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THE SHIFTED GINIBRE ENSEMBLE

GIORGIO CIPOLLONI, LASZLO ERDOS AND DOMINIK SCHRODER

We consider the least singular value of a large random matrix with real or complex i.i.d. Gaussian entries
shifted by a constant z € C. We prove an optimal lower tail estimate on this singular value in the critical
regime where z is around the spectral edge, thus improving the classical bound of Sankar, Spielman and
Teng (SIAM J. Matrix Anal. Appl. 28:2 (2006), 446-476) for the particular shift-perturbation in the edge
regime. Lacking Brézin—Hikami formulas in the real case, we rely on the superbosonization formula
(Comm. Math. Phys. 283:2 (2008), 343-395).

1. Introduction

The effective numerical solvability of a large system of linear equations Ax = b is determined by the
condition number of the matrix A. In many practical applications the norm of A4 is bounded and thus
the condition number critically depends on the smallest singular value o1(A4) of A. When the matrix
elements of A come from noisy measured data, then the lower tail probability of o1 (A4) tends to exhibit
a universal scaling behavior, depending on the variance of the noise. In the simplest case A can be
decomposed as

A=A0+ X, (1)

where Ag is a deterministic square matrix and X is drawn from the Ginibre ensemble, i.e., X has
i.i.d. centered Gaussian matrix elements with variance E|x;; |> = N~1, where N is the dimension.

The randomness in X smoothens out possible singular behavior of A™!. In particular Sankar, Spielman
and Teng [Sankar et al. 2006] showed that the smallest singular value o1 (A) lives on a scale not smaller
than N1, equivalently, the smallest eigenvalue A1(AA*) of AA* lives on a scale < N2, i.e.,

P(A(AA*) =[01(A))> <xN?) < /x, forany x>0, (2)

up to logarithmic corrections, uniformly in Ag. If X is a complex Ginibre matrix, then the /x bound
improves to x.
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The special case Ag = 0 shows that the bound (2) is essentially optimal. Indeed, the tail probability of
A1 (XX ™) of real and complex Ginibre ensembles has been explicitly computed by Edelman [1988] as

1 —e /27X = /X + O(x) in the real case,

lim P(A(XX*)<xN7?) = .
N—oo l—e™ =x+0(x?) in the complex case.

3)
The complex Ginibre ensemble has a stronger smoothing effect in (3) due to the additional degrees of
freedom. This observation is analogous to the different strength of the level repulsion in real symmetric
and complex Hermitian random matrices.

The support of the spectrum of such information plus noise matrices AA* becomes deterministic as
N — oo and it can be computed from the solution of a certain self-consistent equation [Dozier and
Silverstein 2007]. Almost surely no eigenvalues lie outside the support of the limiting measure [Bai and
Silverstein 2012]. Thus A;(AA*) has a simple N -independent positive lower bound if 0 is away from
this support. However, when O is well inside the limiting spectrum, the smoothing mechanism becomes
important yielding that A1 (AA*) is of order N ~2 with a lower tail given in (2). The regime where 0 is
near the edge of this support is yet unexplored.

The goal of this paper is to study this transitional regime for A = X — z, i.e., for the important special
case where Ag = —z1 is a constant multiple of the identity matrix, as the spectral parameter z € C is
varied. The limiting density of states of Y Z := (X —z)(X —z)* is supported in the interval [0, ¢ ] for
|z] <1 and the interval [e—, ¢4 ] with e_ > O for |z| > 1, where ey are explicit functions of |z| given
in (18a). As noted above, the problem is relatively simple if |z| > 1 + ¢ with some N -independent € as in
this case [Bai and Silverstein 2012] implies that almost surely A1(Y %) > C(¢) > 0 is bounded away from
zero. In the opposite regime, when |z| < 1 — e, then typically A1(Y?) ~ N2, and in fact (2) provides
the correct corresponding upper bound (modulo logs).

Our main result on the tail probability of A (Y ?) is that for |z| <1+ CN~1/2

-iN@©2)?2
2 th 1 ,
P(M(Y) < x-c(N.2) < X + /xe Tn e real case 4a)
in the complex case,

where

(N.2) := min] — 1 )

¢(N,z) := min , .
N2 N[ = 2P|

Our bound is sharp up to logarithmic corrections; see Corollary 2.4 for the precise statement. Notice the
transition between the x and /x behavior in the real case of (4a): near the real axis, |Jz| < N —1/2 the
result is analogous to the real case (3) at z = 0, otherwise the complex behavior (3) dominates at the
edges even for real X; see Figure 1. These results reveal how the robust bound (2) improves near the
spectral edge in the transition regime —CN 12 <1 - |z| < 1 in both symmetry classes. The transition

—1/2 i5 deferred to

to the Tracy—Widom scaling in the regime well outside of the spectrum |z| —1 > N
our future work.
One motivation for studying X — z is the classical ODE model du/dt = (X — z)u on the stability of

large biological networks by May [1972]. For example, the matrix elements x;; may express random
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Figure 1. Plots of the cumulative histograms of the smallest eigenvalue ’\ﬁ,q: of the
matrix (X —z)(X —z)*, where R, C indicates whether X is distributed according to the
real or complex Ginibre ensemble. The data was generated by sampling 5000 matrices
of size 200 x 200. The first plot confirms the difference between the x- and /x-scaling
close to 0; see (3). The second plot shows that this difference is also observable for
shifted Ginibre matrices at the edge |z| = 1, but only for real spectral parameters z = +1.
When the complex parameter z is away from the real axis, then the real case behaves
similarly to the complex case.

connectivity rates between neurons and z is the overall decay rate of neuron activation [Sompolinsky et al.
1988]. As iz crosses 1, there is a fine phase transition in the large time behavior of u that depends on
whether X is real or complex Ginibre matrix; see [Chalker and Mehlig 1998] and [Erdés et al. 2018] for
the recent mathematical results, as well as for further references. Another important motivation is that an
effective lower tail bound on the least singular value of X — z is essential for the proof of the circular law
via Girko’s formula; see [Bordenave and Chafai 2012] for a detailed survey. In fact, this is the most delicate
ingredient in any proof concerning eigenvalue distribution of large non-Hermitian matrices. In particular,
relying on the main result of the current paper, we proved [Cipolloni et al. 2019b] that the local eigenvalue
statistics for random matrices with centered i.i.d. entries near the spectral edge asymptotically coincide
with those for the corresponding Ginibre ensemble as N — oo. This is the non-Hermitian analogue of
the celebrated Tracy—Widom edge universality for Wigner matrices [Soshnikov 1999; Bourgade et al.
2014]. Similarly, the singular value bound from the present paper is also an important ingredient for the
recent CLTs for complex and real i.i.d. matrices [Cipolloni et al. 2019a; 2020].

We now give a brief history of related results. In the z = 0 case, tail estimates for 11 (XX *) beyond
the Gaussian distribution have been the subject of intensive research [Rudelson 2008; Tao and Vu 2009]
eventually obtaining (3) with an additive O (e ~¢V) error term for any X with i.i.d. entries with subgaussian
tails in [Rudelson and Vershynin 2008]. The precise distribution of A (XX *) was shown in [Tao and
Vu 2010a] to coincide with the Gaussian case (3) under a bounded high moment condition and with an
O(N~°) error term; see also [Che and Lopatto 2019a; 2019b] for more general ensembles. In the case of
general Ag, lower bounds on A1(AA*) in the non-Gaussian setting have been obtained in [Tao and Vu
2007; 2010b], albeit not uniformly in Ag; see also [Cook 2018; Tikhomirov 2020] beyond the i.i.d. case.
We are not aware of any previous results improving (2) in the transitional regime (4a).

Since we consider Ginibre (i.e., purely Gaussian) ensembles, one might think that everything is
explicitly computable from the well understood spectrum of X. The eigenvalue density of X converges to
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the uniform distribution on the unit disk and the spectral radius of X converges to 1 (these results have also
been established for the general non-Gaussian case; cf. Girko’s circular law [Girko 1984; Bai 1997; Tao
and Vu 2008; Geman 1986; Bai and Yin 1986; Bordenave et al. 2018]). Also the joint probability density
function of all Ginibre eigenvalues, as well as their local correlation functions are explicitly known; see
[Ginibre 1965] and [Mehta 1967] for the relatively simple complex case, and [Lehmann and Sommers
1991; Edelman 1997; Borodin and Sinclair 2009; Forrester and Nagao 2007] for the more involved real

1/2 real eigenvalues causes a singularity in the local density. However,

case, where the appearance of ~ N
eigenvalues of X give no direct information on the singular values of X — z and the extensive literature
on the Ginibre spectrum is not applicable. Notice that any intuition based upon the eigenvalues of X
is misleading: the nearest eigenvalue to z is at a distance of order N —1/2 for any |z| < 1. However,
(X —2)||~! ~ max{N3/* N|1—|z|?|"/2} for |z| < 14+ CN~'/2, as a consequence of our result (4a).
This is an indication that typically X is highly nonnormal (another indication is that the largest singular
value of X is 2, while its spectral radius is only 1).

Regarding our strategy, in this paper we use supersymmetric methods to express the resolvent of Y 2.

In particular, we use a multiple Grassmann integral formula for
1
YZ—E+i0’

the averaged density of states (or one-point function) of Y # at energy £ € R. For |E| < ¢(N,z) a

1
oN(E):= m% ETr (6)

sizeable contribution to (6) comes from the lowest eigenvalue A (Y %), hence a good upper estimate on (6)
translates into a lower tail bound on A (Y ?).

With the help of the superbosonization formula by Littelmann, Sommers and Zirnbauer [Littelmann
et al. 2008], we can drastically reduce the number of integration variables: instead of N bosonic and N
fermionic variables we will have an explicit expression for (6) involving merely two contour integration
variables in complex case and three in the real case. The remaining integrals are still highly oscillatory,
but contour deformation allows us to estimate them optimally. In fact, saddle point analysis identifies the
leading term as long as |E| > c¢(N, z). However, in the critical regime, |E| < ¢ (N, z), the saddle point
analysis breaks down. The leading term is extracted as a specific rescaling of a universal function given
by a double integral. We work out the precise answer for (6) in the complex case and we provide optimal
bounds in the real case, deferring the precise asymptotics to further work.

Lower tail estimates require delicate knowledge about individual eigenvalues, i.e., about the density of
states below the scale of eigenvalue spacing, and it is crucial to exploit the Gaussianity of X via explicit
formulas. There are essentially three methods: (i) orthogonal polynomials, (ii) Brézin—Hikami contour
integration formula [1998] and (iii) supersymmetric formalism. We are not aware of any orthogonal
polynomial approach to analyze Y? = (X —z)(X — z)™* in the real case (see [Desrosiers and Forrester
2006] in the complex case and [Mo 2012] for rank-1 perturbation of real X). In the complex case,
the ensemble Y Z has also been extensively investigated by the Brézin—Hikami formula in [Ben Arous
and Péché 2005], where even the determinantal correlation kernel was computed as a double integral
involving the Bessel kernel; see also [Guhr and Wettig 1996; Jackson et al. 1996] for a derivation via the
supersymmetric version of the Itzykson—Zuber formula. Although the paper [Ben Arous and Péché 2005]
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did not analyze the resulting one point function, well known asymptotics for the Bessel function may be
used to rederive our bounds and asymptotics on (6), as well as (4a), from [Ben Arous and Péché 2005,
Theorem 7.1]; see Appendix C for more details. For the real case, however, there is no analogue of the
Brézin—Hikami formula.

Therefore, in this paper we explore the last option, the supersymmetric approach, that is available for
both symmetry classes, although the real case is considerably more involved. Our main tool is the powerful
superbosonization formula [Littelmann et al. 2008] followed by a delicate multivariable contour integral
analysis. We remark that, alternatively, one may also use the Hubbard—Stratonovich transformation;
see, e.g., [Afanasiev 2019, Proposition 1] where correlation functions, i.e., expectations of products of
characteristic polynomials of X were computed in this way. Note, however, that the density of states (6)
requires one to analyze ratios of determinants, a technically much more demanding task. While explicit
formulas can be obtained with both methods (see [Recher et al. 2012] and especially [Kieburg et al. 2009]
for an explicit comparison), the subsequent analysis seems to be more feasible with the formula obtained
from the superbosonization approach, as our work demonstrates.

Supersymmetry is a compelling method originated in physics [Efetov 1997; Guhr 2011; Verbaarschot
et al. 1985] to produce surprising identities related to random matrices, whose potential has not yet been
fully exploited in mathematics. It has been especially successful in deriving rigorous results on Gaussian
random band matrices [Bao and ErdGs 2017; Disertori et al. 2002; 2017; 2018; Shcherbina 2014; 2020;
Shcherbina and Shcherbina 2016; 2017; 2019], sometimes even beyond the Gaussian case [Shcherbina
2011; 2013; Spencer 2011], as well as on overlaps of non-Hermitian Ginibre eigenvectors [Fyodorov
2018]. We also mention the recent results in [Fyodorov 2018] and [Fyodorov et al. 2018] as examples of
a remarkable interplay between supersymmetric and orthogonal polynomial techniques in the theory of
Ginibre and related matrices.

