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ZEROS OF A RANDOM ANALYTIC FUNCTION APPROACH
PERFECT SPACING UNDER REPEATED DIFFERENTIATION

ROBIN PEMANTLE AND SNEHA SUBRAMANIAN

ABSTRACT. We consider an analytic function whose zero set forms a unit in-
tensity Poisson process on the real line. We show that repeated differentiation
causes the zero set to converge in distribution to a random translate of the
integers.

1. INTRODUCTION

Study of the relation of the zero set of a function f to the zero set of its derivative
has a rich history. The Gauss-Lucas theorem (see, e.g., [Mar49, Theorem 6.1]) says
that if f is a polynomial, then the zero set of f’ lies in the convex hull of the zero
set of f. Another property of the differentiation operator is that it is complex zero
decreasing: the number of nonreal zeros of f is at most the number of nonreal zeros
of f. This property is studied by [CC95| in the more general context of Pdlya-Schur
operators, which multiply the coefficients of a power series by a predetermined se-
quence. Much of the recent interest in such properties of the derivative and other
operators stems from proposed attacks on the Riemann Hypothesis involving be-
havior of zeros under these operators [LMT74l/Con83]. See also [Pem12] section 4] for
a survey of combinatorial reasons to study locations of zeros such as log-concavity
of coefficients [Bre89] and negative dependence properties [BBL09].

The vague statement that differentiation should even out the spacings of zeros
is generally believed, and a number of proven results bear this out. For example, a
theorem attributed to Riesz (later rediscovered by others) states that the minimum
distance between zeros of certain entire functions with only real zeros is increased by
differentiation; see [FR05, section 2| for a history of this result and its appearance
in [Sto26] and subsequent works of J. v. Sz.-Nagy and of P. Walker.

The logical extreme is that repeated differentiation should lead to zeros that
are as evenly spaced as possible. If the original function f has real zeros, then all
derivatives of f also have all real zeros. If the zeros of f have some long-run density
on the real line, then one might expect the zero set under repeated differentiation
to approach a lattice with this density. A sequence of results leading up to this was
proved in [FRO5]. The authors show that the gaps between zeros of f' 4+ af are
bounded between the infimum and supremum of gaps between consecutive zeros of
f and generalize this to a local density result that is applicable to the Riemann zeta
function. They claim a result [FR05, Theorem 2.4.1] that implies the convergence
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of spacings of zeros to a constant (their Theorem 2.4.2), but a key piece of their
proof, Proposition 5.2.1, has a hole (D. Farmer, personal communication) for which
the present authors see no easy fix.

The central object of this paper is a random analytic function f whose zeros form
a unit intensity point process. We construct such a function and prove translation
invariance in Theorem 2.1l Our main result is that as k — oo, the zero set of the
kth derivative of f approaches a random translate of the integers. Thus we provide,
for the first time, a proof of the lattice convergence result in the case of a random
zero set.

The remainder of the paper is organized as follows. In the next section we give
formal constructions and statements of the main results. We also prove preliminary
results concerning the construction, interpretation and properties of the random
function f. At the end of the section we state an estimate on the Taylor coefficients
of f, Theorem 2.7 below, and show that Theorem follows from Theorem [2.7]
without too much trouble. In section [l we begin proving Theorem 27 that is,
estimating the coefficients of f. It is suggested in [FRO5] that the Taylor series for
f might prove interesting, and indeed our approach is based on determination of
these coefficients. We evaluate these via Cauchy’s integral formula. In particular,
in Theorem 3.2 we locate a saddle point o, of z=Ff. In section we prove some
estimates on f, allowing us to localize the Cauchy integral to the saddle point and
complete the proof of Theorem 2771 We conclude with a brief discussion.

2. STATEMENTS AND PRELIMINARY RESULTS

We assume there may be readers interested in analytic function theory but with
no background in probability. We therefore include a couple of paragraphs of for-
malism regarding random functions and Poisson processes, with apologies to those
readers for whom it is redundant.

2.1. Formalities. A random object X taking values in a set S endowed with a
o-field § is a map X : (2, F) — (S,S) where (Q, F,P) is a probability space. We
will never need explicitly to name the o-field S on S, nor will we continue to say
that maps must be measurable, though all maps are assumed to be. If S is the
space of analytic functions, the map X may be thought of as a map f: Qx C — C.
The statement “f is a random analytic function” means that for any fixed w € €,
the function z — f(w, z) is an analytic function. The argument w is always dropped
from the notation; thus, e.g., one may refer to f’'(z) or f(Az), and so forth, which
are also random analytic functions.

A unit intensity Poisson process on the real lines is a random counting mea-
sure N on the measurable subsets of R such that for any disjoint collection of
sets {A1,...,A,}, of finite measure, the random variables {N(A;),...,N(A,)}
are a collection of independent Poisson random variables with respective means
|A1l,...,|An| (here |B| denotes the measure of B). The term “counting measure”
refers to a measure taking values in the nonnegative integers. There is a random
countable set E such that the measure of any set A is the cardinality of AN E. We
informally refer to the set E := {z € R: N({z}) = 1} as the “points of the Poisson
process.”

Let © henceforth denote the space of counting measures on R, equipped with
its usual o-field F, and let P denote the law of a unit intensity Poisson process.
This simplifies our notation by allowing us to construct a random analytic function
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f:QxC — C by a formula for the value of f(N, z), guaranteeing that the random
function f is determined by the locations of the points of the Poisson process N.

