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Abstract

We obtain asymptotic expansions for Toeplitz determinants corresponding to
a family of symbols depending on a parameter t. For t positive, the symbols are
regular so that the determinants obey Szegd’s strong limit theorem. If t = 0,
the symbol possesses a Fisher-Hartwig singularity. Letting ¢ — 0 we analyze
the emergence of a Fisher-Hartwig singularity and a transition between the two
different types of asymptotic behavior for Toeplitz determinants. This transition
is described by a special Painlevé V transcendent. A particular case of our result
complements the classical description of Wu, McCoy, Tracy, and Barouch of the
behavior of a 2-spin correlation function for a large distance between spins in the
two-dimensional Ising model as the phase transition occurs.

1 Introduction

Consider the Toeplitz determinant with symbol f(z) € LY(C), where C is the unit

circle:
. 1 [27 0 it
Dn = det(fjfk)?vk:o, f] = % . f(el )e*lj d9 (11)

We are interested in the behavior of D,, as n — oo.
If In f(z) is sufficiently smooth on the unit circle (in particular, f(z) is never zero
for z € C' and has no winding around the origin) so that In f(z) € L'(C) and the sum

>kl e (in fi = 5 /0 In f(e*)e=*? o, (1.2)

converges, then the asymptotics of D,, are given by the strong Szegé limit theorem
[22, 21, 25]:

In D, = % /0% In f(e")d + kzlk(ln Pe(n f)—k +o(1), asn — oo. (1.3)

However, one often encounters a situation where the symbol possesses so-called
Fisher-Hartwig singularities. In the case of only one such singularity, located at z = 1,
the symbol has the form:

flz) = ]2—1\20‘2567”66‘/(2) = (2—2cos Q)O‘eiﬁ((’*”)ev(ew), for 0 < 0 < 2m, (1.4)



where V' (z) is a sufficiently smooth function (see [11]) on the unit circle. The singularity
at z = 1 combines a jump-type (for a = 0, 5 # 0) and a root-type singularity (for 5 = 0,
a # 0). For this symbol the sum (1.2) diverges, and therefore Szegé’s theorem does not
hold. The asymptotics for the Toeplitz determinant are given instead by the expression
[8, 35, 6, 15, 11]:

lnDn—an—FZkavk— a—p ZVk—a“‘ﬁ ka
k=1
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+ (a? = ) Inn+1n G +20) +o(1), asn — oo, (1.5)
if
atf#—1,-2,.., (1.6)
with
1 [ :
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Here G is Barnes’ G—function, which is an entire function having the properties: G(z +
1) = I'(2)G(z), where T'(z) is Euler’s I'-function, and G(1) = 1, G(—k) = 0 for k =
0,1,2,.... Note that if V(2z) = 0, there exists an explicit expression for D,, with symbol
|z — 1|2*28e=8 in terms of G-functions [9, 10].

Suppose now that a symbol depends on a parameter t (f(z) = f(z;t)) so that when
t > 0 the symbol is “regular”, i.e. Szeg6’s theorem holds for D, (t), while at ¢ = 0 the
symbol has the form (1.4). The purpose of the present paper is to study the transition
from (1.3) to (1.5) as t — 0. Namely, consider the following symbol

f(z)=(z- et)O‘JrB(z - e_t)o‘_ﬁz_aJrﬂe_”(o"w)ev(z), atf#-1,-2,.. (1.7

where ¢t > 0 is sufficiently small and «, 8 € C with Rea > —%. We further assume that
V(2) is analytic in an annulus containing the unit circle and write it there in terms of
its Fourier series

+oo
= ) Vs (1.8)

We define the powers in (1.7) with arguments between 0 and 27w. With this choice
of branch cuts, f, and moreover In f, is analytic in C \ ([O, e~ tJu e, +oo)) and, in
particular, on the unit circle for ¢ > 0. Therefore, for any fixed ¢ > 0, the asymptotics
of the Toeplitz determinant D,,(¢) are given by (1.3). Calculating the Fourier coefficients
(In f), we obtain

In D, (t) = nt(a+ B) + nV
—tk

+Zk[vk— (a+B) _tk} [V_k—(a—ﬁ) +0(1), as n — oo, t > 0.

k
(1.9)
For ¢ = 0, the symbol reduces to (1.4) (with analytic V). Therefore, for ¢t = 0, the

asymptotics of D,,(t) are given by (1.5). In the present paper we describe the transition
from (1.9) to (1.5) when ¢ decreases to 0.



The paper also sets the stage for analysis of various other transition asymptotics
for Toeplitz determinants, such as 2 singularities approaching each other; emergence of
an arc of the unit circle where the symbol f = 0 from 2 jump-type singularities at the
ends of the arc, etc.

Our analysis explains to some extent the question of connection between Painlevé
tau-functions and Toeplitz determinants which was noticed before: see [7] for a discus-
sion and references. Historically and as the most prominent example, this connection
appeared in the study of 2-spin correlation functions in the 2-dimensional Ising model.
We discuss this in the following section.

1.1 Application: the two-dimensional Ising model

Transitions between Szegd weights and Fisher-Hartwig weights arise for example in
the theory of solvable two-dimensional statistical models and one-dimensional Heisen-
berg spin chains. Recall the two-dimensional Ising model solved by Onsager (see, e.g.,
[32, 29]). In this model a 2M x 2N rectangular lattice is considered with an associated
spin variable o), taking the values 1 and —1 at each vertex (j, k), —-M < j < M —1,
~N < k <N —1. There are 2*N possible spin configurations {0} of the lattice
(a configuration corresponds to values of all o, fixed). We associate with each con-
figuration the energy of the nearest-neighbor coupling (imposing the cyclic boundary
conditions on the lattice)

M-1 N-1

E({c}) = Z Y Mopwojkr+20k05008) 71,72 > 0. (1.10)
"M k=N

The partition function at a temperature 7' > 0 is equal to
T)=>Y e PUDT (1.11)
{o}

where the sum is over all configurations. A remarkable feature of this model is the
presence of a thermodynamic phase transition in the limit of the infinite lattice at a
certain temperature 7, depending on 71, ¥2.

Define a 2-spin correlation function by the expression

Zo’ooffnne E{eD/T (1.12)
{ }

< 0000nn >= lim
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For large n, this function measures the long-range order in the lattice at a tempera-
ture 7', which determines magnetization. Indeed one can show that the spontaneous
magnetization M is given by the expression

M= _/1lim < ogonn >. (1.13)

n—oo

It is a remarkable fact that the 2-spin correlation function is a Toeplitz determinant
< 0000 >=€"2D,(t),  f(zt) = (2 — )TV (z — e TH)Y27V267/2 ) (1.14)
where

2
e —smhls nh — 72 (1.15)



and the branches of the roots are chosen with the arguments from 0 to 27. The symbol
in (1.14) has the form (1.7) with

a=0, 8= —%, V(z)=0. (1.16)

The critical temperature T, is defined by the condition that ¢ = 0.
For T < T, we have t > 0. Therefore the strong Szeg6 limit theorem (1.9) holds,
and using the elementary identity

i ek = —In(1 — e, (1.17)

k=1

we rederive the well-known result

et/ (1) = (1— )41 + (1)) =
9 9 _971/4
[1 — (sinh;lsinh ;f) ] (14 0(1)), asn — oo, T'<T. (1.18)

The correlations tend to a constant as n — oco: the model exhibits the long-range order.
Notice that by (1.13), the asymptotics (1.18) imply the existence of the spontaneous
magnetization for T" < T, and the famous power-law decay of the magnetization M ~
Const - (T, — T)Y/® as T /' T..

At T = T,., we have t = 0, and therefore a Fisher-Hartwig singularity with the
parameters o = 0, § = —1/2 appears at z = 1. In this case, (1.5) holds and we obtain
(cf. [32, 29])

D, (0) = Mu +o(1)), (1.19)

nl/4

so the correlations decrease as n=1/4, n — oo: the long-range order is destroyed. Note

that as V(z) = 0, there is an explicit expression for D, (0) (cf. the remark following
(1.5,1.6)):

nio- (Y T (-3)

k=1

For T' > T, we have t < 0. The symbol still has a singularity at z = 1 but now
with the parameters « = 0, § = —1. This is the situation of a degenerate type of a
Fisher-Hartwig singularity, and (1.5) does not hold in this case as one of the G-functions
vanishes. Calculations [32] show an n~/2¢™ decay of the correlations (1.12) as n — oc.
There is no long-range order and M = 0.

The transition 7' — T, for large n was studied in [36, 30, 34] (for a more general
correlation function < ggopm >). The authors took n — oo with 2 = n(e? — 1) fized
and found, in particular, that in this limit

nt* < ooonn >— F(z), (1.20)

where F'(x) is given in terms of a solution to Painlevé IIT equation (reducible to Painlevé
V: see equation (1.28) below). Moreover, in [30], McCoy, Tracy and Wu evaluated
the connection formulae for this Painlevé III function and showed that the limiting



behavior of F(z) as + — oo and as  — 0 formally matches the asymptotics (1.18)
and (1.19), respectively. The matching with (1.19) was, however, checked only up
to a multiplicative constant. A more detailed evaluation of the small x behavior of
the function F(x) was carried out later by Tracy in [34], and reproduced exactly the
constant in the critical point asymptotics (1.19). The calculations of [30] and [34]
were based on an alternative representation of the function F'(z) as an infinite series of
integrals and were rather involved.

The results of the present paper, namely a particular case of Theorem 1.4 below,
fully describe (up to a possibility of a finite number of poles: see below) the transition of
the correlation function (1.12) for large n from T' < T, to T' = T, that is the transition
from (1.18) to (1.19). Note that we do not rely on (1.20) as the parameter = in our
analysis is not necessarily fixed, in fact, our asymptotics for the correlation function are
uniform in the whole range = € [0,00) (away from a finite number of positive points).
More precisely, our asymptotics as n — oo are uniform for all T' € [T7,T.] (away from
a finite number of positive x’s) for some 177 < T, with T, — T sufficiently small.

The description of the Ising double scaling theory which we obtain as a particular
case of Theorem 1.4 is in agreement with the classical results of [36, 30, 34] (see also
Remark 1.7 below). Furthermore, by obtaining the uniform asymptotics for the whole
transition range of temperatures T' < T, we complement the analysis of this case of
the Wu-McCoy-Tracy-Barouch scaling theory.

Another example where Theorems 1.1, 1.4 below can be applied is the so-called
emptiness formation probability in a Heisenberg spin chain [20].

1.2 Statement of results

Consider the second order ODE
2 2 2 2
acd—a = a—zd—g+2 do +2ad—a
dz?2 ) dx dx dx
do\? [ do do

This is the Jimbo-Miwa-Okamoto o-form [25, 26] of the fifth Painlevé equation

12
. — <1+ 1 >u§_1um+M<Au+B>+CU+DU(U+1)7 (1.22)
xr u Xz

2u u-—1 22 u—1

with the parameters A, B, C, D given by

A:%(a—ﬁ)% B:—%(a+ﬂ)2, C=1+283, Dz—%. (1.23)

In the following theorem, we give the asymptotic expansion for the Toeplitz deter-
minant with symbol (1.7) as n — oo which is valid uniformly for 0 < t < ¢p. Our
asymptotic expansion interpolates between Szegd and Fisher-Hartwig asymptotics.