The main object of our work, the Hermitian block random matrix

z._ 0 X—z
H=H ._(X*_Z : ) @)

arose in the physics literature as a chiral random matrix model for massless Dirac operator, introduced by
Stephanov [1996]. Typically, instead of z and z, both shift parameters are chosen equal to z (interpreted
as i times the chemical potential) so that the corresponding H is not self-adjoint; this model has been
extensively investigated by both supersymmetric and orthogonal polynomial techniques; see, e.g., [ Ver-
baarschot and Zahed 1993; Akemann et al. 2005; Wilke et al. 1998; Guhr and Wettig 1997; Osborn et al.
1999]. However, in the special case when z is real, our HZ as given in (7) coincides with Stephanov’s
model where z can be interpreted as temperature (or Matsubara frequency); see [Verbaarschot and Wettig
2000, Section 6.1].

2. Model and main results

We consider the model Y = YZ = (X —z)(X* —Z) with a fixed complex parameter z € C and with a
random matrix X € CV*¥ having independent real or complex Gaussian entries x4 ~ A (0, N 1), where
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in the complex case we additionally assume E xgb = 0. Note that Y is related to the block matrix (7)
through its resolvent via

Tr(H — Jw)™!
2Jw

where the branch of /w is chosen such that J./w > 0. It is well known that in the large N limit the

=Tr(Y —w) L, Rw >0, Jw > 0, (8)

normalized trace of the resolvent of many random matrix ensembles becomes deterministic and it satisfies
an algebraic equation, the matrix Dyson equation (MDE) [Ajanki et al. 2019]. In the current case of
i.i.d. entries, the MDE reduces to a simple cubic scalar equation

|z

+(w+mgz)——— =0, Smgz(w) >0, [Jw >0, )
meg:z w+mg:z

that has a unique solution, denoted by m gz. The local law from [Alt et al. 2019] asserts that

%Tr(HZ —w) ™ = mpgz (W) + O<(N3w) ™), (10)

where O denotes a suitable concept of high-probability error term. Together with (8) it follows that the
normalized trace of the resolvent (YZ —w)~! of Y'Z is well approximated as

1
T Yz _ -1 ~ m?
5 T =)™ ()

by the unique solution m = m* = my: to the equation

1 2
Lo wemy - o xmFw) >0, w0, 3w >0, (11)
m? 1+ m?

which is given by m?(w) = mpg-(/w)//w. Since m approximates the trace of the resolvent, the
density of states is obtained as the imaginary part of the continuous extension of m to the real line, i.e.,
0#(E) = w1 lime_ o4 Imy(E + i€) for both choices # = HZ,Y?Z. For § := 1 — |z|? ~ 0 the Stieltjes
transform m gz and its density of states exhibit a cusp formation at w = 0 as § crosses the value 0. This
cusp formation in H? implies an analogous transition for m?; the corresponding density of states are
depicted in Figure 2.

Complex case. The main result of this paper in the complex case is an asymptotic double-integral formula
for ETr(Y —w)~! at w = E +i0, E > 0. In the transitional regime it is convenient to introduce the
rescaled variables

A= E/C(N), S:: N1/28, where § := 1—|Z|2, (12)

recalling that c(N) = ¢(N, z) was defined in (5). For r > 0, let ¥ = W(r) be the unique solution to the
cubic equation 1 + r¥ + W3 = 0 with NP, I > 0. It is easy to see that W(r) satisfies ¥(0) = ¢'7/3
and W(r) ~i4/r for r > 1. We also introduce the notation a A b := min{a, b} and a V b := max{a, b}
for real numbers a, b.
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Figure 2. Density of states of Y# and H? around the cusp formation. The top and
bottom figures show a plot of the boundary value of Im? equal to Imy: and Impg-,
respectively, on the real line.

Theorem 2.1 (asymptotic 1-point function in the complex case). Uniformly in §>—-Cand0<A<C
for some fixed large constant C > 0, we have

ETr(Y —XA-¢(N,8) —i0)~!

1 N3/2 - N
= /dngdyeh(y)—h(xm(x,y)+0(N(1v5)(1+|1ogx|)), (13a)
21 Zx
where 5 3
- 1 1 1 8%, &2
A y)i= — + e — o o

x3 7 x2y xy2 | oxy | X2’
- § 1
h(x):=—(1 A HAZex + — + ——,
XZx  2x2Z2
Zoo= ATV EY3) WA R v 83,
¢(N,§) =N32.(1A57Y,

(13b)

and where the x-integration is over any contour from 0 to e3im/4

00, going out from O in the direction of
the positive real axis, and the y-integration is over any contour around 0 in a counterclockwise direction.

Moreover, in the regime A < 1, we have the bound

1A81 -
/dx ¢ dy "= F(x, y)

Zx

(13c)

_)loghl,  A=83
~ ) ilog A8, A< $3.

In (13c), the eigenvalue scaling, i.e., for A > 1, the analogue of Theorem 2.1 reduces essentially to the
local law asymptotics (10), albeit with a better error term due to the presence of the expectation.
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Proposition 2.2. Let Y? = (X —z)(X — 2)* where X is a complex Ginibre ensemble. Then, uniformly in
§:=1—|z|? and E € R, we have the asymptotic expansion in E+ = E — ¢4,

ETr(Y? —E—i0)~!

. 1 1 18>0 15<0
- z >
= Nm*(E +1i0) x (1 +O(N|E+|3/2 + NE23 A (NE1/281/2 + NEEEREE , (14)

where the edges ¢+ of Im* are explicit functions of § given in (18a).

Real case. In the real case our main result is the following optimal bound on E Tr(Y + E)~! for E > 0.
Recall the notation § := 1 — |z|?.

Theorem 2.3 (optimal bound on the resolvent trace in the real case). Let p > 0 be any small constant.
Then uniformly in E > 0and § > —CN —1/2 for some fixed large constant C > 0 we have that

e—%N(S‘Z)2 [N3/4 v N /|5|]
VE

Finally, we present our bound on the tail asymptotics for both real and complex cases; for most

|ETe(Y + E)7!| < + (N32V N2I§8D[1 + [log(NE?/3)]] (15)

applications, this can be viewed as the main result of this paper. Since a sizeable contribution to
ITr(Y —E +i0)~! and I Tr(Y 4+ E)~! comes from the smallest eigenvalue A1 (Y ?), by a straightforward
Markov inequality we immediately obtain the following corollary on the tail asymptotics of A1(Y ?) as an
easy consequence of Theorems 2.1 and 2.3.

Corollary 2.4 (tail asymptotics of A{(Y?)). For any C > 0, uniformly in x € (0,C] and 1 —|z|*> >
—CN~Y2 we have the bound

P(A(Y?) <c(N,z)x) S (14 |logx|)x (16)
in the complex case, and
P(A(Y?) <c(N,2)x) < e_%N(gz)zﬁ—i- (14 |log x|)x (17)
in the real case, where we recall the definition of the scaling factor c(N, z) from (5).

Properties of the asymptotic Stieltjes transform m*. We now record some information on the determin-
istic Stieltjes transform m? which will be useful later. The endpoints of the support of the density of states
n~13m? are the zeros of the discriminant of the cubic equation (11) since passing through these points
with the real parameter £ = Rw creates solutions with nonzero imaginary part. Elementary calculations

show that the support of Imy: is [0,e4] if 0 <§ <1 and itis [e—, e4] if § <0, where

L. 887 (9—88)%/2 —368 +27
=7 8(1—9)

) (18a)

and e_ is only considered if § < 0. Note that while ¢4 ~ 1, the edge ¢— may be close to 0; more precisely
0 <e_ = —483/27(1 + O(|8])). The slope coefficient of the square-root density at the edge in e is
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given by

yevVA1+0O(/1), A=>0, 24/2(/9—88 +1)3/2
Sm(er FA) = Y+ =

0, 1 <0, C (V9—85+3)5/2Y9-85

Note that while the square-root edge at e is nonsingular in the sense y+ ~ 1, the square-root edge in e_

(18b)

becomes singular for small |§| as
9

= e+ o8

3. Supersymmetric method
Let y1.X1,--., xN, X~ denote Grassmannian variables satisfying the commutation rules
XiXj = —=XjXis XiXj=—XjXis XiXj=—XjXis
from which it follows that )(1.2 = ﬁz = 0. As a convention we set f := —y;. The power series of any

function of Grassmannian variables is multilinear and it suffices to define the integral in the sense of
Berezin [1987] over Grassmannian variables as the derivatives

8Xk)(k:8ﬁﬁ=1, axk1=aﬁl=0, 8X = 3)(18)?1-“3)“\,8)(7

and extend them multilinearly to all finite combinations of monomials in Grassmannians. We denote
the column vectors with entries y1,..., yny and x1,..., Y by y and y, respectively. The conjugate
transposes of those vectors, i.e., the row vectors with entries ¥1,..., Yy and —y1,...,—xn will be
denoted by y* and ™, respectively. Note that (y*)* = —y, [¥*]* = —x. We now define the inner product

)= Tidi,
i
so that the quadratic form ), ; ¥i A;; x; can be written as

X,AX ZXIAZJXJ’

of Grassmannian vectors y, ¢ by

where the matrix-vector product is understood in its usual sense. Similarly, s and s denote the column
vectors with complex entries s1, ..., sy and their complex conjugates 51, ..., Sy, respectively, and for
the conjugate transpose we have (s*)* = s as usual. We have

=Zs_i¢i, (X’S)3=Zﬁ5i’

and similarly for quadratic forms. The commutation rules naturally also apply to linear functions of
the Grassmannians, and therefore also, for example, (s, )2 = (x, s)? = 0 for any vector s of complex
numbers. The complex numbers s; and often called bosonic variables, while Grassmannians are called
fermions, motivated by the basic (anti)commutativity of the bosonic/fermionic field operators in physics.
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3A. Determinant identities. The backbone of the supersymmetric method are the determinant identities

1 sgn(Sw)N .

_ dNsy d3sy dRsy d3Isy
iV det(H —w) N

/ exp(—isgn(Jw)(s, (H —w)s))ds,  ds: : ,
CcN b T

iV det(H — w) = 9, exp(i{x. (H —w)y)). Oy 1= Oy, O+ Dy O

where the exponential is defined by its (terminating) Taylor series. Consequently we can conveniently
express the generating function as

det(H —wy)

Z(w,wy):=E det(H —w)

E/ ds 3y exp(i{y, (H —w1)x) —i(s, (H —w)s)),
cN

for w € H and w; € C, where choice of w with Sw > 0 guarantees the convergence of the integral. By
taking the w; derivative and setting w = w it follows that

=1/(X7 X)e—iTr(H—w)[SS*-i-XX*]’
w]=w

_ d det(H —wy)
Te(H —w) ! =—
T w) dwy det(H —w)

3B. Superbosonization identity. After taking expectations, i.e., performing the Gaussian integration
for the entries of ¥ = YZ = (X —z)(X — 2)*, the resolvent identity (19) will depend on the complex
vector s and the Grassmannian vector y only via certain inner products. More specifically, after defining

(19)

the N x2 and N x 4 matrices ® := (s, y) and ¥ := (s, 5, ¥, ), the expectation of the resolvent can
be expressed as an integral over the 2 x 2 or 4 x 4 supermatrices ®*® or W*W in the complex and
real case, respectively. Supermatrices are 2 x 2 block matrices whose diagonal blocks are commonly
referred to as the boson-boson and the fermion-fermion block, while the off-diagonal blocks are the
boson-fermion and fermion-boson block. For supermatrices Q the supertrace and superdeterminant, the
natural generalizations of trace and determinant, are given by

x a) . det(x)

T y)" det(y—txlo)’

STr (x a) :=Tr(x) —Tr(y), SDet (

oy (20)

and the inverse of a supermatrix is

(x o)_l _ (_ (x—ty~lo)7! —x_lo(y—ax_lr)). @1

Ty ylrt(x—ty~ o)™t (y—ox7lr)7!

The integral over the remaining degrees of freedom in ®, W other than the inner products in ®*®, U* ¥
can conveniently be performed using the well known superbosonization formula which we now recall.
It basically identifies the integration volume of the irrelevant degrees of freedom with the high power
of the superdeterminant of the supermatrix containing the relevant inner products (collected in a 2 x 2
supermatrix Q in the complex case and a 4 x 4 supermatrix Q in the real case).
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3B1. Complex superbosonization. For any analytic function F' with sufficiently fast decay at +oo in the
boson-boson sector (in the variable x) the complex superbosonization identity from [Littelmann et al.
2008, Eq. (1.10)] implies

/F(CID*dD):/QSDetN(Q)F(Q), /sz%m/dxgﬁdy 9odr, O = (’Tc ‘y’) (22)

where [ dx denotes the Lebesgue integral on [0, 00), ¢ dy denotes the counterclockwise complex line
integral on {z € C | |z| = 1} and o, t denote independent scalar Grassmannian variables. The key
point is that while the integral on the left-hand side is performed over N complex numbers and 2N
Grassmannians, the integral on the right is simply over a 2 x 2 supermatrix, i.e., two complex variables
and two Grassmannians. Note that the identity in [Littelmann et al. 2008] is more general than (22) in the
sense that it allows for bosonic and fermionic sectors of unequal sizes. For the case of equal sizes, which
concerns us, the formula gets simplified, the measure DQ in [Littelmann et al. 2008, Eq. (1.8)] becomes
the flat Lebesgue measure since two determinants cancel each other as

det(l —x_lo'y_l-[) det(l _ y_ltx_lo) — eTr(lOg(l_x_lay_l‘L')'HOg(l—y_lrx_lo))

— o k=1 2 TG oy O+ e T ) 1, (23)

where the sum is finite and the last equality followed using the commutation rules.

