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Abstract

A system of non-intersecting squared Bessel processes is considered which all
start from one point and they all return to another point. Under the scaling of the
starting and ending points when the macroscopic boundary of the paths touches
the hard edge, a limiting critical process is described in the neighbourhood of the
touching point which we call the hard edge tacnode process. We derive its corre-
lation kernel in an explicit new form which involves Airy type functions and oper-
ators that act on the direct sum of L?(R,) and a finite dimensional space. As the
starting points of the squared Bessel paths are set to 0, a cusp in the boundary
appears. The limiting process is described near the cusp and it is called the hard
edge Pearcey process. We compute its multi-time correlation kernel which extends
the existing formulas for the single-time kernel. Our pre-asymptotic correlation
kernel involves the ratio of two Toeplitz determinants which are rewritten using a
Borodin—Okounkov type formula.

1 Introduction

In recent years, the investigations of non-intersecting Brownian motion and random walk
paths focused on the description of a critical process called the tacnode process. This
process appears when two groups of trajectories are asymptotically supported in two
ellipses in the time-space plane such that the ellipses touch each other creating a tacnode
(self-touching point) of the macroscopic boundary. The aim is to describe the behaviour
of the paths near the touching point.

A series of recent papers by different groups of authors studied the tacnode process in
parallel using various methods. The first result in this direction is due to Adler, Ferrari and
van Moerbeke: in [2], a model of non-intersecting random walk paths is considered such
that the paths form a symmetric tacnode. In [11], Delvaux, Kuijlaars and Zhang studied
the non-symmetric case of non-intersecting Brownian trajectories and they expressed the
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Figure 1: Simulation picture in the time-space plane of n = 30 non-intersecting squared
Bessel paths with the tacnode (left-hand side) and the Pearcey (right-hand side) scaling of
the starting and endpoints. The horizontal axis in both cases denotes the time ¢, running
from time ¢ = 0 (starting time) to time ¢ = 1 (ending time). The paths are conditioned to
be non-intersecting throughout the time interval ¢ € (0, 1), and they have a fixed starting
position a and ending position b at times ¢ = 0 and t = 1 respectively. In the left hand
picture, a,b > 0 are fine-tuned so that the limiting hull of the paths touches the x = 0
line (horizontal axis) at a critical point, the hard edge tacnode. In the right hand picture,
we have a = 0 and the limiting hull of the paths forms a cusp with the horizontal axis; in
the neighborhood of the cusp point, the hard edge Pearcey process is observed.

critical correlation kernel in terms of the solution of a 4 x 4 Riemann—Hilbert problem.
A different approach to the Brownian case is due to Johansson who gave a formula for
the tacnode kernel in terms of the resolvent of the Airy kernel in [14] in the symmetric
case. The latter approach was extended by Ferrari and Vet6 in [13] to the general non-
symmetric case. The tacnode process was also obtained in the tiling problem of the double
Aztec diamond by Adler, Johansson and van Moerbeke in [3].

It was not a priori clear that the various formulas for the tacnode kernel give rise to
the same limit process, since the results in [2], [14] and [13] contain Airy resolvent type
formulas whereas the kernel in [11] is expressed with the solution of a Riemann—Hilbert
problem. It was shown in [3] that the formulation of [2] and [14] are equivalent. A more
recent result [J] gives the equivalence of the Riemann—Hilbert formulas in [I1] and the
Airy resolvent formulas in [14] and [13].

Apart from systems of non-intersecting Brownian motions and random walk paths, the
study of non-intersecting squared Bessel paths is also natural due to their representation
as eigenvalues of the Laguerre process, see [16]. This process is a positive definite matrix
valued Brownian bridges. Since the transition kernel of the squared Bessel paths can be
given explicitly via modified Bessel functions, see (1.1), a Karlin—-McGregor type formula
like (1.3) can be applied. Non-intersecting squared Bessel paths were also studied by
Katori and Tanemura in [15], but the first description of the hard edge tacnode process is
due to Delvaux [10]. The formation of the tacnode in this case is slightly different: instead
of two touching groups of trajectories in the time-space plane, only one group of paths is
considered and its boundary macroscopically touches the hard edge, i.e. the x = 0 line.
This configuration is referred to as the hard edge tacnode and the critical process in the
neighbourhood of the touching point is called the hard edge tacnode process. In [10], the
correlation kernel of the hard edge tacnode process is expressed in terms of the solution
of a 4 x 4 Riemann—Hilbert problem which is different from the one that appears in the
case of the Brownian trajectories. See the left-hand side of Figure 1 for non-intersecting



squared Bessel paths with the tacnode scaling of the starting and endpoints. For further
figures, see also [9].

In Theorem 2.9 which is the main result of the present paper we provide an explicit
Airy type formula for the multi-time correlation kernel of the hard edge tacnode process,
under the assumption that the parameter a of the Bessel process is a (non-negative)
integer. The kernel is expressed as a double complex integral, see (2.34). The formula is
completely new in the literature. It is reminiscent to the usual tacnode kernel, but the
Airy resolvent operator on L?(R,) is replaced by an operator which acts on the direct
sum space of L?*(R,) and a finite dimensional space.

A different phenomenon appears when the starting points of the non-intersecting
squared Bessel paths are taken to be 0 and the endpoints are scaled linearly with the
number of paths. In this case, there is a critical time such that for any earlier time the
lowest path stays close to 0 whereas for any later time the distance of the lowest path
from 0 is macroscopic. After rescaling around the critical time, one obtains the hard
edge Pearcey process, see the right-hand side of Figure 1. The single time hard edge
Pearcey kernel was already described by Desrosiers and Forrester [12] and later in a dif-
ferent formulation by Kuijlaars, Martinez-Finkelshtein and Wielonsky [17]. We give the
multi-time correlation kernel of the hard edge Pearcey process in different formulations in
Theorems 2.20 and 2.22 which also shows the equivalence of the formulas in [12] and [17].
In Corollary 2.25, we obtain the kernel by Borodin and Kuan [7] in the special case of
one-dimensional squared Bessel paths, i.e. of absolute values of one-dimensional Brownian
motions.

The main steps how the convergence of the kernel of n non-intersecting squared Bessel
paths to that of the hard edge tacnode is proved are the following. First we write the
kernel as a double complex contour integral using the representation of the modified Bessel
function. The integrand can be transformed into the ratio of two Toeplitz determinants
of sizes n — 1 and n respectively. The Toeplitz determinants have symbols with non-zero
winding numbers around 0, hence we apply a generalized Borodin—Okounkov formula due
to Bottcher and Widom in [8] to obtain Theorem 2.1 if the parameter « of the squared
Bessel paths is a (non-negative) integer. Then we obtain the ratio of two Fredholm type
determinants where the two operators are rank one perturbations of each other. This
yields a resolvent type formula in Theorem 2.6 which is suitable for asymptotic analysis.
The functions that appear in the finite n kernel can be rewritten in terms of Bessel
functions, hence the asymptotic analysis relies on the convergence of Bessel functions
which is proved separately in the appendix.

Now we introduce the model of non-intersecting squared Bessel paths that we consider.
The squared Bessel process depends on a parameter o > —1. The transition probability
of the squared Bessel process for any time ¢ > 0 is defined by

P, y) = ;%(yywamp<—x;y)la<¥§g) (1.1)

for x > 0 and y > 0 where [, is the modified Bessel function which can be given by the
series

2/2 2k+a
—~ kT(k+a+1)

(1.2)

The transition probability p,(0,y) is obtained by taking the limit z — 0. If d = 2(av + 1)
is an integer, then the squared Bessel process can be obtained as the squared absolute



value of a d-dimensional Brownian motion. In this case, we call d the dimension of the
squared Bessel process.

In the present paper, we consider non-intersecting squared Bessel paths which start
from one fixed point and end at another fixed point. In order to construct this system of
paths, we first take n non-intersecting squared Bessel paths with fixed different starting
points a; > as > ... > a, > 0 at time ¢ = 0 and fixed different ending points b; > by >
...>0b, >0 at time t = 1. The paths are conditioned to be non-intersecting in the time
interval (0, 1). It is well known that this defines an extended determinantal point process.
That is, the joint probability at a sequence of times 0 < t; <ty < ... < ¢, < 1 can be
expressed via the determinant of an extended correlation kernel K, (s, z;t,y). The kernel
K, is defined in terms of the transition probability p;(x,y) in (1.1). Namely as given also
in [14, Eq. (1.1)], we have

Ko(s, 25t y) = —pios(@,y) Liss + Y proa(, be) (A )k ypi(a;, ) (1.3)
jk=1

for any positions x,y > 0 and times s,¢ € (0,1) with 1,4 denoting the characteristic
function of ¢ > s and with A defined as the n x n matrix

A= (pa(aj; be)) s - (1.4)

Next we take the confluent limit of the starting and ending points a; — a > 0 and
bj - b>0. If a >0 and b > 0 are suitably scaled with the number n of the paths, we
can create a picture in the time-space plane with a cusp or a tacnode at the hard edge. In
this paper, we obtain the limiting extended correlation kernel of non-intersecting squared
Bessel paths near the tacnode and the cusp which we call the hard edge tacnode process
and the hard edge Pearcey process.

The paper is organized as follows. We first state our main results in Section 2. The
correlation kernel K, is expressed as a ratio of two Toeplitz determinants and in a pre-
asymptotic form for finite n in Subsection 2.1. Then two different scalings and the cor-
responding limit processes are considered: the hard edge tacnode process is introduced
and discussed along with our results on the convergence in Subsections 2.2 and 2.3. The
hard edge Pearcey process with different formulations of its correlation kernel and our
results are given in Subsection 2.4. The finite n formulas for the kernel K, are proved
in Section 3. The asymptotic analysis for the hard edge tacnode process is performed
in Section 4, the one for the hard edge Pearcey process is in Section 5. The alternative
hard edge Pearcey formulas are proved in Section 6. The proof of Proposition 2.12 which
is needed for the existence of the given formulation of the hard edge tacnode kernel is
postponed to Section 7. Section A of the appendix contains a statement about the con-
vergence of the derivatives of Bessel functions to those of the Airy function and useful tail
bounds.

2 Main results

We first report our formulas for n non-intersecting squared Bessel paths for n finite. Next
we describe the limits under the tacnode and the Pearcey scaling.



2.1 Correlation kernel of non-intersecting squared Bessel paths

In what follows, we will assume that the parameter a of the squared Bessel process is a
(non-negative) integer. See however Remark 2.2 where we state an extension of one of
our results for finite n to the case of non-integer a.

Define the weight function

1 —1 11
w(z;z,y,t) = ——2%exp (z x) exp (2 y) (2.1)

4t 2t 2t

on the unit circle |z| = 1 with parameters x,y,t > 0. We abbreviate
w(z) :=w(z;a,b,1) (2.2)

where a, b > 0 denote the starting and ending point of the non-intersecting squared Bessel
paths. We also define the weight function

(=) = (1= €2)(1 ="z Yu(2) (2.3)

where &, 7 are free parameters for the moment, but they will depend on the integration
variables in (2.4) as given by (2.6) below.

First, we express the kernel of n non-intersecting squared Bessel paths as a double
integral where the integrand is a ratio of two Toeplitz determinants. The proof of the
theorem is given in Section 3.1.

Theorem 2.1 (Toeplitz determinant formula for K,). Let a be an integer and consider n
non-intersecting squared Bessel paths of parameter o with starting point a > 0 and ending
point b > 0. Then the extended correlation kernel can be written as

du dv

Kn<S,.T;t, y) = _pts<x7y>]]-t>s+/ / Cn(&un)w@h a,y,t)w(v;x, b7 1_‘9)77 (24)
S1 451

where Sy denotes the unit circle in the complex plane, oriented counterclockwise and

n—1 o d n—1 - d n
Cn(&,m) = an det (/51 2’ kw(z)jz)j’kﬂ/det (/Sl 2’ kw(z)jz)m:l (2.5)

is a ratio of two Toeplitz determinants with weight functions w(z) and w(z) defined in

(2.1)—(2.3) with B
= <u—71+t) , n = N (2.6)

t

Remark 2.2 (Non-integer «). Theorem 2.1 can be extended to arbitrary real values of
the parameter a (o« > —1), not necessarily integer. To that end, it suffices to replace both
integration contours Sy in (2.5) by a contour C' where C' is a contour encircling the origin
in counterclockwise direction, beginning at and returning to —oo, and never intersecting
the negative real line except at —oo. The contour C' is the negative of the standard ‘Hankel
contour’. We then assume that all powers in the formulas have a branch cut along the
negative real axis. Note that in the special case where «v is integer, the integration over the
contour C can be replaced by an integration over the unit circle S; and then we retrieve
the formula stated in Theorem 2.1 above. The proof of the extension to non-integer «
is similar to the one of Theorem 2.1 given in Section 3.1, by noting that (3.3) holds for

bt



non-integer values of a provided that the integration contour Sy is replaced by the contour
C described above. We omit the details.

Unfortunately, we were unable to apply an asymptotic analysis to the Toeplitz deter-
mainants for this generalized setting with o non-integer, therefore we will always assume
below that o is integer.

In order to calculate the asymptotics of the Toeplitz determinants in (2.5), we apply
a Borodin—Okounkov type formula. Note that the symbols of our Toeplitz matrices have
winding number « around the origin, which is in general non-zero. A Borodin—Okounkov
type formula in this setting is described by Béttcher—Widom [8].