Theorem 1.1 Let a € R, o > —%, B € iR. Let f be defined by (1.7) and consider
the Toeplitz determinant D, (t) defined by (1.1) corresponding to this symbol. The



following asymptotic expansion holds as n — oo with the error term O(1/n) uniform
for 0 <t <ty where tg is sufficiently small:

00 —tk e—tk
In Dy, (t) = nVy + (a + B)nt + Z k [Vk —(a+ ﬂ)ek} [Vk — (v — 6)7
k=1
+In GO+ Oé;(lﬁ)—f;;;‘ a—p) + Q(2nt) + O(1/n), (1.24)

where G(z) is Barnes” G-function, and

2n
Q(2nt) = / t de + (a? — %) 1In 2nt. (1.25)
0 T

The function o(x) is a particular solution to the equation (1.21) which is real analytic
on (0,+00), and has the following asymptotics for x > 0:

o? = 2+ S e 12000, B) 1+ O(x), & —0, 20¢LZ
o(r) =< a? - 3+ O(z) + O(x'T2%) + O(z'*2* Inx), r—0, 2a€Z (1.26)

rT e ey (1 0(3)) T = +00,

MNlt+a+pI'l4+a—-p0) I'1-2a) 1

D) = R et BT —a— ) T(1 +20)21 + 20"

(1.27)

where I'(z) is Euler’s T'-function.

Remark 1.2 Later on, we will construct o(z) explicitly in terms of a Riemann-Hilbert
problem.

Remark 1.3 With increasing effort, one can calculate more terms in the expansion
(1.24) using our approach.

The function o = o(z; a, 3) is defined for € C with a cut from zero to infinity. It
is analytic in the cut plane apart from possible poles. Asymptotics (1.26) imply that
there are no poles for x positive and sufficiently large. Hence the number of possible
poles of (z) on (0,+00) is finite. We show below that for a > —3 real, 3 imaginary,
there are no poles on the real half-axis (0, +00). Therefore we took the intervals of the
real line as a path of integration in (1.25). For § arbitrary, Rea > —1/2, a similar
result holds, but we have to choose a path of integration in the complex plane avoiding
possible poles which we denote {z1,...,z,}. Namely, we have

Theorem 1.4 Let o, 8 € C with Rea > —%, at B #—-1,-2,..., and let s5 denote
a sector —m/2 4+ 0 < argx < w/2—6, 0 < § < w/2. Let f be defined by (1.7) and
consider the Toeplitz determinants Dy, (t) defined by (1.1) corresponding to this symbol.
There exists a finite set {x1,...,z,} € s5 (with £ = l(c, 3,6) and zj = zj(a, 3) #0)
such that the expansion (1.24) holds uniformly for t € ss,|t| < to (with to sufficiently
small) as long as 2nt remains bounded away from the set {x1,...,x¢}. The function
Q is defined by (1.25), where the path of integration is chosen in ss, connecting 0 with
2nt and not containing any of the points {x1,...,x¢}. Moreover o(x) solves the ODE

(1.21) and has the asymptotics in the mentioned sector given by (1.26).



Remark 1.5 It follows from the representation (1.24) that the residue of 1o(z) at
each of its poles in the sector —7/2 < argx < 7/2 is an entire number. Different
choices of the integration contour in (1.25) correspond, in general, to different branches
of In Dy, (t). If o and 3 are such that 1o (z) has a pole z, the determinant Dy, (t) is zero
at 2nt = x (up to an O(1/n) error term).

Remark 1.6 From now on, we will always consider ¢ > 0 for simplicity. The extension
to t € ss is straightforward.

Remark 1.7 In the example of the Ising model discussed in the previous section, we
have o =0, = —1/2 (see 1.16), and equation (1.21) becomes

(2 = (o-steva(22)) -1 (2) () -1). oy

This is exactly the equation which was obtained in [26] for the function

d 1
=rz—InF(z)— - 1.2
(@) = e F(a) 7, (1.29)
where F'(x) is the right hand side of the Ising double scaling limit (1.20) (see also
equation (4.16), with » = x/2, in [29]). It follows immediately from our main result

(1.24) that the function ((z) in [26] and our function o(z) coincide:

((x) =o(x). (1.30)

Thus the application of our Theorem 1.4 to the Toeplitz determinant (1.14) yields the
complete analysis (up to the question of existence of a finite number of positive poles
x;) for T' < T, of the Jimbo-Miwa Painlevé V version of the Wu-McCoy-Tracy-Barouch
scaling theory for the 2D Ising model.

From the expansion (1.24), we can recover the Fisher-Hartwig asymptotics for
In D, (0). Let t — 0, and n fixed in (1.24). Then, using (1.25) and (1.26), we ob-
tain that Q(2nt) = (a? — 3%)In(2nt) 4+ o(1) if Rea > —1. Substituting this into (1.24)
and recalling (1.17), we obtain (1.5).

The expansion (1.24) should also be consistent with the Szegdé asymptotics for ¢
fixed. We see immediately that the O(n) term gives, for a fixed ¢, the corresponding
term in the Szegd asymptotics. Consistency of the O(1) terms, however, yields an
interesting identity involving the Painlevé function o(z) via (1.25):

Gl4+a+B)G1+a-p)

fUto0) = —In G(1 + 2a)

. (1.31)

1.3 The Painlevé V Riemann-Hilbert problem

We can say more about the function o(x) than we did in Theorem 1.1: we can construct
it explicitly in terms of a Riemann-Hilbert (RH) problem. Consider the contour I' =
U?:1Fj in the complex plane (see Figure 1), with

1 o 1 .37 1 ] OTC

I, = 3 +e' 1Rt Iy = 5t ¢ TR, I3 = 5T ¢ TRY,
1 PR,

F4:§+6 1 RT, I's = (1, +00), s = (0,1),

with I'1, ..., '5 oriented towards infinity and I'g oriented to the right. Let Rea > —%
and consider the following RH problem for ¥ = ¥((;z, a, 3).



Figure 1: The jump contour and jump matrices for W.

RH problem for V¥
(a) ¥:C\T — C*?*? is analytic.

1

(b) W has continuous boundary values on I"\ {0, 59 1}, and they are related as follows,

V4 (0) = W_(¢) (é ‘ZM(T_% , for €Ty, (1.32)
4O =0-© (_ymias 1): forCels,  (133)
V() = Q) (em(i_m ‘f) , for ¢ € T, (1.34)
vo-vo( 7). forcely  (139)
U (¢) = U_(¢)erifos, for ¢ € T3, (1.36)
U (¢) =W_(¢)eTia=Pas, for ¢ € T, (1.37)

with o3 = <(1) _01>

(¢) ¥ has the following behavior as ( — oo (for some matrices C; = Ci(z,a, 3),

Cy = CQ(CU, a)ﬂ))a

() = (I + Cgl + (;22 + (’)(g—?’)) (TPosem 2408, (1.38)
(d0) As ¢ — 0,
1% rcw—“zﬁ>
v(()=0 o a0p | - 1.39
© (mf =3 o
(dl) As ¢ — 1,
e e S
T() =0 <|<—1|‘D‘3B o) (1.40)

1

Furthermore W is bounded near 5-



The RH conditions imply (by a standard argument) that the determinant of the solution
U (which is, if it exists, unique) is identically equal to 1, and consequently we have
using (1.38) that tr C1 = 0. Let us denote the matrix elements of C by

q(z) r(z) )
Ci(x) = .
= T
Define the functions v and u in terms of the matrix elements of Cf:

v(z) = a—;—ﬁ
xt

R ;s s 7 p g po & (142)

‘We will show in Section 4.3 below that

—q(z) — ar(x)t(z), (1.41)

“+o0o
o(z) = / v(§)d€ (1.43)

is the function appearing in Theorem 1.1 and Theorem 1.4. The RH problem for ¥
is a special case of the RH problem associated to the fifth Painlevé equation, see e.g.
[16, 18].

We prove the following.
Theorem 1.8 Let a, 3 € C and Rea > —%.

(i) The RH problem for U is uniquely solvable for all x > 0 except possibly for a finite
number of positive x-values. We denote the x-values for which the RH problem
is not solvable by {x1,...,z}, with v; = xj(c, f) and k = k(«, ).

(i) If Ima = 0 and Re 8 = 0 the RH problem is solvable for all positive x-values.

(iii) The function v defined by (1.41) is analytic in (0, +00)\ {z1,...,2x}, and solves,
together with u defined by (1.42), the system

zuy = 2u — 20(u —1)2 + (u— D[(a — B)u— - a], (1.44)
wvx:uv[v—a+ﬂ]—%(v—ﬁ—a). (1.45)

(iv) The function v has the asymptotics given by

—9 B~ (204 1)22°C (0, B)}(1 + O)), = —0, 20¢7Z,
v(z) =< O(1) + O(2%*) + O(z** Inx), r—0, 2a€Z (1.46)
x71+2a€7xWI1‘(a+ﬂ) (1 + 0 (%)) , T — 400,

where C(a, 3) is defined in (1.27).

In addition, we have

“+o0o
/ v(z)dr = o® — 32 (1.47)
0
if Ima =0 and Re = 0. In the general case, o, € C, Rea > —%, equation
(1.47) holds up to addition of 2wim, m € Z, with the path of integration avoiding
{.’131, oo ,l’k}.



Part (iii) of the theorem follows from a standard Lax pair argument and was proved
in [18, 16] for a slightly different but equivalent RH problem. That proof applies to
our RH problem as well, and implies moreover that the RH solution is meromorphic
in z for x € C\ {0}. We will come back to this in Section 4. We prove part (iv)
by performing the Deift-Zhou steepest descent analysis for the RH problem. This
asymptotic analysis also implies the solvability of the RH problem for large x and
small z, and by meromorphicity in x, this leads to the statement (i). We prove part
(ii) by applying the technique of a vanishing lemma to the RH problem for W.

Remark 1.9 The system (1.44)-(1.45) is related to the Painlevé V equation: eliminat-
ing v, we easily verify that u solves the Painlevé V equation (1.22)-(1.23). Asymptotic
expansions as * — 0 and as x — oo for various solutions to the fifth Painlevé equation
and the system (1.44)-(1.45) were obtained in several works, see e.g. [1, 2, 3, 25, 31, 33].
The solution v which is of interest to us decays exponentially at +o0, is integrable near
0 if Rea > —%, and it has no poles on (0, +00) if o > —% € R and § € iR. Note that
the asymptotics of o(x) (1.26) follow from (1.46) and (1.47) by (1.43).

Outline of the paper

The proofs of Theorem 1.1 and Theorem 1.4 are based on a well-known connection be-
tween Toeplitz determinants and orthogonal polynomials on the unit circle. In Section
2, we obtain a differential identity for In D, () in terms of the polynomials orthogonal
on the unit circle with weight f(z). In Section 3, we obtain large n asymptotics for
these orthogonal polynomials from a RH problem. The asymptotics will be given in
terms of a model RH problem which we study in detail in Section 4, where we also
give a proof of Theorem 1.8. In Section 5, we use the previously obtained asymptotics
for the orthogonal polynomials and the results of Section 4 to integrate the differential
identity for In D, (t), which leads to Theorem 1.1 and Theorem 1.4.

Throughout the paper, we choose the branches of logarithms and roots correspond-
ing to arguments between 0 and 27, unless stated otherwise.