3B2. Real superbosonization. In the real case we similarly have the real superbosonization identity from
[Littelmann et al. 2008, Eq. (1.13)]:

/ FU*w) = /Q sDetV/2(Q)F(Q),

1 det(y) 1/2 x1 —1/2
Jo= e [ poono () (- 5)

The supermatrix Q has 2 x 2 blocks: x is nonnegative Hermitian, y is a scalar multiple of the identity

(24)

matrix. The off-diagonal blocks o, t are related by

- 01 0 —1
T.= _Zao- ts y ts = 1 O ’ ta = 1 0 .

Here the [ dx integral is the Lebesgue measure on nonnegative Hermitian 2 x 2 matrices x satisfying

00
/dx Z=/ dx”/ dﬁﬁxlzdﬁxlz,
0 |x12]<x11

and the fermionic integral is defined as 0y := 04, 055, 00>, o1, Furthermore, under the slight abuse

X11 = X22, 1.€.,

of notation of identifying the 2 x 2 matrix y, which is a scalar multiple of the identity matrix, with the
corresponding scalar, ¢ dy is the complex line integral over |y| = 1 in a counterclockwise direction.
Unlike in the complex case, the matrix elements of the 4 x 4 supermatrix Q are not independent; there are
only 4 (real) bosonic and 4 fermionic degrees of freedom. These identities among the elements of Q stem
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from natural relations between the scalar product of the column vectors of W. For example the identity
(s,s) = (5,5) from the first two diagonal elements of (W*W) corresponds to x11 = x22, while (¥, %) =0

= [ 922 o
—021 —O011

encoded in the last line of (24) corresponds to relations between scalar products of bosonic and fermionic
vectors and their complex conjugates; for example 121 = —031 comes from the identity (V*W)y; =

(=i, 8) =—(5, x) = —(¥*¥),3, etc.

3C. Application to Y* in the complex case. Our goal is to evaluate E Tr(H —w)~! asymptotically on
the scale where E is comparable with the eigenvalue spacing. We now use the identity

is responsible for y;, = 0. The relation

Tr(Y —w) ™! = i/()(, X>e—iTr[(X—Z)(X*—?)—w](SS*+xx*)

(25)
_ i/<X,X)eiw(s,s)—iw(X,X)—iTr(X—z)(X*—z)d><I>*
for w = E +ie with |E| > € > 0. We now compute the ensemble average as
E e—iTr(X—z)(X*—E)<I><I>*
NN D P* 5
= (—) /exp[—NTrX*(l +i N )X +iZTr®®*X +iz Tr X *®O* —i|z] TrdDdD*]
T
o\ N - . i of @O\ Th
= SDet| 1 +1i exp| —i|z|*| Tr&dP™ — — Trdd™( 1 +1i dP™ | ),
N N N
SDet 1+'q)*<p - i)z Tr®( 1+ Lo _lcp*
= SDe i exp| —i|z|* Tr — ,
N P N
SDet 1+'®*® o N|z|>STr[ 1+ iCD*d) i O*d (26)
= SDe i exp| =N |z T — — .
N P N N

To perform the f = fc:N ds 0, integration in (25) we use the superbosonization formula (22) for the

function
*

O
F(®*®):= (X,X)SDet(H-i N

—N . -1 .
) exp (—N|z|2 STr(H—%CD*d)) #@*dﬂ—iw STr cb*cb). @7)
We view F as a function of the four independent variables collected in the entries of the 2 x 2 matrix
®* . Strictly speaking the function F is only meromorphic but not entire in these four variables, but
since the integration regimes on both sides of the superbosonization formula are well separated away from
the poles of F, a simple approximation argument outlined in Appendix A justifies its usage. Together
with the change of variables ﬁ Q — Q it now implies that

ETH(Y —w)~! = N/ 3eNWSTHQ)+N log SDet(Q)~N logSDet(1+0)~N|zP STe(140) ' 0.
Q/

where |, 0’ indicates the changed integration regime due to the change of variables, more specifically,
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under Q' the x-integration is over [0, ico) and the y-integration is over a small circle {u € C | |u| = N~1}.
Note that the change of variables through scaling does not contribute an additional factor, since superde-
terminants are scale invariant. It remains to perform the Berezinian integral. To do so we split

0=q+ _(x 0 (0o
_q /-’L’ q_oyv M_TO

exp(—N log SDet(1 + Q)) = exp(—N STrlog(1 +¢q + )

N _ _
= exp(—N STrlog(1 +¢q) + D) STr(1 +¢) ' (1 +¢q) 1#)

and compute

oT
= exp(—N log(1 + x) + N log(1 + y))(l + Nm)’

exp(N log SDet(Q)) = exp(N log(x) — N log(y)) (1 — N%)
and

exp(—N|z|* STr(1 + Q)1 Q)
=exp(—Nz*STe[(1 +¢) 'q— 1+ @) ' ul+¢) ' ud+9)7"])

X Y 5 ot 1 1
= —N|z|? NizP—— |1+ N )
exp\ =NIz" 7 + VI N T a o\ T T
y y y

By combining these identities we arrive at the final result:!

N2 e’}
ETe(Y —w) ! = 2 dx 9€ dye_Nf(x)+Nf(y)y -G(x,y),
211 Jo
1 1 zI? Ile}
G(x.y)i= — — 12y , (28)
)= <1+x><1+y>[ T+x 14y
I+x  |z|?
f(x):= log - :

—w
14+ x

where the x-integration is over (0, ico) and the y-integration is over a circle of radius N ! around the
origin.

3D. Application to Y * in the real case. We now consider the real case and introduce the N x 4 matrix

W= (s,5, x, %), the 2 x 2 matrix Z := ((Z)g) and the 4 x 4 matrix Z, := (% g) and use that

EFTroO*X +izTr X' 00* = %Tr WZIWFX + %TrXt\IIZZ\IJ*, (WZoW*) = WZ2 W™,

IEssentially the same formula, obtained by direct computations, was presented by M. Shcherbina in her seminar talk on
Jan 11, 2016 in Bonn. Our derivation of the same formula via superbosonization is merely a pedagogical preparation to the much
more involved real case in Section 3D.
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to compute

E o iTr(X—2) (X' —2) 2

21

N2

N2
N\ 2 N 2i
= E(—) /exp(—? TrX’ (I—I—NICI)(I)*)X—HETrdDCD*X%—iZ TrXtCDCD*—i|Z|2Tr®<I>*)

N\ 2 ; i . ilz]?
=E(— exp ——TrX 1+ X-i- TrVZ WX + - Tr X' WZ,U*——— Trvv*
2 2 2 2
—N/z ; -1
=SDet| 1 Uy —TrVZ3( 1-—=¥*( 1 VAV U | Z,u*
() exp(zfz(zv(ﬂv ) v)er)
—N/2 ; -1
:SDet(1+ \If*lIl) exp( 3 TTvZ; (1+NlIJ \IJ) Zz\ll*)
=SDet(1+ v \I’) exp( 7 (1+ R4 \I’) ZQN\I’*\PZ;), (29)

where we used that X is real and WW* is symmetric. The superbosonization formula thus implies

N / Tr(y) det(y)!/2
2(2m)3i det(x)1/2

X exp(% [STr(w Q)—log SDet(1+ Q) +log SDet(Q)—STr(1+ Q)_IZZQZ§])

_ N [ Tr(y) det(y)!/?
©2(27)2 det(x)1/2

X exp(%[STr(w Q)—STrlog(1+ Q) +STrlog(Q)—STr(1+ Q) ' Z, QZ;]),

X O 01 01
o=z 5)=xwe = (Lo) (1)

In order to expand the exponential terms to fourth order in o we introduce the shorthand notation

0=q+n, q=(g$), =(Sg). (30)

ETr(H —w) ' = exp(—3 logdet(1—x"'oy~'1))

exp(—3 Trlog(1—x"'oy~'1))

where

We compute

STr(1+ Q) 12,075 =STe(1 4 q) "' Z2qZ3
—STe(1+ )~ (1 + )~ (ZapZs — p(1 +q) ™' Z29Z3)
—((A+9™ U+ ) (ZanZs — (1 + q) "' Z2qZ3).
=Tr(1 +x)" ' ZxZ* —|z* Tr 0 —)iiy —Tr(6ZtZ*A+ ZoZ*tA)

+TrotAC' —TrotA(0cZtZ*A+ ZoZ*tA) + TrotAotAC,
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where we introduced matrices A, C’ as in

1 -1

A= —( %) ,
1+y
y—1

B:=—,

y
C':=ZxZ*0+x) 1+ |Z|2L,

l+y

as well as B, which will be used in the sequel. In deriving these formulas we used that ¢ and Z, have
zero off-diagonal blocks and u has zero diagonal blocks, to eliminate terms with odd powers of u after
taking the supertrace, and that y is a scalar multiple of the identity. Similarly we find for the logarithmic
terms

STr(log(q+p)—log(1+4q+w))
=STrlog(g(1+¢) ") —4 STr(qg ' w)>— 1 STr(g ™ 1)*+3 STr((1+¢) ' )+ 1 STr((14+¢9) ' )*

det(x) det(y)
g —log
det(14x) det(1+y)

+Trar(A—B)+% Tr(arA)z—% Tr(oTB)?

and
—% Trlog(l —xloy~lr) = %TrorB + %Tr(arB)z.
Hence
_ N Tr(y)det(y)1/2 N N
ET H_ 1 = d d - - 1A~ - ~ G 9 9 9
r(H~w) 2(27r)2i/ x56 Y gtz P\ T S/ 0) |Gy 2)
det(1+x)

f(x):=—wTrx+log +Tr ZxZ*(14+x)"1=2|z|?,

det(x)

N 1
G(x,y,2):=104 exp[?(Trar(A(l—C’)—(l—N)B)+Tr(UZrZ*A+ZoZ*rA)
+TrotA(0TA(3—C')+0Z1Z*A+ZoZ*tA)—3 (1—%) Tr((nB)2):|, (31)

where f dx = f dx11dNx12 dIxg, is the integral over matrices of the form

= ix11 ixqz
-~ \ixrz ixg
with x11 € [0, 00) and x15 € C with |x12| < x11. The integral gS dy = gS dy1 is the integral over scalar
matrices y = yy;/ with d y;; being the complex line integral over |y11| = N ™! in a counterclockwise
direction.

To integrate out the Grassmannians we expand the exponential to second order, use the relation (30)
between o and 7, and use that for 2 x 2 matrices X and Y which are constant on the diagonal
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(x11 = x22, Y11 = y22) we have the identities
NZ
?ag T2(0ZtZ*X + ZoZ*tX) = —4N?|z|>(Rz)? det(X) + N2|z|*(3z2)? Tr?(X),
N2 2 2
?80 Tro(otX) = =N~ det(X),

N2
Ta" Tr(otX) Tr(6ZTZ*Y + ZoZ* 1Y) = 2N*(R2)*(Tr(XY) — Tr(X) Tr(Y))

+2iN2(32)(Nz) (X12Y21 — X21Y12),
%30 Tr(ctXotY) = N(Tr(X) Tr(Y) — Tr(XY)),
%ag TrotX(0Z1Z*X + ZoZ*1X) = 4N(%z)? det(X).

Hence we finally have the expression

G =—N? [det(A(l —-C)— (1 — %) B) + (4]z]?(Nz)* +2(Mz)*(2—Tr C’)) det 4

—z)2(32)>Tr* 4 —2(5}%2)2(1 — %)(TrA Tr B —Tr AB)
—2(N2)?(Jz)? det A% det(1 + y)(4 det(x) — Tr x)}
+N (det(A)(l +4(M2)>—TrC’) — (1 — %) det(B)). (32)

We now rewrite (31) by using the parametrizations

_ a av/1—te (£ 0
= (vt ) v=(0) o

witha € iRy, 7 €[0,1], ¢ €[0,27] and |£| = N L. Since the integral over ¢ € [0, 27] is equal to 27
as a consequence of the fact that the functions f, g, Gy defined below do not depend on ¢, we have that

ETiY —w] ™! = == dg/ da/ dr s NU©)- g@rmlGy(a, 1., 2), (34)
i

where, using the notation 7 := Jz, the functions f and g are defined by

— |z
f(€) = —w§+log(1+$)—10g§—1+§, (35
2 92,21
gla,t,n) = —wa+ %log[l —|—2a+a2r]—loga—%logt— 27 +a) = 2n7a”(1 T). (36)

14+2a+a?t

Note that g(a, 1,7n) = f(a); in particular, we remark that g(a, 1, ) is independent of 7 for any a € C.
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Furthermore, using the parametrizations in (33) the function Gy := G,y + G2 n is given by

_ 2 P200 P1,0,0 2 P201 P1,0,1 2¢2 P2,0,2
G”V‘( 2R e Y atGrnrr aEGrne (s+1)2)
x((@*t+2a+1)%E+1)3)7L, (37)

P2,2,0 2 P12, 0 N2 2 P2,2,1 1
Gony=|N*P?—= N 8 )x a’t++2a+1 +1
2 ( Pt e NP NP PE+))”
where p; ;= p; jk(a,t,§) are explicit polynomials in a, 7, § which we defer to Appendix B, n:= 3z
and § := 1 —|z|?. The indices i, j, k in the definition of p;, j.k denote the N, n and § power, respectively.
We split Gy as the sum of G n and G, y since Gy, y depends only on |z|, whilst G, y depends
explicitly by n = 3[z], hence Go, vy =0if z € R.