For N € Q and A € R, let 7\ N denote the shift of the measure N that moves
points to the right by A; in other words, A N(A) := N(A — \) where A — A denotes
the leftward shift {x — A\ : € A}. A unit intensity point process is translation
invariant. This means formally that Po7y, = P for any A. If X is a random object in
a space S admitting an action * of the group (R, +), we say that X is constructed
in a translation invariant manner from N if X (7AN) = A % X(N). This condition
is sufficient (but not necessary) for the law of X to be invariant under the (R, +)-
action. In what follows we will construct a random analytic function f which is
translation invariant up to constant multiple. Formally, for any function g let [g]
denote the set of functions {Ag : g € R}. Let (R,+) act on the set of analytic
functions by translation in the domain: A * g(z) := g(z — A). This commutes with
the projection g — [g]. Our random analytic function f will have the property that
[f] is constructed in a translation invariant manner from N.

2.2. Construction of f. Various quantities of interest will be defined as sums and
products over the set of points of the Poisson process N. The sum of g evaluated
at the points of the counting measure N is more compactly denoted [ gdN. If
J gl dN < oo, then this is an absolutely convergent sum and its meaning is clear.
Because many of these infinite sums and products are not absolutely convergent,
we introduce notation for some symmetric sums that are conditionally convergent.

Let ¢ : R — C be any function. Let Nj; denote the restriction of N to the
interval [—M, M]. Thus, [ gdNy; denotes the sum of g(z) over those points of the
process N lying in [-M, M]. Define the symmetric integral f*ng to be equal
to limps o0 f g dNp; when the limit exists. It is sometimes more intuitive to write
such an integral as a sum over the points  of N. Thus we denote

Zg(m) = /g(as) dN(z) = lim [ g(z)dNpy(x)

M—o0

when this limit exists.
Similarly for products, we define the symmetric limit by

Hg(s) = A}li)noo exp </ log g dNM> .

Note that although the logarithm is multi-valued, its integral against a counting
measure is well defined up to multiples of 27i, whence such an integral has a well
defined exponential.

Theorem 2.1. Ezxcept for a set of values of N of measure zero, the symmetric
product

(2.1) ) =1] (1 - %)

exists. The random function f defined by this product is analytic and translation
invariant. In particular,

f(NvZ_A)

(22) f(T)\Na Z) = f(N _)\) )

which implies [f(TaN,-)] = [f(N,- — A)].
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We denote the k" derivative of f by f(). The following is an immediate conse-
quence of Theorem 211

Corollary 2.2. For each k, the law of the zero set of f*)(2) is translation invari-
ant. ]

Translation invariance of f is a little awkward because it only holds up to a
constant multiple. It is more natural to work with the logarithmic derivative

h(z)::zzix.

Lemma 2.3. The random function h is meromorphic, and its poles are precisely
the points of the process N, each being a simple pole. Also h is translation invariant
and is the uniform limit on compact sets of the functions

ha(2) ::/ L dNp () .

zZ—x

Proof. Let Apr:= hpr4+1(0) — har(0). Tt is easily checked that

(1) Yoar=1 P(Anr > €) < ooy

(ii) EAp =0

(iii) >-3/_1 EA2, < oo
By Kolmogorov’s three series theorem, it follows that limps o has(0) exists almost
surely.

To improve this to almost sure uniform convergence on compact sets, define the

M tail remainder by Ths(2) := h(z) — has(2) if the symmetric integral h exists.

Equivalently,
. 1
Tr(z) = ngr(l)o/ o xd(NR — Ny)(x)

if such a limit exists. Let K be any compact set of complex numbers. We claim
that the limit exists and that

(2.3) G(M) := sup |Th(z) — Tar(0)] — 0 almost surely as M — oo.
z€K

To see this, assume without loss of generality that M > 2sup{|R{z}| : z € K}.
Then

(24)  Tar(z) = T (0) = lim ( L _ i) d(Ng — Nar) ().

R—o00 zZ—x —X
Denote Ck := sup,cx |z|. As long as z € K and |z| > M, the assumption on M
gives
1 1

Z—X —X

z

2Ck

(2.5) =

x(z —x)
This implies that the integral in ([24) is absolutely integrable with probability 1.
Thus, almost surely, Ths(z) — T (0) is defined by the convergent integral

TM(z)—TM(O):/< ! _i> d(N — Ny)(z).

zZ—x —X

Plugging in (2.3]), we see that G(M) < 2CK/x_2 d(N — Nyps)(x), which goes to

zero (by Lebesgue dominated convergence) except on the measure zero event that
[|z|72dN(z) = cc.
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This proves (Z3). The triangle inequality then yields sup, ¢ |Ta(2)] < G(M)+
|Ta(0)], both summands going to zero almost surely. By definition of Ty, this
means hy; — h uniformly on K. The rest is easy. For fixed K and M, h =
har +limp oo (hr — har). When M is sufficiently large and R > M, the functions
hr — hpyr are analytic on K. Thus h is the sum of a meromorphic function with
simple poles at the points of N in K and a uniform limit of analytic functions.
Such a limit is analytic. Because K was arbitrary, h is meromorphic with simple
poles exactly at the points of N.

The final conclusion to check is that h is translation invariant. Unraveling the
definitions gives

1

o= | e

where f*)\ is the limit as M — oo of the integral over [-A— M, —A+ M]. Translation

invariance then follows from checking that [ 13[/[_ ) 7 dN(z) and f__AA/I/I_ \ = dN(z)
both converge almost surely to zero. This follows from the large deviation bound

P(/M L iNG@) >s> — 0 (M)

M-Xx%—7
and Borel-Cantelli. O

dN (z)

Proof of Theorem 211 The antiderivative of the meromorphic function h is an
equivalence class (under addition of constants) of functions taking values in
C mod (277). Choosing the antiderivative of hps to vanish at the origin and ex-
ponentiating gives the functions fj;, whose limit as M — oo is the symmetric
product f. Analyticity follows because f is the uniform limit of analytic func-
tions. Translation invariance up to constant multiple follows from translation in-
variance of h. The choice of constant ([Z2]) follows from the definition, which forces
f(0)=1. O

Before stating our main results, we introduce a few properties of the random
analytic function f.