2 RH problem for orthogonal polynomials and a differen-
tial identity for the Toeplitz determinants

Our analysis is based on a classical connection between Toeplitz determinants and
orthogonal polynomials. Assume that for some n > 0 D,,, D,11 # 0, and define a
polynomial ¢, (z) in terms of the Fourier coefficients of f(z) as follows:

fo far o foa
. fi  fo o fonn

n(2) = —m——| : : 2.1
¢ ( ) \/m . . . ( )

fnfl fn72 e f,1

1 Z ... Zn

The leading coefficient of ¢,, is then equal to
Dy,

n = . 2.2
X Dn+1 ( )

10



There holds the orthogonality relation

1 . dz
—_— _'] — _1 . ) pr—
5 /Cgbn(z)z f(2) o Xn Ojns j=0,1,...n, (2.3)

where C' is the unit circle oriented in the counterclockwise direction. Similarly, let
¢n(z) be defined by

foo far oo fonpn 1
. 1 fi foo o fnge 2

Z) = ————— 2.4
¢n( ) /DnDn+1 : : : ( )
fao fa1 e bil 2"
Then gﬁn has the same leading coefficient y,, as ¢,, and
1 T dz _ )
27T/C¢n(z 1)z7f(z)g = X5 i, ji=0,1,...,n. (2.5)

If D, # 0 forn = 1,... (and we set Dy = 1, ¢o(z) = do(z) = 1//Dy), the sys-
tem of polynomials ¢, and ¢,, n = 0,1,... exists and can be characterized by the
orthonormality relations

21/ e ()om(=F() L =6, Bm=0,1,.... (2.6)
T Jo

iz
If the symbol f is positive on the unit circle C| it is a classical fact (which follows,
e.g., from the representation of a Toeplitz determinant as a multiple integral) that
D, (f) > 0 for all n > 0, and the system of orthogonal polynomials exists.
Assume that D,,_1, Dy, D11 # 0, t > 0, and define the function Y (z;n) as follows

_ _ n d
( X 6n(2) ot fo ) [ )
~ In -1 .
X121 (27Y) X [ St SO

Y(z) = (2.7)

Then Y is the unique solution of the following RH problem with a jump on the coun-
terclockwise oriented unit circle C.

RH problem for Y
(a) Y :C\ C — C?*2 is analytic.

(b) Yi(2) = Y_(2) (é = (Z)), for 2 € C.

() Y(2) = (I +0(1/2)) (Zg 29n), as z — oo,

A general fact that orthogonal polynomials can be so represented as a solution
of a RH problem was noticed in [17] (for polynomials on the line) and extended for
polynomials on the circle in [4].

In the next section we will show that the RH problem for Y (z;n,t) is solvable (and
therefore the orthogonal polynomials exist and the coefficients y,, are nonzero) for all
n larger than some ng(«, 3) provided 2nt is bounded away from a certain finite set

11



of points (in particular, D, # 0). The number ng(a, 3) is bounded for @ and g in a
bounded set.

Our next aim is to express % In Dy, (t) in terms of the entries of the RH solution Y.
We prove the following.

Proposition 2.1 Lett > 0 and n € N. Suppose that the RH problem for Y (z;n,t) is
solvable. Then the following differential identity holds:

d t
7 InD,(t) = —(a+ Pe <Y

Y

dz )22 (") +(a = B)e™ <Y‘1dy> (7). (2.8)

Proof. We will follow the approach of Its, Tracy, and Widom [24]. Let us start with
the expression

D, (f) =det(I — K,,), (2.9)
where K, is an integral operator acting on L?(C) with kernel

Kn(z, ) = (Z/Zzlznz/_ L _27{ gz'). (2.10)

This fact is easy to verify by considering the matrix expression for K, in the basis {z*},
k= —o00,...,00. We have

d d
&lnDn(f) = @tr In(f — K,,) =—tr(I — Ky) s (2.11)
Since
df a+p, a—-p _,
A 2.12
dt < P / (212)
we have
dK
n =KW g2 2.13
dt n n ( )
where
_ nn __ 1 f(Z/) B
K@y oy 2= B (/%) t 2.14
n(57) 7 et 21—  2mi (2.14)
and
(1) n_ / _a—i—ﬂ(z/zl)n—ll—f(z/)t
K/ (z,72) = Ai(z,2) P — 5 € (2.15)
Here
t nn __
Az, 2y = 9B € B2 =1 (2.16)

2 —et2mi  z—2

The reason to single out A; will soon become clear. By a residue calculation, we obtain

(MK (z,2) = (OH-ﬁ)etl - f(z’) ! (/)" ~ 1 + ot i o (( : )" B (Z)n)] '

2,z —et z— 2 et 2!

12



We can now rewrite (2.15) as follows:

1-f(z) 1—(z/e)"

(5, ) = — 2,2 a el .
KD () = (T = K (e 2) + o+ )= 52 e by

(2.17)

Defining the following 2-component vectors

fa=(7) s0="322(). Fo=19 5= 22

we can write (2.17) in the final form:
KD (z,2) = (M(I = Kn))(2,2) + (a+ B! (e ™ [i(2)G2(2)) = o(2)52(2)) (2.18)
On the other hand, let us define Fj = (I — K,,)~'f;. Then

B [ Ealn?) .
z—et c z—¢t

Noting that

FONT ()
(o) = T
z—z
we can write the above equation in the form

28 - [ Rate ) 20+ [ a5 = fie)

z—e P 2 — et

Applying (I — K,,)~! to both sides, we obtain

2
~ 1 .
> mik(eh) Fi(z) = — k), i=12 (2.19)
k=1
where Fj, = (I — Kn)’lﬁC and
‘ ~ dz .
mjx(e’) = djx — CFj(Z)gk(Z)m, Jik=1,2. (2.20)

Thus we have for the 2-component vector (detm = 1, see [24])

~ 1 _ 1 maoa k1 — miaFy
F(z) = YHeYF(z) = . 2.21
(Z) z — etm (6 ) (z) z — et (—mglFl + m11F2 ( )

As is shown in ([24], Eq. (2.16) up to a different notation), the matrix m is related to
Y. For |z| > 1,

Y(2) = ( mi1zt +miz —Mi2z ) (2.22)

—m212" — Mmooz Mgz "

Using the definition F = (I — K,,)"'f, equations (2.18), (2.21), (2.22), and the fact
that

t /
trA; = (a—l—ﬁ)e/czl(ndz = —n(a+ ),

271 z! —et)

13



we easily obtain

tr (1= 1) KY) = (a4 B)e! (Yin (") Ygp(e') = Yar (€)Y 15(e")), (2.23)

z z

where Y/ (e!) stands for the derivative of Y (2) w.r.t. z evaluated at z = ¢'.

Let us now compute the contribution of K,(LQ) . First, write K7(12) in the form

2) _ a—p (/Z)"-11-f(z) _, a—B (z/Z)"-11 _,
K()—AQ_ /—eft Z—ZI o & Z/—eft Z_Z/ %e .

n

’ A2:

zZ

We then obtain as above for K,(L” that

K2, 2) = (hall ~ K)) (21 + (o - e L LEVE I BT 5

Defining the new vectors

foy= 9 gy = 9B R g

z—€e z— e

we can write (2.24) in the form:

K@ (2,2) = (Mo(I = Kp))(2,2) + (a = Be (e fa(2)51(2) — fi(2)i (7)) (2.25)
and obtain as above

~ 1 maa(e")F1(z) — maz(e™") Fa(2)
P === (_mm(e_t)Fl(Z) +mn (e Fy z>> ' (220

For |z| < 1, the matrix m is related to Y by the formula preceeding (3.21) in [24]:

o m2" +mi2 man
Y(z) = <_m212n i _m21> : (2.27)

Using the definition F = (I — K,,)"'f, equations (2.25), (2.26), (2.27), and the fact
that tr As = 0, we finally obtain

tr (L = K) T KP) = (@ = B)e™ (Yiu(e ™) Ylpp(e™") = Yar(e )Y p(e7)). (2:28)

Expressions (2.23) and (2.28) imply by (2.13) the statement of the Proposition. O

3 Asymptotic analysis of the RH problem for orthogonal
polynomials

In this section, we apply the steepest descent method of Deift and Zhou [14] to the RH
problem for Y. We follow the strategy used in [4] for orthogonal polynomials on the unit
circle with a special weight function, and used in [12, 13] for orthogonal polynomials on
the real line with respect to a more general weight function. The most important new
feature here is the construction of a local parametrix near 1 which involves a Painlevé V
RH problem. We will obtain asymptotics for Y as n — oo, and therefore, asymptotics
of the r.h.s. of (2.8) in terms of Painlevé V functions.

14



9]
Qy

e

Figure 2: The contour ¥ = X1 UC U X5 and the regions €1, ..., Q4.

3.1 Normalization of the RH problem
Define

Y(2)z7"3, as |z > 1,
(=) = {Y(z), as |z| < 1, (3:1)

with Y given by (2.7). Then T satisfies a RH problem normalized at infinity.
RH problem for T
(a) T :C\ C — C**? is analytic.

z

o) 1) =76 (3 T8, mrsec
(c) T(2)=I+0(1/z) as z — 0.
The diagonal elements of the jump matrix for T" oscillate rapidly on the unit circle if n

is large. The next transformation turns the oscillatory behavior into exponential decay
on a deformed contour.

3.2 Opening of the lens

Note that one can factorize the jump matrix for 7" as follows,

Jr(z) = <Zon f(zn)>

z

- (z—"f1<z>—1 (1]> (—f((:)z)‘l fﬁ)) (z”f(lzrl (1)>' (32)

To make use of this factorization, consider the three counterclockwise oriented closed

15



curves as shown in Figure 2. Let us write

7= (g 1) &

and define

S
—
N
~—

in regions Q1 and €y,
S(z) =4 T(2)J1, in region Qo, (3.6)
T(2)Jy!,  in region 03,

with Q1,9, Q3 as indicated in Figure 2. Note that f is an analytic function in C\
([0,e7t] U [ef, +00)), and we define X1, 9 so that the branch cuts are located in the
regions €2 and £24. As we can have ¢t — 0, it is inevitable that ©; and €4 approach 1.
We choose 1 and X9 to go through 1 as in Figure 2. The function S(z) satisfies the
following RH problem.
RH problem for S

(a) S:C\ (X1 UCUy) — C?*? is analytic.

(b) St(2) = S_(2)Jk(2), for z € ¥y, k=1,2,
Si(z) =S_(2)JIn(2), for z € C.

(c) S(») =1+0(1/2), as z — 00.
Note that the jump matrices J; and Jo tend to the identity matrix on their respective
contours Y1 and Yo as n — oo except near 1.

We need to construct a parametrix dealing with the jump condition on the unit

circle and a local parametrix near 1.
3.3 Global parametrix away from 1
Ignoring the jumps on ¥; and 9 and a neighborhood of 1, we consider the following
model problem.
RH problem for N

(a) N:C\ C — C?*? is analytic.

(b) Ni(z2) = N_(2)JIn(2), for z € C.

(¢) N(z)=1+0(1/z), as z — oo.
This problem is easily solved explicitly:

0 1
D(z)73 ( . 0) ,  for |z] <1,

D(z)78, for |z] > 1,

16



where the (Szegd) function D(z) is analytic and nonzero in C\ C, tends to 1 as z — oo,
and satisfies the jump condition D, (z) = D_(z)f(z) for z € C. It is easy to verify that

5 _ ebyatBe—im(a+B) ox * Vizk) for 2| < 1,
D(z):{( ) b (20 Vi) “ (3.8)

(z — e t)y7atBa B exp (— St o szk) , for |z| > 1.

3.4 Local parametrix near 1

For 0 < t < tg with tg fixed but sufficiently small, we will now construct a parametrix
P satisfying the same jump conditions as .S in a neighborhood U of 1 of a sufficiently
small fixed radius and a matching condition with N on the boundary oU.

