The two-dimensional Coulomb plasma: quasi-free approximation
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Abstract

For the two-dimensional one-component Coulomb plasma, we derive an asymptotic ex-
pansion of the free energy up to order N, the number of particles of the gas, with an effective
error bound N!~% for some constant x > 0. This expansion is based on approximating the
Coulomb gas by a quasi-free Yukawa gas. Further, we prove that the fluctuations of the linear
statistics are given by a Gaussian free field at any positive temperature. Our proof of this
central limit theorem uses a loop equation for the Coulomb gas, the free energy asymptotics,
and rigidity bounds on the local density fluctuations of the Coulomb gas, which we obtained
in a previous paper.

1 Introduction and main results

1.1. One-component plasma. The two-dimensional one-component Coulomb plasma (OCP) is
a Gibbs measure on the configurations of N charges z = (21,...,2x) € C. The Hamiltonian
of this measure, in external potential V' : C — R U {400}, is given by

Hfy(2) =N Y V(z)+) Gz ), (1.1)
J J#k

where G(z;, z;) = C(2; — 2z1) is the two-dimensional Coulomb potential,

C(zj — z) = log (1.2)

|25 — 2l
characterized by Alog|-| = 2mdy as distributions. The Coulomb plasma is our main interest, but
throughout the paper we will also consider other symmetric interactions G(z;, 2). The Gibbs
measure of this plasma (OCP) at the inverse temperature § > 0 is defined by

1 _BHS . (z
G PHYN v (@) N (dg), (1.3)
N,V,B

Pﬁ,V,ﬂ(dz) =
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where m denotes the Lebesgue measure on C, and Z§ NV.8 the normalization constant (assuming
that V has sufficient growth at infinity, so that the latter is well- defined). We will follow the
convention that when G = C then we will omit the superscript C whenever there is no confusion.
Similar conventions apply to other subscripts, and we will also often omit NV and §.

The two-dimensional Coulomb gas PN V.3 has connections with a variety of models in math-
ematical physics and probability theory. For ﬁ = 1, it describes the eigenvalues density for some
measures on non Hermitian random matrices [16,22]. In particular for quadratic V' the complex
vector z is distributed like the spectrum of a matrix with complex Gaussian entries. Moreover,
the properties of this two-dimensional gas are known to be related to the fractional quantum
Hall effect: for § = 2s + 1, with s integer, P](\Z,M 518 the density obtained from Laughlin’s guess
for wave functions of fractional fillings of type (2s + 1)~! [30]. Finally, an important problem is
the crystallization of the two-dimensional Coulomb gas for small temperature [2,/15].

For potentials V' that are lower semicontinuous and satisfy the growth condition

liminf (V(2) — (24 ¢)log|z|) > —oc0 (1.4)
|z] =00
for some e > 0, it is well known (see e.g. [40]) that there exists a compactly supported equilibrium
measure py that is the unique minimizer of the convex energy functional

) = [ 1o = ma2) i) + [ V() (a2 (15)

over the set of probability measures on C. The unique minimizer, denoted by uy, is supported
on a compact set Sy and, assuming that V is smooth, it has the density

1
pv = -AVLs, (1.6)

with respect to the Lebesgue measure m. We write Iy = Zy (uy) for the minimum of Zy. For
z € CV, the empirical measure is defined by

. 1
J

For arbitrary 8 € (0,00), it is well-known that i — py vaguely in probability as N — oo, with
fu distributed under Py y. In [6], we have proved two stronger estimates for the Coulomb gas.
The first one is a local law that asserts that for any smooth f supported in a disk of radius
b= N7 (s€[0,1/2)) centred at zp in the bulk of Sy (and the f supported in the bulk when
s =0), we have

N

}ijﬂzj) - [ @i =o( (145 g ) (N1 1a I+ N TR (010)

—

with probability at least 1 — e~(1AN T for sufficiently large V. A stronger estimate, which
we shall call rigidity, asserting that

N 4
> ) - N/f(Z) pyv (dz) = O(N7) (Z NlSHVlf”oo) 7 (1.8)
j=1 =1

with probability at least 1—e AN for sufficiently large N also holds under the same assumptions.
The main result of this paper is the identification of the random error term in the above
rigidity estimate. It is given by the Gaussian free field with a nonzero mean.



1.2. Main results. Our main results are the following two theorems. The global potential V' is
always assumed to satisfy

V € € on a neighborhood of Sy = supp puy, ag < AV(2) < aal for all z € Sy (1.9)

for some ag > 0, and we also assume that the boundary of Sy is piecewise €'; more precisely,
0S5y is a finite union of €' curves.

Theorem 1.1. Suppose that the external potential V' satisfies the conditions (1.4]) and (1.9)). Then
there exists Cg € R independent of V' such that, for any k < 1/24,

1 1
log/ “BHV ®N(dg) = — NIy + = logN+C5+ <2 5) /pvlogpvdm—i—O(N—fi).