Proposition 2.4. f(zZ) = f(z) and |f(a + bi)| is increasing in |b|.

Proof. Invariance under conjugation is evident from the construction of f. For
a,beR,

)
log | f(a+bi)| = Zlog’l—i—azl

_ %z*:log (1+%)2+(%>21.

Each term of the sum is increasing in |b|. (]

The random function f, being almost surely an entire function, almost surely
possesses an everywhere convergent power series

flz) = Z enz".
n=0
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By construction f(0) = 1, hence ¢y = 1. The function f is the uniform limit
on compact sets of fys := exp (/ log(l — z/x) dNy (x)) The Taylor coefficients

emn of far are the elementary symmetric functions of the negative reciprocals of
the points of Ny;:
EM,k = €k ({—1/1‘ : NM(:L‘) = 1}) .

It follows that eprr — ex as M — oo for each fixed k. Thus we may conceive
of ej, as the k' elementary symmetric function of an infinite collection of values,
namely the negative reciprocals of the points of the Poisson process. The infinite
sum defining this symmetric function is not absolutely convergent but converges
conditionally in the manner described above.

We do not know a simple form for the marginal distribution of e except in the
case k = 1. To see the distribution of e;, observe that the negative reciprocals
of the points of a unit intensity Poisson process are a point process with intensity
dr/xz%. Summing symmetrically in the original points is the same as summing the
negative reciprocals, excluding those in [—¢, €], and letting ¢ — 0. By a well known
construction of the stable laws (see, e.g., [Durl0l section 3.7]), this immediately
implies:

Proposition 2.5. The law of e1 is a symmetric Cauchy distribution.

While we have not before seen a systematic study of symmetric functions of
points of an infinite Poisson process, symmetric functions of IID collections of vari-
ables have been studied before. These were first well understood in Rademacher
variables (plus or minus one with probability 1/2 each). It was shown in [MS82
Theorem 1] that the marginal of ey, suitably normalized, is the value of the k"
Hermite polynomial on a standard normal random input. This was extended to
other distributions, the most general result we know of being the one in [Maj99].

2.3. Main result and reduction to coefficient analysis. The random analytic
function f is the object of study for the remainder of the paper. Our main result
is as follows, the proof of which occupies most of the remainder of the paper.

Theorem 2.6 (Main result). As k — oo, the zero set of f*) converges in distri-
bution to a uniform random translate of the integers.

We prove the main result via an analysis of the Taylor coefficients of f, reducing
Theorem to the following result.

Theorem 2.7 (Behavior of coefficients of the derivatives). Let ax . := [2"]f*)(z2).
There are random quantities { A }r>1 and {0k }r>1 such that

‘s

(2.6) agr = Ap [cos (6‘k — %) + Ok(l)] . l' in probability,
7!
- ‘ak r . o
2.7 M"™—— < oo with probability 1 — o(1),
CURDOLE - probabilty 1~ o(1)

for any M > 0. The use of the term “in probability” in the first statement means
that for every e > 0 the quantity

7! T
P < erkak’T — cos (Ok - 7)’ > €>

goes to zero for fized r as k — oo.
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A surprising consequence of this result is that the signs of the coefficients {ey}
are periodic with period 4. In particular, e; and ex4o have opposite signs with
probability approaching 1 as k — oo. It is interesting to compare this with simpler
models, such as the Rademacher model in [MS82] in which a polynomial g has n
zeros, each of them at 41, with signs chosen by independent fair coin flips. The
number of positive roots will be some number b = n/2 + O(y/n). Once n and b are
determined, the polynomial g is equal to (z—1)?(z+1)"°. The coefficients of g are
the elementary symmetric functions of b ones and n — b negative ones. The signs
of these coefficients have 4-periodicity as well ([MS82, Remark 4]). An analogue
of Theorem 2.7 in the case of IID variables with a reasonably general common
distribution appears in (see also for extensions). The proofs, in
that case as well as in the present paper, are via analytic combinatorics. We know
of no elementary argument for the sign reversal between e and eg.yo.

Proof of Theorem from Theorem 271l We assume the conclusion of Theorem
2.7 holds and establish Theorem [2.6] in the following steps. Let 6 and Ay be as in
the conclusion of Theorem 271

Step 1 (Convergence of the iterated derivatives on compact sets). Let ¢ (z) :=
cos(mx — 0y). Fix any M > 0. Then

(k)
(2.8) sup )
ce[-M,M] | Ak

— g(x)

— 0 in probability as k£ — oo

To prove this, use the identity cos(fy — rm/2) = (—1)7 cos(x) when r = 25 and
(—1)7 sin(fy) when r = 2j + 1 to write

Yr(x) = cos(by) cos(mx) + sin(fy) sin(mx)
202 33
= cos(fk) {1 T 4. } + sin(6y,) {7@ -

'

_ Zcos(k__)%gf.