Assume that ¥(() solves the RH problem of Section 1.3, and define

x >\ 1 us)
P(Xiw) = i PP 4 w)G(Na) 2T for £ImA > 0 (3.9)
x
respectively, with
Gxa) = (At ) P = 5 Pete ™ a s, (3.10)

where G is analytic in C\ ((—oo,—%]U[%,+00)). We choose —7 < arg(A+ %) <7
and 0 < arg(A — 3) < 2m. It is straightforward to check that ® = ®(A;x) solves the
following RH problem for x > 0.

RH problem for ¢

mi(25—1) . . . mi(2j—1) .
(a) ®:C\ U;*:le i Rt — C2*2 is analytic, with the rays ¢ 1 R oriented as

shown in Figure 3.

i(2j—1)
(b) @ has continuous boundary values on U?Zle T R*\ {0}, and they are related

by the jump conditions:

N -1 e T

B (\) =d_(\) (é G(Af) > , as A€ eFRTUSTRY,  (3.11)
1 0 3mi bmi

D (\)=d_()) _Gna) 1) asA€es RTUes RT. (3.12)

(c) ® has the following behavior as A — oo:

O\ =T+0\1). (3.13)
(d) @ is bounded near 0.

We will prove the following results.

Proposition 3.1 (i) IfRea > —%, the RH problem for ® is uniquely solvable for all
but possibly a finite number of positive x-values {x1, ...,z }, where x; = xj(c, B)

and k = k(a, B).

(ii) If a > —% (Ima =0) and Re 3 =0, the RH problem for ® is (uniquely) solvable
for all x > 0.

17



N o

Figure 3: The jump contour and jump matrices for ®.

(iii) If Rea > —%, the asymptotic condition (3.13) for ® is valid uniformly for x €
(0, +00) provided that x remains bounded away from the set {x1,..., Tk}

Statements (i) and (ii) follow immediately from Theorem 1.8 (which will be proven in
Section 4). The third statement will follow from our asymptotic analysis of the RH
problem for ® in Section 4.

We will now transform the jump matrices for ® into the jump matrices for S near 1.
Note first that the off-diagonal entries of the jump matrices for ® have branch points
at =3, and the ones for S at e®*. Let us therefore define a conformal mapping A(z) in
a neighborhood of 1 which maps e~ to -3, el to 5, and 1 to O:

Az) = 2% In(z), zeU. (3.14)

Here we take the branch of the logarithm such that Inz > 0 for z > 1, and the branch

cut is along the negative real axis. We will furthermore need that e’?) = 2" and
therefore set
x = 2nt. (3.15)

Let us choose the contours ¥; and 39 near 1 in such a way that A maps ¥ U 3o
onto the jump contour U§:1€ TRt for ®. We look for the parametrix P in the

form
P(z) = E(2)®(A\(2); 2nt)W (2), (3.16)

where F is an analytic function in U, and W is given by

() = {G(A(z))20322”3f(z)2‘7303, for 2| < 1, (317

G(M\(z)) 27322 f(2)2% 0y, for |2| > 1,

with o7 = ((1) é) Note that the branch points of G cancel the ones for f in U, and

W is analytic in U \ C.

If £ is analytic in U, it is easy to check using (3.11)—(3.12) that P(z) satisfies the
same jump conditions as the matrix S with the jump matrices given in (3.3)—(3.5).
Since we evaluate ®(\;x) at x = 2nt, we need to impose the condition that 2nt does
not belong to the set {xi,...,xx} of values at which the RH problem for ® is not
solvable.

18



To fix E(z), let us consider the behavior of P on OU. From (3.14) one observes that
there exists ¢ > 0 such that for any 0 < t < tg

IA(2)| > en, z € 9U. (3.18)

As n — oo and if 2nt stays bounded away from the set {x1,...,xzx}, we can thus (by
Proposition 3.1) use the asymptotic behavior (3.13) for ® to conclude that

P(z) = E(z) (I + O(n_l)) Wi(z), as n — 0o, (3.19)

uniformly for 0 < t < tg and z € JU. If ty is sufficiently small, we can assume that
e™ lie inside U and at a distance bounded from below away from OU. Then we obtain
from (3.17) and (3.10) that (here and in (3.22) below, O(1) is a scalar matrix element)

o) o0
0 o) 1
W(z) =n P (3.20)
0 0O
> 1
o1 o0
as n — oo uniformly for 0 < ¢ < tg and uniformly for z € 9U \ C.
Now set
E(z) = N(z)W(z)" .. (3.21)

One verifies directly, using the jumps for N and W across C, that E is analytic in a
full neighborhood U of 1. Furthermore, by (3.20), (3.7),

E(z) = <O(()1) Oé”) n7s (3.22)

as n — oo uniformly for 0 < ¢t < tg and z € OU.
Using this result and (3.19), we obtain the following matching condition on z € JU:

P(z)N(z) ' =E() (I+0n ")) E(R)"' =1+ n P30 (n~1)nfs, (3.23)

as n — oo uniformly for 0 < t < tp and z € OU. Note once again that the matching
holds true if 2nt remains bounded away from the set {x1,...,xx}.

Since P has the same jumps as S inside U and S(z)P(z)"!' = O(In(z—1)) as z — 1
for t > 0, it follows that the singularity is removable and S(z)P(z)~! is analytic in U.
For later use, we note that

E(et) _ n—ﬁaggmah E(e—t) _ n—ﬁo’ghogo_l, (3.24)

with g and h given by

sinht\ ™7 __ 1 1
g = ( : ) e el exp (—2 Z Vieet® 4 3 ZVketk> ) (3.25)
k=—o0 k=0
a+p .
sinht) 3 R TN
h = ; e exp | —5 Z Vie ™ + 3 Z Vie . (3.26)
k=—o00 k=0
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Figure 4: The contour Xg.

3.5 Final RH problem
Define

nPo38(2)N(z)"tn=P7,  for z € C\ U,

R(z) = {nﬂ‘”S(z)P(z)_ln_ﬁ‘”, for z € U. (3.27)

Using the RH properties of S, NV, and P, we obtain the following.

RH problem for R

(a) R is analytic in C\ X g, where X is the union of OU and the parts of 3, X9
lying outside U (see Figure 4).

(b) Ry(z) = R_(2)Jr(2) for z € ¥R, where
Jr(z) =

Jr(2)

and Ji(2), k = 1,2 are the jump matrices (3.3), (3.5) of S.

Bos P(2)N(z) " tn P73, for z € OU, (3.28)
B3 N (2) ()N (z) " tn P73, for z € ¥y, outside U, (3.29)

n
n

(c) As z — 00, R(z) =T+ O(z71).
Using (3.3), (3.5), and (3.23), we observe a crucial fact:

Jr(z) =T+ 0(Mn™), for z € AU, (3.30)
Jr(z) =14+ O(e™ M), for z€ Xp\0U, ¢ >0 (3.31)

as n — oo uniformly in z and uniformly for 0 < t < ¢y as long as 2nt remains bounded
away from the set {x1,...,2;}. Thus the jump matrix Jr tends to the identity matrix
as n — 00. The RH problem for R is therefore a so-called small-norm RH problem,
and by a standard analysis (see, e.g., [13]) we obtain the following statement.

Proposition 3.2 Let 0 <t < tg. Then

(i) The RH problem for R is solvable for n sufficiently large as long as 2nt remains
bounded away from the set {x1,...,xL}.
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(ii) If n — oo,
R(z) =T+0(n™1), uniformly for z € C\ Xp (3.32)

and for 0 < t <ty such that 2nt remains bounded away from the set {x1,...,z}.

3.6 Asymptotics for %ln D,

Reversing the transformations S — R, T — S, and Y — T by (3.1), (3.6), and
(3.27), we obtain the asymptotics for Y'(z) under the conditions of Proposition 3.2. In
particular, we obtain

Y (2) = n P71 + O(n~H))nP73 P(2)2"73, for z near ef, (3.33)
Y(z) = n B3 I+ (’)(n_l))nﬁ"3P(z), for z near e . (3.34)
as n — oo, uniformly for 0 < t < ¢y if 2nt remains bounded away from {z1,...,x}.

Using the definitions (3.7), (3.16), and (3.24), we find for P in the above formulas:

P(z) = E(2)®(2)W(2) = D(2)W (2) 1 ®(2)W(2), for z near €', (3.35)
P(z) = E(2)®(2)W(2) = D(2)” (_01 é) W(z)"1®(2)W(z), for z near e~*.

(3.36)

We will now substitute the asymptotics we obtained for Y into the differential
identity (2.8) for In D,,(¢). First, consider the case of z close to e!. By (3.33), we obtain

yly! = 198 o polplynos 4 —nos p=1 (), =603 (11 O(n 1)) 1O (1), 075 P(2) 275,
(3.37)
Using (3.35) and (3.17), we further obtain
Al A, D,
—1 p/ _ 1 15/ 1 Tz “z
PP, = —03— 1 EL WO OW - WP 03<I>W<A + D> (3.38)
where we defined A(z) by the formula
W(z) = A(2)%%01.
Expressions (3.17) and (3.8) give
ALy _a+B o, a=-pB (1 et |
2= e (G am ) et (3:39)
D, (h-1)t.
== = EVi, 3.40
D (<) ZSlnht k—zoo el ( )
Therefore, we finally have for the 22 matrix element of P~! P/ at the point e':
_ +8 a—-p(1 e _
t(p—lp! ty_ & 1 Loty (D 1P! ty
e'( 2 )22(€") v T s 6 Vi) + e 2(e’)
at+f  a-p(1 et / ket 1 t
- — = k (P o3® .
( TR (t sinht> evile kz_:oo Vie 732u(e)
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(3.41)
Now using the definition of W (z) it is easy to conclude that
nP7 P(et) = &(t)n"?,

where ®(t) is bounded in n as long as ®( 5) is bounded. Thus, we obtained the asymp-
totic expression

(Y 1Y )gn(el) = —n + e (P71P)os(e!) + (é»—l(t)oa /n)qﬁ(t))22 (3.42)

uniformly for 0 < t < to as long as 2nt remains bounded away from the set {z1,...,z},
with the second term on the r.h.s. given by (3.41).
Similar calculations at e~! give
ST Dn(e) = (P PDm(e ) + (@ WO/MEW) L (343)
with

_ ¢
N A e ¢ +anht) LV + e (@70 (e -

a—0 a+p /(1 et 1y § ’
( 4 + 4 (t B sinht> ~2° eVile” e > (@ os®ale )
(3.44)

Collecting (3.42) and (3.43) together, substituting into (2.8), and noting that
n

gives

Proposition 3.3 Let

w(z) = —%ﬁ@*l@;)u(axm) + #(@*1@;)22(—x/z). (3.45)
Then
d a?+p%2 -5 /1 et
g Dn = (@t fn—————5 <t+sinht>
a ;— b V(e + %ﬁe*tvz’(e%) + 2nw(x)
a+pf la+pf a—-p /(1 et > _ _
T { 2 T2 <t B sinht> * Zk(vkekt ke kt)} (@7 os®)u(c)

a-fBla-p a+p °© u . B »
2 { 2 T <t smht>+;kae +Vope™) 0 (@7 03®)2a(e )

O(1/n)d(),

(3.46)

where the error term is uniform for 0 <t < to as long as 2nt remains bounded away
from the set {z1,...,x}, and ®(x) depends on ®(x/2), ®(—x/2), a, [ only and is
bounded when these parameters are in a compact set.