The formulas in [8] allow to write each Toeplitz determinant as the Fredholm deter-
minant of an operator on [*(Zsg) times a determinant of size @ x a. Alternatively, we
will see that the Toeplitz determinant can be expressed via the Fredholm determinant of
a single operator acting on the direct sum space

L = l2<Z20) EB (Ca. (27)
Fix n € Z~o. We define a block matrix operator of size (co + a) x (oo + «)

00«

(A C (2.8)
a\B D

which we view as the matrix representation of a linear operator acting on the space L

(2.7) with respect to the natural basis of L. The block matrix decomposition is compatible

with the direct sum decomposition of L.

Let us describe the four blocks of (2.8). We will denote by S, the circle with radius
p>1

e A is a semi-infinite matrix with (k,7)th entry

1 Zl+n+0l 1 W — 2 Zfl _ ,wfl
Ap1 = 0p1 — —— d d b
R Ok )2 /5 B Z/S,, W kntatl oy — 5 P < 5 0 9 a)
P

for k’,l S Zzo.

e B is a matrix of size a X oo with (k,[)th entry given by

l+n+a w— 2 z—l _ w—l
By = ~ @2 / dz/s d’u}wLHM1 zexp( ) b+ 5 a) (2.10)

fork=0,...,aa—1, &€ Zs.

e (' is a Toeplitz matrix of size co x « with (k,[)th entry

1 bw — aw™*
Cri = = dww' = F "2 Lexp (M) , k€Zlsy, [1=0,...,a—1.
27T1 S, 2 -
(2.11)
e D is a Toeplitz matrix of size a x v with (k, [)th entry given by
1 bw — aw™?
Dy = — dww'* " texp (w) , k,l=0,...,a0—1. (2.12)
’ 27Tl S, 2



Next we define two vectors in the space L. The vectors will depend on parameters
¢,n € C which we consider for the moment to be fixed numbers such that |{] < 1
and |n| > 1. Denote again by S, the circle of radius p which we now take such that
p € (1, min{[¢|7!, |n|}). We define h,h to be the column vectors of length co and a
respectively with kth entry

hy = QLM 5 dw %ﬁ:m exp (bw%aw_l) . k€ s, (2.13)
Ek:% Spdw%exp<%), k=0,...,a—1  (214)
Let g be the row vector of length co with [th entry
g = % . dz Z;++n+§a exp (#) : l€Zs (2.15)
and we define £ as the row vector of length o given by
E:=(1 —-¢ ... (9. (2.16)

With these notations, let

M(&n) = ﬁ —(g ¢ (g g)_l (g) (2.17)

where the matrix is the same as the one given in (2.8) and the entries of the two vectors
are defined in (2.15)—(2.16) and (2.13)—(2.14) respectively. The block matrix and block
vector notation is again compatible with the direct sum decomposition of the space L
given in (2.7).

Remark 2.3. The inverse of the block matrix in the above formula can again be partitioned
as a block matriz of size (0o + a) X (00 + ):

A O\T' (AT 4 ATICSTIBATY AT OST!
(B D) - ( —~S1BA! St ) (2.18)
where S := D — BA™'C is the Schur complement of A. Hence the invertibility of the block
matriz in (2.18) follows from the invertibility of A and S.

It is not clear a priori that the block matriz in the definition of M(&,n) in (2.17) is
invertible, but as it will be seen later in Proposition 2.12 for the tacnode scaling and in
(6.5) for the Pearcey scaling, we get invertible matrices in these two limits. Therefore,
M (&,m) is certainly well-defined if the parameters are close enough to any of these limits.

Theorem 2.4. The ratio of Toeplitz determinants in (2.5) can be written as

n+ao 1 — -1 1 —
an exp ( il a+ fb

=2
where M(&,n) is given above by (2.17).

) M(E,n) (2.19)

The proof of the theorem is given in Section 3.2.
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Definition 2.5 (Contours I'¢,I';). We denote by I'c and I, counterclockwise oriented
closed contours as follows. T'¢ is a loop encircling 0 but not the points —s/(1 — s) and
—t/(1 —1t). I)) consists of two pieces: a loop encircling 0 lying at the inside of I'e, and a
small loop surrounding the point at n = —s/(1—s) lying at the outside of I'¢. A particular
choice is shown later in Figure 4.

Theorem 2.6. Under the same assumptions as in Theorem 2.1, the correlation kernel
K,, for n non-intersecting squared Bessel paths can be written as

Ku(s,z;t,y) = —prs(z,y) Liss + / / £ )+ )*

s)n + 3)0hLl

e n—&, &t =n! y(€—1)
x§n+aexp( 5 b+ 5 @~ 2(1—5)77+23+ (1—t)§+2t)M(€’n) (2.20)

where M (&, n) is defined by (2.17) and the contours I, and T'¢ are given in Definition 2.5.

2.2 Hard edge tacnode process

It turns out that it is more convenient for our purposes to work with

n
N =— 2.21

. (221)

when we consider the hard edge tacnode process. The free parameter ¢ € (0, 00) will
parametrize the location of the hard edge tacnode process, however ¢ will disappear from

the limit process.

Definition 2.7. Let the tacnode scaling be the scaling when time and space are scaled
according to
q q ~1/3 2q -1/3
+ tN—/7, xN 2.22
I+q  (1+44) (14¢q) 222

and the starting and ending points are rescaled by

o
a=2gN <1 - W) , (2.23)
— 9! __7
b=2¢"'N (1 2N2/3) (2.24)
where o € R s the temperature parameter.
For o € R, we define the shifted Airy kernel by
Kaio(z,y) = / dANAi(z + A) Ai(y + ). (2.25)
To state the result about the limiting kernel, we define the function
h(z;v) = / dAAi(z + A\) exp (—v)) (2.26)

and the two-variate functions (with Ai*®) denoting the kth derivative of the Airy function)

Aa(xay) = (IL - KAi,a)(%?/), x,y € R+, (227)



Figure 2: The integration contours I', and [',,.

/d)\Aﬂ’“ JAi(y+A),  EE{01,....a—1}ycR,  (2.28)

Co(x,1) = Ai(z + 0), reR1e{0,1,...,a— 1}, (2.29)
D, (k,1) = Ai*(g), k,1e{0,1,...,a—1} (2.30)

The matrix component C, always appears with a subscript throughout this paper in order
to avoid confusions with the set of complex numbers. Let

U=(1 u u* ... u?) (2.31)
and for any function f(x) or f(x;v), we define the column vector on the space L*(R,)®C®

VI = (F@)aer, @m0 2F@omo o 2if(2)lamo) - (2:32)
Finally define

M(u, v) = exp (o(u —v)) + ((h(y; —u))yer, —Uexp(ou)) (gz %Z) v[h(-;v)].

o (2.33)

Definition 2.8 (Contours I'y, I',). The contours depend on real parameters s,t but we
will not indicate this dependence in the notation. Let ', be a Jordan arc in the complex
plane which comes from e 2™/300, goes to ™300 and it crosses the real axis on the right
of —s and —t. Let I, consist of two pieces: a Jordan arc in the complex plane coming
from e /300 and going to €/3c0, lying to the right of Ty, and a clockwise oriented small
loop around —s, lying to the left of I',. A possible choice of these contours can be seen in
Figure 2.

Let

K (s,z;t,y) = — Pis (2, y) =g

exp + o5 a-1 2.34
/dv/ du +>(u+t) M(u, v) (2.34)
27?1 . exp u?




be the hard edge tacnode kernel where the integration contours are given in Definition 2.8
and the function M(u,v) is defined by (2.33). The next theorem will be proved in Sec-
tion 4.

Theorem 2.9. Let o be a non-negative integer.

1. Under the tacnode scaling given by Definition 2.7, the sequence of rescaled kernels
converges

2r Koy (%—Fq +rs, 2r; 1 1 p +rt, 27“19) — K%(s,x;t,y) (2.35)

uniformly as x and y are in a compact subset of R where
r=q(l+q)°N'/? (2.36)
and the kernel on the right-hand side of (2.35) is defined by (2.34).

2. As a consequence, the hard edge tacnode process T ewists as the limit of n non-
intersecting squared Bessel processes under the tacnode scaling. It is characterized
by the following gap probabilities. For any fixed k and tq, ...ty € R and for any
compact set E C {ty,...,l;} xR,

P(Ta<]lE) = (Z)) = det(]l — KQ)LQ(E). (237)

In the definition of the kernel K*(s,x,t,y) in (2.31)—(2.33), we implicitly assume that
the limiting block matrix is invertible. Equivalently, the limiting Schur complement

Sy =D, — B,A;'C, (2.38)

should be invertible. This follows from Proposition 2.12 below for ¢ large enough.

2.3 Alternative formulations of the hard edge tacnode kernel
Let A, be the integral operator on L?(0, 00) with kernel
As(z,y) = Ai(z + y + o). (2.39)

Note that Ku;, = A2 and the matrices in (2.27)-(2.30) can also be easily expressed in
terms of the operator A, as

al
AO(ZE,?/) = (]]' - Ai)(xvy)v CO(x7l) = 8—?/1AU($7y) }y:O’ (240)
oF oF o
By (k,y) = —@Ai(l’”y) | o Dy (k,1) = @a—yle(xvy) ‘m=y=0 : (2.41)

We will use the following general notation in the sequel: if f is a smooth function on
(—1,1), we denote the kernel of the integral operator f(A,) on L?*(0,00) by f(4,)(z,y).
In particular, we have f(z) = z/(1 — 2?) in (2.42) below. Straightforward substitution of
(2.40)—(2.41) into (2.38) yields the following.
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Lemma 2.10. 1. The Schur complement S, in (2.38) can be represented as

o+ a—1
) ) (2.42)
v=y=0/ 1. 1—0

50 = ( oty (Aa(1 = 22 (@.0)

2. The Schur complement S, is a symmetric matriz.

In particular, for « = 1 the Schur complement takes the scalar form
Se = (1 — A2)714,(0,0).

It is well-known [18] that this is equal to ¢(o) where ¢ is the Hastings—McLeod solution
to the Painlevé II equation. The invertibility of the Schur complement then amounts to
the fact that g(o) # 0 for all o € R. We conjecture that it holds more generally.

Conjecture 2.11. The Schur complement (2.42) is invertible for all o € R.

Let us prove Conjecture 2.11 under the assumption that ¢ > 0 is large enough.
Note that for o — oo the operator (I — Ka;,) ' tends exponentially fast to the identity
operator. Hence the (k,[)th entry of the matrix (2.42) is approximated by

8k+l

We will prove the following proposition in Section 7.

Proposition 2.12. 1. Let n be fixred. We have the asymptotics
e (2o~ CHE (1) avte (2ot o
et | —— Ai(x ~—— gh x exp | —-nz .
axk+l k1=0 2( ;1) s 3
for x — oo where ~ means that the ratio of the two sides goes to 1.

2. The Schur complement S, is invertible for all o > 0 large enough.

We take the derivative of the kernel (2.34) with respect to the temperature parameter
o. It turns out that this derivative has a convenient form: it is a rank 1 kernel. The proof
of this fact is a rather lengthy calculation which we omit here, hence we give the next
theorem without proof.

Theorem 2.13 (Temperature derivative of the kernel). The derivative of the hard edge
tacnode kernel (2.34) with respect to o is a rank 1 kernel, that is

0
a—gKo‘(s,x;t,y) = y99,(s, ) he(—t,y). (2.44)

If o =0, then g,(s,x) = hy(s,x) and they both are given by the contour integral

w

1 e%—’—vis

" v
27Tl Ty U+ S

<e—w + /OOO dw /OOO dz (1 — Kaip)~ (w, =) Ai(w + o)h(z v)) |
(2.45)

11



If o > 1, then the function g, is given by

T

005, 7) = — /F vt (5 +5) (0 ... 0 1) (AU Ca)lv[h(~;v)] (2.46)

"~ 27 (v + s)otl

and h, can be represented as

1 _ a—1
hy(s,x) = —x_“—,/ du (u 38)
2miJe, - exp (4 55)

Co

X [uo‘ exp (ou) + ((h(y; —u))yer, —Uexp (ou)) (@: Da) : v[AI@ (- + 0)] (2.47)

Conjecture 2.14. The functions g, and h, are the same.

The conjecture holds for o = 0 trivially, the = 1 case can still be checked by rewriting
the functions in Schur complement forms. For general «, it is more complicated. The
equality of the two functions g, and h, follows from the hidden symmetry of the kernel.
Integration of (2.44) with respect to the temperature yields the following.

Corollary 2.15. The hard edge tacnode kernel can be written as

o0

Ko (s, a5, y) = —y° / 00" g (5, 2)gor (—1, ). (2.48)

o

Finally, we show how the block matrix notations in the above formulas can be avoided.
We show this first for the function M(u,v). Let us use the notation

es(x) = exp(s(z + o)) (2.49)

for the exponential function for any s € C and let

(frg) = / " f@)gle) da (2.50)

be the usual scalar product of functions f and g in L?*(R,). Observe that with this
notation

h(z;v) = Age_,(x). (2.51)

Proposition 2.16. We can rewrite the function M(u,v) in (2.33) with the notation of
(2.39) and (2.49) as

M(u, v) = (ey, (1 — Kaio) te_y)

- (;’7 (1 - Kn) ') (2) ) ;! (8% (4,1 = i) e ) (2)

a—1
960) k=0

(2.52)

Here the two expressions between large parentheses (. .. )g;é denote a row and a column
vector respectively, both of length a.