This last series is uniformly convergent on [—M, M]. Therefore, given ¢ > 0 we
may choose L large enough so that

g

2. .
(2.9) sup 3

z€[—M,M]

Zcos (Hk — —) %:1:7" <

By (27), we may choose L larger 1f necessary in order to ensure that

Z’“”

r=L+1

(2.10)

for all € [~ M, M]. Fix such an L and use the power series for f*) to write

F®) (@) (N s
(2.11) 7 — p(z) = <T_OA—'€$ - Z .

r=L+1

IThis step is analogous to [FR05, Theorem 2.4.1], the correctness of which is unknown to us
at this time.
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Putting (Z9) together with (2.6]) shows that the first term on the right-hand side
of ([ZII)) is at most £/3 + Zf:o & where &, is the term of (Z6]) that is o (1) in

probability. By (Z.6]) we may choose k large enough so that /3 + ZTL:O & < 2e/3
with probability at least 1 — &/2. Thus, we obtain

(k)
sup ‘f (=) —Y(z)| <e

cel-mMm) | Ak
with probability at least 1 — e, establishing (2.8]).
Step 2 (The k + 1°¢ derivative as well). Let nx(z) := —wsin(rz — 6;). Fix any
M > 0. Then

(k+1) )
(2.12) sup ’— — nk(x)| — 0 in probability as k — oo

ze[—M,M)] Ag

The argument is the same as in Step 1, except that we use the power series
fED (@) = 5% rag,a" ! in place of fF)(z) = S0 ap.a” and mi(z) =

Yoo cos(B — r7r/2)(r’1—rl)!xr_1.

Step 3 (Convergence of the zero set to some lattice). On any interval [—M, M], the
zero set of f (k) converges to the zero set of ¥y in probability. More precisely, for
each € > 0, if k is large enough, then except on a set of probability at most e, for
each zero of f(*) in [—M + 2, M — 2¢| there is a unique zero of 1}, within distance
2e and for each zero of ¢y, in [—M +2e, M — 2¢] there is a unique zero of ) within
distance 2e¢.

_ This follows from Steps 1 and 2 along with the following fact applied to 1 = 1y,
Y =f® [ =[-M,M]and c=1/2. O

Lemma 2.8. Let ¢ be any function of class C* on an interval I := [a,b]. Suppose
that the quantity min{ | ¥ (z)|, |¢'(x)|} is never less than some ¢ > 0 when x € I.
For any € > 0, let I¢ denote [a+¢,b—¢]. Let € < c? be positive, and suppose that
a C' function 1 satisfies |t — | < & and | —¢'| < ¢/2 on I. Then the zeros of
P and 1Z on I are in correspondence as follows.

(i) For every x € I°/¢ with 1 (x) = 0 there is an & € I such that (&) = 0 and
|2 — x| < e/c. This T is the unique zero of ¢ in the connected component
of {|¥| < ¢} containing x.

(ii) For every & € I¢/¢ with (&) = 0 there is an x € I with ¥(z) = 0. This x
is the unique zero of v in the connected component of {|1| < ¢} containing
z.

Proof. For (i), pick any = € I°/¢ with ¢(z) = 0. Assume without loss of generality
that ¢/(x) > 0 (the argument when ¢’(z) < 0 is completely analogous). On the
connected component of [¢)| < ¢ one has ¢’ > ¢. Consequently, moving to the right
from x by at most /c finds a value x5 such that ¢)(x2) > €; moving to the left from
x by at most £/c finds a value x2 such that (x2) < —¢, and ¢’ will be at least ¢ on
[21, 22]. We have [ — 9| < e, whence (1) < 0 < (22), and by the Intermediate
Value Theorem ¢ has a zero & on [x1,z2]). To see uniqueness, note that if there
were two such zeros, then there would be a zero of ¥/, contradicting \1/~J’ — 1[1\ <c/2
and |[¢/| > c.
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SPACING OF ZEROS UNDER DIFFERENTIATION 8751

To prove (i) pick Z € I°/¢ with ¢(Z) = 0. Then [¢(Z)] < & < ¢ whence
|/ (%)] > c¢. Moving in the direction of decrease of [¢(Z)|, [¢)'| remains at least
¢, so we must hit zero within a distance of £/c. Uniqueness follows again because
another such zero would imply a critical point of ¢ in a region where || <c. O

Step 4 (Uniformity of the random translation). Because convergence in distribution
is a weak convergence notion, it is equivalent to convergence on every [—M, M]. We
have therefore proved that the zero set of f(*) converges in distribution to a random
translate of the integers. On the other hand, Corollary showed that the zero set
of f(¥) is translation invariant for all k. This implies convergence of the zero set of
f*) to a uniform random translation of Z and completes the proof of Theorem
from Theorem 271 |

3. ESTIMATING COEFFICIENTS

3.1. Overview. The coefficients e, := [2¥]f(2) will be estimated via the Cauchy
integral formula
1 dz

3.1 =— [ z7Ff(e)=.

(31) or =g [ RS
Denote the logarithm of the integrand by ¢ (2) := log f(z) — klog z. Saddle point
integration theory requires the identification of a saddle point o and a contour of
integration I', in this case the circle through oj centered at the origin, with the
following properties.

(7) oy is a critical point of ¢, that is, ¢'(o%) = 0.
(#4) The contribution to the integral from an arc of I" of length of order ¢ (o)

centered at oy, is asymptotically equal to e®(@¥) /27 /" (o).
(#i1) The contribution to the integral from the complement of this arc is negligible.

—1/2

In this case we have a real function f with two complex conjugate saddle points oy
and 7. Accordingly, there will be two conjugate arcs contributing two conjugate
values to the integral while the complement of these two arcs contributes negligibly.
One therefore modifies (4)—(#44) to:

(i') or and 7% are critical points of ¢, on the circle T', centered at the origin, of
radius |o].