In the next section, we will analyze the Painlevé functions ®(\). Namely, we will
obtain their behavior at x = 0 and oo which will be used in the last section to prove
Theorems 1.1 and 1.4.
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4 Model RH problem near z = 1 and the fifth Painlevé
equation

Recall the RH problem for ¥ stated in the introduction on the contour I' given in
Figure 1 for x > 0 and Rea > —%. In this section, we will analyze the W-RH problem
asymptotically for x near zero and infinity and prove Theorem 1.8 and Proposition 3.1.
Moreover, we will give an explicit formula for w (defined by (3.45)) in terms of the
Painlevé V function v.

For simplicity, we will omit the dependence of ¥ on «, 3, and z in our notation when
convenient. The behavior of ¥ near 0 and 1 can also be characterized in a different
way from conditions (1.39), (1.40). The following statement holds.

Proposition 4.1 Let ¥ = V((;xz, a, 3) satisfy the conditions (a), (b), (d0), and (d1)
of the RH problem for U. Set

Wo(C) = W(C)(C — 1) *3709¢— "0, (4.1)

Then the function Wy is analytic near O and near 1. The branch cuts for Cianﬁ‘” and
(¢— 1)#“3 are chosen here along [0,400) and [1,+00), respectively.
Proof. The fact that ¥y is analytic near 0 and 1 can be verified using the jump

conditions for ¥ for ({ — 1)0%[3”3 and ( ~%5%03 The isolated singularities at 0 and 1
are removable because of the conditions (d0) and (d1). O

Recall the function ® defined in terms of ¥ in (3.9)-(3.10). It satisfies the RH
problem given in Section 3.4.

We will now perform an asymptotic analysis of the RH problem for ® as x — 400
and as x \, 0.
4.1 Asymptotics for ® as r — +00

Consider Figure 5 and define
(¢ ) = B(a(; @), (4.2)

for ¢ outside of the two triangular regions A and B. In these regions set

(C;x) = B(x(; ) <(1) G(:BCl;x)1> , in region B,
(¢ z) = D(a(; ) <G(£L‘1< 2) ?) , in region A.

Now @ is defined in such a way that it has its jumps only on the solid lines in Figure
5. We have

RH problem for ®
(a) :C\ (fl U fg) — C?*? is analytic.
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Figure 5: The jump contour for 3.

(b) ® has continuous boundary values on T4 UT, related by the conditions:

F.(0) = 3_(Q) (é G@ﬁx)_l), for ¢ € T, (43
$,(0) =) (G(;C; ; (1’), as ¢ €Ty, (4.4

(c) ® has the following behavior as ¢ — oo,
() =1+0™). (4.5)

The jump matrices for ® are exponentially close to I as * — 400 because of the
exponential factor in the definition of GG (see (3.10)). Indeed, let us denote Gz (¢) the

jump matrix for the function ®(z), i.e.

coy—1 R
@(C) = <(1) G(xcix) ) ) C € F17
and

1 0 =
GE)(C) = (-G(Z‘C,(L’) 1) , ¢eTls.
Then, the following estimates hold:

1= Ggll @y 1= Gallp @ <Ce 2179, 0<e<1, C>0, (4.6)

r)’
where A
'=T7UTy,
and we assume that the vertical parts of the contours [y and Ty are given by the
equations Re( = 1/2 —¢/2 and Re( = —1/2+¢/2, respectively. Estimates (4.6) imply
that the RH problem for ® is a small-norm RH problem for large x and is therefore
solvable in a standard way (see e.g., [13]) for z sufficiently large. Moreover, the solution

® admits the integral representation,

- 1 dc’
() =1+ — ! () =1 4.
©=T+ 50 [ A6 - T) g (4.7)
with the function p({) which is Lo - close to the identity, namely,
1= pll ey < Cem2079. (48)
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The large x solvability of the EIVDfproblem means that the RH problems for & and ¥
are solvable for x sufficiently large as well. In addition, we have that

B(Cia) = I+ (9(26—3'(1—6)), a5 2 — +o00. (4.9)

This estimate holds uniformly for ¢ off the jump contour and this implies, in particular,
that the following asymptotics hold as x — +oc:

5(%;%) = O(5;2) = 1+ 0(e73079), (4.10)
O (£2:2) = O(e~30-9), (4.11)

2
Furthermore, (4.9) implies that

d(Nz)=T+00N1), as A — oo, uniformly for z > C, C' > 0. (4.12)

The integral representation (4.7) in conjunction with the estimate (4.8) allows to
evaluate the asymptotics for the Painlevé function v(z) defined in (1.41). Let Cy be
the first coefficient in the large ¢ expansion of the function @,

~ o L

<I>(C)—I+?+O(C ), ¢ — oo. (4.13)
(Note that this expansion is uniform for z > C, C > 0.) Recalling the relation between
the functions @, ®, and ¥, we obtain the following expression of the first coefficient C;
of the series (1.38) in terms of the coefficient C1,

a+ 0
2

Together with (1.41), this means that

Cy =

o3 + e 173gPC x P38, (4.14)

v(z) = —Cra1 — 2C112C1 21. (4.15)
On the other hand, from (4.7) we obtain

Gy =5 [ 00)(G5(0) - 1) de. (4.16)

2mi Jp

which leads to the estimate:

G = 5 [(65© - 1)dc— 5 [ (o)1) (G50~ 1) ac

L (e 1
= m/f(%(C)I)duO(e 079),  0<e<y (4.17)

The estimate (4.17) implies the following asymptotic representations for the entries of
the matrix Cq as £ — +oo:

- 1 a1 —a(1—e)
Cii2 = 5 flG(xC,x) d¢ + O(e )

Y a(1-0)
= —z e F(aJrﬁ)w(l a—0,2-20;2)+ O(e )

_ l4a-p -t e—2miB l
L s T (1o (1) e
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v’ R
Figure 6: The jump contour and jump matrices for W.

~ 1

- = Lo —1 —z(1—e¢)
Ciz omi Jr, G(zCz) d¢+ O(e )

= ale2o—— (1l —a+ 5,2+ 20;2) + O(e ¢

Ta-3)"
) 2mi3 1
_ ltatp -2 € 1 L 41
iy (e (2)): 19
and

Cini = —Craa = 0(e 2079), (4.20)

where 1 (a, ¢; x) denotes the confluent hypergeometric function. The last estimate can
be improved with the help of the differential identity (4.96) which will be proven in
Section 4.3. Indeed, this identity implies that

d ~ o
dfcl,n = C112C 21,
x
and hence
Cin = a 220 e ! <1 +0 <1)> . (4.21)
’ [(a = B)'(a+08) T

Substituting the estimates (4.18), (4.19), and (4.21) into the formula (4.15), we arrive
at the following asymptotic equation for the Painlevé function v(x):

vla) = a e 531} = (1 +0 (i)) . (4.22)

4.2 Asymptotics for ¥ and ¢ as = \, 0

Write Wy, ..., Uy for the analytic continuation of ¥ from the indicated in Figure 1
sectors I, ..., V to C\ [0, +00), respectively, and consider the function

(2 +1;2), for X in region I’,

\IJH(% +1;2), for X in region II,

T(\; ) = e3o3p70 x ‘I’IH(% + 1;x), for A in region IIT, (4.23)
‘I/IV(% + 1;z), for A in region IV,

\IJV(% +1;z), for X in region V’,
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where the (modified) regions I, ..., V” are indicated in Figure 6, so that U= \f'()\; x,q, f3)

has jumps on a contour which is partially shifted compared to the one for W(A/x + 1).

In particular, the intersection of the contour lines is now at A = 0 instead of A = —z/2.
From the RH problem for ¥, one easily derives the RH conditions for 0.

RH problem for T
(a) U:C\ (ei%R URT U [—x,O]) — C2*2 is analytic.

(b) ¥ has continuous boundary values on eFTRURT U [—z,0] \ {—z,0}, and they
are related as follows (with the orientation of the contour as in Figure 6),

~ ~ 1 eﬂ-i(affg) ir n

Ty (A) =T_(N) <0 ) > as A € e 1 RY, (4.24)

B =T_(N) ! 0 as \ € R (4.25)
+ ~W _g-rita-p) 1) ,

~ ~ 1 0 Sim ooy

\I’+()\) = \I]_()\) eﬂi(o‘_:@) 1 N asAe€ed R N (426)

—~ —~ . _ﬂ-i( _B) i

V() =U_(N) <é ¢ ] > : as A € e T RY, (4.27)

Ty (\) = U_(\)e2mibos, as A € RT, (4.28)

U (N) = U_(\)e mla=Aas, as A € (—z,0). (4.29)

(c) As A\ — oo,
T(N) = (I+0ON 1)) A Fosem2ros (4.30)

T\ =0 Abal™s el T (4.31)
177 A2

(d1) As A — 0 in sectors I” and V’,
atp a+p
~ A~ A2
N =0 o o . 4.32
W (w—z‘* A2 (4.52)

As A — 0 in the other sectors, the behaviour of U is obtained by applying the
lat-8]

jump conditions to (4.32). \/I\’()\) = O(A” 2 ) always holds.

For small values of x, we will now construct a global parametrix and a local parametrix
near 0 for ¥ and match them on the boundary of an e-neighborhood of A = 0. These
constructions will lead to the uniform asymptotics for ¥ and ¥ as = \, 0.

4.2.1 Construction of the global parametrix

Consider a fixed e-neighborhood U, of A = 0 containing, in particular, _the [—x,0] part
of the contour. Outside of this neighborhood, we expect to model ¥ by the global
parametrix M = M (\; «, 3) independent of z and solving the following RH problem.
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RH problem for M

(a) M :C\ (ei%RUR+) — C?*2 is analytic,

(b) M has continuous boundary values on e TRURY \ {0} related by the conditions

1 ewi(a—ﬁ) in
Mi(\) = M_()\) <O . > : as A € e1 RT, (4.33)
M) = M_(\) ; 0 as A€ FRY,  (4.34)
+ - - _e—ﬂ'i(a—ﬂ) 1 ’ € ’ .
My =m (Y AeeTRY (4.35)
+ = — eﬂ'i(a*ﬁ) 1 y as e N .
—_ 77”:( 75) i
Mo(\) = M_(\) (é c . > : as A € e TRY, (4.36)
My (X)) = M_(\)e¥rih7s, as A € RT. (4.37)
(c) We have
M) = (I+ 0N ) AP 22 a5 X — o (4.38)

We can solve this RH problem explicitly in terms of the confluent hypergeometric
function. Inspired by the constructions of [23, 11], we define

—in(26+a) i N(a 4 3,1 + 20, A)ei™(28+0)
H(\) = <e 0 ) e~ 2 003 ()\_aw( U ’ )

0 oim(B+20) 1—a+p6,1-2aq, A)ei”(ﬁ_?’a)%

(a+B) 2 8eTAB/2 4 B 1,2,

A1+ o — B, 1 + 2a, e \)ein(Ae) Lta—0) e
A% (—a — 3,1 — 2a, e\ ) e~ T

(4.39)

where ¢ (a, b, x) is the confluent hypergeometric function, and I'(x) is Euler’s I'-function.
Furthermore let

1 _eﬂi(afﬁ)
M(X) = Mi(N) := H()\) (0 ) >, for 0 <argA < 7,
M(A) = Mz(N) == H(\), for § < arg\ < 7,
1 0
M(X\) = M3(\) := H()\) <_€_m(a_5) 1> , for %TW <arg\ < %’r,
M(X) = My(N) :== H(A ; 0 for 2% A< Im
(V) = Ma(A) == H() 2isinm(a—3) 1)’ oy SAAS

M(\) = Ms()\) == H())

1 —6_7"7:( —B) ¢ T \ 0
<2i sinm(a— 3) —2ie ™ P sinr(a — 3) + 1> ; dor o <arg A < 2.