In a very similar way, one can express the functions g, and h, without the block
matrix notation.
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Remark 2.17. In the a = 0 case after the change of variables n = (v + s)~! and
&= (u+t)"t, the kernel in (2.34) restricted to single time reads

exp 71_”3 + E) 1
Ke(t,z;t,y) / / d¢ — . (2.53)
eXp

The contour v¢ is a clockwise curve that has a cusp at the origin such that it leaves the
origin in the €*7/3 direction, it crosses the positive real azes and it returns to the origin
from the e 27/3 direction. The other contour Yy consists of two parts: the first one is a
clockwise loop inside ¢ and it has a cusp at the origin such that it leaves the origin in
the €™/ direction and it returns to the origin from the e~ \™/® direction; the other part is
a counterclockwise circle around .

The kernel in (2.53) with a further change of variables is a special case of the single

time kernels of the form
1 / d / QI eez(ﬂ)*Gy(A) (2 54)
oo [ du — :
(27”)2 T 0 A— H

where O, (p) is a rational function in p which depends on the parameter x linearly, i.e.
O.(p) = ©,(0) + zp. In this case, O, is a third order rational function. In the hard
edge Pearcey case, it is a second order function, see Corollary 2.2/ below and also [17].
As discussed in []], to the type of kernels (2.54) with some further restrictions on ©,,
one can associate a Riemann—Hilbert problem which was used in []] to express the gap
probabilities in terms of the tau function of the Riemann—Hilbert problem. It is natural to
ask about the existence of a corresponding Riemann—Hilbert problem in the present case.

2.4 Hard edge Pearcey process

Here we consider the non-intersecting squared Bessel paths which all start from 0. More
precisely, let
a; —

be the confluent limit of the kernel (1.3) of n non-intersecting squared Bessel processes
as the starting points tend to 0. This means that K (s, x;t,y) is the correlation kernel
for n non-intersecting squared Bessel processes conditioned to start at 0 at time 0 and
end at positions b;, j = 1,...,n at time 1. This is similar to the situation considered by
Kuijlaars, Martinez-Finkelshtein and Wielonsky [17, Fig. 1].

Proposition 2.18. For any real o > —1, the kernel K in (2.55) has the double integral
representation

KE(S,l"t y) = —Dt— s(x y)]]-t>s

1 w\ Z—w 1 frw-—b
~ 5 dw/ dz pi1(w, y)p1—s(z, Z)<z> exp( 5 )w—zjl_[lz—bj (2.56)

where the z-contour I', is an counterclockwise loop surrounding the points by, ..., b, and
being disjoint from the w-contour (—oo,0]. The branch for (w/z)" is defined by w® =
el lw|* and along the contour T',, we use the extension of 2= from the positive real axis.
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This proposition is closely related to a result by Katori-Tanemura [15, Theorem 2.1].
It can also be considered as the hard edge analogue of Tracy—Widom [19, eq. (2.11)]. For
completeness we will provide a proof of the proposition in Section 5. The confluent limit
of the endpoints b; — b for j = 1,...,n is simply obtained by substituting it in (2.56).
If we choose b = 2gn where ¢ € (0,00) is a free parameter, then the region filled by the
trajectories of the Bessel processes behaves as follows. For any time ¢t < 1/(1 + ¢), the
lowest path stays close to 0 whereas for t > 1/(1 + ¢), its distance from 0 is macroscopic.
Our main focus is the neighbourhood of ¢ = 1/(1 + ¢) under the following scaling where
the hard edge Pearcey process is observed.

Definition 2.19. Let the Pearcey scaling be the following scaling of the parameters. We
consider n non-intersecting squared Bessel paths, take the confluent limit as all the starting
points are 0 and the endpoints are equal to b = 2qn with a free parameter q € (0,00) and
we rescale time and space variables t and y as

1 q —-1/2 -
+ tn /, —yn Y
1+q (1+4¢)? 2¢”

(2.57)

respectively. (We make this rescaling for all the considered time and space variables.)

We define the hard edge Pearcey kernel by

LY(s,z;t,y) = —Pi
a/2 2 UV 6v4/2+sv

/ dv/ du - 3 e Jo (2y/yu) Jo (2¢/zv)  (2.58)

in/4

"L‘ Y ]]-t>s

where C' is the contour which consists of two rays: one from e/ *oco to 0 and one from 0
to e /%00, In the single time case s = t, the above kernel essentially reduces to the one
of Desrosiers—Forrester [12, Sec. 5] which was also discussed in the last paragraph of [17,
Sec. 1]. Applying an asymptotic analysis to the double integral formula in Proposition 2.18
similarly to [19, Sec. III], we obtain the multi-time extension of the hard edge Pearcey
process.

Theorem 2.20. Let o« > —1. The hard edge Pearcey process P® is obtained as the limit of
n non-intersecting squared Bessel processes starting at 0 at time 0 and ending at b = 2qn at
time 1 under the time-space scaling (2.57). It is defined by the following gap probabilities.
For any fired k and ty, ..., t; € R and for any compact set E C {t1,...,t;} xR,

P(PQ(ILE) = @) = det(]l — La)LQ(E) (259)
where L is the hard edge Pearcey kernel given by (2.58).

Remark 2.21. [t is not hard to see from the proof of Theorem 2.20 that if we set
b = 2qn(1 + on=?) for some fived o € R, then the correlation kernel of the hard edge
Pearcey process becomes L*(s + o, z;t + o,y). Similarly as before, one can think of o as
a temperature parameter.

For non-negative integer values of «a, we can use our methods involving Toeplitz de-
terminants to obtain an alternative formulation of the kernel L*. The following result is
proved in Section 6.
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Proposition 2.22 (Alternative formula for the hard edge Pearcey kernel). If a is a
non-negative integer, then we can write L* in (2.58) as

La(sa x;t, y) = _pt*TS ("L‘a y)]]-t>s

+ E 27r1 .

+0w+w+s a—1
/ <w 9" 960
W=z Rt (240

where U'_g is a clockwise oriented circle surrounding the singularity at —s, and § > 0 is
chosen such that the contour 0 + iR passes to the right of the singularity at —t and to the
right of the contour ' _,.

Remark 2.23. Although we derive it only if a is a non-negative integer, formula (2.60)
makes sense for any real a > —1 with a few minor modifications. In that case, we replace
I'_s by a clockwise oriented closed loop which intersects the real line at a point to the right
of —s, and also at —s itself where it has a cusp at angle w. We then take the principal
branches of the powers (w + s)*71, (z + t)*T, i.e., with a branch cut along the negative
half-line. See also Remark 6.5.

In the single time case t = s, the kernel L* in (2.60) can be further reduced to the
kernel of Kuijlaars, Martinez—Finkelshtein and Wielonsky, as stated in [17, Eq. (1.19)]:

to~ v~ 2/2+xv «a
x,y,1) ) / dv/ duu_ vet“ Ty g (2.61)
where I, is a clockwise circle in the left half-plane touching zero along the imaginary axis,
and I', is a counterclockwise loop surrounding I',,.

RO

Corollary 2.24. In the single time case t = s, the kernel L* in (2.60) reduces to
Lt y) = (L) KOV (y, 2,0+ 0) (2.62)
x

As a consequence of Theorem 2.20 in the special case of & = —1/2, we recover the
process described by Borodin and Kuan [7] via the kernel

eVt tm2v?
K% (01,113 02, 1m2) / dU/ du u2 u4+mu2 cos(o1u) cos(o20)
(01 + 09)? (o1 — 02)2)
—— (exp ATy LT 72 g (2.63)
9 7r(m —12) ( 4(n2 —m) Ay —m)) ™™
as follows.
Corollary 2.25. For o = —1/2, let us choose
2 2
Mmoo _ o (2.64)

V2 V2 w2 YT s

Then the hard edge Pearcey process with the above change of the space and time variables
15 the same as the Borodin—Kuan process, that is, their kernels satisfy the relation

2 2 d
[-1/2 (ﬂj&;ﬂ L) B 9 65
V2 12 V2 12 doy (1,3 02,712) (2.65)
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Remark 2.26. We assume above that the non-intersecting paths start at a = 0 and end
at b = 2qn. Instead we could let them start at a = 2qn and end at b = 0. This leads to
an alternate hard-edge Pearcey process that we could denote by the superscript ®*. The
corresponding kernels are related by

LM (s ait,y) = (2) L0(ys s, 2). (2.66)
i

Note that the prefactor (y/z)® is just a conjugation of the kernel, hence the two kernels
give rise to essentially the same correlation functions. Note that this prefactor also appears
in the right-hand side of (2.62).

Remark 2.27. The equivalence of the two formulas (2.58) and (2.60) for the kernel L*
can be seen directly as follows. In both formulations, it can be shown that the derivative
of the kernel with respect to the parameter o factorizes as

a%Lo‘(s, xity) = (%)a f(s,2)g(t,y) (2.67)

where the functions f, g solve the third-order ODE’s

zf"+(2-a)f" = (s+o)f'+ =0, (2.68)

"

"+ 2+ )y —(s+0)gd —g=0 (2.69)

where the prime denotes the derivative with respect to the space variable x or y. By
using this fact and also some extra information to determine the relevant solutions to the
ODE’s, one can prove that the functions f, g in (2.67) are the same for both formulations
of the kernel L*, and hence the kernels (2.58) and (2.60) themselves are equal as well.
We leave the details to the interested reader.

We note that if o = 0 the functions f, g in (2.67) also satisfy the PDE’s

0 0 0 0

0 0
%f+6_xf+x@ =0, Eg_ﬁ_yg_ya—y?g_o'

3 Derivation of the kernel X,

In this section, we prove the different formulations of the kernel K, stated in Theorems 2.1,
2.4 and 2.6.

3.1 Proof of Theorem 2.1

The proof of Theorem 2.1 consists of two steps. First we express the quantity C,, (£, 1) as
a Christoffel-Darboux kernel, then we rewrite it as the ratio of two Toeplitz determinants.

Step 1. Let us take the confluent limit of the starting and ending points a; — a > 0
and b; — b > 0. The expression (1.3) reduces to

Kulo.a580) = e+ 3 (o)) 470y (ptan)) 1)

J,k=0
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where

a] ak n—1
= | =—== b . 3.2
(5 et >) (32)
Since we assumed that o is an integer, the integral representation for the modified
Bessel function . .
I,(2) = %/5 u® texp (u +2u z) du (3.3)

holds where S denotes the unit circle. Therefore, the transition probability (1.1) can be
written as

du
pt<x7y) :/ w(u,x,y,t)—
Sy u

with the weight function (2.1) on the unit circle |u| = 1. We can then evaluate the
quantities in (3.1)—(3.2):

aa—j]pt( y)—/ (u;tl)jw(u;a,y,t)%, (3.4)

ok wl—1\" du
%pks(ﬂf, b) :/s <m) w(u;z,b,1 = s)——, (3.5)

oo u—1\ fut = 1\" du

Inserting these expressions in the kernel (3.1) and using the linearity of matrix multipli-
cation, we find

and

Kn(sa €, ta y) = _pt—s(xa y)]]-t>s

/51 Qr (“;1__81) w(u;z,b,1 — s)%)
x (A_l)lm ( ( ) wa,y,t —) (3.7)

A= (/S Pi(u—1)Q(u" — Dw(u;a,b, 1) ‘i“)j’ko (3.8)

with

where P; and ), are arbitrary polynomials of degree j and k respectively. Note that the
factors 2 in the denominators in (3.4)—(3.6) cancel each other. So we obtain the formula
(2.4), but with C,(§,n) there replaced by the Christoffel-Darboux kernel

n—1
Co(&m) = > P71 = 1)Qu(n — 1)(A )y (3.9)
5k=0
with again the notation (2.6) and (3.8). By taking Pj(z) = (z+ 1)’ and Qx(y) = (y+1)*,

this reduces to

Col&m) = D & (A )y (3.10)



where

A= (/S zj_kw(z)%);io. (3.11)

Note that A is a Toeplitz matrix.

Step 2. Next we express the Christoffel-Darboux kernel C,,(£,n) in (3.10) as a ratio of
two Toeplitz determinants. We discuss this in a broader context. Let w(z) be an arbitrary
weight function on the unit circle S;. Define the moments

, d
mj,k:/ zj’kw(z)—z (3.12)
51 <

for j,k € Z>(. Obviously the moments m,;; depend only on the difference j — k. So they
satisfy the Toeplitz property

Myjt1,k+1 = Mk,
but we will not use this for the moment. Let A = (mj7k)?;i0 be the moment matrix, i.e.,
the Toeplitz matrix (3.11).

Lemma 3.1. With the setting of the last paragraph, consider the Christoffel-Darboux
kernel (3.10). It can be written as a ratio of two Toeplitz determinants

mo,0 mo1 ... Mon-—2 Moo mo1 ... Mon-1
C - 77"*1 mio mina cee Mypp—2 mio mina s Myp—1
n(£777) _ é—n_l .
Mp—20 Mp—21 --. Mp_2n-2 Mp-10 Mp-11 .- Mp_1n-1
(3.13)

with the moments mj, given in (3.12) and
My =Mk — EMjy1 e — n_lmj,k—f—l + fﬁ_lmj+1,k+1
which also satisfy the Toeplitz property mjiq j+1 = Mj.