4. Asymptotic analysis in the complex case for the saddle point regime

For the density of states pyz on the positive semiaxis £ > 0 we expect a singular behavior for £ ~ 0 and
a square-root edge for £ ~ ¢4. The singularity at £ = 0 exhibits a phase transition in § at 0; for § > 0 the
transition is between an E~!/3-singularity for § = 0 and a §'/2 E~1/2_singularity for 0 < § < 1, while

-1/3

for § < 0 the transition is between the E -singularity for § = 0 and square-root edge in ¢_ ~ |§|3 of

|=5/2. We now analyze the location of the critical point(s) xx, i.e., the solutions to f”/(xx) = 0,

slope |§
as well as the asymptotics of the phase function f around them precisely in all of the above regimes. For
the saddlepoint approximation the second derivative f”(x4) is of particular importance and we find that
it can only vanish in the vicinity of E ~ ¢4 and E & ¢_ Vv 0, and otherwise satisfies | ' (xx)| = 1.

The saddle point equation f’(xx) = 0 leads to the simple cubic equation
wx3 +2wx2 + wxx +8xx +1=0,

which is precisely the MDE equation from (11), whose explicit solution via Cardano’s formula reveals
that for E € (e—, e4+) there are two relevant critical points x«, Xx with 9 f(xx) = R f(xx), while for
E >¢4 or 0 < E <e¢_ there is one relevant critical point x, where x, is given by

s P AT AR 3 Ese
Xa = 12733/ q 4+ /g2 + p+e 23y \/q2+p3—§, e— <E <eq,

(38)
\/61+ 9>+ p? +\/q Vo> +p* -3 E>ey,
. L1 1 81
7= 3E 27 280 PT3ETY

where g2+ p3 > 0aslongas E € (e_,e4) and g% + p3 <0 for E > ¢y or E < ¢_. Here we chose the
branch of the cubic root such that /R = R and that ¥/z for z € C\ R is the cubic root with the maximal
real part. Note that the choice of the cubic root implies Jx4 > 0 and x4 = x«(E) = m?(E +1i0), where
m? has been defined in (11).
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Figure 3. Contour plot of ) f(x) in the regime E = ¢ . The solid white lines represent
the level set N f(x) = N f(x«), while the solid and dashed black lines represent the
chosen contours for the x- and y-integrations, respectively.

Before concluding this section with the proof of Proposition 2.2, we collect certain asymptotics of the
critical point x4 and the phase function f in its vicinity, which will also be used in the main estimates of
the present paper in Sections 5-6. In the edges e the critical points have the simple expressions

_ 2
Xx(ex) = YR T
and satisfy xx(e4) ~ —1 and x4 (e—) = —3/(28)[1 + O(]§])]. Elementary expansions of (38) for E near

the edges reveal the following asymptotics of x4 in the various regimes.

Regime E ~ ¢4. Close to the spectral edge E ~ ¢4 we have the asymptotic expansion

X = xues) + 7+ VE+ (1 + O(EY?)) (392)

in E4 := E — ey, where y4 was defined in (18b). The location of saddle point(s) in the regime E =~ ¢4
is depicted in Figure 3. The second derivative of f is asymptotically given by

2VEy
Y+

f"(xx) = (1+O0(EY?)). (39b)

Regime E ~ 0 in the case § > 0. For E ~ 0 we have the asymptotic expansions

Xe=E"Y ”’(ﬁ)ll +O@+ EV3), (40a)

where W(A) is the unique solution to the cubic equation
1+ A0 +P¥RA)3 =0, RYQA)>0, IPA)>0, A>0.

The explicit function W(A) has the asymptotics

lim W) = ¥(0) = ¢™/3,  lim —— =i.
ANO A—>00
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0.1 -0.1
_ _
(@ 0<8 < E1/3 <1 (b) 0<E1/3 <8

Figure 4. Contour plot of ) f(x) for § > 0 in the regime E = 0. The solid white lines
represent the level set N f(x) = N f(xx), while the solid and dashed black lines represent
the chosen contours for the x- and y-integrations, respectively.

= \/? 1+ — ! 1+0 E
H=UVE 26 53
eiﬂ/3 2 ) S
_ _Z /3
_(E1/3 3)(1+O(E +E1/3)),

where the first expansion is informative in the E < §3, and the second one in the E > § regime. The
location of saddle point(s) in the regime E & 0 is depicted in Figure 4. For the second derivative we have
the expansions

Thus it follows that

(40b)

8
" __2,2in/3 4/3
f"(xx) = 3e*™PE (1+0(E+E1/3))

E3/2 E
w2 (1+o(5)

and similarly for higher derivatives, | f ®)(xy)| ~ EGHK)/3 A plk+1)/25=(k=1)/2 for | > 3,

(40c)

Regime E = ¢_ in the case § < 0. Around the spectral edge e_ the critical point admits the asymptotic

expansion
X5 = Xx(e— _
* = 4 532 )) | = /IE_. E_<o,
= L (e y Lonn Sy o) vo i (41a)
E1/3 3 E1/3 E2/3 ’
where E_ := E —e¢_, and these separate expansions are relevant in the |E| < |§|3 and |E| > |§|? regimes,

respectively. The location of saddle point(s) in the regime E = ¢_ is depicted in Figure 5. The second
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0.1 -0.2 0 0.2 -0.2

() |8|3 < E_ (b) |E_| < |8|3 ) E_« —|8|3

0.2 -0.2

S —

(d) E_~|8|3 (e) E_~—|8|3

Figure 5. Contour plot of 3 f(x) in the regime E ~ e_. The solid white lines represent
the level set N f(x) = N f(x«), while the solid and dashed black lines represent the
chosen contours for the x- and y-integrations, respectively.

derivative around x is given by

VIE-|,  E-=0,
—i/|E_|, E_=>0,

A L2im)3 4)3 18]
= 3”0 F (1+O(E+El/3)), (41b)

F7(re) = yia L O(E_|V218]%/%)) x

with y_ ~ |§]75/2.

Proof of Proposition 2.2. As the functions f and G in (28) are meromorphic we are free to deform
the contours for the x- and y-integrals as long as we are not crossing 0 or —1 and the x-contour goes
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out from 0 in the “right” direction (in the region NR[x] < 0, J[x] > 0 in Figure 3, and in the region
NR[x] > |I[x]| in Figures 4-5). It is easy to see that the contours can always be deformed in such a way
that R f(x) > N f(x) =R f(x%) and N f(y) <N f(x«) for all x, y # x4, Xx; see Figures 3-5 for an
illustration of the chosen contours.

We now compute the integral (28) in the large N limit when E is near the edges. In certain regimes of
the parameters N, E and § a saddle point analysis is applicable after a suitable contour deformation. In
most cases, the result is a point evaluation of the integrand at the saddle points. In some transition regimes
of the parameters the saddle point analysis only allows us to explicitly scale out some combination of the
parameters and leaving an integral depending only on a reduced set of rescaled parameters.

We recall the classical quadratic saddle point approximation for holomorphic functions f(z), g(z)
such that f(z) has a unique critical point in some z, and that y can be deformed to go through z4 in such
a way that i f(z) < N f(z«) for all y > z # z4. Then for large A > 1 the saddle point approximation is

2 i 7 1
Af(2) _ Af(zx) c —5arg f(zx)
zZ)e dz = xg(z4)e ——je” 2 1+0(-1), 42
/yg() 8(zv) \ ALF7 (20l ( (l)) “2)

where + is determined by the direction of y through z, with + corresponding to the direction parallel to

given by

iexp(—4 arg f”(z«)). This formula is applicable, i.e., we can use point evaluation in the saddle point
regime, whenever the lengthscale {7 ~ (N | f” (x%)|)~1/2 of the exponential decay from the quadratic
approximation of the phase function is much smaller than the scale £g ~ |g(x«)|/|Vg(xx)| on which g
is essentially unchanged. For our integral (28) we thus need to check the condition

-1

1 ‘V(yG(x,y)) 43)

N|f"(x4)] yG(x,y)

(e, Y)=(xx,xx)

in all regimes separately.
In the regime E ~ ¢4, using the asymptotics for xx from (39a) and (39b), the quadratic saddle point
approximation is valid if

1
— |E+|1/ 2,
VNIE4|1/2
ie., if |[E4| > N72/3. Here the length-scale |E|'/? represents the length-scale on which (x, y) —
yG(x, y) is essentially constant which can be obtained by explicitly computing the log-derivative

'V(yG(x,y))

~|E4 |7V,
yG(x,y)

(,3)=(x+,%x)
Similar calculations yield that for £ &~ 0 and > 0 the quadratic saddle point approximation is valid if
1

K ETVAVEZETVZ e  Ex> NT/2ANT2ST!
\/N(E4/3 A E3/2§-1/2)
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while for £ ~ ¢_ and § < 0 the condition (43) reads
1

CETVRAEVPST2 de |E-| > N8,
N (B3 [E_|1/2]5)5/2)

recalling that E = E_ + ¢_ and e_ ~ §3 from (18b).
In these regimes we can thus apply (42) to (28) and using that

G(xx, xx) = [ (), G(xx,%Xx) =0,

as follows from explicit computations, we thus finally conclude (14). Here the error terms in (14) follow
from (42) by choosing A ~ (£g /£ f)2 according to asymptotics of the second derivatives and log-derivatives
above. More precisely, for example in the second case £ ~ 0 and E 113§ >0, the phase function f is
approximately given by

~ E2/3 L s
1~ B2 s B

while G can asymptotically be written as
YG(x,y) ~ X G(xx, x5) + 3EY3ePT32(x — x,) 4+ (v — x4)) + O(E>3(|x — x4 ? + |y — x4[2)).

Thus we make the change of variables x = x4 + E~1/3x’, y = x4 + E~1/3)/ to find

2 / / ’ /
N_E—z/s/dx//dy/e—NE—2/3f"(x*)(x22—yf)—NE—lf”’(x*)(xéz—YZ)+<9(NE2/3(|x’|4+|y’4))
2mwi

1
:x*(l +O(W))»

where we used that G(xx, x«) ~ E 4/3_ The other cases in (14) can be checked similarly. O

X (X% G (X, X4) + 3E2T3(y 4 2x") + O(E(IX' | + ¥']?)))

5. Derivation of the 1-point function in the critical regime for the complex case

In this section we prove Theorem 2.1, i.e., we study ETr[Y —w] ™!, withw = E +ie, 1> |E|> € >0,
for E so close to 0 such that | £ is smaller or comparable with the eigenvalues scaling around 0. We will
first consider the case § > 0 and afterwards explain the necessary changes in the regime —C N 12 <5 <0.