Using known properties of the confluent hypergeometric function, one verifies as in [11]
that M satisfies the prescribed RH conditions.
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In order to match M later on with the local parametrix near zero that we construct
in the next section, we will now need to rewrite M in the form in which the structure
of its singularity at A = 0 becomes more apparent.

Recall the following properties of the confluent hypergeometric function (see, e.g.,

[5]):
¢(CL, ¢, Z) _ eiﬂa eim(67a) —iT z
F(C) - F(C — a)w((% ¢, Z) + W¢(C —ace Z)e ) (440)
Y(a,c,z) =21 "P(a —c+ 1,2 — ¢, 2), (4.41)
boed) = i Dplac )+ Lo pa— et 12-c0), ez
(4.42)
o(a,c,z) =€ep(c—a,c,—z). (4.43)
where
L Zala+1)---(a+n—1)2" L
ola,c;z) = 1+NZ::1 e D (e n D c#0,—-1,-2,... (4.44)

is an entire function. Let us focus on the region III’. Assume first that 2a # 0,1,2, ...
(noninteger 2 combined with our general condition Rea > —1/2). Using the proper-
ties (4.40) and (4.41) for simplification of the first column of M3, and (4.42), (4.43) for
the second, we easily obtain

M3(\) = EQ)A3Gs, 2a#0,1,..., a+f#-1,-2,..., (4.45)

with the branch of A*® chosen with 0 < arg A\ < 27. Here

E()\) = e~ M2 < e—iw(a—‘rﬁ)%(p(a + 8,1+ 2a, \)

_efiﬂ'(a*ﬁ)%go(l +a+ 6,1+ 2a, )

im(a—03 I'(2a) _ _
eiro=) Heh platpi-200 ) o
GZF(OZJ’_B)WQO(]_ — o+ ﬂ, 1-— 2&, )\)

is entire, and G3 is the constant matrix

Gy = <1 cl) . oSt (4.47)

0 1 sin 27ma

Applying to (4.45) the jump conditions we readily obtain the general formulas

M;(A\) = EQ)A®3G,,  j=1,...,5, 2a#0,1,..., atf+#-1,-2,...,
(4.48)

with appropriate constant matrices G;. In particular, G'3 is given by (4.47) and

1+61€7i7r(047ﬁ) _eirr(afﬂ)
Gl - < e_iﬂ,(a_ﬁ) 0 . (449)

Consider now the case when 2« is an integer. In this case, the calculations for the
first column of M3 remain the same, whereas for the second column (note that (4.42)
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does not hold now) we use the known logarithmic formulas for the ¥-function. We then
obtain

M;(\) = B()A% <(1) 79)) a,, i=1,....5 (4.50)
(—1)20+1 ‘
v(A) = e sinm(a + ) In(Ae™"7), if 2a=0,1,..., (4.51)

where E (M) is analytic at zero, and éj are constant matrices. In particular, C~}3 =1.

4.2.2 Construction of the local parametrix near 0

We construct a local parametrix P in U, in such a way that it has the singularities and
jumps of U and matches with M to the main order in z on the boundary. We have
to consider the cases 2a ¢ Z and 2« € 7Z separately because of the different behavior
of M at OU.. As examination of the final formulas show (see (4.61), (4.64), (4.71),
and (4.72) below), our constructions in this section will be valid for all «, § such that
a+ 6 # —1,-2,... This is exactly the restriction on M in the previous section. Some
preliminary expressions, however, are valid under stronger conditions oo + 3 ¢ Z (cf.
(4.56)). We do not mention these conditions as they disappear in the final formulas,
namely: the singularities in a, 8 of J and J defined below cancel with the zeros of ¢,
Co.

We first deal with the case when 2a # 0,1,2,.... Since we have a problem with
2 singular points with power-law behaviour at —z and 0 and require a power-law be-
haviour at the boundary 90U, (see (4.48)) we expect from the general principles (e.g.,
[16]) a parametrix in terms of the hypergeometric function. Indeed such a parametrix
was found by Jimbo [25] in the generic case of Painlevé V equation. Instead of trying
to specialize it to our situation, we provide a direct construction below. For 2a ¢ 7Z ,
define P = P(\;z,, 3) in U, by the expressions

P(X\) = Pj(\), with j =1 for A in sector I, j = 2 in sector II’, and so on, (4.52)
where
_P]()\) _ E(A) ((1) COJ(A7132.7Q7£)> (A_i_x)aT_BUS)\#Jng (453)

with the argument of the roots between 0 and 27. Here E is given by (4.46), G; are as
in (4.48),

_ 1A+ a+ 81 +a—p3)
‘](A,l‘aa?ﬂ) - ; Y F(2+20&) F(1,1+Oé+,3,2+2047*$/)\), (454)

_2ria sinm(a + ) sinw(a — )
sin 27

Cco = s (4.55)

and F'(a,b,c,z) is the hypergeometric function of z with parameters a, b, ¢. For ¢ #
0,—1,—2,..., this function is represented by the standard series

I

- Zala+1)---(a+n—Dbb+1)---(b+n—1)2"
F(a,b,c,z)—1+n§:1 cle+1)---(c+n—1) n!
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converging in the disk |z| < r < 1 of any radius r < 1, and is extended to the analytic
function in the plane with a cut [1,+00). Therefore, the function F(a,b,c, —z/\), in
particular the one in (4.54), is analytic in A-plane outside [—z,0]. We will now find the
jump of J(A) on [—z,0] and the structure of its singularities at —z and 0. First, using
the transformation of the hypergeometric functions from the one with the argument z
to those with the argument 1/z, we can write:

Fl,1+a+ 3,24 2a,—z/\) =
™ [(2 + 20) A\ et LN
“sinm(a+B) T(1+a+ B)T(1+a—F) <x> ( * m) (4.56)

1+2ai
a+ 8 x

+ F(1,—2a,1 —a—3,—\/x).
Since for A € (—z,0) the hypergeometric function of the argument —\/x is analytic,
we easily obtain from (4.54) and (4.56) that

Je(A) = J-(\) + 2\ PN+ 2P Xe (—x,0). (4.57)

By (4.48) we can write

P(\) = E()\) ((1) 00‘71@)) (A + 2) T A 22 BN LM (). (4.58)
Since the product of the factors to the left of M is analytic in C\ [—z, 0], the expression
(4.58) implies directly that P satisfies the jump conditions for M, see (4.33)—(4.37),
except on (—x,0) where M is analytic but P is not. For A\ € (—z,0), it is convenient
to use (4.53), (4.47), and (4.57) to verify that

P (\) = P_(\)e Tmila=Bos,

This is only true if ¢y is given by (4.55). We have thus constructed P in such a way
that it has exactly the jump conditions for W.

From the fact that P and ¥ have the same jumps, it follows that TP Lis analytic in

U. except possibly at the points —x and 0. Let us investigate the behavior of U P! near
these points in some detail. Recall that by Proposition 4.1 \II(C)C_#‘73 ¢— 1)#"3 is
analytic at 0 and 1, which implies by (4.23) that \Tlo()\) = \Tl(/\)()\ + w)_¥g3/\%ﬁg3

is analytic at —z and 0. By (4.53), we have

TP = ToNA+ 1)

a=p atpB
2 2

D T N e B O A

v (é ‘Coj(ki”’o"ﬁv EO)L (459

Consider first A close to 0. Substituting (4.56) into (4.54), we obtain the following
representation

_ AN+ F  T(a+ B+ a—p)
JNz,a,0) = st f) -z T+ 20) F(1,—-2a,1—a—f,—\/x).

(4.60)
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Therefore,

cod iz, B) = —mie T B yasn(y 4 yas | gy,
sin 2o

sinm(a— B) (1 4+ a— B)I'(—2a)

E — _ 20 2mia
b(3) ve T 'l—a-p)

F(1,-2a,1—a—(,—\/x).

(4.61)
Since Fj(A) is analytic close to A = 0, this representation gives an explicit expression for
the singularity of J(A) at 0. Substituting (4.61) into (4.59) we see that the singularity
cancels, and U(A)P(A\)~! is analytic at A = 0.

In order to analyze the singularity of J at A = —x, apply first the transformation of
the hypergeometric function between arguments z and 1 — z to (4.56). We then obtain:

Fl,1+a+ 3,24 2a,—z/\) =

e 2T T'(2+ 20) M AN
sinm(a—B) T(1+a+ AT +a-—0) <x> ( +x> (4.62)

_1+2ai
a—pfzx

F(1,—2a,1 —a+ 8,14+ \/z),

and therefore by (4.54),

e 2miaNatB()\ 4 g)o—h
sinm(a — f3)
2oD(0 = BL(1 +a+ )

(1 4 2a)

J()\,JJ,O{,B) =

(4.63)

F(1,—2a,1—a+p,14+ N z).
Using (4.55), we obtain

coJ Nz, a, B) = wAO‘*ﬁ()\ +2)°P + P (),
sin 2o

sinm(a+ B) (1 + a+ B)I'(—2a)
7 r'l—a+p)

Fi(\) = z?oe?mia F(1,—2a,1—a+p,14+ \/z).

(4.64)

This representation explicitly displays the singularity at —z because Fi()) is analytic
near A = —z. In the same way as for A\ = 0, we now obtain that W(\)P(\)~! is analytic
at A = —x as well.

For A at a fixed distance away of the origin, say for A\ € 9U,, it follows from (4.58)
that

P\ 2) M\t =14 0O(z) + O(z1729), as z "\, 0. (4.65)

We now consider the case 2a € Z. We again set
P()\) = Pj(\), with j =1 for A in sector I’, j = 2 in sector II’, and so on, (4.66)

but now with

P\ = B (é 02*]1“)) (A 2) 50 ) 230 <(1) ’V(l*)> G, (4.67)
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where

co = . sinm(a + ) sinm(a — ), (4.68)
™
~ 170 0
J()‘7$7a76) - 5 <806+8,6> J()\,x,a,ﬁ), (469)
with J(\) given by (4.54).
Note that
TN = J_(A) + 2P A+ 2P |A|,  Ae(—=z,0). (4.70)

A similar derivation to the one above shows that P again satisfies the same jump
conditions as the ones for ¥. To analyze the structure of the singularities of P(\) at 0
and at —z, we need, as above, to find suitable expressions for czj (M) at these points.
Applying the differential operator 1(9/0a + 8/93) to (4.60) (it is convenient to write
otB = gin(atB) (g=im \)o+B first) and noting that

sinm(a — f3)

_ (_1)20+1
sinw(a—i—ﬂ)_( 1) ’ 2a€Z7 ﬁ¢Za

we obtain

crJ Nz, 8) = [(—1)2a+1()\ei”)a+ﬁ — %sin m(o — BN ln()\e”)] A +2) P+ Fy(\)

8+8> [ 2al(a+B)I(1+a—p)
da " 05) |" aT(1 + 2a)

B\ = —022< F(1,—2a,1—a— 8, —A/x)].