(ii') The contribution to the integral from arcs of T' of length of order ¢” (o) ~/?
centered at o and @y, is asymptotically equal to e?(“¥) /27 /¢ (04) and the
conjugate of this.

(#i7") The contribution to the integral from the complement of the two conjugate
arcs is negligible compared to the contribution from either arc.

Note that (ii") leaves open the possibility that the two contributions approximately
cancel, leaving the supposedly negligible term dominant.

3.2. Locating the dominant saddle point. The logarithm of the integrand
in (3)), also known as the phase function, is well defined up to multiples of 27i.
We denote it by

o1 (2) := —klog z + Zlog (1 - 2) )

When k£ = 0 we denote >, log(1 — z/z) simply by ¢(z).
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8752 ROBIN PEMANTLE AND SNEHA SUBRAMANIAN

Proposition 3.1. For each k,r, the rt" derivative ng,(:) of the phase function ¢y is
the meromorphic function defined by the almost surely convergent sum

k 1
ST

(3.2) )= (-1t - 1)

Thus in particular,

k 1

! [ ——
or(z) = z+§*:z—3:'
Proof. When r = 1, convergence of ([3.2)) and the fact that this is the derivative of ¢
is just Lemma[23 and the subsequent proof of Theorem [ZTlin which f is constructed
from h. For r > 2, with probability 1 the sum is absolutely convergent. O

The main work of this subsection is to prove the following result, locating the
dominant saddle point for the Cauchy integral.

Theorem 3.2 (Location of saddle). Let Ep be the event that ¢y has a unique
zero, call it o, in the ball of radius Mk'/? about ik/mw. Then P(Eyy) — 1 as
M,k — oo with k > 4n2M?.

This is proved in several steps. We first show that ¢ (ik/7) is roughly zero, then
use estimates on the derivatives of ¢ and Rouché’s Theorem to bound how far the
zero of ¢}, can be from ik /7.

The function ¢}, may be better understood if one applies the natural scale change
z = ky. Under this change of variables,

Sy 1 1/k

Denote the second of the two terms by

hi(y) = Z ” i/:f/k :

1
AN (z) when N®) denotes the rescaled
y—x
measure defined by N*)(A4) = k~'N(kA). The points of the process N*¥) are k
times as dense and 1/k times the mass of the points of N. Almost surely as k — oo
the measure N *) converges to Lebesgue measure. In light of this it is not surprising

We may rewrite this as h(Y) = /

1
that hg(y) is found near / —— dy. We begin by rigorously confirming this, the
2=y

integral being equal to —wsgn ${z} away from the real axis.

Lemma 3.3. If z is not real, then

1 1
E/idN(x) — lim ]E/idNM(x),
* ‘Z_‘T|m

|z — ™ M =00

form > 2, and
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Proof. The first equality holds trivially by the Monotone Convergence Theorem.

Next, write Rps as the number of points of the process N within [—M, M], and
L = 2%(z). Then, for m = 2,

1
e [ oot = E 2 SR K7

SGE T

Therefore, as $(z) # 0, E [, ﬁdN(a:) < 00, and moreover, E [, ﬁd]v(x) <
00, Vm > 2. Thus, by the Dominated Convergence Theorem,

1 . 1
= N = i B [ gt

holds for m > 2. We shall now show the above to hold true for m = 1.

Note that
1

[ v |2 [ L pavne 5 —

‘ [o—a] et G- X))

The first term in the above equation converges to E [, ﬁdN(a:) as M — oco. As
for the second part,

D O SIcEr e [RMRM‘l E(ﬁﬂ

k| XL Xk <M

random variables. So,

2
/Afm_u )
o222 s (=509
.

v (2]

— —7%, as M — .

where Uy and Uy are i.i.d. Uniform(—M,

M)
E > L =
(z—X,)E-Xpn)

JFk:| X, Xk <M

Thus the quantities {]E U S
let us call it B(z). Then, given € > 0,

2
L dNM(x)’ ] M > O} have a uniform upper bound;

zZ—x

E H/idNM(x >K] < % ‘/ﬁdNM(x) 2]
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€

for K > 2% Thus, if z is not real, {IE [f ﬁdNM(az)] M > O} is a uniformly
integrable collection and, hence, converges in L. ]

Proposition 3.4. If z is not real, then

(3.3) E { / . ! : dN(J;)] — wir

with the negative sign if z is in the upper half plane and the positive sign if z is in
the lower half plane. If z is not real and m > 2, then

(3.4) E [ / 1 dN(a:)] ~0.

(z —a)™

Proof. If Ry denotes the number of Poisson points in [—M, M], then conditioning
on Rz, the poisson points X; that are contained in [—M, M| are identically and
independently distributed as Uniform[—M, M]. Then,

E{/%dNM(J;) RM} :RM-IE(ﬁ)

where U ~ Uniform[—M, M]. Writing z = e, we get

1 Ror 1
E ——dN Ry| =7+
{/ z—x m () M] 2M )y TeosO +irsing —

M — z
M+ z
i —M — rcosf
+ Warctan (7>}

rsin 6

-1
= RM |:— log

M —z
M + z
—M—rcos@)

rsin @

zZ—X

:>]E[/ ! dNM(a:)]:—log

‘ . (M—rcos@)
—tarctan | —————

7 sin 6
+ 7 arctan <
since Rps ~ Poisson(2M). Taking M — oo, by Lemma we get

E [/ Zide(x)] = —mi,

for z in the upper half plane, and

o[ [ L i) =

for z in the lower half plane, where the interchange of limits and expectation is by
Lemma [3.3]
Now fix m > 2 and z ¢ R:

[ o]

[
&
S
!
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Thus, using Lemma 3.3]

. Mﬁdm) = {<z—A14>m1 T +1z>m1} =0

The next proposition and its corollaries help us to control how much the functions
¢ and hy can vary. These will be used first in Lemma [B.10, bounding hy over a
ball, then in section [£1] to estimate Taylor series involving ®;. We begin with a
general result on the variance of a Poisson integral.