Proof. The definition of the Christoffel-Darboux kernel (3.10) is equivalent with

—1

m070 m071 e mom,l 1
-1
mio mina s Myp—1 §
. n_l I I I
Col&m=( n .. )| . : (3.14)
—(n—1)
Mp—10 Mp—11 -+ Mp_1n-1 §
which in turn yields the determinantal formula
m070 mo,l e mO,n,1 1
-1
mio mina e Myp— §
Cn(fﬂ?) = - : : :
—(n—1
Mp 10 My 11 oo Mp1pq EO7D
1 i e nnt 0
-1
mo.o0 mo,1 <o Mop—1
mio mina s Myp—1
X _ ' _ . (3.15)
Mp-10 Mp-11 .. Mp_1n-1
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The denominator of (3.15) is a Toeplitz determinant. We want to achieve the same for
the determinant in the numerator. To this end we apply a series of elementary row
and column operations. From the jth row we subtract ¢ times the (j 4+ 1)st row for
j=0,...,n—2, and from the kth column we subtract n~! times the (k + 1)st column
for k = 0,...,n — 2. These operations kill all the entries in the last row and column
except for the entries £~(™=1) and n"~!. Hence the determinant factorizes as —¢&~ (= 1pn—1
times the determinant obtained by skipping the last two rows and columns. The lemma
follows. 0

Note that m;j are expressed as moments

o= [ )
S1

where the weight function w(z) is given in (2.3). This proves (2.5), which ends the proof
of Theorem 2.1.

dz
z

3.2 Proof of Theorem 2.4

We prove Theorem 2.4 in three steps. First we apply a Borodin-Okounkov type formula
for the Toeplitz determinants, then we rewrite the ratio of determinants, finally we use
the rank one structure to obtain the assertion.

Step 1. We express both Toeplitz determinants in (2.5) via a Borodin—-Okounkov type
formula, in the formulation of Béttcher-Widom [8].
Let n be a fixed integer. Recall the semi-infinite matrix A in (2.9), viewed as an

operator on [%(Zs), and similarly define A by (3.28). Both operators A and A are a trace
class perturbation of the identity operator on [?(Zs) so their Fredholm determinants

det A, det A are well-defined. Then we obtain the following factorizations.
Lemma 3.2. With the above notations, the following is true.
1. The Toeplitz determinant in the numerator of (2.5) can be factorized as
—k,~ dz n nta—1 771 A
det 27w (z) — =G EF, 1,detA (3.16)
S Z / k=1

where

~ —1
G:z%exp(—a;b), Joe— exp(a—b—&—%)

and F,_1 o will be defined in (3.25)~(3.26).

2. The Toeplitz determinant in the denominator of (2.5) can be factorized as

z

1 a+b ab
G.—§exp(— 5 ), E.—exp<z)

and I, o, will be defined in the proof.

det (/ zj_kw(z)%) = G"FF, ,det A (3.17)
S1 k=1

where
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Proof. The second part follows from the first by taking the limit £ — 0, n — oo and
replacing n by n + 1. So it suffices to prove the first part of the lemma. It will be
convenient for us to replace the weight function w(z) in the left hand side of (3.16)
by w(—z). Note that this is equivalent to a conjugation of the Toeplitz matrix by the
diagonal matrix diag(1, —1,1, —1,...), which does not affect the value of the determinant.
Moreover, we multiply the weight function w(—z) by the prefactor (—1)¢; this prefactor
multiplies the Toeplitz determinant in (3.16) by the factor (—1)™=D< but this factor will
cancel out later.

We use the setting in Bottcher—-Widom [3]. With the notations in that paper, the
weight function of the Toeplitz determinant is

1 141 1
a(z) == 5(1 +&2 (1 +n"2)exp (—Z 2+ a) exp <—ZJ2r b) (3.18)
on the unit circle |z| = 1. Note the changes of signs compared to (2.1)—(2.3) by the
replacement of w(z) with w(—z2), and note that z turned into 2! due to the conventions
n [3]. We have the Wiener—Hopf factorization a(z) = ay(2)a_(z) with

0. (z) = %(1 +y12) exp (—z . 16) exp (—%a) , (3.19)
a_(2)=(1+& "exp (—%a) (3.20)

where a(z) are analytic inside and outside the unit circle respectively and we normalized
them as in Bottcher—Widom [8, Eq. (1)]. Following [8, Page 2], set

b(z) = a_(2)a;'(2), (3.21)
Az)=ay(z Ha () =01z, (3.22)

hence
b(z) =21+ & D1 +n12) exp (z ;L 1b) exp (%ﬂa) . (3.23)

Let H(b), H(¢) be the semi-infinite Hankel matrices associated to the symbols b(z) and
¢(z) respectively. The row and column indices of these matrices are labelled by Z-.

From [3, Theorems 1.1 and 1.3] (with n replaced by n — 1 and with k = «), we obtain
the required formula (3.16) for appropriately defined G, E, Fvn,m (see below), but with
the final factor det A in (3.16) replaced by the Fredholm determinant

det<]l - Qn+a71H<b>H<aQn+a71) (3'24)

where @), denotes the projection matrix @y := diag(0Ox, 1) with 0 being the sequence of
0s of length k. (Note that the prefactor (—1)™ =1 in [8, Theorem 1.3] cancels out with
the one at the end of the first paragraph of the present proof, see above.) We calculate
the product of Hankel matrices H(b)H (¢) in (3.24). Its (k,[)th entry, k,l € Z~, is given
by 1/(2mi)? times

ni ( /S 1 w’“mb(w)%) ( /S 1 zlmz(z)%)
- OOO ( /S 1 wkmb(w)%) ( /S 1 z”mbl(z)%)

m=
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/5 1dz /S A0yt (izmw—m> b1 (2)b(w)

m=0

/S i dz/s @le ) (2w

Hence the (k,{)th entry of 1 — H(b)H (c) is given by

_ d d
Okt = 27?1/512/5

which corresponds with our definition of Ain (3.28) up to a shift of the indices k,l by
n + a. Therefore the Fredholm determinant (3.24) equals

det(1 — Quia-1H(D)H(C)Qnia-1) = det(g)ﬁ(zzo)

—b7(2)b(w)

as desired. N
Next, the expressions for G and E are easily calculated from Bottcher—Widom [8,
p. 2-3] (keeping in mind formula (3.18) above):

¢ = explloga())o = 5 exp (~(a -+ 1)/2)

and

B =expY Klloga(=))s(loga(=))

k=1
N b (=m)~* a (=9)"
= exp; k (—55’“ i A G R
oo fab anTt b Tt
eXp<4 Ty Q)GXp; k
b an~!  bE
1 — 1 @w_am %
(1—=&n )" exp ( T o )
as desired. Finally, we discuss the quantity ﬁn_l,a. From [8, Eq. (4)], we have
F,. = det(FE'G) (3.25)
where
E=1-H0b)QH(@)Qs, F= (1o 0), G=T(z""b) <]100‘) (3.26)

where again @), denotes the projection matrix @, := diag(0,,1.) with 0, being the
sequence of Os of length n. The quantity F,, , can be defined similarly. It is also obtained
as the limit of ), , as { — 0 and n — oo. O

From Lemma 3.2 we obtain

Corollary 3.3. The ratio of Toeplitz determinants in (2.5) can be written as

(3.27)

L 1—¢ \detAF, |,
2 2

gf(nfl)nn 1 — n
Cn(ga 77) n— é‘ eXp a+ det A Fn@
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Step 2. We express the last factor in Corollary 3.3 via the determinants of certain
block matrices, i.e. determinants on the space L. Fix n € Z~o. We define a block matrix

operator
00«

(i ¢
a\B D

of size (004 ) x (0o + ). Let us describe the four blocks. Denote again by S, the circle
with radius p which we choose such that p € (1, min{|¢|7!, |n|}).

e A is a semi-infinite matrix with (k,[)th entry

_ 1 dinte 1 w4 x4y
Ay = 0py — =5 d d

k,l k—l (27Ti)2/5_1 Z/S,, wwk+n+a+1w—zw+nz+§
P

_ 1,1
X exp (%b) exp (%a) (3.28)

for k’,l S Zzo.
e B is a matrix of size o x 0o with (k,[)th entry given by (3.28), but with the d;_;
term removed and the factor % replaced by % for k=0,...,a—1 and

l e ZZO'

e C is a Toeplitz matrix of size co x a with (k,[)th entry

- bw — aw=!
o P S L (w) (3.29)
’ T Jg, w+n 2

for k€ Zspand [ =0,...,a — 1.

e D is a Toeplitz matrix of size o x a with (k,[)th entry given by (3.29), but with the
factor w!=*F="=2=1 replaced by w'=*"1 for k,1 =0,...,a — 1.

By taking the limit £ — 0,7 — oo and replacing n by n + 1 in the above formulas for
A, B,C, D, we retrieve the formulas for the matrices A, B, C, D.

Proposition 3.4. With the above notations, the last factor in Corollary 3.3 can be written

as
. iaé

det(A) F,—1.o = ¢ det (E ﬁ) : (3.30)
A C

det(A) F, o = c det <B D) (3.31)

where the constant ¢ is the same in both formulas.

Proof. We only prove (3.30), the other identity being similar. We recall the general matrix
identity

det(FE'G — H) = — det <% E) /detE (3.32)
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for arbitrary matrices E, F, G, H with compatible dimensions and [E invertible. We will
apply this identity with the matrices E,[F, G in (3.26) and H = 0. Then the left-hand side
of (3.32) reduces to F, , by virtue of (3.25). On the other hand, the right-hand side of

(3.32) can be reduced to
cdet 4.¢ /det A
B D

with ¢ = (—1)2F12¢e(a+0)/2, O

Step 3. We relate the block matrices via a rank 1 formula. Let T, be the upper
triangular Toeplitz matrix

I —(&—n) &E—n) —&(€—n)
|0 1 —(€—=n) &E—n)
T,=—-10 0 1 —E=-n .. . (3.33)
n o 0 0 1

Proposition 3.5. The block matrices in Proposition 3./ satisfy the identity

(g g) (ISO 790) _ <g g) =(&—mn) (E) (g ¢ (3.34)

where the right-hand side of (3.34) is a rank 1 matriz and we used the notations (2.13)—
(2.16).

Proof. Recall the matrices C' and T, in (3.29) and (3.33) respectively. The (k,1)th entry
of C'T, is given by

~ 1 bw — aw™!
(T = -2 [ dwe e @ EE (w

27 Jg, w+n 2
x [w' = (€ =)™ —w 4+ (=6
1 w~(ktntatl) bw — aw™*
=5 . dw Twrn exp (f)
x [(w+ &' — (€ —n)(w' — (=€))] (3.35)

for k € Z>g and [ = 0,...,a — 1. On the other hand, the (k,{)th entry of C' is given by

1 wf(k+n+a+1) bw — aw’l
Ch, = — - 1. 3.36
=g L e (M ) [ (30)

Subtracting (3.36) from (3.35) and cancelling terms, we find

" 1 wf(k+n+a+1) bw — aw’l
(CTy = Oy = o /s w— g exp <f) (€ —n)(=¢)].

This proves the matrix equality

CT, - C = (€ —n)h
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on account of (2.13) and (2.16). In a similar way, one shows that

£ ()0 )

which yields the second block column of (3.34). Finally, from the identity

w+Ez+n 1 1 E—n
= — , (3.37)

wH+nz+Elw—2z w—z (w+n)(z+¢§)

one obtains the matrix equation
A A h
<§> - (B) = (&= (ﬁ) g
on account of (2.13)—(2.15). This yields the first block column of (3.34). O
Corollary 3.6. The last factor in Corollary 3.3 can be written as
det A Fp 10 A Cc\ ' /h
— =" |1 — ~11. .

Proof. This follows from Propositions 3.4 and 3.5. O

Theorem 2.4 is now an easy consequence of Corollary 3.3 and Corollary 3.6. This ends
the proof of Theorem 2.4.

3.3 Proof of Theorem 2.6

In what follows, we show that

1 (t& 1+ 1 —¢t)ot
K o) = —p, 1 —— [ d d
ety pt*“”f”*2@ﬂv/;"lg5«1—ﬂn+$wl
(n—

U n—¢ -n! 1) y( ' -1
gt P ( S T T By R R vy B T t)) M(&,m) (3.39)

where M (&,n) is defined in (2.17) where in the definitions of g, h,h in (2.13)—(2.15) we
now take the circle radius p such that

2—-t 1
p> max{— i 8} > max{[¢]74 n|} > 1 (3.40)
s

t 71—

and where the contours I'; and T' are as follows. Let I'; and I} denote counterclockwise
oriented closed contours such that || < 1 and || > 1 holds for all § € I'; and n € '}, and
such that I'; encircles 0 but it does not encircle the points —s/(1 —s) and —t/(1 —t) and
[}, does surround the points —s/(1 —s) and —t/(1 —t). See Figure 3 for illustration.

As a first step for proving (3.39), we combine Theorems 2.1 and 2.4 along with (2.1)
and (2.6) to get

1 1 du dv
Kn ) 7t7 = " Pt—s ’ ]1 5 i Wt
(s,2:1,9) =~y @wt>+@mv%a—$ﬂlﬁu T
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Figure 3: The integration contours I'; and T7.

571 _ 7771 n _5 uil -1 v—1 nnJra
><exp< 5 a+ 5 b+ 57 y+2(1_8)x) gn_lM(f,n) (3.41)
where we recall that £, n are defined in terms of u, v by (2.6).