5A. Case 0 < § < 1. In the following of this section we assume that £ > 0, since we are interested in
the computations of (28) for £ = %[w] inside the spectrum of Y. In order to study the transition between
the local law regime, that is considered in Section 4, and the regime when the main contribution to (28)
comes from the smallest eigenvalue of Y, we define the parameter

1 A 1
N3/2 " §N2°
In particular, in the regime E >> ¢(N) the double integral in (28) is computed by saddle point analysis

c¢(N)=c(N,$) :=

(44)

in (14), i.e., the main contribution comes from the regime around the stationary point xx of f, with x



OPTIMAL LOWER BOUND ON THE LEAST SINGULAR VALUE OF THE SHIFTED GINIBRE ENSEMBLE 123

defined in (40b), whilst for £ < ¢(N) the main contribution to (28) comes from a larger regime around
the stationary point xx. From now on we assume that £ < ¢(N). In the following we denote the leading
order of the stationary point x, by

Ze = zx(E, §) := E"V3WESE™/3), (45)

where (1) was defined in (40a) and has the asymptotics ¥(0) = ¢'™/3 and W(1)/v/A — i as A — oo.
Note that |z«| > 1 forany £ < 1, 0 <§ < 1. For this reason, we expect that the main contribution to
the double integral in (28) comes from the regime when |x| and |y| are both large, say |x|,|y| > NP®, for
some small fixed 0 < p < 1/2. Later on in this section, see Lemma 5.4, we prove that the contribution
to (28) in the regime when either |x| or |y| are smaller than N” is exponentially small. In order to get the
asymptotics in (13a), is not affordable to estimate the error terms in the Taylor expansion by absolute
value. In particular, it is not affordable to estimate the integral of e O over T by absolute value, hence
the improved bound in (54) is needed. To make our writing easier, for any R € N, R > 2, we introduce
the notation

Of(x Ry :={gePr}, O((x,y) ®):={geQr} (46)

where Pr and Qg are defined as Laurent series of order at least R around infinity, i.e.,

Pr = {g:CaC'g(X)Z 2 % with |Ca| = C%, if |x] 2 2C .

a>R

Ori=|ECxC— €z = Y SEh wit gl <O, it fal by 2c .
o,f>1,a+B>R Yy

for some constant C > 0 that is implicit in the O* notation. Here «, 8 are integer exponents. Note that
#0 |—R —-R
O™ (Ix[7%) = O(x|™™)

for any x € C. Then, we expand the phase function f for large argument as follows

FX)=g(x)+ 0 (x 3 +6x72), gx):=—(E +ie)x + % + 2)1(—2 (47a)
and for large x and y we expand G as
1 1 8 ]
2+xy3 +xy2+x2y
In order to compute the integral in (28) we deform the contours A and I' through z., with z, defined
in (45). In particular, we are allowed to deform the contours as long as the x-contour goes out from zero

1
G(x,y)=H(x, ) +O0"((x, ) > +8(x, )™, H(x,y):= oyt . (47b)

x2y

in region N [x] > |J[x]|, it ends in the region N[x] < 0, J[x] > 0, and it does not cross 0 and —1 along
the deformation; the y-contour, instead, can be freely deformed as long as it does not cross 0 and —1.
Hence, we can deform the y-contour as I' =1I";, :=T"; ;, UI'> ;,, where

Tiz =12 4it:0<|t| < /|22 } . Do, i={lz%eV v e [, ¥, 1) (48a)
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-0.2 0 0.2
|
5 5
0 0
-5 -5
-6 -3 0 3 6 -6 -3 0 3 6

(@) 0<8 <K EV3«1 (e) 0<EV3«§

-0.5 0 0.5

Figure 6. Illustration of the contours (48a)—(48b) together with the phase diagram of
9 f, where the white line represents the level set ) f(x) = 9 f(z«). Note that the precise
choice of the contours is only important close to 0 and for very large |x| as otherwise the
phase function is small.

with V;, = arccos[—2/(3|z«|)], and the x-contour as A = A, := Az, UA3 ;,, with
A1z, :=1[0,]z«]), A2z, :={|z«|—gs+is: s [0, +00)}, (48b)
where
4 =gz, = Sza] 7 (2] = Rz (48¢)

Note that ¢ ~ 1 uniformly in N, E and 8, since N[zx] < J[z«] forany E <« 1, 0 <§ < 1. We assume
the convention that the orientation of I" is counter clockwise. See Figure 6 for an illustration of I" and A.

Before proceeding with the computation of the leading term of (28), in the following lemma we state
some properties of the function f on the contours I', A. Using that € <« E, the proof of the lemma below
follows by easy computations.

Lemma 5.1. Let f be the phase function defined in (28), then the following properties hold true:
(i) Forany y = =2/3+it € I'1 ,, we have that

R[f(=2/3 +it)] = ?+6t—2t%+0(|t|_3+8|t|_2), (49)
and 5 s
S[f(=2/3 +if)] = §—Et—;+(’)(|t|_3). (50)

(ii) For € = 0, the function t — R[f(=2/3 +it)] on 'z, is strictly increasing if t > 0 and strictly
decreasing ift <0.

(iii) The function x — R|[ f(x)] is strictly decreasing on A1 z,.
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(iv) Let x € Ay 7, be parametrized as x = |z«| —qs +is, for s € [0, +00), with q defined in (48c), then

8(|z«l=gs) | (1=28)[(|z«|—gs)*—s?]
s2+(gs—lz«D? (s> +(gs—|z«))?)?

Despite the fact that saddle point analysis is not useful anymore in this regime, we expect that the

+O([s%+]22173/?). (51)

Rf ()] =—E(|zx|—gs)+es+

main contribution to (28) comes from the regime in the double integral when both x and y are large, i.e.,
|x|,|y| = NP. For this purpose we define

A= {x €A1z, 1 |x] S NP}, [:= {yeliz :ly|<NP}. (52)

In the following part of this section we will first prove that the contribution to (28) in the regime when
either x € A or y € T is exponentially small and then we explicitly compute the leading term of (28) in

the regime _ _
(x.y) € (A\NA)x(C\T).

For this purpose, we first prove a bound for the double integral in the regime y € I"\ ForxeA \ A
in Lemma 5.2 and Lemma 5.3, respectively, and then we conclude the estimate for x € A or y e [ in
Lemma 5.4. Finally, in Theorem 2.1 we consider the regime (x, y) € (A \ A) x (' \ T') and compute the
leading term of (28).

Lemma 5.2. Let c(N) be defined in (44), E < c(N), b €N, and let | be defined in (28), then

|Z*|a b = Oa
NfG) 1+ [log(N|z4| 72 b=1,8< |z}
/ ) e - dy 5|2*|1_b+ |Og( |Z*| _3'? s |Z*|_1v (53)
oy 1+ [log(N8|z«| "), b=1,8=|z«|7",
NZ2ANSIE,  h>2,
where T, T are defined in (48a) and (52), respectively. Furthermore, we have that
Nf(y)
/ NG gy = O(NV2 v (N§)), / ¢ dy = 0(1). (54)
r\T \r
Proof- First, we notice that if y € T'\ T then |y| > N®, hence we expand f as in (47a), i.e.,
]
SOy =~(E+iey+ T4 55 +0(0y1" P+ 8y, (55)
Moreover, by (45) it follows that |z4| ~ E~1/3 v ~/§E—1, and so that
INf(y)| S NE?/3 + NVSE (56)

for any |y| ~ |z«], E <c(N). Note that T\ T = (T'; ,, \T)UTy ;,, with Ty ,, T»,, defined in (48a).
By (56) it easily follows that [N f(y)| <1 forany y € I'2 -, , which clearly implies that

/ eNS()
l—‘2,2*

dy| < ]z 70 (57)
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To conclude the proof of (53) we bound the integral on I'y z, \ . Let w = E + ie, then in this regime,
by (49)—(50), we have

e NS
[
l—‘l,z*\r‘ y

/V|Z*|2—4/9
=—i

NP

—N[iwt+if] N[iwt+i¢]

o~ NI/@)H0U 481 72)] (e e

(=2/3+it)? + (—2/3—ir)b ) (1+O(NE))dt. (58)

For any b € N, we estimate the integral above as follows

|Z*|’ b:()’

is

/ NS q ‘ - ‘/Iz*l e—z%-i-TN d;’ - 1+ [log(N|z«|"2)|. b=1,68<|z| ",
Y= — 5

ro\F )P NP tb 1+ [log(N8|z«|™H)], b=1,8>|z«|7},

1-b

N2 AN&)'"2,  b=>2.

(59)

Note that in (59) for b = 0, 1 we get the bound in the r.h.s. bringing the absolute value inside the integral,
whilst this is not affordable to get the bound for b > 2, since the term €N/t has to be used. Indeed,
we would get a bound N (A=D)/2 for b > 2 if we estimate the integral in (59) moving the absolute value
inside. In the following part of the proof we compute the integral (58) for b = 0, 1 without estimating it
by absolute value.

In particular, for b = 1, we prove that the leading term of the r.h.s. of (58) is O(1), instead of the
overestimate 1 + [log(N |z«|~2)]| in (59), as a consequence of the symmetry of I'; ;, with respect to 0.
For this computation we have to distinguish the cases § > N~"/2 and § < N~V2. If E ~ ¢(N) and
§ < N712 then N|z4|~2 ~ 1, hence the bound in (54) directly follows by (57) and (59). We are left
with the cases E < ¢(N) and E ~ ¢(N), 8§ > N~Y2. For § » N~1/2, we have |z«| ~ /§/E and
using [Nwt| < NE|z«| < 1, if E < ¢(N), and [Nwt| ~ 1, if E ~ ¢(N), we conclude

dr + O(1) = |log(N§|z«| ™| + O(1).

/«/|Z*|2—4/9 e~ N[1/@e?)+if titw] /lz*l o~ N/@i)+is

NP —2/3+it - NP

Similarly we prove that the integral in the Lh.s. of the above equalities is equal to [log(N |z«|~2)| + O(1)
if § « N~1/2_ Similar calculation holds if the denominator is (—% — it) instead of (—% + it), just an
overall sign changes. Thus the leading terms from the two parts of the integral in (58) cancel each other.
We thus conclude the second bound in (54) combining the above computations with (57) and (58).

Next, we compute the integral of e¥/©) on '\ T, i.e., we prove the first bound in (54). We consider only
the regime E < ¢(NN), since in the regime E ~ c(N) the bound in (54) follows directly by (57), (59), and
the definition of ¢(N) in (44), since |z«| ~ N1/2\ N§. On I3 .., using the parametrization y = |z.|e'¥,
and that by (56) we have [Nf(y)| < 1 for E < ¢(N), we Taylor expand eN/0) and conclude that

[ eNO) dy =2z, [i- [1 + O(NE|z4| + 8N [« 71 + N |z [72)]. (60)
FZ,Z*
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Furthermore, by (58) for b = 0, using that £ < ¢(N) and so that [Nwt| < 1 on I'1 ~,, we have
/ MO 4y = ijze |+ O(N V2 v N§).
T2\

The minus sign is due to the counter clockwise orientation of I, i.e., the vertical line I'y 5, is parametrized
from the top to the bottom. Combining this computation with (60) and using that

NE|z4|?> + NS+ N|zs| "' <« N2 + N,
since |zx| ~ E~1/3 4+ «/SE~1 by (45), we conclude the proof of this lemma. O

Lemma 5.3. Let ¢(N) be defined in (44), E < ¢(N) and let [ be defined in (28) and a € R, then the
following bound holds true:

/;\A

where A, A are defined in (48b) and (52).

|z«|'7¢ + (NE)* 1, a<1,

da| < 14 log(N|z«|72)|, a=1,8<|z«|7L, 61)
T 14 log(NS|z«| ™D, a=1,8> |z,

1

N2 AN, a>1,

N/ ()

xé

Proof. We split the computation of the integral of e/ ) x~@ ag the sum of the integral over A1z, \ A
and A, -, . Using the parametrization x = |z«| —gs +1is, with s € [0, +-00) and ¢ defined in (48c), by (51),

we estimate the integral over A ;, as follows:
—N|—E(z+|—gs)+ 8(zx|—¢qs) + (zxl—gs)2—s2
+oo * (zx1—qs)2+52 " 2[(|zx|—qs)2+5212

dx S/ ds.
/Az,z* 4 0 [(124] — g5)? + s2]2/2

We split the computation of the integral in the r.h.s. of (62) into two parts:

N/

(62)

x4

|s| €0, |z«|) and s € [|z«]|, +00).

Since ¢ ~ 1 and NE|z«| < 1, in the regime |s| € [0, |z«|) we estimate the integral in the r.h.s. of (62) as

_N§__N_

NE |Zx| o7 TzxT T 1zl2 .

e |Z*|/ —————— ds Sz T4 (63)
] |z]¢
In the regime s € [|z«|, +00), instead, we have
-1
too ,—NEgs (NE)*™", a<l,
eNE|Z*|/ 45 S {1+ [log(VE|z])|. a=1. (64)

|z

|z |1 79, a>1.
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We are left with the estimate of the integral over Aj -, \ A. As for the bound in (59), using that
A1z, \A =[NP, |z«|) and that NE|z«| < 1, we have that

|Z*|1_“, a<l,
—N/x) 2l 532 1+ [log(N |z|72 = 1,8 < |z4| !
[ e [ gy | IRVl a=L<lal (o
A= \Al X9 NP 54 1+ |log(NS|z«|7)], a=1,6>|z«|7",
NS AW, a> 1.
Combining (62)—(65) we conclude the proof of (61). O

Using Lemmas 5.2 and 5.3 in the following lemma we prove that the contribution to (28) in the regime
where either x € A or y € T is exponentially small.