(4.71)

As above, this expression can be used to show that U(\)P(A\)~! has no singularity at
A = 0. To analyze a neighborhood of A = —z, note that the first term on the r.h.s. of
(4.63) can be written as

6_7”;(0‘_:8)

=T iy ot a—03
sinﬂ(a—ﬂ)(e AT+ @)

and application of the operator 3(9/0a + 0/913) to the fraction in the above formula
gives zero by antisymmetry in o and §. We finally obtain from (4.63)

~ 1 A -
coJ Nz, B) = - sinm(a + B)e 2NN 4+ 2)* P In(Ne™) + Fy(N)

(0 0\ [aalla-A(+ats)
AN ==|—+—= @ F(l, 20,1 - 14+ A
=2 (5 35) |2 i e 2P, <201 - ek 514 05)|.
(4.72)
which can be used to see that ¥(A\)P(A\)~! has no singularity at A = —a.
It is easy to see that
P\ z)M(A) ' =1+ 0(znzx), for A\ € OU, (4.73)

as x \, 0.
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Note that using an integral representation for the hypergeometric function, we can,

if Re (o + 3) > —1, represent J(A) and J(\) in the following form, which makes the
jump conditions (4.57) and (4.70) obvious:

0 a—pB|¢|a+B " 0 a—B|¢|o+p
J()\):l/ € + @|*7Plget 1/ € + [ Pl¢|*t 1n|f|al

L e e Tw= [ oy -

Re (£ 3) > —1.
Now define

RO\ =4 ~ (4.75)

TA)MAN) L, for Ae C\ U,
TN PN, for AeU..

This function satisfies the following problem.

RH problem for R
(a) R is analytic in C\ 0U..
(b) The jump condition for R is

Ri(A) =R_(N)(I+e(N), for A € U, with e(\) = o(1) as x \, 0. (4.76)
(c) RA)=T+0O(\1)as A\ — oco.

For x sufficiently small, this is a small-norm RH problem, and it follows that the RH
problem for R is solvable, say for 0 < x < J. From the invertible transformations
U U Rand U @, it follows that the RH problems for ¥ and & are solvable as
well for 0 < < §. We also have R(\) = I 4+ o(1) uniformly for A € C\ 90U as = \, 0.
In particular this holds at infinity, which means that

RN =T+0 (i) C as Ao oo, (4.77)

uniformly for small z. Tracing back the transformations ¥ — U Rand U D, we
can conclude that

d(Nz)=T+00N1), as A — oo, uniformly for 0 < x < é. (4.78)
Moreover, using (4.61) we obtain for 2a ¢ Z

1 2R (0)

@(%;x)agcb(g;x)_l = e "7/ R(0) E(0) ( 0 1

)E(O)_lR(O)_leI"i*’/A‘, (4.79)
where Fy()\) is defined in (4.61). Similarly,
q’(—g;x)aﬂ(—f;:ﬂ)*l =

2
1 —2F(—x)

(4.80)
e "3/ R(—2)E(—x) <0 4

> E(—x)_lR(—:E)_lewB/4,
where F; () is defined in (4.64).
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Therefore, we have
@(ig; x)agcp(%; )l =001)+0@E@>), N0, 20a¢LZ (4.81)
Similarly, by (4.67), (4.71), (4.72),
@(ig;x)a?,@(%;x)*l = O()+0@*)+0(x* Inz), =\.0, 2acZ. (4.82)

We will now estimate w(x) given by (3.45) as = N\, 0. First, using the connection
(3.9) between ® and ¥, we obtain

/ - / -1 J _ .
(@'Y = (T710);5 — ( 2) ()\a_+$§2 - )\O:L 952 + 1) , J=1,2. (4.83)

Expressing U0/, = ‘/l}_l\f")\, and using (4.75), and the formulas for P()), we obtain
after straightforward calculations that

@ 8/ = ()1 0w), =P
iy — a—BT1+a+pT1+a—-p) I'(—20a)  sedL (4.84)
1+2aT(1—a+B)T1—a—p6)T1+2a)?
Similarly,
i — a+B8T(1+a+B)T(1+a-p) I'(—2a) 2o ¢ L (4.85)

1+2aT(1—a+B)(1—a—F)T(1+2a)?

Substituting these expressions into (3.45), we obtain as x \ 0:
02— (32 o @2

T 2a

x{l— wl(l+a+BT(1+a—B) I(1-2a) 1
Il-a+AT1—-a-pF)T(1+20)21+ 2

(4.86)
Similarly, we verify using (4.67), (4.71), (4.72) that as x \, 0,

a2 _ ﬁQ
w(z) = . +O(1) + O(z**) + O(z** In ), 20 € Z. (4.87)

4.3 Differential system for ¥

So far we know that there exist §, M > 0 such that the RH problems for ¥ and ¢ are
solvable for x > M and for 0 < x < . We will derive differential equations for ¥ with
respect to x and {. This will lead to the Painlevé V equation and will help us to find
an identity for the function w given by (3.45) in terms of v. Here we follow similar lines
as in [16, Section 5.4].

From the RH conditions for V¥, it follows that, for any x for which the RH problem
is solvable, the (matrix) function A((;z) = ¥¢(¢;2)P~1((; x) is a rational function in ¢
with simple poles at 0 and 1. Indeed, A is meromorphic because ¥ has constant jump
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matrices, A is bounded at infinity because of (1.38), and has simple poles at 0 and 1
because of (4.1). Similarly, B((;z) = ¥, (¢;x)¥~1((;z) is a polynomial of degree 1 in
(. It follows that U satisfies a linear differential system of the form

Ao(z)  Ai(x)

U((G) = | Ale) + 07 BT

V(G x) = [Bi(z)¢ + Bo(z)] ¥(¢; ). (4.89)

V(¢ x), (4.88)

Substituting the large (-expansion (1.38) for ¥ into (4.88) and (4.89), we can express
the coefficient matrices A, Ag, A1, Bp, and B; explicitly in terms of the entries of C
and Cy:

T

oo =750 (4.90)
_ —B+q+xrt —28r —xh+ zrq+ 1+ xr
o= <2f3t+9€j—mtq+t—xt B—q—art >, (4.91)
= —q—art 20r + xh —arq —r
A= (—2& —xj+atqg—t q+art ) ’ (4.92)
b= _%US’ (4.93)
o= <—Ot 6) (4.94)
where ¢ = q(z), r = r(z), t = t(x), h = h(x), and j = j(x) are given by
_ (a(x)  r(z) _( *  h(z)
Cile) = <t(w) —q(x))’ Colw) = jx) (4.95)

(note that the trace of C; must be zero since the determinant of ¥ is equal to 1).
Equating the O(1/()-terms in ¥, = (B1{ + By)V gives the identities

¢ (x) = r(z)t(z), (4.96)
h(z) = —r'(x) + r(x)q(x), (4.97)
j(z) =t (x) + t(z)q(x). (4.98)

Furthermore, equating the mixed derivatives W, = W, leads to the compatibility
condition

Ay — Bc+[A,B]=0, [A B]=AB- BA. (4.99)

Let us follow [18, 16] and write

v(z) =2 ‘g R ; B _ (@) — ar(@)t(a), (4.100)
_ v(z)

y(x) = (27— i) —at(@)’ (4.101)

u(w) =1+ o (4.102)

2B+ 1 — 2)t(z) + ot/ (z)

Using Proposition 4.1 one shows as in [16] that det Ag = — (a_f)Q and det A; = —%.
It then follows that the matrices Ag, A1, and By can be written in the form (the elements
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(11), (22), and (21) of Ay and A; are easy to verify directly, and (12) follows from the
expression for the determinant):

_ a—f3 _
Ag = ( vy - ff}_m> : (4.103)
uy 2
_atBs  _ v —
A = (U E ?/_(ZJF‘%Bﬂ)) 7 (4.104)
y
1 0 —ylv—a—pF—ulv—a+p)]

Writing the compatibility condition (4.99) in terms of the functions u, v, y, one verifies
that u, v, and y solve the system of ODEs

zuy = 2u — 20(u —1)* + (u—1)[(a — B)u — B — a], (4.106)
xvx:uv[v—a—f—ﬁ]—%(v—ﬁ—a), (4.107)
xyx:y{—2v+a+ﬂ+u[v—a+ﬁ]+%—x}, (4.108)

which is part of the content of Theorem 1.8 (iii). Eliminating v from the first two
equations, one shows that u solves the Painlevé V equation (1.22)-(1.23).
Define

a+p

o(x) =zq(x) — 5T (4.109)
It follows from (4.100) that

o = —wv, (4.110)
and therefore, by (4.107),

—:UU”:uv(v—oa—l—ﬁ)—%(v—ﬁ—a). (4.111)

Moreover, in view of (4.96), we have that
o—xo’ = —2%¢ = -2t = x2(Bg)12(Bg)21.

This equation can be rewritten with the help of (4.105) as

foo’:f<vfozfﬁfu(vfoz+ﬁ)> <v7%>
:uv(v—oH—ﬁ)+%(U—B—a)—2v2+2av. (4.112)

Using (4.110), (4.111), and (4.112), we can check directly that the function o(z) satisfies
the o-form of the fifth Painlevé equation (1.21).

The system (4.88)-(4.89) is the Lax pair associated with Painlevé V. Since the RH
problem for ¥((;x,«, 3) is solvable for 0 < z < § and for > M, the Lax matrices
Ao(z; o, B), Ar(x; o, B), and By(x; a, 3) exist for those values of z. However, the system
(4.106)-(4.108) has solutions which are meromorphic in C\ {0} with a cut from zero to
infinity, which implies that Ay, A1, and By exist for all but (possibly) a finite number
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of positive z-values. Using appropriately normalized solutions to (4.88)-(4.89), the RH
solution W can also be constructed for all but possibly a finite number of positive z-
values [16]. This proves Theorem 1.8 (i) and the equivalent statement for ®, Proposition
3.1 (i). Furthermore, the differentiability of ¥ with respect to z, see (4.89), implies
that the asymptotic condition (1.38), and thus also (4.38), holds uniformly as long as
0 < x < M if x remains bounded away from the set of x-values for which the RH
problem is not solvable. Together with (4.12) and (4.78), this proves Proposition 3.1

(iii).

Remark 4.2 The functions u, v, y appearing in (4.103)—(4.105) are particular solutions
to the system (4.106)—(4.108). Other solutions can be obtained by considering RH
problems for ¥ with modified jump matrices and modified behavior near 0 and 1,
corresponding to different monodromy data, see [2].

Remark 4.3 The RH problem for ¥ is not the standard RH problem related to the
fifth Painlevé equation. In [16, 18], a RH problem was posed on a contour Uy U U; U f,
where Uy and U, are small circles surrounding 0, and 1, and where T' = R \ (Tp U T7).
The equivalence of a particular case of this RH problem with ours can be verified
directly using Proposition 4.1. In order to avoid confusion with the notations in [16],
we note that the system (4.106)-(4.108) is written with parameters 6y, 61, and 0 in
[16], which in our setting are given by

O = —0 — «, 0 =a—p, O = 20. (4.113)
Proposition 4.4 Set
a(G ) = (V(¢2)os ¥ (), - (4.114)

Then the identities

a ; Ba(O;:r) = Ap11 = —v(x) + a ; 6, (4.115)
a —; ﬂa(l;m) =—A111 =—v(x) + a ; ﬂ, (4.116)

hold, with v defined as before by (1.41).