Next we show that the circle radius p in the definitions of g, h, h can be taken as in
(3.40). Recall that we had p € (1,min{|¢|™!,|n|}) in the original definitions of g, h,h in
(2.13)—(2.15). If we enlarge p as in (3.40), then a residue term will be picked up in each
of these definitions. These residue terms (ignoring the signs) are given by

P = () 5 e (P12, (3.42)

7 —(k+n+1) an~' — by

hk,res = <_77) €Xp ? y (343)
b — aé~t

gl,res = <_£>l+n+a eXp (%> . <3'44)

We claim that the contributions from these residue terms all drop out when inserting
them in the double integral (3.41) via (2.17). Note that the dependence on & and 7
(that is, on u and v) factorizes in the second term of (2.17) if we substitute it in (3.41).
Hence in the second term, we can separate the v and the v integrals. First, we show that
the contribution coming from the residue hyj,es vanishes. Note that there are essential
cancellations when we multiply (3.42) by the v (and ) dependent factors in (3.41). The
resulting contribution written as an 7 integral is

1—s x(n—1) e
/d77<<1 — 8)7] + 3)a+1 eXp (_2<1 _ 8)77 T 28) n (k+1) (3.45)

where the integration contour is the image of the unit circle under (2.6), that is the circle
of radius 1/(1 — s) around —s/(1 — s). Note that the integrand is analytic outside this
circle (also at 00), hence we can blow up the contour and conclude that the integral is 0
by Cauchy’s theorem. The argument for %;wes is similar, for g;,es after the change from u
to & according to (2.6), we can shrink the contour to 0.

Next we change the integration variables u, v in the double integral in (3.41) to &, as
defined in (2.6). The integration contours also transform under (2.6), i.e. the contour for
¢ becomes the circle of radius 1/(2 —t) around 1 —1/(2 —t) and the contour for 1 will be
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the circle of radius 1/(1 — s) around 1 —1/(1 — s). Note that for any ¢ € (0, 1), the point
—t/(1 —t) is outside the £ contour and for any s € (0,1), the point —s/(1 — s) is inside
the n contour. Since the ¢ integral has no singularity at —s/(1 — s) and the 7 integral
has no singularity at —¢/(1 —t), the contours can be deformed to I'; and I} as shown in
Figure 3 by Cauchy’s theorem and (3.41) reduces to (3.39).

Now we are ready to derive Theorem 2.6 from (3.39). Note that the order of the £ and
n integration in the double integral (3.39) can be interchanged. This is due to Fubini’s
theorem and the fact that the contours T’5 and I' are disjoint. We deform the integration
contours in formula (3.39) from I'; and I} to the new contours I'c and I, in the following
steps. First we enlarge I'j to I} if necessary and we move the contour I'; to I'¢ inside I
Then, for any fixed § € I'¢, we pick up a residue contribution when deforming I'7 to T,
due to the 1/(n — &) term in M (&, n). The residue term can be written as

1 (1—=t)&+t) (€ —1) y(&1—1)
4ri Jr, =g ™ <_2(1 —s)E+2s 21+ 2(1 - t)) - (346)

The integrand above is analytic away from —s/(1—s) and —t/(1 —t), in particular inside
I'¢, hence it vanishes thanks to Cauchy’s theorem.

4 Asymptotic analysis for the hard edge tacnode

In this section, we prove Theorem 2.9. The proof of the first part follows the lines of
the classical method of steep descent analysis. The leading terms in the exponent of the
kernel K, can be expressed by the function

z— 271

2

folz) = In(—2) + = S+ 1P 4O + 1) (4.1)

We define the following contours with counterclockwise orientation. If » < 1 and close
enough to 1, then let

T, ={-14+30<t <t yU{-1+e ™3t 0<t <t }U{re?, —0* <0 <6} (4.2)

where t* = (1 — /472 —3)/2 and 6* = 7 — arcsin(v/3(1 — V472 — 3)/4r). If r > 1 and

close to 1, then let
T, ={-1+%B3t0<t <t IU{-1+e 2Bt 0<t <t }U{re?, —0" <0 <0} (4.3)

where t* = (v/4r2 —3—1)/2 and 6* = 7 —arcsin(v/3(v/4r2 — 3 —1)/4r). The next lemma

is about the steep descent properties of these paths.

Lemma 4.1. 1. There is an r; < 1 close enough to 1 for which T',, defines a steep
descent contour for the function Re (fo) with respect to the critical point at —1.

2. There is an ro > 1 close enough to 1 for which I',, defines a steep descent contour
for the function —Re (fo) with respect to the critical point at —1.

Proof. To show the steep descent property, we consider the following derivatives. In the
neighborhood of —1, we have

—t2(2 — 2t — t?) -0

d +irn/3
—Re fo (=1 +e57%) = (2—2t—12)2+3(2t —12)2 ~

dt
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F§,steep
Lo

Figure 4: The contours I'y sieep and I'¢ sieep Provide a possible steep descent choice of the
integration contours I';, and I'¢.
fo<t<+v3-1. Furthermore,

—t*(2+ 2t — 1?) -
(242t —t2)2 +3(2t +12)2 —

d im
LR fy (—1+ e250l3y)

if0<t<+V3+1.
On the circular part of the contour,

-1

%Re fo (ré?) = T Tsine. (4.4)

If r < 1, (4.4) is negative for € [—m, 0] and positive for 6 € [0, 7], whereas for r > 1, the
sign of (4.4) is opposite. This proves the required property of the paths. O

Proof of Theorem 2.9. We use the method of steep descent analysis. If we substitute
(2.23)—(2.24) and the rescaled space and time variables (2.22) into the double integral in
(2.20), one sees that the leading term in the exponent is 2N (fo(q~'n) — fo(q71E)). We
also substitute (2.17) for M(&,n). Next we specify the initial contours I';, and I'¢ to be
the steep descent contours I'y sieep aNd ¢ greep- e steep coincides with ¢I',, except for an
N~1/3 neighbourhood of —¢ and there it crosses the real axis to the right of —s/(1 — s)
and —t/(1 —t). T') steep consists of two parts: the first one coincides with ¢I',, except for
an N~'/3 neighbourhood of —¢ and it remains inside I¢ steep- The other part is a small
(order N~1/3) circle around the singularity at 7 = —s/(1 — s) which is also in the N~1/3
neighbourhood of —¢ due to the scaling (2.22). See Figure 4.

Now we are ready for the steep descent analysis. Consider the kernel (2.20) with the
integration contours replaced by I';, steep and I'e sieep. Let us choose a small but fixed § > 0
and denote Ff] = Dy steep N {n 1 |1 +¢q| <0} and T‘g = Degteep N{E [+ q| <O} For 6
small enough, these contours do not contain the circular part of the original steep descent
contour coming from the last part in (4.2) and (4.3), but they completely contain the order
N~Y3 modifications if N is large enough. By neglecting the integral over I'y seep \ Fg and
Ce steep \ T‘g, we make an error of order O(exp(—cd>N)).

In the § neighborhood of —q, we can replace fy by its Taylor series. Now we can do
the change of variables given by

n:q(—1+vN_1/3), fzq(—lJruN_l/?’). (4.5)
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The reader should not be confused by the fact that n and & were initially defined by u
and v in (2.6) where u and v played different role than in the rescaling (4.5). For the
factor giving the main exponential term in (2.20), we have

(112N exp (77 ; fb " &t ; 77—1a)
= (e )™ exp (28 (1= s ) Cola ') = fola'€))  (4.6)

= exp (U—g e o(v—u)+ O(N1/3))

3 3

using also (2.22). The other factors after substituting the scaling on the left-hand side of
(2.35) become

exo [ 2rxz(n —1) N 2ry(§ — 1)
P 20 = (gL +rs)n+2(gL +rs) - 21— (gL, +rt))E +2(sL, + 1)
and

(L= (g5 +rt)E+ (g5 )" (N1 + ) (u+1)! s
(= (L T o)t (L e (NI 1 g)i(w + st - O
(4.8)

1+q 1+q
Finally, the change of variables (4.5) gives a factor ¢? N=2/3 and (1/£)® goes to 1. Together
with Proposition 4.2, this shows that the double integral in (2.20) multiplied by the
prefactor 2r is equal to

'U3 X
1 / 1 / 4P (? T T) (u+t)>t
— v u

(271)* Jyus(g-irs 4y N1/3(g-1T341)  €XP (%3 + L) (v+s)ot!

u+t

M(u, v) (4.9)

up to an error of order O(N~'/3) in the exponent coming from the Taylor approximation
and the additive O(exp(—cé>N)) error. By the identity |e” — 1| < |z[e!”l, the error in the
exponent can be removed by an additive O(N~'/3) error. Finally, we extend the integral
over v to infinity in the e*/3 directions and the integral over « to infinity in the e*i27/3
directions on the cost of an O(exp(—cé*N)) error again. This proves the convergence
towards the double integral on the right-hand side of (2.34). The term —p%s(:p,y)]lbs
appears by simple substitution.

If x and y are confined in a compact subset of R, then all the above error estimates can
be given uniformly in z and y yielding the stated uniform convergence. This completes the
proof of the first part of the theorem. The second part follows directly from the first one
since the uniform convergence of the kernel on bounded intervals implies the convergence
of Fredholm determinants on compact sets by the dominated convergence theorem. [

Proposition 4.2. Under the scaling (4.5), we have
A}im N=Y3qM(€,n) = e M(u, v) (4.10)
—00
as N — oo, where M(&,n) is given by (2.17) and M(u,v) is defined in (2.33). Further-

more,
‘N71/3QM<§7 n)‘ < Cec(\v\ﬂu‘) (411)

for some ¢, C" > 0.
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Proof. First we will show that ¢M (£, n) is independent of the parameter q. To see this,
define the diagonal matrices

(U )k = gVt k=0,1,2 (4.12)
(U2)p = ¢, k=0,1,...,a0— 1, (4.13)
(Vi)yy = g~ @GN ot 1=0,1,2,..., (4.14)
(Va)ig =g ", 1=0,1,...,a—1. (4.15)

In equation (2.17), the matrix product on the right-hand side can be conjugated by the
invertible matrices Uy, Uy, Vi, V5. This yields
_q U, AV U, CV,\ ™ (Uih
M(E,m) = ¢ (qgVi q€Va) (Uszl ULV, 0h) (4.16)

Let us show that the right-hand side of (4.16) is independent of g. The idea is to perform
a change of variables w — qw and z — ¢z in the defining integrals of hy, ﬁk, a1, Ak,
By, Cry and Dy, see (2.13)—(2.15) and (2.9)—(2.12). It is not hard to see that after this
change of variables, (U;h); becomes h; with 7 replaced by 1/q and with a and b defined
for g =1, ie.a=1b=2N—oNY3in (213). (Ush), will be hy with 5 replaced n/q
and with a and b defined for ¢ = 1 in (2.14). Similarly, (¢gVi); is the same as g, with &
replaced by /¢ and with a and b defined for ¢ = 1 in (2.15) and (¢€V5); is equal to (§),
with & replaced by £/q in (2.16). By the same change of variables, one sees that the block
matrix on the right-hand side of (4.16) is equal to

A C

B D
with a and b defined for ¢ = 1 in (2.9)—(2.12). Note that by (4.5), replacing n and £ by
n/q and £/q means the same scaling as taking n and £ for ¢ = 1.

Hence we have shown that gM (&, n) is independent of gq. Therefore we can and do
assume that ¢ = 1 in what follows. Denote by K (resp. L) the lower triangular (resp.
upper triangular) Pascal triangle type matrix

K= (),

L= ((-1)*N3(h))" (4.17)

k,l=0" k,l=0"

In equation (2.17), the matrix product on the right-hand side can be further conjugated
by the invertible matrices K, L. This yields (recall ¢ = 1)

M(&m) = n—ig (g &) (KAB KCDLL)I (}?ﬁ) ' (4.18)

Now (4.10) follows from Propositions 4.3, 4.4, 4.5 below and the dominated convergence

theorem. Note that the right-hand side of (4.18) can be rewritten by using the block

matrix inversion formula (2.18). The matrix inverse in the limit is well-defined since the

operator 1 — Ky;,, is invertible for any o € R, and for ¢ large enough the limiting Schur
complement S, is also invertible by Proposition 2.12.

Finally, the second assertion (4.11) follows from the estimates given in Proposition 4.5.

O

29



Proposition 4.3. Assume that ¢ = 1. Let k,l € {0,1,...,a — 1} be fized and choose
x,y > 0. We have the following limits for the functions in (4.18):

htssy — € h(z;v), (4.19)
~ on O
(Kh), — e %h(x; V) |a=o, (4.20)
gni/zy, — —e Th(y; —u), (4.21)
(EL); — u! (4.22)

as N — oo pointwise.

Proposition 4.4. Assume that ¢ = 1. Fix the integers k,l € {0,1,...,a — 1} and let
x,y > 0. Then the operators in (4.18) converge as follows:

N AN sg niisy = Bo(2,y), (4.23)
N'3(KB); niss, — Bo(k, y), (4.24)
N'3(CL)y1/py — Co(z,1), (4.25)

NY3(KDL); — Dy (k,1) (4.26)

as N — oo pointwise.
We have the following decay properties of the functions and operators.

Proposition 4.5. Assume that ¢ = 1. For any k,l € {0,1,...,a — 1} and any constant
d > 0, there are constants ¢,C' > 0 such that

|Avs,| < Cet?l=e, (4.27)

(KD < cet, (4.28)

[ganiny| < Ceti=b, (4.20)

[(§L)] < Cet, (4.30)

|NY2 Apysg jissy| < Cem ), (4.31)

INV3(KB)y yissy| < Ce—dy (4.32)

|NVB(CL) y1sgy| < Ce™™, (4.33)

[NY3(KDL) k,l} <C (4.34)
uniformly for N > Ny and as x,y > Xy for some thresholds Ny and Xj.