Lemma 5.4. Let ¢(N) be defined in (44), and let f, G be defined in (28), then, as € — 0T, for any
E < ¢(N) we have that

‘(/ dx/dy—/ Ndx/ Ndy)[eN[f(y)_f(x)]yG(x,y)]
A r A\A r\f

< NP(NY2 4 N§ + [log(NE?/3))e™ 2N '™ (66)

Proof. We split the estimate of the integral over (A x T') \ [(A \ A) x (" \ I')] into three regimes:
(x,y) e AxT, (x,y)e Ax(T\T), (x,y) e (A\A)xT. By (i), (iii) of Lemma 5.1, in the regimes
y e [ and x €A, respectively, it follows that the function f attains its maximum at y = —2/3 +iN” on
I and f attains its minimum at x = N on A. Hence, by the expansion in (47a) it follows that

suple ¥/ )| 4 suple™ N/ )] < NN, (67)
yel xel
with 3 |
oy — - —3p —2p
f(N )_NP+2N2/’+O(N + N T=P). (68)

Then, by (67) and (68), it follows that the integral over (x, y) € A x T is bounded by N2Pe~N ' Note
that in the regimes (x, y) € A x (I'\ T') and (x, y) € (A \ A) x " one among |x| and | y| is bigger than
NP. Hence, expanding (28) for large x or y argument, using Lemmas 5.2 and 5.3 to estimate the regimes
x € A and y € T, respectively, by (67)—(68), we conclude that the integral over (x, y) € A x (I'\ ")
is bounded by N?(N1/2 + (N8))e_Nl_zp/2, and that the one over (x, y) € (A \ A) x I is bounded by
NP(1 + [log(NE2/3)|)e=N'"/2, O

Next, we compute the leading term of (28). We define Z, as

- - E -
240, 8) := N"VY2z,(le(N), N"V35)|, A= §=N12s, (69)

" ¢(N)’

where we also recalled the rescaled parameters A and § from (12). Note that Z (A, 3) is N -independent,
indeed all N factors scale out by using the definition of z4(E, §) from (45). Since £ < 1 and § € [0, 1],
by (69) it follows that the range of the new parameters is § < N 1/2 and A <« c(N)™L,
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We are now ready to prove our main result on the leading term of (28), denoted by ¢ H (1), in the complex
case, Theorem 2.1. Then, the one point function of Y is asymptotically given by pz(4) := J[g5(4)]. The
main inputs for the proof are the bounds in (53) and (61) that will be used to estimate the error terms in
the expansions for large arguments of f and G in (47a) and (47b).

Proof of Theorem 2.1 in the case § > 0. By (28) and Lemma 5.4 it follows that

ETi]Y —w] ' = — / dx[ e N OHENIOY ), G (x, y)
271 JA\A r\[

O(NP(N1/2 + N6+ [log(NE2?))e™2N' ™) (70)

Note that |x|, |y| = N® for any (x,y) € (A \ A) x (I'\ T'). In order to prove (13a) we first estimate
the error terms in the expansions of f and G in (47a)—(47b) and then in order to get an N -independent
double integral we rescale the phase function by |z«|. By Lemma 5.2 and Lemma 5.3, using that
llog(N |zx|72)| + [1og(N§|z«|~1)| < [log(NE2/3)| by the definition of zy in (45), it follows that

=d S1—d 3 _
o~ NS@+Nf() leb (1 Nf YA VE), b =0,
/ dX/ | SN 2 (IASTD) A+ log(NE??))). a=1.b=1, (T1)
A\A X _ ~
\ I\l y N3 (1 A G2, ds1b=1

forany a > 1, b € N, where d := a + b. In order to get the bound in the r.h.s. of (71) we estimated
the terms with b = 0 and b = 1 using the improved bound in (54), all the other terms are estimated by
absolute value. Note that for A < 1 the bound in (71) and the definition of A in (69) imply that

lim [ETHY — (E +i0]"| < N¥2(1 v §) ) logAl - A= 8%
e—>0t [lo /\5|, A <83,
if A < 1, since the leading term in the expansion of yG(x, y) in (47b) consists of monomials of the form
x"%y7b witha +b =3, and 5x ¢y ~°, with a + b = 2. This concludes the proof of (13c).

Now we prove the more precise asymptotics (13a). We will replace the functions f and G in (70)
by their leading order approximations, denoted by g and H from (47a) and (47b). The error of this
replacement in the phase function f is estimated by the Taylor expanding the exponent 0" +8x _2),
with O (x™3 4 §x72) defined in (46). Hence, by (47a) and (47b) and the bound in (71), as € — 0", we
conclude that

ETrY —w]™

/ dx/ e NEIFTNED) (x| y) + O((N + N328)[1 + [log(NEZ3)|]).  (72)
" 27 A\A I\l

The error estimates in (72) come from terms with d > 4 or terms with d > 3 multiplied by 6 in (71).
We recall that A = Ec(N)™Y, § = 8N 1/2, and that |z4| = N1/2Z,(X,§). Then, defining the contours

= |z«|7'T, A= |ze| A, (73)
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and using the change of variables x — x|zx|, ¥ — y|z«| in the leading term of (72) we conclude that

ETi]Y —w]™ ' =
j\]f‘l/Z~ A ) g —1 ) ) y »
L_) / dy [ dxe"2 3O <(x,y) + ON(I V)1 + [log All)  (74)
2mi r A ’
with /1, 5(x) and H 5 5(x, ) defined in (13b). Note that in order to get (74) we used that the integral in
the regime when either

x €0, NP|zy| 71 or y €[22« 71 /3, =2|z4| 7' /3 +iNP|z4| ']

is exponentially small. Moreover, since by holomorphicity we can deform the contour A to any contour,

3i/4

which does not cross —1, from 0 to e oo and we can deform the contour T as long as it does not

cross 0, (74) concludes the proof of Theorem 2.1. o

5B. Case § <0, |§] S N~1/2, We now explain the necessary changes in the case § < 0. Throughout this
section we assume that £ < N ~3/2. Let x, be the stationary point of f defined in (41a); that is, the point
around where the main contribution to (28) comes from in the saddle point regime for § < 0. Then, at
leading order, x is given by 3|8|~1/2 if E < |§]3, by e™/3E~1/3 if E >> |§|3, and by u(c)e™/3E~1/3
if E = c|8|3, for some function j(c) > 0 for any fixed constant ¢ > 0 independent of N, E and §.

1/2 the term §x~! in

This regime can be treated similarly to the regime 0 < § < 1, since for |§| S N—
the expansion of f, for |x| > 1, does not play any role in the bounds of Lemma 5.2, Lemma 5.3. Indeed,
instead of the deforming the contours I" and A through the leading term of the stationary point x, we

deform I" and A through z, := eT/3E=1/3 44
F = FZ* = FI,Z* U FZ,Z* and A = AZ* = Al’z* U AZ,Z*’

where I'1 ;,,I'2 7, and A1z, , As ;, are defined in (48a) and (48b), respectively. We could have made
the same choice in the case 0 <§ < N -1/ 2, but not for the regime N 12 «§ < 1, hence, to treat both
the regimes in the same way, in Section SA we deformed the contours trough (45). Note that z, defined
here is not the analogue of (45), since in all cases

: —1/3
Ty = em/SE )

The fact that £ < 1 implies that |z«| 3> 1, hence, like in the case 0 < § < 1, we expect that the main
contribution to (28) comes from the regime when |x|, |y| > N, for some small 0 < p < 1/2. Hence, in
order to compute the leading term of (28) we expand f and G for large arguments as in (47a) and (47b).
The phase function f defined in (28) satisfies the properties (i), (ii) and (iv) of Lemma 5.1, but (iii)
does not hold true for § < 0 if E < |§|3. Instead, it is easy to see that the following lemma holds true.

Lemma 5.5. Let f be the phase function defined in (28), then, as € — 07, the function x + R[ f(x)] has
a unique global minimum on A1 7, at x =3|8|71 /2 if E < |§)3.

Note that, since |§] < N~1/2, by Lemma 5.5 it follows that the function x — R[f(x)] is strictly
decreasing for 0 < x < N—2,
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Proof of Theorem 2.1 for —C N —1/2 <5 <0. Let T", A be defined in (52), then using that

e_N[%—i_zA%] 5 e_4{:/7~2’

for s € [N®,|z«|] and |§] < N~1/2, Lemma 5.3 and the improved bounds in (54) of Lemma 5.2, for
b =0, 1, we conclude the bound in the following lemma exactly as in (71) without the improvement
involving §.

Lemma 5.6. Let E < N73/2 and let f be defined in (28).Then, the bound

=4 bh=0
_Nf(x)+Nf(y) 1—b ’ - )
/ dx/ ——————|S{N 2 (1 +|log(NE?P3))), a=1.b=>1,
A\A r\[ x%y 2-d
z, a>1,b>1,

holds forany a > 1 and b € N, where d == a + b.

Then, much as in the case 0 < § < 1, by Lemma 5.6 we conclude that the contribution to (28) of
the regime when either x € AoryeTis exponentially small, i.e., Lemma 5.4 holds true. Hence,
by (28), Lemma 5.6 and the expansion of G in (47b), we easily conclude Theorem 2.1 also in the regime
~CN~ V2 < <. 0

6. The real case below the saddle point regime

In this section we prove Theorem 2.3. Throughout this section we always assume that Hw < 0, hence
to make our notation easier we define w = —FE + ie with some E > 0 and € > 0. Moreover, we always
assume that £ < ¢(N), with ¢(N') defined in (44). We are interested in estimating (34) in the transitional
regime of |z| around one. For this purpose we introduce the parameter § = §, := 1 —|z|?. In order to
have an optimal estimate of the leading order term of (34) it is not affordable to estimate the error terms in
the expansions, for large @ and &, of f, g(-.1,7) and G1,n, G2,y by absolute value. For this reason, to
compute the error terms in the expansions of f, g(-,0,7),G1,y,Ga,n We use a notation O%(-) similar
to the one introduced in (46). In order to keep track of the power of 7 in the expansion of Gy, n and
G2, N, we define the set of functions

O*((a,z.§)7") =

) ) _ CaBy . +8 -
h:Cx[0.1]xC—>C:h(a.7.§) = > s with |cq .| < C¥HF if |a],az|, |§] > 2C
a+p>1,
O<y=«a
for some constant C > 0 implicit in the O%(-) notation. The exponents «, 8 are nonnegative integers.
We expand the functions f, g(-,1,n), G1,n,G2,n for large a and § arguments as

£&) = (E—i0)k + g T 25% L OME 4557, o

5 1
gla,l,n)=(E—-ie)Ja+—+—+ O(a_3 + Sa_z),
a 2a?
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with O*(-) defined as in (46), and

Cap.yN? Cy.p.yN28
Gin(a. .8 |z]) = [ o Ny by

B B
a,p>2,a+p=8, a“rg a,f>2,a+p=7, asrg
y=min{ae—1,3} y=min{ae—1,3}
CagyN caﬂyN282
+ Z “ePY Z Zepytt T
aa‘[)’%‘ﬁ a“r)’%‘ﬂ
a,p>2,a+p=6, a,f>2,a+B=6
y=min{a—1,2} y=min{a—1,2}
x [1+0*(a, 7, &)™) (76)

C N2n2
Gan(a,t.§,2)= [ Z CaBy™ T

aryeB
a,ﬂz2,t{¥+ﬂl=2?, astrg - )
y=maxe—l, c N*4n=§ c N

n Z o, By V] i Z a,B,y V1 :|

B B
a,f>2,a+B=5, a“rg a,=2,3,a+B=5 atrg
y=max{a—1,2} y=max{a—1,2}

x[14+0*((a.7.6&)7H]. 77)

where ¢y g ,, € R is a constant that may change term by term. To make our notation easier in (76)—(77)
we used the convention to write a common multiplicative error for all the terms, even if in principle the
constants in the series expansion of the error terms differ term by term.

In the following we deform the integration contours in (34) with the following constraints: the &
contour can be freely deformed as long as it does not cross 0 and —1, the a-contour can be deformed as
long as it goes out from zero in the region R[a] > |J[a]|, it ends in the region R[a] > 0, and it does not
cross 0 and —1 along the deformation. The t-contour will not be deformed.

Specifically, we deform the a-contour in (34) to A = [0, +00), and we can deform the £-contour to any
contour around 0 not encircling —1 (this contour is denoted by I' in (78)). Moreover, since for a € Ry
we have

|€—N(E—ie)a| — e—NEa

—NEa

and since the factor e makes the integral convergent, we may pass to the limit ¢ — 0™. Hence, for

any E > 0 we conclude that

N +00 1 éza
ETi[Y + E] "' = — dg[ da/ ds=— NV ©®—g@tmlGy(a, 1,€, 2). (78)
4ri Jr 0 0 r1/2
We split the computation of the leading order term of (78) into the cases —CN~1/2 <§ <0 and § > 0.

6A. Case 0 < § < 1. In order to estimate the leading term of (78) we compute the £-integral and the
(a, T)-integral separately. In particular, we compute the (a, t)-integral first, performing the t-integral
for any fixed a, and then we compute the a-integral. Note that, since E’ = —FE is negative, the relevant
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stationary point of f(£) is real and its leading order &, is given by

\/%, E K8,
Ex 1= Y u(c)E~YV3, E =¢85, (79)
E7Y3, E > 83,

for some w(c) > 0 and any fixed constant ¢ > 0 independent of N, E and §. Note that £, > 1 for any
E S c¢(N), 0 <6 < 1. We will show that in the regime a € [N?, +00) the t-integral is concentrated
around 1 as long as |e~NIg@rm=g@. L] is effective, i.e., as long as N|g(a,,n) —g(a,1,n)| > 1,
and that it is concentrated around O if N|g(a,t,n) — g(a,1,n)| < 1. For this purpose, using that
g(a,1,n) = f(a) for any a € C, we rewrite (78) as

1 e—Nlg(a,r,n—ga,1,m)]

N +o0
ETY + E]"' = m/rdse’vf@)szfo dae_Nf(“)a/O de 7 Gy, (80)

where we used that by holomorphicity, we can deform the contour I" as I' = T'g, (=T ¢, UT, ¢, , with
['1g,. I'2 ¢, defined in (48a) replacing z. by &«x. We will show that the contribution to (80) of the integrals
in the regime when either |a| < N? or |§| < NP, for some small fixed 0 < p < 1/2, is exponentially
small. Moreover, we will show that also the t-integral is exponentially small for 7 very close to 0 because
of the term log 7 in the phase function g(a, t, ). Hence, we define f‘, A asin (52),and I C [0, 1] as
[ =1,:=[0,N*/2q71], for any a € [0, +00).