Proposition 3.5. Let ¢ : R — C be any bounded function with [ | (z)|* dz < co.
Let Z denote the compensated Poisson integral of 1, namely

:=A}£nw[/¢ i) - [ v ]

Then Z is well defined and has finite variance given by
BIZP = [ () d.

Proof. This is a standard result, but the proof is short so we supply it. Let

ZM—/w ) dNys( /w

and let Ay := Zpy — Zpr—1 denote the increments. We apply Kolmogorov’s
Three Series Theorem to the independent sum Eoﬁzl Ay, just as in the proof

of Lemma 231 Hypothesis (i) is satisfied because f]\]}/Hl || goes to zero. Hy-
pothesis (ii) is satisfied because EAps = 0 for all M. To see that hypothesis (iii)
is satisfied, observe that E[Ay|?> = [[¢(2)[*1a—1<|z)<m dz, the summability of
which is equivalent to our assumption that ¢ € L?. We conclude that the limit
exists almost surely. By monotone convergence as M — oo, Var (Z) = [ |¢[?. O

Define
W.(z) := /(z —x) "dN(z).

If @ > 1 and A is real, the integral [ |z — 2|~ dz is invariant under z — z + X and
scales by A!'~® under z — Az. Plugging in ¥(x) = (2 — x)~" therefore yields the
following immediate corollary.

Corollary 3.6. Let z have nonzero itmaginary part and let r > 2 be an integer.
Then W,.(z) is well defined and there is a positive constant 7, such that

Tr
EW,(2)]? = ———.
| (Z)l |g{z}|2r71
In the case of r =1 we obtain the explicit constant ~; = 1:

E|Wy(z) F mi|* = SO
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To see this, compute
1 1
RN} =Rn - — ——dx

1
EL/v—xP“““@ ON Jyefonm =) G—2)

Ry 1 !
P — d.’L‘ - — d:E
2N(Z2—2) | Joe-nN) 2 — w€[-N,N] £~

e e

Rq}
Thus, taking expectations and by Lemma [3.3]

[t (] [ v <[] v}

Proposition 3.4 shows the difference of expectations on the right-hand side to be
—2¢7, yielding v = .

RN} _E [/%dNM(x)

Corollary 3.7. Fory with nonzero imaginary part and r > 1, W,.(ky) has variance
ER{W — W12 + W — W} = k= Y25,(y). It follows (with &, denoting the
Kronecker delta) that

T . — -1 " —
(3.5) ?&w=ﬂwu+w—wHTC?>+O@”T)
in probability as k — oo.

Proof. Let N®*) denote a Poisson law of intensity k, rescaled by k~!. In other
words, N *) is the average of k independent Poisson laws of unit intensity. Under the
change of variables u = 2/k, the Poisson law dN(z) becomes kdN *)(u). Therefore,

W) = [ e NG

o [ gy,
" /*(y—U)TdN )

k
T % S W
=1

where {W,Ll], ce T[k]} are k independent copies of W,.(y). Because W,.(y) has
mean —ind; , and variance 7, (y), the variance of the average is k~'/2v,(y). The
remaining conclusion follows from the expression (3.2)) for ¢§:) and the fact that a
random variable with mean zero and variance V' is O(V'/?) in probability. (]

3.3. Uniformizing the estimates. At some juncture, our pointwise estimates
need to be strengthened to uniform estimates. The following result is a foundation
for this part of the program.

Lemma 3.8. Fiz a compact set K in the upper half plane and an integer r > 1.
There is a constant C' such that for all integers k > 1,

E sup ’hg)(z) <Ck1/2,

zeEK
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Proof. Let F*) denote the CDF for the random compensated measure N*) — dz
on R*; thus F(z) = N®[0,2] — 2 when x > 0 and F(z) = x — N®[z,0] when
x < 0. We have

h" /cz—x)”dzv /cz—x)”dw)()
because [ (z —x)~""'dx = 0. This leads to

E sup h,(:) (z)‘

zeK
Mo (k) ( (k)
- 4F E .
[ etrrw| | [ Lt

The two terms are handled the same way. Integrating by parts,

M
/ (z—2)"dF ™ (z) = (z — 2) "N[0, M] — / —r(z—2) " F®(2) da.
0
This implies that

E sup h,(:)(z)‘
zEK

< lim Esup
M—oco ek

IN

M
E|F® (M)|sup |z — 2| ™" / sup r|z — x| " HF® (2)| | da
zeK 0 z€eK

lim
M—o0

< Cg lim (M—T+1/2+k—1/2).

M —o0

Sending M to infinity gives the conclusion of the lemma. ]
Corollary 3.9. The following hold:
(1) sup |h§:)(z)| = O(k~Y2) in probability.
zeK
(ii) hg and its derivatives are Lipschitz on K with Lipschitz constant O(k~'/?)
in probability.
(iii) Forr > 2, the O(k~'/2) term in the expression [B3) for ¢,(:)(k:y) is uniform
as y varies over compact sets of the upper half plane.

Proof. Conclusion (i) is Markov’s inequality. Conclusion (ii) follows because any
upper bound on a function |¢’| is a Lipschitz constant for g. Conclusion (#i7) follows
from the relation between h; and ¢y. O

Lemma 3.10. For any c > 0,
P [SUP {|hk(y) tinl : Jy— 2| < Mk1/2} > chl/ﬂ -0
7r

as M — oo uniformly in k > 4w M?2.