The strategy for proving Propositions 4.3 and 4.4 is the following. To keep the com-
putations simpler, we first prove for ¢ = 0, and we point out the changes for general o.
We first rewrite our functions and operators using the Bessel function J,(¢) defined by

() = —— /S e e (% (- z—l)) . (4.35)
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It turns out that some of the operators and functions can be written even more conve-
niently using the function

k
J(k S t =13 3 Z( ) J2t+st1/3+p(2t> (436)



which is an approximation of the kth derivative of the Airy function as seen from Propo-
sition A.1. We remark that one can also rewrite J*)(s,#) by its definition (4.35) and the
binomial theorem as

k

T (s, 1) =530 (k> (1) g [ e e 1z )
St

271
=0 P (4.37)

k+1

t7 3 _ 1 -1 _1 k
= 3_ / dz exp <2t (—lnz—i—z i ) —Stl/?’lnz) (2 ) .
27Tl S 2 z

Then the limit statement of Proposition A.1 and the bound of Proposition A.2 imply the
claimed convergence results in Propositions 4.3 and 4.4 by dominated convergence. The
bounds in Proposition 4.5 follow from the bounds given for the dominated convergence
argument in the proofs of Propositions 4.3 and 4.4.

Proof of Proposition 4.3. Suppose first that ¢ = 0. In the definition of hy (2.13) we write

1L (=Y
m = Z S (4.38)

J=0

and use (2.23)—(2.24) (with ¢ = 1 and ¢ = 0) to obtain

hy = Z<—77)ji dw w™ CNFEHITE) oxp (N (w —w ™))

=0 27Ti S,

iz | (4.39)
= E ("f?)j J2N+k+j+a+1<2N>

j=0

on account of (4.35). If we substitute the scaling of n from (4.5) (with ¢ = 1) and
k = N'3z and replace the summation by an integral for A = N~%/3j, then the above
expression up to N~1/3 error is

> 173\ N3
/ d)\ (1 —'UN 1/3) N1/3J2N+N1/3(x+)\)+a+1(2N)
0
o 1/3
= / dx (1 — N3 Y JO(z £ A+ ONV3),N). (4.40)
0

The factor (1—vN~Y3)N'*X converges to e~ and it is bounded by e/ uniformly in N. It
follows from Propositions A.1 and A.2 for k = 0 that the factor J© (z+A+O(N~/3) N)
converges to Ai(z + A) pointwise and that its decay in A (and in x) is faster than any
exponential, in particular, faster than e 2*. This shows that the dominated convergence
theorem applies and it yields (4.19) for ¢ = 0.

For general o, we have Jonipijrar1(2N — NY30) instead of Jonyxtjras1(2N) on the
right-hand side of (4.39). Then we use Proposition A.1 as

J2N+N1/3(m+)\)+o¢+1(2N - N_l/ga) — AI(JZ‘ + )\ + O'). (441)

After the change of variable A+ ¢ — X in the integral obtained as the limit of hy1/s,, one
gets (4.19).

Suppose again ¢ = 0. In the definition of Ay, (2.14), we write 1/(w +n) as a geometric
series as in (4.38) to get

ﬁk = Z(—W)jJ2N+j+k+1(2N)- (4.42)

J=0
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By the definition of the matrix K and by that of the function J*) we have

(Kh)—Nl/?’Z n)? JE(NTV3( + k4 1), N)

7>0

- (4.43)
_ / dx (1 — oN-U3 YR S0 (L o(N18), N + O(NVB).
0

By the same dominated convergence argument as above using Propositions A.1 and A.2
for k =0,1,...,a — 1, one can conclude the proof of (4.20) for o = 0. The general case

follows as before.
The proof of (4.21) is similar. We write 1/(z +¢) = Zj>0(—z)j§*(j+1) as a geometric
series. Next we substitute z — z~!. This allows for expressiﬁg g; with Bessel functions as

q = — Z<—£)7(j+1)J2N+l+j+a+1<2N>' <4'44)

J=0

The dominated convergence argument and the extension to general o is the same as for
hy. Finally, the proof of (4.22) is straightforward. O

Proof of Proposition 4.4. Since the steps of this proof are rather similar to those of Propo-
sition 4.3, we only give a sketch here, from which the reader can complete the details. We
also restrict ourselves to the o = 0 case.

By rewriting 1/(w — 2) = 37,2/ /w’*! as a geometric series, substituting z — 2~
and using (2.23)-(2.24) (with ¢ = 1), we get

Akt = 0kt = > Jonstrjrast(2N) Jonskpjrar (2NV). (4.45)

Jj=0

1

For k = N3z and | = N'/3y, an application of Propositions A.1 and A.2 for k = 0 and
the dominated convergence theorem gives (4.23).
Similarly,

By = — Z Jontitjrat1(2N)Joniryjr1(2N). (4.46)

Jj=0
As in (4.43) by applying the matrix K, one gets
N'Y KBy == Jansrsjrar1(2N) TP (N3 + 1), N).

7>0

A dominated convergence argument as before yields (4.24).
It is easy to see that

Cri = Jonik-1+a(2N).
If we apply the matrix L from the right, the convergence (4.25) follows from the equation

NY3(CL)gy = JONT3(k +a —1),N).

Similarly,
Dk,l - JQNJF]C,[(QN). (447)

After applying the matrix K from the left and the matrix L from the right, one can
rewrite (4.47) as

k l
NY3(KDL), ( )( ) DM oy (2N)

p=0 r=0
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k+i+1 s k+1
_ N +3+ Z ( )(_1)k+l+8<]2N—l+s(2N)

S
s=0
= JEHD (N3 N).

Then (4.26) follows. This completes the proof of Proposition 4.4. O

Proof of Proposition 4.5. The assertions easily follow from the bounds given in the proofs
of Propositions 4.3 and 4.4 for the dominated convergence argument, which were obtained
from Proposition A.2 and from obvious estimates. O

5 Asymptotic analysis for the hard edge Pearcey pro-
cess

In this section, we first prove Proposition 2.18 which is the starting formula for the
asymptotic analysis for the hard edge Pearcey process. Then, we turn to the actual
asymptotic analysis, i.e. we prove Theorem 2.20. We use the following lemma for the
proof of Proposition 2.18.

Lemma 5.1. The kernel K,, for n non-intersecting squared Bessel paths in (1.3) can be
written as

0 n det (pl(ai,b§k))>, -
Kn ) ata = T Pi—s\dy 1 s - ) -5 7b nl’]: d
(S ! y) b ($ y) "~ /oopt 1(w y);pl (x k) det <p1<ai7bj))i7j:1 v
(5.1)
for any x,y > 0 and s,t € (0,1) where we use the notation
w _ J by I Fk,
bj_{w,ﬁj:h (5:2)
Proof. We follow Johansson [14, (2.7)—(2.10)]. Define the column vector
T
p=(plas,y) - pelan,y)) . (5.3)
Applying Cramer’s rule to (1.3), we find
. det(A
Ko(5,258.9) = ~pies(e )L + 3 sl b) AP (5.4

k=1
where (A|p)y denotes the matrix A in (1.4) with its kth column replaced by the vector p.
The following Markov type formula holds for the transition probabilities of the squared
Bessel paths given in (1.1) for ‘negative time spans’:
0

mez—/ m@amxawm:—/ st pulzw)dz (5.5)

for any z,y > 0 and s >t > 0. Here we define the branches of the powers in (1.1)—(1.2)
by (V2)* = 22?2 = eo™/2|2|%/2 and (1/2)%/? = e7™/2|z|~*/2 when z is negative. The
Markov type formula (5.5) is the analogue of [15, (2.5)—(2.6)]. From (5.5), we get

det (pr(a;, 5®))"
M:_/O e (pl(am J )>i,j1pt L(w, y) dw (5.6)
det A o det (pl(ahbj));fj:l o
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with the notation (5.2). By inserting (5.6) into (5.4) and interchanging the sum and the
integral, we obtain (5.1). This proves the lemma. O

Proof of Proposition 2.18. Consider the ratio of determinants in the right hand side of
(5.1). From the definition of the transition probability and using the linearity of the

determinant, we can write it as
i —a/2 (k)
det (pa 1)) (w>a/2 (bk - w) et (al fo <V ) ))
=|— exp
det (p1(ay, bj))m by, 2 det (a;a/zla ( /—aibj)>
i,J

& (5.7)

where we also used (5.2). The factors a, /2 in the above determinants depend only on
the row index ¢, therefore they can be extracted from the determinants cancelling each
other completely. But it will be convenient to keep these factors inside the determinants.

When taking the confluent limit a; — 0 of (5.7), certain derivatives appear. This is
discussed by Tracy-Widom [19, pages 7-8] in a similar context. If we apply this idea to
(5.7), we obtain

(k) det [ 21 [a_o‘/QIa <\/ab(k))] )
det (pl(az,bj >)@'7j ~ <w)a/2exp (bk—w) (8@ 1 J a0

by 2 det (5);;_11 [a=e/1, (\/aT)j)}a:o)

i7j

lim
a;—0  det (p1(az‘> bj))i,j

(5.8)
where again ¢, j run from 1 to n.

We evaluate the derivatives. From the series expansion (1.2) of the modified Bessel
function, we find

886;_11 oL (Vab)| = ﬁ (Z)HM/Q. (5.9)

Using this for both matrices on the right-hand side of (5.8) and cancelling again the
common factors, we obtain

) em (52 et

2 ) et (B )

S

det <p1 (ai, bg‘k)>) .
lim =
a;—0 det (pl(ai, bj)) < i,j
« b, — w w — b
_ 5.10
< ) exp < 2 ) H b — b; o
J#k

Z7j
w\” b, —w 1 ow —b;
B R iL—p
<bk) exp< 2 ) o (w—zjl_[l z—bj’z k)

where the second line follows from the evaluation of the Vandermonde determinants and
cancellation of the common factors recalling (5.2)., By inserting (5.10) into (5.1) and
using the residue theorem, we obtain the double integral formula (2.56). This proves the
proposition. 0

Sl

Next we prove Theorem 2.20 which immediately follows from the following convergence
statement for the kernels.
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Proposition 5.2. Let s,t,z,y € R be fired numbers. It holds that

1 1 1 1 1
lim 7 KP I 2$n_1/2, —an~ V2 41 Qtn_l/Z’ —yn~Y/?
n—ro0 2qn 1+q (1+9q) 2q 1+4q¢ (1+¢q) 2q

= La(sv z;t, y) (511)
and the convergence is uniform for x and y from compact subsets of R.

Proof. We use again the method of steep descent analysis. First we substitute the scaled
parameter values of the Pearcey scaling to (2.56) and use the definition of the transition
kernel (1.1) to get

1 1 1 1 1
1/2K’1; < T 23n’1/2,—xn’1/2; N 215711/2,—;ynl/2>
2gn 1+q (149 2q 1+q (1+4¢q) 2q

= —Pt;(%y)ﬂbs

a/2 1 0 /2 U)‘i‘Ln in—i—z
)" o [0 (2) o (S
x 4g/nri Jp . z 2¢ gt 2q 28

I+q  (+q9?vn  1+q  (1+9)Vn
Y —1/2 z ~1/2
L(-2 w4 —a+0 L (2 1+0

(i) s )

_ 1—2\" 1
X exp S 2an + O(n~Y?).

2 1— Tan z—w

(5.12)

We perform the change of variables w — 2qnw and z — 2¢nz in the double integral
above. Since Re (z — w) > 0, the following exponential integral representation holds:

1 (o]
=n / dX e~ MVnlz—w), (5.13)
0

zZ—Ww

The advantage of this formula is that it separates the dependence of the integrand of
(5.12) on the variables w and z, so the n — oo limit of the w-integral and the z-integral
can be taken separately, as we will proceed. At the end, we will redo the operation (5.13).
In fact, one could perform the asymptotic analysis without using the identity (5.13), but
then one would have even longer formulas in the proof. Using (5.13) in (5.12), we arrive
at

1 1 1 1 1
1/2[(5( T 2sn’l/Q,—a:n’l/z; N 215711/2,—3/711/2>
2qn l+q (1+4¢q) 2q l+q (149 2q

= = pes (7, Y) Liss
- o5 e " [T an ()" exp (nflog(1 - w) — log(1 - 2))

X exp ﬁ(l_ . )_ﬁ<1_;>+qn(z_w)_)‘\/ﬁ(z_w)
1+q (I+q)vn 14q (1+q)vn
x I, (—2n1/4\/yw(1 +O0n V) I, (2711/4\/@(1 +0(n™'?))).

(5.14)
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We start with the asymptotic analysis for the w-integral. We are to take the limit of

0
n1/2+a/4/ dw wa/2en(log(lfw)+w)+\/ﬁtw+\/ﬁ)\w+(’)(w)[a (—277,1/4\/3/_11)(1 + O(n71/2)))

(5.15)
where O(w) means an error term which is bounded in absolute value by constant times
|w| for n large enough. The constant may depend on other parameters: y and ¢ here. The
term O(n~'/2) has a similar meaning in (5.15).

We use the method of steep descent analysis to determine the limit of (5.15) as ex-
plained also in [6] and [13]. Note that by the exponential asymptotics I,(z) = *°M) as
z — 00, see e.g. 9.7.1 in [1], the Bessel function in (5.15) corresponds to a term of order
n'/*\/w in the exponent. The first step of the analysis is to consider the function that is
multiplied by the highest power of n in the exponent

,w2

fo(w) =log(l —w) +w = — + O(w?). (5.16)
We show that R_ is a steep descent path for the function Re (fo(w)) which means that
it reaches its maximum at w = 0 and that Re (fo(w)) is monotone along R_. It is easily
seen by taking the derivative

%Re (fo(=t)) = ———<0 (5.17)
for all t > 0.