In order to compute the leading term of (80) we first bound the integral in the regime

(a,7.8) € (A\A)x ([0, 1]\ 1) x (T'\ T),

with A and T defined in (52), that is the regime where we expect that the main contribution comes
from, and then we use these bounds to first prove that the integral in the regime when either |§| < N*
or |a| < NP” is exponentially small for any 7 € [0, 1], and then prove that also the r-integral on [ is
exponentially small if |a| > N®. The bounds for the &-integral over I' \ " are exactly the same as in
Lemma 5.2, since the phase function f(£) and the I"-contour are exactly the same as the complex case.
In order to estimate the integral over (a,7) € (A \ A) x ([0, 1]\ ), we start with the estimate of the
t-integral over [0, 1]\ / in Lemma 6.2 and then we will conclude the computation of the a-integral over
[NP, +00) in Lemma 6.3.

Before proceeding with the bounds for large |a/, |£], in the following lemma we state some properties
of the functions f and g. The proof of this lemma follows by elementary computations. From now on,
for simplicity, we assume that > 0; the case 1 < 0 is completely analogous since the functions g and

Gy in (78) depend only on 1% and |z|.

Lemma 6.1. Let f and g be the phase functions defined in (35) and (36), respectively, then the following
properties hold true:

(i) Forany § = —2/3 +it € I'y ¢, , we have that

R[f(=2/3+it)] = %+et—%+0(|t|_3+8|t|_2), (81)
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and ) 5
supan+nn=~§—5r—;+omr%. (82)

(i) For € = 0, the function t — R[f(=2/3 +it)] on 'y ¢, is strictly increasing if t > 0 and strictly
decreasing if t < 0.

(iii) For any a € [0, +00), we have that g(a, t,n) > g(a, t,0) and the function T +— g(a, t, 0) is strictly
decreasing on [0, 1].

(iv) The function a — g(a, 1,n) is strictly decreasing on [0, £x/2].

Lemma 6.2. Let p > 0 be sufficiently small, I = I, = [0, N*2a71], y €N, y > 1, ¢(N) be defined
in(44), E <c(N), 0<8 <1, andlet g be defined as in (36). Then, for any a € [NP, +00), we have

le~Nlg(@n.m—¢g(a.1.m]|
/ 7 dr
0,1\ /s 2R

2N~ 1A, NP <a<§'ant,
S F(a):=4a(N§)"'Al, §7'VNP<a<én2,
(N> PAL, a=@p vy,

wn—1/
s NP <a<N@EvN2),
_1 2
+e 2N X S @(NS v N) Y TV2 NSV NTY2) <a < SV NTY2)2, (83)
(N,IZ)I/Z—V, a>@Vv N_l/z)ﬂ_z,

where some regimes in (83) might be empty for certain values of § and 1.

Proof. In order to estimate the integral in the L.h.s. of (83) we first compute the expansion

(1=28)(1—-1)—(1—1)2 N 2n%(1—1) N (1—1)8

gla,t,n)—gla,1,n) =

a’t? T at
1—7 1—-7)§ +a ! 21—1
+o(2 +( )(22 )+"(2)), (34)
azt a’t art

which holds true for any v € [0,1] \ I = [N*?/2a71,1]. Note that by (84) it follows that for any
(a.7) €[NP, +00) x [NP2a71 1],

11— 1 5 n?
g(av‘[vn)—g(a,Ln)Z ) |: 2 2+—+—:|
a?t?2  ar 1
Then, by (84) it follows that
|le~Nlg(@,zm—g@1,m]| 1 e—(l—r)%[ﬁ-p%_;_"é]
<
/[0,1]\1 Ty /2 e s /Np/zal v 12 dz. (85)

In order to bound the r.h.s. of (85) we split the computations into two cases: § < N /2 gnd § > N~V/2,
We first consider the case § > N ~1/2. In order to prove the bound in the r.h.s. of (83) we further split the



OPTIMAL LOWER BOUND ON THE LEAST SINGULAR VALUE OF THE SHIFTED GINIBRE ENSEMBLE 135

computation of the t-integral into the regimes 7 € [N?/2a~1,1/2] and 7 € [1/2, 1]. We start estimating
the integral over [1/2, 1] as follows:

L ey
/1 09535 -] d1§/1 S [LHEn?]

1/2 Ty +1/2 1/2
a’?N7 1AL, NP <a<§1anpTt,
<qa(N8)“'Al, NPvE'<a<én?2, (86)

(Np>)"' AL, a>8n"2vnp L.
For the integral over t € [N®?/2a~1,1/2], instead, we bound the r.h.s. of (85) as

2
/1/2 e—%[%“?] 1Ny e—%N‘Sa_l(a(N(s)—l)y—l/z’ NP <a<8n2,

(N2, a=>8§n 2. &7

No/2g—1 V12

Then, combining (86)—(87) we conclude the bound in (83) for § > N —1/2, Using similar computations
for § < N~Y2_ we conclude the bound in (83). O

In the following lemma we conclude the bound for the double integral (80) in the regime (a, 7) €
([N?, 400) x ([0, 1]\ I) using the bound in (83) as an input.

Lemma 6.3. Let p > 0 be sufficiently small, I = [0, Np/za_l], 0<6<1,let c(N) be defined in (44),
E < c(N), and let g be defined in (36). Then, for any integers « > 2, 1 <y <, we have

e—Nela,z,n) Lnrn Lo
[ / drda < Ci+e 2V (NP V277 Cote 2N (NSV/N) V27V C5, (88)
A\A [0,1\1 a%— lry+1/2
where
1+ [log[N(§ v N=Y/2)e 1, a=2[5nvIgT! > &
oo JNPTEAD(L+ [log[N@E v NTY2EN), @ =2, 507! viln™! <&
1.-=
[NV N~V/2)2-e, a>3, Bt vt > &
(NP)TEADIN@S Vv N2, a=3, St v <&
_NE —1/2
(1+ Jlog[N(§ v N=V2)g71])e 2 CYV D g =,
_NE —1/2
Cai= 1[5~ A V/N)p2le2e 202 OV a>3, 6" AVN)? < NE,
(6~ AV NIR?*2, a>3, (' AVN)P? = NE,
(NE)*—v=3/2, y=a,a—1, "' AV/N)n? < NE,
C3:=[CTIANY2 2 r=3/2) y=a,a—1, ' AV/N)p? = NE,
(NS Vv /N)3/2tr—a, y<a-—2.
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Proof. First, we add and subtract Ng(a, 1, 7) = Nf(a) to the phase function in the exponent and conclude,
by Lemma 6.2, that

[

with F(a) defined in (83). In the rest of the proof we often use that NE&, < 1 by the definition of £,

in (79), which implies eVE £ < 1. We split the computation of the integral in the r.h.s. of (89) as the sum
—-1/2

e—Nga,t,n)
a%— I.L—y+1/2

+oo |p=Ngla.1n)|. F(q)
drda < da, (89)

No aa—l

of the integrals over [N”, £x] and [£x, +00). From now on we consider only the case § > N , since

—1/2

the case § < N~1/2 is completely analogous. In the regime § > N we have

E<c(N)=6§'N"2<63,
therefore

from (79).
Then, using the expansion for large a-argument of g(a, 1,7) = f(a) in (75), we start estimating the
integral over [N”, +00) as follows:

o NE&« /E* e_N[%"‘z%Z]F(a) da

No a1

I+|log(N§gL I, a=2,

(8—102)05—2, >3,
N1/2_y82—an2a—2)’_3’ )/:0[,0[—1,87)_255*,

+e NN (N2 — e 1607 2 4,

<@ 2 <E)e 2N (NPT

(N§)>~, y a2,
1+[log(N8EL )], =2, BVt > &,
N ((anz_l/\1)(1+|10g(N5511)|), [3? 1\/1]_ <&, 90)
(N§)>™«, a23[8n W™ > &,
(N?)TIAD(NS)> =3[y Vil <&

To conclude the proof we are left with the estimate of the a-integral on [£x, +00). In this regime we
bound the r.h.s. of (89) as follows:

+o0 —NEaF
eNES*/ Mda
N aot—l
1+ [log(NEEy)|) e NESN2/2 o =2,
(1+ [log(NEE4)])
e~NES ™2 (51 2y0-2 a>3, 812 < NEAESL,
$~1p2)e2, a>3, NE <§1n? <gl,

2—«o —-1.2 —1
% a>3,8""n" =& ",

<€ er] (NUZ)I/Z 1%
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(NEYe—v=3/2 y =g a—1,86'92 <NE,
+p(Ee <87 2)e 2N (NS x L (571232 y —aa—1, 5712 = NE,

$/2+y—a’ y<a—2,
1+ [log(N8E )], =2, [57]_1\/1]r] > &,
N (NP)TEADA A+ [og(NSETHD, a=2, [fn~ ' vIiln™! <&, o)
(5077, a>3[n vl > &,
(N7)TEAD(E)> 7, a>38n"vin! > &
Finally, combining (90) and (91) we conclude the bound in (88). O

In order to conclude the estimate of the leading order term of (80), in the following lemma, using
the bounds in Lemma 5.2 for the £-integral and the ones in Lemma 6.3 for the (a, t)-integral, we prove
that the contribution to (80) in the regime when either a € [0, N®] or & € " and in the regime © € [ is
exponentially small.

Lemma 6.4. Let c¢(N) be defined in (44),0<8 <1, [ =1, =[0,N*2a=1], and let f, g and Gy be
defined in (35)—(37), then, for any E < ¢(N), we have that

1 2
‘(/ dS[ da/ dr—/ B dé‘/ . da/ dr) [eN[f(E)_g(“”"’)]%GN(a,t,S,Z)}‘
r Ja Jo nt JaA Joang /

NN5/2+5p(N1/2+N8) _lNl 2‘). ©2)
E1/2

Proof. We split the proof into three parts, we first prove that the contribution to (80) in the regime
a € A = [0, N”] is exponentially small uniformly in 7 € [0, 1] and & € T, then we prove that for a > N

the contribution to (80) in the regime 7 € [ is exponentially small uniformly in £ € T, and finally we
conclude that also the contribution for £ € I is negligible.

Note that for any a € [0, +00), T € [0, 1] we have that the map t — g(a, 7, 0) is strictly decreasing
by (iii) of Lemma 6.1, hence, using that g(a, 7, n) > g(a, 7, 0) and (ii))—(iv) of Lemma 6.1, it follows that

Sup|eNf(’£)| + sup|e_Ng(a’T’")| < Sup|eNf(E)| + sup|e_Ng(a’1’0)| < e—Nf(N")’ 93)
gel ach gel ael
with 8 .
JINP) =~ + s + O(N7 + 8N 72F), (94)

In order to estimate the regime a € A, we split the computation into two cases: (a,§) € A x T and
(a,£) € Ax(T\T). Then, by (93)~(94) it follows that the integral in the regime (a, 7, §) € A x[0, 1]x T is
bounded by N2,e=N'"2"/2 Note that in the regime (a, 7, £) € Ax[0, 1]x(I'\I") we have |¢| > N*. Hence,
by the explicit form of G y, G, in (37), using the bound in (93) for e~ Ng@.tn) hat €] = N” and so
Lemma 5.2 to bound the regime I"\ T, we conclude that the integral over (a,7,&) € A x [0,1] x (I'\ )
is bounded by N3TP(N1/2 + (N§))e=N'/2,
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Next, we consider the integral over (a, 7, &) € (A \ A) x [0, N*/2471] x T". Note that in this regime
a> NP. Since g(a,t,n) > g(a,t,0) and t — g(a, 7, 0) is strictly decreasing by (iii) of Lemma 6.1, we
have that

e~Ne@wn — ,~Ng(@N*2a=1,0) (95)

where

1
gla, N??¢71 n) = Ea + 57+ O(N73P/2 L §N—P). (96)

+ NP/2

Additionally, using the explicit expression of Gy in (37), the bound (93) on e 7 ® for the regime & € T,
and Lemma 5.2 for £ € I'\ T, we get

‘ / dtGy(a, 1, € 2)E2eN O < C(N, 1y, a,7), 97)
r

where

N2 N2
a2 )

C(a,7)=C(N,n,a,7):=(NY? 4+ N§) (N2n2 + Nt — + —
a
Thus, using (97) and the explicit form of g(a, , n) in (36), for T € [0, Np/za_l] we have

a3r

t1/2(1 4 2a + a?1)

e V@ / dEGy (a. 7.6, 2)§%N ‘9‘ < Cla, r)e”N-2s(@mn
T r

_(N—2)r]2a2
S C(a, ‘E)az‘fl/ze_(N_z)g(a’r’O)e 1+2a+a2t

2. 1/2 —Ln1-20 _NEa—W=2na
SC(CI,T)CI T/'%e 2 e 1+2a+a27 | (98)