Proof. Substituting ¥ expressed from (4.1) into the differential equation

_ Ao A
VUt =A +
‘ =TT
and comparing the residue of the left- and right-hand side at 0 leads to an expression
for U(¢)o3¥(¢)~! as ¢ — 0, in terms of Ag. By (4.103), this gives the first identity.
Comparing the residues at 1 gives the second identity. O

Proposition 4.5 Let w be defined by (3.45). Then

v(x) = —(zw(z)), (4.117)

o(x) = zw(x), (4.118)
+oo

o(x) = / v(§)d€. (4.119)
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Proof. It follows from Proposition 4.1 that ¥ can be written in the form

V() =BT, W) =FOE-1) 7, (4.120)
with F analytic near 0 and F' analytic near 1. Let us write

E(¢) = Eo(I + E1¢ + O(¢?)), as ( — 0, (4.121)

F(¢) = F(I+ Fi(¢—1)+0((¢ - 1)%), as ¢ — 1. (4.122)

Substituting (4.120) and (4.121)—(4.122) into (4.89), we obtain the identities

Ep, = BoEo, 1o = Eq ' BiEy,
F(S,.r = By Fo, F{,:c = F(TlBlFO,

which imply by Proposition 4.4, in particular, that

_ _ 1 1
B 95(z) = (B ' BiEy)a2 = (EoB1Ey ')as = 5a(0;2), Fi () = —za(l;z).
(4.123)
On the other hand recalling equation (4.83), we obtain
_ T T 1 a+pg 1
o 1(—Z. el (— L. ) - ) 4.124
( ( Q’x) al 2’1:) 22 2+ 2z +x 122 ( )
z x 1 a—-p 1
1% e (L. ) _ il A 4.125
(27! Gin)@h (55 n_2 2z Tz M (4.125)
From (3.45), it follows that
@)=Ly afp  atBp (4.126)
w(r)=—= — :
5 57 5y 22 5y 111,

and by (4.123) together with Proposition 4.4 we obtain —(zw(z))" = v(z). From
(4.110) and (4.117), it follows that o(x) = xzw(x) + constant, where o is defined by
(4.109). To determine the constant, note first that, as follows from (4.14) and (4.17),
q(z) = C111 — (a+ 3)/2 as + — +oo, and hence, o(z) — 0 as © — +oo. On the
other hand, as follows from (4.10), (4.11), we have zw(x) — 0 as * — +oco. Hence
the constant in question is zero, and we obtain (4.118). Equation (4.119) is obtained
similarly. O

Combining (4.117), (4.86), (4.87), and (4.22), we obtain (1.46). The expressions
(4.86), (4.87), (4.118), and (4.119) imply (1.47).

Proposition 4.6 Let v be defined by (1.41). Then v(zx) is real for x > 0 if Ina = 0,
o> —%, and Re 8 = 0.

Proof. Suppose that o > —%, Re = 0, and that ¥((;z) is a solution to the RH
problem for ¥ given in Section 1.3. Then it is straightforward to verify that the function

U defined by

U(() i= 010(—(( = 1/2))oqetm03, if +Im ¢ > 0,
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(1) é , solves the RH problem for W({ + 1/2) for real x up to a constant
factor. Therefore, by uniqueness,

with o1 =

U(C+1/2) = C(z)70(C), (4.127)

where C(z) is independent of (. By (4.114), it follows that a(0;z) = a(l;x). Sub-
tracting the complex conjugate of (4.116) from (4.115), we conclude that v(z) = v(z).
O

4.4 Solvability of the RH problem for ¥

In this section, we will prove Theorem 1.8 (ii) and Proposition 3.1 (ii): we will prove
that the RH problem for W is solvable for all positive values of z if Re = 0 and
Ima=0,a> —%.

4.4.1 Vanishing lemma for Painlevé V

For a general class of RH problems, it is known that solvability of a RH problem is
equivalent to the triviality of a homogeneous version of the RH problem [16, 19, 28]. For
the case of Painlevé V, this has been used in [18] for a slightly different but equivalent
RH problem (cf. Remark 4.3). In our case a sufficient (and necessary) condition to prove
the solvability of the RH problem for W is given by the following so-called vanishing
lemma.

Lemma 4.7 (Vanishing lemma for Painlevé V) Let x > 0, Ima =0, Res = 0,
and suppose that Vo satisfies the RH conditions (a), (b), (d0), and (d1) of the RH
problem for ¥, with condition (c) replaced by the homogeneous asymptotic condition

(e = O™, as ( — oo. (4.128)
Then it follows that Yoy = 0.

Remark 4.8 A vanishing lemma was proven in [18] for a family of solutions to the
system (4.106)—(4.108). Our solution, however, is not contained in this family, and the
vanishing lemma requires a different proof in our case. For the proof of the vanishing
lemma, we follow similar lines as in [12, Section 5.3].

Proof of Lemma 4.7. Suppose we have a solution ¥y to the homogeneous RH
problem. We will then prove that ¥y = 0. Let us first define a function M as follows,

1. 2

M(C) = Wo(C + )=, if Re¢ <0,
1 4 z

M(C) = o(¢ + §)€_mﬂ0395@3, for Re¢ > 0,Im ¢ > 0,
1 : x

M(¢) = ¥o(¢ + 5)67”&365@3, for Re( > 0,Im ¢ < 0.

Then M satisfies the following RH conditions.
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RH problem for M
(a) M is analytic in C\ (iIRU [—3, 1]).
(b) M satisfies the following jump conditions on the contour (iR U (-3, %)), with iR
oriented upwards and (—3, 3) oriented from left to right,

M (¢) = M_(QW(Q), asC (0, +ic0),  (4129)
M, (C) = M_(OVa(0), wCE (o0, (L1
M(¢) = M_(¢)e ™), as ¢ € (—1,0), (4.131)
M (C) = M_(¢)e ™ thes, as ¢ € (0,3), (4.132)
with
Vi(Q) = < st eﬂ(jai—;(), (4.133)
V2(¢) = (_ew&elg e_ﬂ;:i%_T<>7 (4.134)
(c) For fixed z > 0
M) =0(™"),  as(¢— oo (4.135)
(d0) As ¢ — —3,
¢+ 312 |<+1\‘3>
M(C) = 212 2l 2 ) _
©=0 <|<+ 05 Jc+ 13 (4.136)
(d1) As ¢ — +3,
=375 I¢— ;r‘%>
M . a 4137
©=0(Z1 (i (137

Let us now define a function H(({) in terms of M and its Hermitian conjugate as
follows:

H(¢) = M(OM*(—()- (4.138)

Because of the condition (c) of the RH problem for M, we have that H({) = O((~?)
as ( — oo. Furthermore, using the jump condition (4.131)—(4.132) for M, we obtain
that H has no jump across (0, 3). (This is only true if Re 8 = 0, Ima = 0.) Therefore,
H is meromorphic for Re{ > 0 with an isolated singularity at + 5, which is removable
because of (4.136) and (4.137). Using Cauchy’s theorem, we then have

+i00 +ioco
/ T H(0d¢ =0, / o (QdC =0, (4.139)
Because of the jump conditions for M, the first integral implies that
0 +i00
- M_(QV5 (QOME(Q)dC + ; M_(OVI(Q)ME()d¢ = 0. (4.140)
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Summing up this expression and the one obtained from the second integral in (4.139),
we find, using (4.133), (4.134) and the fact that z is real,

’ M 0 0 M*(O)d Z'OOM 0 0 M*($)d¢ = 0. (4.141

i *(C) 0 Qeﬂiﬂ —(() C+ 0 *(C) 0 2677mﬁ —(C) C - Y ( : )
Since Re 8 = 0, it follows immediately that the second column of M_ is identically
zero on iR \ {0}. From the jump conditions (4.129)-(4.130), it then follows that the
first column of M is zero on iR \ {0} as well. Therefore, we have that M;2(() = 0 for
Re( > 0, and M;1(¢) = 0 for Re( < 0. Let us now define

:(¢) = {Mj2(C)7 as Re ¢ < 0,
i(¢) =

(4.142)
M]l(C)a as R€C>O,

so that g; is analytic in C\ ({iRU[—3, 3]). Furthermore, g; is bounded except near +1.

On iR, g has the following jump relation,

emie T as ¢ € (0, 4i00),

9i+(C) = g;,-(¢) x {em'a . as ¢ € (—i00.0). (4.143)

e
Now we write g for the analytic continuation of g from the left half plane to C\[—%, +00),

9(¢), as Re (¢ < 0,
g(¢) = < g(¢Q)emie¢, as Re¢( >0, Im¢ > 0, (4.144)
g(Q)e ™" as Re( >0, Im( < 0.

Set
h(¢) =g(—(C+1)*?). (4.145)

It is now easy to verify that h is analytic and bounded for Re{ > 0, and that h(¢) =
(’)(e*xm) for { — +ioco. By Carlson’s theorem, this implies that A = 0 if x > 0. Tracing
back the previous steps, it follows that ¢ = 0, M = 0, and ¥y = 0, which proves the
vanishing lemma. O

Remark 4.9 The proof of the vanishing lemma does not apply if either « is not real or
0 is not purely imaginary. The first failure is that the function H would not be analytic
across (0, %) in this case. A further problem in the proof would be that the matrices
Vi 4+ V" and Vo + V5 lose their symmetry, which results in non-zero off-diagonal entries
in (4.141). It is of course possible that the vanishing lemma can be proven in a different
way. Another possibility is that, given a and 3, the RH problem is not solvable for
certain isolated values of x.

5 Asymptotics for Toeplitz determinants

Using the identities of Proposition 4.4 and the Fourier representation for V(z), we can
rewrite (3.46) in the form, with x = 2nt,

—t

Dy = (a4 B)n — (a? — 325

_ —kt —kt
p ot T (a— ) ; EVie ™ + (a + ) ; kEV_ge

—t

1 1 e
—1—20(33) —v(x) {a +a <

t sinht

> +2 i E(Vi + V_i) cosh(k:t)} +0(1/n)®(x).
k=1
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(5.1)

The expressions (4.86), (4.87), (4.118) yield the z — 0 expansion for ¢ in (1.26);
and the expressions (4.22), (4.119) imply the z — 400 expansion in (1.26).

Because of the uniformity property of the error term in (5.1), the integration of this
identity from € > 0 to some t < tg gives uniformly for any 0 < ¢ < t,

00 €7tk eftk
InD,(t) =InD,(e) + (a+ B)n(t —e) + Zk‘ [Vk — (a+ ﬁ)k] [V_k —(a—0) : ]
k=1
Y KViVop+ (= B)D Vie (a4 8) ) Voge
k=1 k=1 k=1
2nt
+ [/ de + (Oz2 — 52) In{n(1 — 6_25)}:| — (a2 — ﬂ2) Inn+ R,(t) + O(1/n);
2ne x

Ro(t) = — /:v(2mf) {a + o (1 - st:}jt) +2 ; E(Vi +V_k) cosh(kt)} dt.

(5.2)

If « is real and [ is imaginary, we can take as a path of integration the interval
[e,] of the real line as, according to Section 4.4, the functions o(x) and v(z) are real
analytic for positive . The estimates (1.26), (1.46) ensure integrability at 2 = 0 and
x = +o0o. In particular, the term in the square brackets in (5.2) converges if € — 0.

For arbitrary 3, Rea > —1/2, we can choose a path of integration and the end-
point ¢ to avoid possible singular points {z1,...,zx}. The estimates (1.26), (1.46) were
obtained above for positive x. The restriction to real x was only imposed for simplicity
of notation. In fact, it is easy to verify that the estimates (1.26), (1.46) hold for any
path to zero and infinity within a sector —7w/2 4+ 6 < argx < 7/2+ 9,0 < < 7/2.

We have for R, (t) in (5.2):

IR, (t)| < C’/Ot [v(2nu)|du = O(1/n), n—oo, 0<t<tp. (5.3)

Now recall that (5.2) is uniform in e, and In D, (¢) is continuous at ¢ = 0. Therefore,
taking the limit ¢ — 0 in (5.2) and using the Fisher-Hartwig asymptotics (1.5) for
In D,,(0) gives the expression (1.24) of Theorem 1.1.

This concludes the proof of both Theorem 1.1 and Theorem 1.4.
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