Proof. Fix ¢,e > 0. Choose L > 0 such that the probability of the event G is at
most €/2, where G is the event that the Lipschitz constant for some hy, on the ball
B(im,1/(27)) is greater than L. Let B be the ball of radius Mk~'/? about i/x.
The assumption k > 472 M? guarantees that B is a subset of the ball B(im, 1/(27))
over which the Lipschitz constant was computed. Let y be any point in B. The
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ball of radius p := cMk~1/2¢/(2L) about y intersects B in a set whose area is at
least p?v/3/2, the latter being the area of two equilateral triangles of side p. If
\hi(y) +i/m| > eMk='/? and G does not occur, then |hy(u)+i/x| > (1/2)eME=1/?
on the ball of radius p centered at y.

Now we compute in two ways the expected measure E|S| of the set S of points
u € B such that |hg(u) + iw| > p. Firstly, by what we have just argued,

V3 € € 3c2e2 M2

. E|S| > X2 (__):( __) oce” M7

(3.6) 1512 5p" (@~ 5 Q=3 )V 1z %
where ) is the probability that there exists a y € B such that |hx(y) + i/7| >
eMFE~1/2. Secondly, by Proposition B4 and the computation of 71, for each u € B,
Ehy(u) + i/m = 0 and E|hy(u)|? = 7/k, leading to E|hy(u) +i/m| < \/27/k and

hence
P (

IN

hk(u) + ; =

27 [k
cMk=1/2¢/(2L)

3272

By Fubini’s theorem,

2 M=

7]'%2 327TL2 1/2 )
k c

(3.7) E|S|<|B|supP <
ueB

1
s

By (u) + } > ch—1/2> <

Putting together the inequalities (B:6) and (B7) gives

51273 L4
v/ el Vst V2
3cde?

Once M is sufficiently large so that the radical is at most £/2 implies that @ < e.
Because € > 0 was arbitrary, we have shown that ) — 0 as M — oo uniformly in
k, as desired. ([l

Q_

IN

€
2

Proof of Theorem 3.2l Using Lemma 310 for ¢ < 1, we know that
P {sup{hk(y) +im| : Jy — 1| < Mk1/2} < ch:l/Q] — 1, as k — oo.
T
Writing

An e = {w t sup {Ihk(y) +inl : Jy— ~| < Mk‘l/z} < ch;—l/?} ,
i

This is a free offprint provided to the author by the publisher. Copyright restrictions may apply.



SPACING OF ZEROS UNDER DIFFERENTIATION 8759

for all w € Aprp and all y such that |y — %| = MEk~Y2, we get

o (y)(w) (—m - ;)\ = b)) + in]
< cMk™Y/?
7
= cly— ;
‘ i
< Yy — ;

for k sufficiently large. Thus, by Rouche’s theorem, ¢4 (y)(w) and y — £ have the
same number of zeros inside the disc centered at /7 of radius M k=12 ie. exactly
one. This implies that P(Eps k) — 1 as M,k — oo with k > 472 M?2. O

4. THE CAUCHY INTEGRAL

4.1. Dominant arc: saddle point estimate. We sum up those facts from the
foregoing subsection that we will use to estimate the Cauchy integral in the domi-
nant arc near oy.

Lemma 4.1. The following hold:
(1) ¢'(ox) = 0.
(i1) 02" (o%) = k + O(kY?) in probability as k — oco.
(iii) If K is the set {z : |z—o%| < k/2, then sup k2 (2) = O(k) in probability.
z€K

Proof. The first is just the definition of o). For the second, using Corollary for
r =2 and y = =, the estimate (3.3 is uniform, hence

¢"(or) = ¢” (%) +0 (k*3/2) = _Tﬁz +0 (k*3/2>

in probability. Multiplying by o7 ~ —k?/m? gives (ii). The argument for part (iii)
is analogous to the argument for part (ii). O

Definition 4.2 (Arcs, fixed value of §). For the remainder of the paper, fix a
number § € (1/3,1/2). Parametrize the circle I through o) in several pieces, all
oriented counterclockwise, as follows (see Figure[ll). Define I'; to be the arc {z : z =
ore, —k=% <t < k~°}. Define T} to be the arc {z : z = Gpe®, —k™° <t < k™°%},
so that the arc is conjugate to I'; but the orientation remains counterclockwise.
Define I's to be the part of I' in the second quadrant that is not part of I'y, define
I's to be the part of I' in the first quadrant not in I'y, and define T', and T'; to be
the respective conjugates. Define the phase function along I" by

gk(t) = ¢k(0k€it) .

Theorem 4.3 (Contribution from I'1). For any integer r > 0,

()
r, Zk+7‘+1

Y2 f(op)o T

— V2

in probability as k — oo.
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FIGURE 1. Parametrization of the circular contour I'

Proof. For fixed k, Taylor’s expansion of gi(t) gives us

_ / 2 @02 (g (3
9:(t) = 9(0) + t9(0) + 397 (0) + T (Re (1) + 3997 (12))
where t; and 9 are points that lie between 0 and t.