Hence, integrating (98) with respect to (a, 7), and using that in the regime 7 € [0, N?/2q71],

a2

NP2q< = <q4
~142a+a%c ™

we conclude that the integral over (a, 7, &) € (A \ A) x [0, N?/2471] x T is bounded by
N5/2+5p(N1/2 +N8)E—1/26—N1720'

Finally, in order to conclude the bound in (92), we are left with the estimate of the integral over (a, t, §) €
(A\A)x[NP/2a71 1] x T. In this regime, using the bound in (93) on e¥/® for & € T, and Lemma 6.3
to estimate the integral over (a,7) € (A \ A) x[N#/2a~", 1], we get the bound N5/2+p E=1/2=N'720/2
This concludes the proof of (92). O

Proof of Theorem 2.3 in the case § > 0. Using Lemma 6.4 we remove the regime a < N°, || < NP or
T €0, Np/za_l] in (80). Then, using the expansion for G1 y and G, x in (76)—(77) in the remaining
regime of (80), combining Lemmas 5.2 and 6.3 we conclude Theorem 2.3. O
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6B. Case —-CN~1/2 < § < 0. Now we summarize the necessary changes for the case § < 0. As in
the case 0 < § < 1, throughout this section we assume that £’ < 0 in (35)—(36), i.e., E/ = —F with
0<E<N32

Let x4 be the real stationary point of f, i.e., x4 at leading order is given by

318|712 if E <« 8)3,
e~ A pu(e)E7Y3 if E =cl8,
E~1/3 if E> |83,

for some function p(c) > 0 and any fixed constant ¢ > 0 independent of N, E, and §. As in the

1/2 1/2, since

complex case, we can treat the regime 0 < —3 < N~ "/~ similarly to the regime 0 <§ < N~
for |§| < N~1/2 the only §-dependent terms, i.e., the term Sa~! in the expansion of g(a,1,7) = f(a)
in (75) and the term (1 —7)8(at)~! in the expansion of g(a, t,n) — g(a, 1, n), do not play any role in the
estimates of the (a, 7) integral in the regime a > N®, © € [N?/2a~1, 1]. Note that this is also the case for
0 <8 < N~12, when the estimates (83) and (88) were derived. For this reason, unlike the case 0 <§ <1,
in the present case, § <0, |§| < N~Y/2 and E < ¢(N), we do not deform the £-contour through the
leading order of the saddle x., but we always deformitas ' =T'g, :=T"; ¢, U, ¢, , where £x := E —1/3,
with I'y ¢, , I'; ¢, defined in (48a) replacing zx by &«. Note that we could have done the same choice in the
case 0 <§ < N~1/2, but not for the regime N ~'/2 « § < 1, hence, in order to treat the regime 0 < § < 1
in the same way for any §, in Section 6A we deformed the contour I" through (79). For any £ < ¢(N)
and0<—6 <N —1/2 we have &« > 1, hence we prove that the main contribution to (80) comes from the
regime when a, |£| > NP. Moreover, similarly to the case 0 < § < 1, the contribution to (80) in the regime
(a,7,8) € (A\ A) x [0, N*/2471] x (' \ ') will be exponentially small. Hence, in order to estimate the
leading order of (80), we expand f, g(-,1,n) and Gy for large a and |£| arguments as in (75)—(77).
The phase functions f and g, defined in (35) and (36), respectively, satisfy the properties (i) and (ii) of

Lemma 6.1, but not the ones in (iii) and (iv). Instead, it is easy to see that the following lemma holds true.

Lemma 6.5. Let f and g be the phase functions defined in (35) and (36), respectively. Then, the following
properties hold true:

(iii’) For any a € [0, 400), we have that g(a,t,n) > g(a, t,0) and that

¢~ Ng(a,7,0) < e—Ng(a,ro,O)’

for any fixed to € [0, 1] and any t € [0, 19].
(iv’) The function a — g(a, 1,0) is strictly decreasing on [0, |§|~1/2].

Since |§] < N~1/2, by (iv’) of Lemma 6.5 it clearly follows that the function a — g(a, 1, ) is strictly
decreasing on [0, N*]. Note that for |§| < N~1/2 we have

1 S (—o)N 8 1 N
NG d] < SFE V] < i (99)

for any a € [N®, +00) and t € [N?/2a~",1]. Using (99), inspecting the proofs of (83) and (88) in
Lemma 6.2 and Lemma 6.3, respectively, and noticing that in the regime 0 <§ < N —1/2 the sign of § did
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not play any role we conclude that the bounds (83), (88) hold true for the case § <0, |§| S N~V/2 as
well. Then, much as in the case 0 < § < 1, by (i)—(ii) of Lemma 6.1 and (iii’)—(iv’) of Lemma 6.5, using
the bound in (88) to estimate the (a, 7)-integral in the regime (a, 7) € [N?, +00) x [N?/2¢71 1] and the
ones in Lemma 5.2 to estimate the &-integral in the regime || > N? we conclude that the contribution
to (80) in the regime when either a € [0, N°] or |£| < N” and in the regime [0, N?/247'] is exponentially
small, i.e., Lemma 6.4 holds true once § is replaced by |§| everywhere.

Proof of Theorem 2.3 in the case —CN~ Y2 <5 <. By combining (88), Lemmas 5.2 and 6.4, using the
expansion of G y in (76)—(77), we conclude the proof of Theorem 2.3 also in the case —C N —1/2 <§<0. O

Appendix A. Superbosonization formula for meromorphic functions

The superbosonization formulas [Littelmann et al. 2008, Eq. (1.10) and (1.13)] (see also [Alldridge and
Shaikh 2014, Corollary 2.6] for more precise conditions) are stated under the condition that

P& ) - F ((s,s> (5 x))’
(s) (6
viewed as a function of four independent variables, is holomorphic and decays faster than any inverse
power at real +oo in the (s, s) variable (for definiteness, we discuss the complex case; the argument for the
real case is analogous). Our function F defined in (26) has a pole at (s, s) =iN and (x, y) =iN using the
definitions (20)—(21) after expanding the inverse of the matrix 1 + %CID*Q) in the Grassmannian variables
but this pole is far away from the integration domain on both sides of (22). We now outline a standard
approximation procedure to verify the superbosonization formula for such meromorphic functions; for
simplicity we consider only our concrete function from (26).

In the first step notice that the integration at infinity on the noncompact domain for the boson-boson
variable is absolutely convergent on both sides as guaranteed by the exp(iw STr ®* ®) regularization,
since Jw > 0.

Second, in the Lh.s. of (22) using Taylor expansions, we expand F into a finite polynomial in the
Grassmannian variables with meromorphic coefficient functions in the variable (s, s). Algebraically, we
perform exactly the same expansion in the r.h.s. of (22). For the fermionic variables o, T these expansions
naturally terminate after finitely many terms. From (28) it is clear that only the geometric expansion

A+y)=1-y+y>—--

may result in an infinite power series instead of a finite polynomial. However, owing to the contour
integral in y and that the integrand has a pole of at most finite order (= N) at zero, we may replace this
power series with its finite truncation without changing the value of the r.h.s. of (22). We choose the order
of truncation sufficiently large that the remaining formula contains all nonzero terms on both sides. We
denote this new truncated function by F.

Now we are in the situation where on both sides of (22), with F replacing F, we have the same finite
polynomial in the variables (s, )}, (x,s) and (y, x) in the Lh.s. as in the variables o, 7, y in the r.h.s.,
with coefficients that are meromorphic in (s, s), resp. in x. All coefficient functions Ay (x) are analytic in
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a neighborhood of the positive real axis (their possible pole is at —1) and they have an exponential decay
~ exp (—(Jw) (s, s)) in the Lh.s., resp. exp (—(Jw)x) in the r.h.s., at infinity from the regularization
observed in the first step.

Finally, in the third step, dropping the k index temporarily, we write each coefficient function as i (x) =
g(x)e
polynomials py (x) of degree n with weight function e ~** such that [;°|g(x)— pn(x)|?e™%* dx < (et)?,
where n depends on € and Sw. By completeness of the Laguerre polynomials in L2(R, e ** dx) and

X with o = %Sw For any given € > 0 we approximate g(x) via classical (rescaled) Laguerre

by [|g(x)|?e™®* dx = [|h(x)|?¢** dx < oo such an approximating polynomial exists. Therefore, with
a Schwarz inequality, we have

f h(x) = pu(x)e™X] dx = / 18(x) — pu(X)le ™™ dx <e.
0 0

Since there are only finitely many coefficient functions A(x) = hg(x) in F, we can replace each of
them with an entire function (namely with a polynomial times e ~®*) with at most an € error in the r.h.s.
of (22). The same estimates hold on the r.h.s. But for these replacements the superbosonization formula
[Littelmann et al. 2008, Eq. (1.10)] is applicable since the new functions are entire. The error is at most €
on both sides, but this argument is valid for arbitrary € > 0. This proves the superbosonization formula
for the function (26).

Appendix B. Explicit formulas for the real symmetric integral representation
Here we collect the explicit formulas for the polynomials of «, &, T in the definition of G in (34).
D2,0,0 := a*t? + 2436t + 4a3t — a?E% 7 + 4a%E% + 8a%E + 24d%t
+4a® +2aE3 +8ak? + 10ak + 4a + E* + 483 +6E> +4E+ 1,
P1,0,0 1= —a*tt? +a*1? —2a3E%1 — 2438t + 4aPT — a?E31 —3a2E%
—2a%6T + 4a%E 4 2a%T + 4a% 4+ 2aE? + 6aE + da + E3 +3E2 + 36 + 1,
P22.0:=4(a+ 1)@t +akt +2at +E2 + 26 + 1),
P12.0:=4@@+ 1) (a?*t +akt +2ar +£+1),
p2.0.1:=2(a31% +2a%61 + 4a%t + 2a€> + 2akt + 4ak + 3at + 2a + £3 + 42 4+ 58 +2),
P10 :=2(at? +2a%Et + 4a”t + ak?t + 3akt + 2af + 3ar 4+ 2a + E2 + 36+ 2),
P21 =4@+1(a+§+2),
D202 = a’t +2ak +4a + E2 + 4E + 4.

Appendix C. Comparison with the contour-integral derivation

In [Ben Arous and Péché 2005] the correlation kernel of (X —z)(X —z)* for complex Ginibre matrices X
has been derived using contour-integral methods. Earlier, the joint eigenvalue density for the general
Laguerre ensemble had been obtained in the physics literature [Guhr and Wettig 1996; Jackson et al.
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Figure 7. Plot of the 1-point function K(A, 1) = 77 13J¢go(A) in the complex case with
|z] = 1. The dotted and dashed lines show the large A and small A asymptotes, respectively.

1996] via supersymmetric methods; see also [Verbaarschot and Zahed 1993] with orthogonal polynomials.
Adapting [Ben Arous and Péché 2005] to our scaling, and choosing y; = =£1, it follows from [Ben Arous
and Péché 2005, Theorem 7.1] that for |z| = 1 the rescaled kernel Ky (N ~3/21, N=3/211) is given by

N3 1 1
— dx[dyKB(2N1/4x\/)_L,2N1/4ymeN(h(y)_h(x))(l— 3 3)XY,
ir Jr ¥ l—x*1—-y (100)
xIi(x)I —ylo(x)I x4
Ka(x.y) = 10 O(Q_izo( MO hy =22 4 10g1 - x2) = —5 +0),

where Iy, I; are the modified Bessel function of O-th and 1-st kind. The contour I' is any contour
encircling [—1, 1] in a counterclockwise direction (in contradiction to the contours depicted in [Ben Arous
and Péché 2005, Figure 8.1]) and the contour y is composed of two straight half-lines [0, ic0) and
[0, —icc). The main contribution in (100) comes from the |x| < N~Y4 and |y| < N~1/* regime
which motivates the change of variables x — N ~1/4x,y > N~1/4y_ Together with the expansion of
1—(1=x?)"11 =y~ = —x2 —y2 + O(x* + y*) it follows that

Kn(N7T320 N73210) ~ N32K (A, ).
where .
KA, p):= i/ dx/ dyKp(2x+/A, 2y\/mex“/z_y‘t/zxy(x2 +y?)
T Jr y

and T consists of four straight half-lines (¢'"/*o0, 0], [0, e37/400), (¢57/400, 0], [0, €77/ 400).
We now compare the limiting 1-point function K(A, 1) with the asymptotic expansion we derived in
Theorem 2.1, which in the case |z| = 1, i.e., § = 0, simplifies to

11/3

1 1 1
n=>2" 14 ¢ d yet? Py +1/@yH)+x—1/(2x%) ‘
qo(4) 2mi / o e x3 0 x%2y  xy?

The resulting 1-point function, given by 7~ !3¢o (1), coincides precisely with K (A, 1) and is plotted in
Figure 7.
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