For a 6 > 0 small enough which will be given later, restricting the integral in (5.15)
to (—4,0) gives an error of order O(exp(—cd?n)) as n — oo because of the steep descent
property of the path. We substitute fy by its Taylor expansion given in (5.16), and now
we choose ¢ small enough such that the error of the Taylor expansion is much smaller than
the main terms in the exponent. We do a change of variables v/nw — w. As n — oo, the
error term of the Taylor expansion is O(n~'/2). In order to compare the integral with and
without this error term in the exponent, we use the inequality |e® — 1| < |z[e!*l and we
get that the difference of the two integrals is O(n~'/?). In the integral without the error
term in the exponent, we extend the steepest descent path to R_ again where an error of
O(exp(—cd?n)) is made.

This procedure of steep descent analysis proves that (5.15) converges to

0 2
/ dw w*/2e T T (2, fyw) (5.18)
—00
as n — 00. It is also seen from the above argument that the convergence is uniform if y
is in a compact interval.

With a similar method for the z-integral, one can show that

1/2—a/4
n — /dZ zfa/2en(flog(lfz)fz)f\/ﬁszf\/ﬁ)\er(’)(z)[a (2,’7’1/4\/&(1 _'_O<n71/2>>)
I
1 22
— —/ dz 2z 2e2 5572 (2v/zz) (5.19)
2m ) g

as n — oo uniformly as z is in a finite interval where —iR is iR with opposite orientation.
The error terms here have similar meaning as in (5.15). In this argument, one has to first
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specify the contour I'. Before taking the n — oo limit, let I' to be the counterclockwise ori-
ented sector contour {e~1"/2=9)¢ t € [0, R|}U{e¥R, 0 € [~7/2+¢,7/2—¢c|}u{el(™/279)t t €
[R,0]} where t € [R, 0] refers to opposite orientation. Here £ > 0 is a small value and R
is sufficiently large such that the contour surrounds the point b = 2n. As R — oo, the
integrand on the left-hand side of (5.19) along {¢R,0 € [~7/2 + &,7/2 — €]} becomes
exponentially small in R for large enough but fixed n, hence we can replace I' by the
contour I'. consisting of two rays one coming from el™/?~%)oo to 0 and one from 0 to
efi(w/Qfs)OO'

The reason why we use the contour I'. for some small € > 0 for the analysis instead of
iR = I’y is that by deforming the contour on the left-hand side of (5.19), we do not have
enough control on the decay of the integrand along {e*’R, 0 € [r/2 — ¢, 7/2]}.

The path T'; is a steep descent contour for the function —Re (fy(z)), since

_gRe (fo(e:l:i(n/Z—e)t)) — cos” (% - E) — SiIl2 (% - 6) — Cos (% - E)t <0

de (l—cos (g—e) t)2+(sin (g—s) t)2 N

for all t > 0 if € > 0 is small enough. One can perform a similar asymptotic analysis
as for the w-integral using the steep descent contour I'. for the z-integral. One gets the
convergence (5.19) with —iR replaced by I'. on the right-hand side, but these two integrals
are the same due to the decay coming from the quadratic term in the exponent.

To show that the second term in the right-hand side of (5.12) without the minus sign
converges to

/2 1 0 a2 1 22/2—s2
(%) — /ﬂR dz /w duw (%) — :M/Hw L (—25w) I, (2v7z) . (5.20)
we use a dominated convergence argument for the A integral of (5.14). Following the
lines of the proof of Proposition A.2, but actually easier as in Lemma 4.1 of [13], one can
give an exponential bound in A on the expression in (5.15) and on the left-hand side of
(5.19) uniformly in n. We omit the proof here. This justifies that the second term on the
right-hand side of (5.12) converges to (5.20).

What is left to show is that (5.20) can be rewritten as the double integral in (2.58).
To this end, it is convenient to split the integration contour iR in (5.20) into the half-lines
iR, and iR_. Let us first consider the contribution from iR_. By substituting z by —=z
and w by —w and taking into account the branches of the powers, we get the contribution

y a/2 i o0 E /2 1 622/2—1—5?;
( ) 2mi /HR+ dz/o dw <Z> W — 2 ew?/2ttw Jo (2¢/yw) Ja (2\/xz) (5.21)

T

where we also used the identity

2L, (=2iVz) = Jo (2V/72)

for any z € C for the Bessel functions (see e.g. 9.6.3 in [1]). Similarly, the contribution
from the half-line iR, in (5.20) can be written in exactly the same form as (5.21), but
with iR, replaced by iR_. To get this, we also use the identity

e, (=2vVz) = Jo (2V72)

for x € R, and z € iR_ which is a consequence of the series expansion of the Bessel
function (see e.g. 9.1.10 in [1]).
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Combining these two contributions, we conclude that (5.20) equals

T

/2 1 o w\/2 1 P/
(—) e /iR dz/o dw (;) S e Jo (2y/yw) Jo (2v/22) . (5.22)
Making the change of variables u? = w and v? = z, we rewrite this as
1 ev4/2+sv2

y\/2 1 o U\«
B <_) omri /ch/O duduy (;) v2 — 2 ew!/2Htu® Jo (2v/5u) Jo (2V/2v) - (5.23)

X

where we recall the definition of the contour C'. Hence we obtain the double integral on
the right-hand side of (2.58). O

6 Proofs of alternative hard edge Pearcey formula-
tions and corollaries

In this section, we prove Proposition 2.22 and Corollaries 2.24 and 2.25. The strategy for
proving the proposition is the following. If « is an integer, we can give another formulation
of the kernel L in Proposition 6.1 below via the approach used to derive the hard edge
tacnode kernel. Then we show in Proposition 6.2 that the temperature derivative of the
kernel has a rank one structure. Finally, in Lemma 6.3, we see that the functions which
appear in the rank one derivative can be written in a simpler form given in (6.9)—(6.10).
The proof of Proposition 2.22 is easy after this.
Let

27

1
B(z) = e /2 = / dwe?” /22w (6.1)
iR
Let D, be the matrix of size a X o with (k,[)th entry
(Do)ey = B¥V(—0),  ki1=0,...,a—1 (6.2)

where the superscript denotes the (k + [)th derivative. Let the row vector U of size a be
defined as before by (2.31), and let h be the column vector of size a with kth entry

hk:/ dre*B®(\N-0),  k=0,...,a—1. (6.3)
0

Then we put
1

V—Uu

M(u,v) = - U(D,) 'h. (6.4)

Note that we use the same symbols h and M(u, v) in this section for different functions
as in the sections about the hard edge tacnode process, but this should not lead to any
confusion. The invertibility of the matrix D, follows from the identity

det D, = (ﬁ(—l)jj!> e’/ (6.5)

Jj=0

which is easily proved by induction on «, see (6.26) below. Now we are ready to state
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Proposition 6.1. If « is a non-negative integer, then we can write L in (2.58) as

L(s, 2t y) = —peca (2, 4) Liss

2
1 / / e~ T T (w4 )t
+ —0 dv du Mi(u, v 6.6
(2mi)? r_, S+HiR (w,0) (6.6)

2 1
o~ tout gty (v 4 s)ot

where I'_; is a clockwise oriented circle surrounding the singularity at —s and § > 0 s
chosen such that the contour § + iR passes to the right of the singularity at —t and to the
right of the contour I'_,.

Proposition 6.2. The derivative of the kernel (6.6) with respect to o is the rank 1 kernel

0
%La(& x; t7 y) = g1(87 .T)92<t, y)

where

gi(s,x) = L/ dv eiéwwv%s(v +s) @0 .-+ 0 1)D;'h], (6.7)

Comi

—s

1 ﬁfoufL a— « - a a-1
92(t,y) = o /6+'R due> o (u 1) [U - UD, ! (B* )(_0))k:0} . (68)

If o = 0 then the expressions between square brackets above are understood to be 1.

The proofs of Propositions 6.1 and 6.2 are very similar to the ones for the analogous
statements for the hard edge tacnode kernel. We leave this to the interested reader.

Contrary to the tacnode case, it turns out that the above formulas can be considerably
simplified.

Lemma 6.3. The functions given in (6.7)—(6.8) can be written in the simplified form

91(3 {L‘) _ (_l’)fa / o 67§+0v+%ﬂ(v + S)afl (69)
’ 2ri Jp ’
o (_y>oz ﬁ—au—i —a—1
g2(t,y) = ——— due wtt (u + t) : (6.10)
21 Jspir

An important ingredient for the proof of Lemma 6.3 is the following elementary anal-
ysis lemma which we give with a draft of the proof.

Lemma 6.4 (Repeated integration by parts). For any o € Zso and any function f with
sufficient decay at infinity in the direction of the contour I',,, we have

z 1 —a Z_ a—laa
/ dvevts(v+ ) f(v) == / dvevts (v + s) aTit(v) (6.11)

Sketch of proof. This is trivial for a = 0. For a = 1, it follows by applying integration by
parts to the left-hand side of (6.11). For higher values of «, it follows from a repeated (a-
fold) use of integration by parts writing each time e+ (v+s)¥ dv = —z (v + 5)¥2 devts
and then integrating by parts. This allows to express the left-hand side of (6.11) as
x~“ times a sum of several terms. Then one notes that these terms cancel out each
other completely except for one surviving term which is precisely the right-hand side of
(6.11). O
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Proof of Lemma 6.5. This is obvious for a = 0. For general «, the first step in the proof
is to use Lemma 6.4. Then it remains to prove two identities, one for g; and one for gs.
We start with the identity for g; which reads

0 --- 0 1 D—lﬁ —v?/240vy, a71: _1)apv?/2tov 6.12
( )aﬁv“e ), (—1)% ) (6.12)

To prove this identity, we first derive the formula

%hl = (v —0)hy — BO(=0) + lhy_, (6.13)

as follows. Note that the derivatives of the function B satisfy the recursion relation
ABU(X\ —0) =0BO(XN—05) = BHY (N —0) —IBY (N - 0) (6.14)

forall 1 =0,1,2,... which is closely related to the recursion for the Hermite polynomials.
By taking the v derivative of (6.3) and using (6.14), one gets

0
%hl = hl+1 + lhl,1 — O'hl. (615)

Integration by parts yields the equation
hl+1 = Uhl - B(l)(—O') (616)

which substituted into (6.15) exactly gives (6.13).
If we apply one derivation on the left-hand side of (6.12) to the vector of entries
e~v*/2tovp, then by (6.13), we get

0

a—1 o
a_ <67v2/2+0vhl) _ 67v2/2+ov (—B(l)(—a) + lhlfl) 1
(%

1=0 =0

(6.17)
_ /240 <_Da 1o .. 0" + (lhl—l)?z_(f) :

If @« = 1, then (Ih;_;)7,) is 0 and (6.12) follows easily. Otherwise (if o > 1) after
substituting (6.17) into the left-hand side of (6.12) and cancelling D,, with its inverse, the
scalar product of the two vectors is 0, hence the left-hand side of (6.12) can be written as

(0 0 1) X (e /+evn )al (6.18)

o .. _— 6 _ . .
¢ Ovet )=

At this point we apply the following elementary column operations to the matrix D,,.

Forl=a,a—1,...,1 we update column [ by subtracting o times column [ —1 and adding

[ —1 times column [ —2. By (6.14) with A = 0, the resulting matrix has zeros in its zeroth

row, except for the (0,0) entry, which is e°/2. 'We should apply the same operations
to the row vector (0 - 0 1), but this vector does not change under the operations.
Then (6.18) reduces to
e—°/2 0 ! o1 2/2+ a—1
0 -+ 01 o (e )
( ) * (—(k+ I)B(k“)(—a))kljo g1 \° i

(6.19)
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where x denotes an unimportant column vector. Taking into account the sparsity pattern
of the involved matrices and vectors and using the block inversion formula (2.18), this in
turn can be reduced to

—1 Ha—1 5 a—1
(0 -+ 0 1) [(—(k:+l)B(’f“)(—a))Z;jO] ;}al (e—v /2+”ml_1) . (6.20)

Finally, we note that the factors (k + 1) in the matrix rows and [ in the entries of the
column vector cancel each other. So we get

o¥1 5 a—2
—1)(0 -+ 0 1)D;! (e 6.21
( )( ) aflava_l € l =0 ( )
But this is just what we get from the identity for o — 1 in (6.12), so the proof of (6.12)
ends by induction yielding the equivalence of ¢; in (6.9) and in (6.7).
Now we turn to the identity for g,. Using Lemma 6.4, we will prove the identity

804 u?/2—ou —u?/240u «@ —1 k+o a—1
<%e / )e [Hrou — o — UD;, (B(Jr )(_0))k:0 (6.22)

by induction on «. For a = 0 the identity is trivial since both sides are 1. For a > 1,
denote the left-hand side of (6.22) by H, and the right-hand side by H,. Note that H,
is basically a Hermite polynomial and it satisfies the recursion

Hy,=(u—o0)H, 1+ H._, a € Z~o (6.23)

where the prime denotes the u-derivative. We will show that H,, satisfies the same recur-
sion. The expression H, has a Schur complement form and therefore it can be written as
a ratio of two nested determinants:

(ko) (_ a—1
H,=det E/det Dy with B, = <%a (BEF( "))ko) . (6.24)
u

Note that the last column of E, nicely follows the pattern of the previous columns. We
note that the entries in the topmost rows of F, are basically the Hermite polynomials and
they satisfy the recursion (6.14) with A = 0. We use the following column operations for
E,: forl =a,a—1,...,1 we update column [ by subtracting ¢ times column [ — 1 and
adding [ — 1 times column [ — 2. The resulting matrix has zeros in its zeroth row, except
for the (0,0) entry, which is e/ 2 and so we can reduce the size of the determinant.