By Lemma [41], ¢;.(0) = 0 and
RO =k+0 (kl/Z)
in probability. Thus,
kt?
sup Vk [exp( (2)(0)> exp <——>} — 0.
t|<k—5 2
In addition,

r

0——1‘—>0,

sup
zely
while Lemma 1] also gives us
@)
sup —g, ' (t) — 0.
[t|<k—s 6
Thus,
z
I{JETJ)rld
r, #
- @)+ L (@) () :
= z/ Ok exp 9x(0) —|— ) g (0) + 8 (éﬁgk (t1) + z\sgk’N(tg)) —irt| dt,
—k—

whence, as k — oo,

ket
\/Ew—zx/_/ exp( )dt—>0.

oy exp(gx (0
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Changing variables to t = u/ V'k shows that when § < 1 /2, the integral is asymptotic
to \/27/k. Plugging in gx(0) = f(o1)o; * completes the proof. O

4.2. Negligible arcs and remainder of proof of Theorem 2.7 We now show
that the Cauchy integral receives negligible contributions from I',T'5,T's and T%.
By conjugate symmetry we need only check I's and I's; the arguments are identical
so we present only the one for I's.

Let R := |og| and let 8 denote the polar argument of oy, that is, § := arg(oy) —
7/2, so that o = iRe’?. By Theorem 3.2, 8 = O(k~'/?) in probability. We define
an exceptional event Gy, of probability going to zero as follows:

Let G}, be the event that either R ¢ [k/(27),2k/x] or B > k~/2.

If 2 = iRe" is a point of I'y with polar argument 6, then @ is at least k~% — ||, hence
is at least (1/2)k~° on G¢. Note that the notation suppresses the dependence of R
and 3 on k, which does not affect the proof of the in-probability result in Lemma .4l

Lemma 4.4.

()
I, Zk+r+1

—0
K2 fon)o

(4.1)

in probability as k — oo.

Proof. Let z = iRe? € T'y. Our purpose is to show that |f(z)z~*| is much smaller
than |f(ox)o;, ®|. On I'y we are worried only about the magnitude, not the argu-

ment, so we may ignore the z=% and =" terms, working with ¢ rather than with
¢r. This simplifies (33)) to

(4.2) ¢ (2) = —ir + O (kfl/Q) ,

the estimate being uniform on the part of I'y with polar argument less than 7/2 —¢
by part (iii) of Corollary Let Hj be the exceptional event where the constant
in the uniform O(k~'/2) term is greater than k'/279/100, the probability of Hj,
going to zero according to the corollary.

Integrating the derivative of R{¢(2)} along I" then gives

(4.3) log }%} =7 (3{z} = S{or})+ O (k_1/2|z — ok|> :

The first of the two terms is mR(cos(#) — cos(8)), which is bounded from above by
—(R/2)(6% — 8?), which is at most —(R/4)6? on G§. The second term is at most

k1/276
~——— k%2R0
100 (20)
on G§ N Hy, provided that § < 7/2 — e. Combining yields
£(2) R, k9 o kO R6?
1 <924 " _(9rg) < —RO((Z - ) < L
| Tioy| S 20 T BRY = R 5 ) S 73

on I's as long as the polar argument of z is at most 7/2 — e. Decompose I'y =
I's1 +T'2 2 according to whether 6 is less than or greater than 7/2 —e. On GY, we
know that 6 > (1/2)k~° and R > k/(2), hence on I'y 1,

) | K

flog)| = 64m

log
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Using df = dz/z we bound the desired integral from above by

(2)

VAR P R IO NP7
k_l/zf(ok)agkfr - r, | f(ok)
On GY, N Hg, the contribution from I'y ; is at most
k1726
(4.4) VE|Dy| exp |- .
647

Finally, to bound the contribution from I'; 2, use Proposition 2.4 to deduce that
If(2)] < |f(Z")] where R{z'} = R{z} and {7’} = k/(47). Integrating (E2)) on
the line segment between oy, and z’ now gives (A3) again, and on G{ N Hf the
right-hand side is at most —(k/4) + k~%k < —k/8 once k > 8. This shows the
contribution from Ty 5 to be at most e Re™*/%. Adding this to (@) and noting that
P(G.U Hy) — 0 prove the lemma. O

Theorem 4.5. For fixed r as k — oo,

%M:n%awmmﬁ”mw %ﬁ

in probability as k — oo.

Proof. By Cauchy’s integral theorem,

1 e
€k+r:%/rf(z)z Freldz

By Theorem .3 and the fact that the contributions from I'y and I'} are conjugate,
their sum is twice the real part of a quantity asymptotic to

1

4.5 op)or KT
By Lemma [£4] the contributions from the remaining four arcs are negligible com-
pared to [@H]). The theorem follows. O

Proof of Theorem [Z77. By the definition of a ,, using Theorem 5] to evaluate ey,

(k47r)!
€htr —
r!

Ak r

7)!
— 9kl (’“Z! ) %%{(Hou))a;k-fﬂak) ﬁ}

For fixed r as k — oo asymptotically (k + r)!/k! ~ k". Setting

A = kl/ % |0;kf(ak)| and 0y, = arg{o, " f(on)}

simplifies this to

s

A (cos (0, — rarg(o1)]

o
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Because in probability arg(oy) = m/2 4 o(1) while |ok| ~ k/m, this simplifies finally

to
‘s

agr = Ag [cos (Gk — Tg) + 0(1)} . W—' in probability,
7!
proving the first part of the theorem.

Next, from the proof of Theorem 3] it is clear that
/; 2 dz
- Z’t TN oxplant®) - a0l
flow) r
o_k+7' 1
k

is bounded above in probability, and this bound is independent of r. Also the
convergence in the proof of Lemma [£4]is independent of r. Therefore,

agr| 0 (k+r)! 1
A | k' orlok|m )
Since, for any M > 0,
o0 ' r
k” T M o k> Mn,
= NG

with the convergence being uniform over k € [T, 00), with T > M, we have our
result. ([l
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