, by Theorem 1.3, these
two functions agree on /iy > 1, and hence, they must agree everywhere. This completes
the proof of the desired result. m]

Proof of Theorem 1.6. First, we claim that whenever #; > 0, we have

ByvN 1k

k
1 T2 &)1 —00
—E e "] § RN ““<“>| |<pm<a>>”m} 77)
N m=2 Mty

m=2 ] 1 m=2
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Indeed, an application of the elementary estimates e™ < C,x™" for x > 0, and Z;\il y]Tl <

I
(Z?]zl y}fl) forle Nand y1,...,yn > 0 gives that,

k k
B b NZC,
S ] [CHORE Wl [y < SO oty
m=2

m=2

Hence, picking an appropriate r € N such that the parameter restriction in Proposition
2.5 holds, we conclude the the uniform integrability of the sequence

{N ZZm annme NZ p]a]? H( (a, b))nm} .
N>1

m=2

Then, using the distributional convergence of the above sequence in Proposition 2.5 and
Skorokhod’s representation theorem, we obtain (77). Similarly, we have that for any m
withm <a+1,

_h yvN o1
d” _q, IR NZ S W) Nooo  gm 4
dtm EN j _— am E [e 191(ﬂ)] . (78)

Secondly, we claim that the convergence in (77) and (78) also hold at t; = 0. We only
present here the argument for (77); which goes through mutatis mutandis for the con-
vergence in (78). On one hand, by an argument similar to that of Corollary 1.10, for
fixed b > —1, the left-hand side of (77) at t; = 0 can be expressed as a rational function

of a and N of the form Qé([z’;l ), for R(a) > Zﬁ:z mn,, — 1, where Q1(a) is a polynomial

in a, and Q2(N; a) is a polynomial in a whose coefficients are themselves polynomials in
N. Meanwhile, the right-hand side of (77) at t; = 0 is also a rational function of a for

a > an:z mn,, — 1. By Proposition 2.5, when a > anzz mn,,, the convergence of (77) at
t = 0 holds. Hence, by the properties of rational functions, this convergence extends to

the full range a > Y'X _, mn,, — 1.
We now prove equation (6) of the theorem. Together with Theorem 1.9, if one defines

the polynomials 7’55)(712, ..., ni; t1) by,
(a'b)(N'f )
PO (ny, ..., it = lim ———— 79
m (M2 Kh) = lim L T 20t (79)
the result then follows, modulo the validity of the properties of SDEZ) (na,...,ng; tp) stated in
the theorem. Firstly, we claim that the t;-degree of the polynomial t’l’f‘lP%)(nz, .o, t)

is Z};:z(q — 1)n; — 1, which is in fact less than the a priori degree that Theorem 1.9 yields.
The precise reason for this becomes more clear if one decomposes

Q;V]lj:;,ﬂk)( D= N21+):m ,2(m— 1)an(nz ,,,,, ”k)(t )+ O(NZHZ’” 5 2(m=1)n,,— 1)

for every 1 < g < I, (while doing the same for Qg’z""’"k)), and establishes equivalent

1)

statements for M;f;zlq as in Propositions 4.12 and 4.13 by matching the leading-order

coefficients therein. Indeed, doing so and carefully carrying out the same inductive
process as in the proof of Theorem 1.9, we find that the polynomials in t; appearing in
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The fact that the limit in (79) is independent of the parameter b can be seen similarly

based on the following observations. On one hand, we observe that in Proposition

1)

4.12, the only term involving b that appears in the expression of H;"z """ is the term

NzP(l G ”22’""””. Moreover, using the explicit expression for P(zl), it is easily seen that the

h1ghest -order contribution in N coming from this particular term is the same as that of
N’M ZI)G vy ") where M2 is glven inthe Appendlx and in particular, is 1ndependent of b.

for F”2 """ ™ (1) and F'12 """ "(ty), (j = 1), with the b—dependent terms contributing in a

strlctly smaller order of N. Hence, proceeding with the inductive process, where the
inductive assumptions are in accordance with the formula (75), while keeping track of

the coefficients of N2+Ei=> 20m-1)m by means of these two observations, we arrive at the
desired conclusion regarding b-independence of the polynomials in (79). This concludes
the proof of the theorem. O

An inspection of the proof of Theorem 1.6 reveals that we have in fact produced a
recursive algorithm for computing M """ ) and consequently, for computing the leading
coefficients of the joint moments.

Proof of Corollary 1.7. By (69) for n, = 0 and n, = 1, and by (72) for n, = 1 and n, = 2, we
obtain, forb > -1 and t > 0, whena > 1,

N N
(a,b) j=1 (N) 1
< (L)

(L_Z _1) d E(ah)[ Z‘/ 1 (M:| (a+b+N)NE(a,b) [e_tzﬁlx(j}\l)]
t dt N t N

and when a > 3,

2
,tzl_\il 1 N
(a,b) =1 1
Evile 2 ()2

j=1

12 de N

N(a+b+N)((1+N2+(a+b)N)t—3a) ab)[ Zu(m}
t3

_ @-pr+2d E(”b)[e tLk <N>]

—3a + (2N2a + 2a(a + b)N +a — 2b)t — 2N? + 2(a + b)N)E d _q ) ~tLh 5
o i —Ey 7 |e .

The result then follows by doing the rescaling t —
of N, and and taking the limit as N — co.

~z, dividing by an appropriate power

[m]
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APPENDIX

We now turn to defining explicitly the matrices that featured in the proofs of Theorems
1.9 and 1.6. Firstly, as mentioned previously, for m # 0,2, the matrices P,(,? are identical to

the matrices Q) appearing in [9, Proposition 4.11]. As for the remaining matrices, they
are given as follows.

(_1)i+j—1

G 20
1 . . .
(a0) =77 j=i-1
ij 0 j<i-1;
=D C_
= J=L
_1\i+j jl=j=2)+1-a ... . 1.
0 (j(j+1a))71+—1 sy ifi<j<l-1;
@), {2 T iy
0 ifj<i-1.
(—1)"” 2N . . . .
) _fﬁéNEE,__j_]l_ 2+10) i<j<I-1;
(Pl )i]': - 1 j=i-1
0 1<j<i-2.
_1Y)i+j N2+(a+b)N+j(j+3)—(j+2)(I-2)+2(a+b-1) . . .
) (Np( b)N-+j(a+b+) Do) imlsjsit3
— J —-N*—(a+b)N+j(a+b+j . .
<P2 )i] - 2 j=i-2;
0 1<j<i-2.
_1)i+j _N+2 P . _n.
L (A Nl) ey 1<j<1-2;
_)i- C_ o
(PZ),']'_ j¥2 ]_1_2'
0 1<j<i-2.
i+ VPN (43) +(+)(1-2) . 1.
po (NPN(z‘ 1) ‘(('j%)(jﬂ) mleisin
— J -N2+NQj+1)—-j(j+ . .
<P2 )ij - [T j=i—-2;
0 1<j<i-2.
_1)i+j __N? . : 9.
0 ( Nz) ogy i-l<i<I-2
(MZ);']': i) j=i=2
0 1<j<i-2.
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