This gives us
a—2\ a—1
det B, = e /% det (—(k + 1)B(k+l)(_g))k:0 .
(u—o+lu ) —o

We take out the factor —(k + 1) from the kth row yielding a total contribution
(=D Ha—1).

Next we split the determinant by linearity with respect to its last row, recognizing the
smaller matrix E,_; in one of the terms, and its u-derivative E!,_, in the other term. This
yields

det B, = (—1)* (o — 1)le™""/? [(uw—oc)det By + det E,_,] . (6.25)
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Similar (but actually simpler) manipulations yield
det Dy = (1) (a — 1)le " /2 det D,_;. (6.26)

Using these relations in (6.24), we find that H, satisfies the required recursion relation
(6.23). This ends the proof of the identity (6.22), hence the two definitions (6.10) and
(6.8) of g9 coincide. O

Proof of Proposition 2.22. By Proposition 6.2, the derivative of the kernel L™ with respect
to o can be written in a rank one form with ¢; and g given by (6.7)-(6.8). Note that the
derivative of the right-hand side of (2.60) is also rank one but with ¢g; and ¢, given by
(6.9)-(6.10). Hence Lemma 6.3 shows that the two derivatives are the same. Moreover,
both double integrals converge to zero in the ¢ — +oco limit. This ends the proof. O

Now we turn to the proofs of the two corollaries.

Proof of Corollary 2.2/. Similarly to Remark 2.17 for the tacnode kernel, by introducing
the new integration variables u := —(w + s)™! and v := —(z +¢)~! in (2.60), the kernel
can be written alternatively as

L(s, 3, y) = = pus (2,9) Tiss

AR 1 (0 +6)2 2o (v )y 0

+ <_> i / du/ dv 1, 2 =) —
z/  (2mi)? Jp, r, u—v+uv(t—-s) e(u=1+s)2/240(u=1+s)+au
(6.27)

where IT', is a clockwise circle in the left half-plane touching zero along the imaginary

axis, and I", is a counterclockwise loop surrounding I',. It is now straightforward to get
(2.62). O

Remark 6.5. Similarly to Remark 2.23, (6.27) also extends to any real o > —1. In this
case, we take I', as above but we replace I, by a counterclockwise contour coming from
+00 from above, encircling Iy, and returning to +o0o from below. We then take the powers

u®, v with a branch cut along the positive half-line, i.e., with 0 < argu,argv < 2w, see
also [17, Eq. (1.19)].

Proof of Corollary 2.25. For a = —1/2, we have
‘]—1/2 (2\/§u) \/—y1/4\/— COos (2\/_u)
if u> 0 or u € C. Substituting this, we get the following expression for the kernel

L_l/z(svx;tay) = — Pt=s S(:E Yy ]]-t>s

(vt /250 (6.28)
/dv/ du u2 6u4/2+tu2 cos (2y/yu) cos (2y/xv) .

7r21\/_

To conclude the proof, one has to do the change of variables u — 2%« and v — 2%
and substitute the new variables from (2.64) along with the derivative d—yl =3 \/5, the rest
is straightforward. Ol
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7 Asymptotic invertibility

In this section, we prove Proposition 2.12. It relies on Lemmas 7.1, 7.2 and 7.3. In
order to state them, we introduce the following notation. Then we give the proof of
the proposition, finally, we prove the lemmas. Inspired by the asymptotics of the Airy
function

. 1 2 )
Ai(z) = ﬁx /4 exp (—gng/Q) (1+0(z 3/2)) (7.1)
as T — 00, see e.g. 10.4.59 in [1], let us denote
2 3\ 9 .
fu(x) = 2y/Texp 377 ) o Ai(z) (7.2)

for k=0,1,2,....
Lemma 7.1. For any positive integer n, one has the equality

8k+l ) n—1 efgn:vS/Q 0 n—1
det (W Al(l’))k’lo = W det < k <x>)k‘7l0 (73)

where f,gl) is the [th deriwative of fr.

By the definition Ai”(z) = x Ai(z) of the Airy function, all higher derivatives of fj(z)
can be expressed in terms Ai(z) and Ai'(z). By (7.1) and the asymptotics of Ai’(z), see
10.4.61 in [1], it follows that

f/gl) (x) ~ (=1)Fag 2 gy (7.4)

as © — oo with

where the empty product is defined to be 1.
Note that (7.4) already yields the following

Lemma 7.2. We have the asymptotics
det( lil)(x)>n1
k,l=0

as r — 00.

The matrix in the lemma has the form

1 =1 (=1)(=5) (=1(-5)(-9)
1 1 1(-3) 1(=3)(=7)
(a)ite=11 3 3(=1 3(=1)(=5) (7.7)
’ 1 5-1(—3)

5 5.1

Lemma 7.3. The determinant of the n x n matriz defined by (7.5) is
n—1
det ((akvl)g,;:lo) = 2(2) <Hj!> . (7.8)
=0
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Proof of Proposition 2.12. 1. The asymptotics (2.43) readily follows if one puts to-
gether (7.3), (7.6) and (7.8).

2. The assertion is a consequence of the first part and the discussion in the paragraph
before the statement of the proposition.
[l

Proof of Lemma 7.1. By definition (7.2), one immediately gets (7.3) with f,gl)(:c) replaced
by frii(x) in the determinant on the right-hand side. Hence one only needs to show that

n-1 _ ) n—l
det (i (@)l = det (/) - (7.9)
It follows from (7.2) that the recursion relation
frvi(a) = =22 fi(2) + filz) (7.10)

holds for any k£ > 0 integer. In (7.10), fry1 is expressed in terms of f; and its derivative
where the coefficient of the latter is 1. By applying (7.10) and its derivative on the right-
hand side of (7.10) again, one can express frio in terms of f; and its first and second
derivative where the coefficient of the second derivative is 1. In general, one gets by
induction that

frer(@) = cro(@) fiulw) + e (@) fo(x) + - + (@) fi V(@) + £ (@) (7.11)

for all k£, non-negative integers where ¢, o(z), ..., ¢ —1(z) are coefficients that depend on
x but not on k.

The equality of the determinants (7.9) now follows by simple column transformations.
We first represent the entries on the left-hand side of (7.9) as given in (7.11). Then
we perform the following step for [ = 1,...,n — 1: from the [th column of the matrix,
we subtract ¢;o times the 0 column, ¢;; times the first column, up to ¢;;—; times the
[ — 1st column. After these transformations, we recover the right-hand side of (7.9),
which completes the proof. Ol

Proof of Lemma 7.5. We apply elementary column operation on the matrix (ak,l)z’;:lo in
order to get 0 everywhere in the first row except for the first position as follows. Starting
from the last column and proceeding from right to left until the second column, we add
an appropriate multiple of the previous column to each of the columns such that we get
0 in the top position of the column. With this procedure, we get that

1 0 0 0
2 1-2 1(=3)-2
12 1.2 1(=3)-2 ... L 32_13‘4
det((ak,l)Z;:lO):det 1 4 3-4 3(-1)-4 ... | = det 6 5.6 5-1-6
’ 1 6 5-6 5-1-6

(7.12)
where we expanded the determinant along the first row in the last step. By dividing the
kth row on the right-hand side of (7.12) by 2k, we get that the determinant of the matrix
(akl)z’;:lo is 271 (n —1)! times a similar (n—1) x (n — 1) determinant as that of (ak,l)Z;:lo.
The statement of the lemma now follows by induction. Ol
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A Limit of Bessel functions

Proposition A.1. Fix a non-negative integer k. Then for any s > 0,
k

JF) (g ¢ -
(5.) =

Ai(s) (A.1)
pointwise as t — 0.

Proof. In the integral representation of J*) in (4.37), the coefficient of the leading term
in the exponent as ¢t — oo is the function

-1

= e PO - 1)

f(z)=—=Inz+

for which we introduce the following steep descent path. It follows from the more general
derivative calculation in (A.8) that the circle Sy, is a steep descent path for Re (f(2))
for any € > 0. Let us choose a small € such that S, replaced in a small neighborhood of
1 by a segment of the path {1+ €"/3s, 5 > 0} U {1 + e7"/3s,5 > 0} such that they form
a closed loop around the origin.

For the contour given above, we perform the usual steep descent analysis, so we first
neglect the integral on the right-hand side of (4.37) except for a small neighborhood of 1.
After the change of variable z = 1 + Zt~'/3, we get that

ei‘rr/Soo

1
J® (s,t) — — / d2e7 1337 (= 7). (A.2)
—im/3

27

To show that the right-hand side of (A.2) and that of (A.1) are the same, we apply a
dominated convergence argument. With the notation

[(s,2) = 71557,

we can write

1 ei™/3 50 ak ] im/3 00 i
o Az f(s, 2 dZ lim h™* ep hZ
27 e—iT/300 Osk (5 ) 27” /_m/soO hl_>r% pzo( ) f(S +p )

k k: 1 ei™/3050
= limh™" ( )(— ’”’—/ dZf(s+ph.2)
h=0 p 2 e—im/350
p=0
6iTr/3OO

o 1
= AZf(s, Z
0sk 2mi /e_iw/soo f(S, )

where we used the dominated convergence theorem in the second step above. The inte-
grand can be dominated uniformly in & because of the fast decay of f(s, Z) along the Z
contour. U

Proposition A.2. Fiz a non-negative integer k. For any ¢ > 0, there is a finite constant
C' and thresholds ty, sg such that

}J(k)(s, < Ce (A.3)

holds uniformly for t >ty if s > sq.
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Proof. We adapt the method of proof of Proposition 5.3 in [5] or that of Lemma 4.1 in [13]
to our setting. In order to investigate the large values of s, we rescale it as

F=t%3 (A4)

and we define the function

~ z—z"b 1

f(z)=—Inz+ — iglnz (A.5)

which gives the leading contribution in the exponent of the integrand on the right-hand
side of (4.37) if s is of order t¥/.

For small values of s, this function has two critical points at 1 & 5'/2
and we will pass through the larger one. Hence define

at first order,

[ 14352 if5<e,

O‘_{Hgl/? if5>e (4.6)

for some small € > 0 to be chosen later.
On the right-hand side of (4.37), we can change the integration contour by the Cauchy
theorem to a circle of radius . Using the definition (A.5), this yields
k41

JE) (s t) =1t L dzexp(Qtf(z))zfl (27— 1)k. (A.7)
21 Jg,

The path S, is steep descent for the function Re (f(z)), since

a—at

9 Re (o)) = -2

00
which is negative for « > 1 and 6 € (0, 7).
We show that the integral in (A.7) can be bounded by the value of the integrand at
«. To this end, define

Q(a) = t"3 exp (Re (2tf(a))> o (o™t = 1), (A.9)

Let S° = {ael 0] < &} for some small § > 0. By the steep descent property of S,, the
contribution of the integral over S, \ S¢ in (A.7) is bounded by Q(a)O(e™*) where v > 0
does not depend on t.

To bound the integral over S°, we first observe by series expansion that

sin (A.8)

-1
~ ~ a—a
Re (f(ae?) — f(a)) = — 1 0%(1+ O(0)). (A.10)
We also use that for any z € S°
(el = 1)k _
< K5H2 < K3 A1l
a ot =1)k| — y - ( )
holds for some K and K constants by (A.6) if s is larger than some sq. If z = ae? is such
that |0] < t~/3, then the stronger bound
PO
o T 1) <K (A.12)




applies. Putting the estimates (A.10), (A.11) and (A.12) together, we get that the integral
on the right-hand side of (A.7) taken only over S° can be bounded by

t1/3 . . Z—l(z—l _ 1)k
S [ dzexp (20((2) - fla)
Q) |55 [, e (207() — D) oy
t1/3 a—a~"t g2 a—a"l 2
< Q(a)=—a dfe "2 HIHOOD ¢ 4 dfe "2 HIHOO) [y
= 1t 11 [—6,6]\
e )

(A.13)

after the change of variable z = ae'?. For ¢ large enough, the error terms in the exponents
on the right-hand side of (A.13) and factor ¢*/3 in the second integral can be removed by
replacing (o — a™!)/2 by (o — a~')/4. Thus we get that

(A.13) < Q( )tl/g /(S df ( oot 92) Q(a) = (A.14)
. < QYla)—a exp | — t < QYo .
2 J_s 4 [9a=a=tyi/3
1

by bounding the Gaussian integral. The estimate above is the largest if « is close to 1.

Note that, by (A.6) and (A.4),
(o — @ Ht/3 ~ 251213 L 941/ (A.15)

which is large if s is large enough, therefore (A.13) is at most constant times Q(«).
Hence, it remains to bound Q(«) exponentially in s. For this end, we use the Taylor
expansion

) = <(Z_61) _ %§(2—1)> (1+0(z - 1)). (A.16)

If s <e, then

Qla) = exp (369 (140 (V) ) #5140 (5-17)

5 (A.17)
~exp (_553/2 (1+0 (\/E))) S (140 ()
which is even stronger than what we had to prove.
If s > ¢, then
- 1
Q(a) = exp (t\/g (% — s) (1+0 (\/E))> tk/3ck/2 (1+0 (Ve)) <exp (—g\/gtl/?’s)
(A.18)
since €/3 — 5 < —%5 = —%t_Z/ 35, and the error terms can be removed by replacing % by
é for any given € > 0 and for ¢ large enough. This finishes the proof. Ol
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