A similar result, as a limiting statement instead of a quantitative error bound, and with Cg
characterized via a large deviation principle, was previously proved in [33]. For our application
to the proof of Theorem below, a quantitative error bound is essential. In addition, we will
provide a physical interpretation of (g as the residual free energy of the Coulomb (or technically
a long-range Yukawa) gas on the torus; see Theorems and

For the statement of Theorem we need the following additional notations. For f sup-
ported in a disk of radius b = N %, we introduce the norms

k
1 llp = D VIV flloo- (1.10)

J=0

When b = 1, we denote it by || f||,,. Moreover, for any function f with support in Sy, let

X, = Zf(zg') - N/fduv, (1.11)

- ;/AflogAVdm: 417T/Af(2) log pv(z) m(dz). (1.12)

In the following theorem, f : C — R is supported on a disk with radius b = N~° for a fixed scale
s € [0,1/2), and | f||;, < oo uniformly in N. We also assume that the support of f satisfies
dist(supp(f), Sy,) > ¢ for some & > 0 uniformly in N. (Indeed, the last condition can be relaxed
to e = N~1/4t¢ for arbitrarily small ¢, i.e., f still supported in the bulk).

Theorem 1.2. Suppose that V' satisfies the condition (1.4) and (L1.9), and that f has support in
a ball of radius b = N~° with the above conditions. Then there exists 19 = 19(s) > 0 such that
for any 0 <7 <19 and 0 < A\ < (NV*)1=27 we have

mlogE< (- (3-4) ) /lVf m(dz) + O((NB?) 7).

Here the expectation is with respect to PNV,B'

Note that X\ is allowed to be very large in this theorem; this provides strong error estimates
for the Gaussian convergence. This central limit theorem is noteworthy due to the absence of
normalization: fluctuations of X‘Ji are only of order one, due to repulsion, but still Gaussian.
For the purpose of establishing the central limit theorem for X{;, it suffices to take A to be of
order one (independent of N).

Finally, a result similar to Theorem was obtained simultaneously and independently
in [32].



1.3. Related results. The study of one- and two-dimensional Coulomb and log-gases has at-
tracted considerable attention recently, see e.g. [21] for many aspects of these probability mea-
sures in connection with statistical physics. The subject of our work, abnormally small Gaussian
charge fluctuations of the one-component plasma, was first predicted in the late 1970s (see [26]
and the references therein).

In dimension two, in the special case = 1, the central limit theorem was first proved
for the Ginibre ensemble, i.e. for quadratic external potential V' [36,[37]. These results were
extended to more general V by combining tools from determinantal point processes and the
loop equation approach [4,5]. In particular, in the latter works the determinantal structure was
used to prove local isotropy of the point process, an important a priori estimate necessary to the
loop equation approach. For general inverse temperature 3, the determinantal structure does not
hold; nevertheless an expansion of the partition function and correlation functions was predicted
in [45-47]. The expansion of the partition function up to order N was rigorously obtained in [33]
(along with a corresponding large deviation principle for a tagged point process); see also the
related earlier works [38,41,/42]; in addition, see also |23]. Still for the two-dimensional Coulomb
gas at any temperature, a local density [31},34] was recently proved, together with abnormally
small charge fluctuations in the sense of rigidity [31], see . Other recent results in this
direction include [?,[3}34}35,39].

For the log-gas on the line, much more is known. Indeed, in dimension one the Selberg
integrals are often a good starting point to evaluate partition functions, and anisotropy does not
cause any trouble in the analysis of loop equations. For general 5 and V, full expansions of the
partition function and correlators were predicted in |19], proved at first orders in [43] and at all
orders in [8,9]. A natural analogue of the rigidity is also known to hold for log-gases on the
real line [10]. Still for the log-gas in dimension 1, the central limit theorem was first discovered
on the circle for 5 = 2 in [27], and on the real line for any £ in [28]. For test functions supported
on a mesoscopic scale, the local central limit theorem was proved on the circle for some compact
groups in [44], for general 5 ensembles with quadratic V' in |11] and for general V' in [7].

For expansions at high temperatures, and exponential decay of microscopic correlations, in
closely related models of Coulomb gases, see [13,25]. For results on crystallization in the one-
dimensional one-component Coulomb plasma, see [1,12,29]. Further results on Coulomb systems
in statistical mechanics are reviewed in [14.21].

1.4. Strategy. In Section we first prove that an extended version of Theorem holds
for Yukawa gases on a torus. The essence is to show that the constant Cg can be identified
independently of the range of the Yukawa interaction. This fact and interpretation is then used
in Section [3| to establish an expansion of the free energy of the Coulomb gas up to order N17%.
The main idea is to approximate the Coulomb gas first by a short-range Yukawa gas, and then
by a quasi-free Yukawa gas. Roughly speaking, a Yukawa gas with range ¢ < 1 can be viewed,
for the purpose of computing free energy, as an idea gas consisting of independent squares of
size b satisfying 1 > b > ¢ and with the gas inside each square being a Yukawa gas with range
£. Since this gas is an ideal gas over a distance longer than a mesoscopic scale b, we call it a
quasi-free approximation. The Yukawa approximation to the Coulomb gas is a well-known tool
in the study of the quantum Coulomb gas, see, e.g., [17,/18]. However, the precision needed here
is far beyond the previous results. Due to the rigidity estimate established in [6], we are able to
show that the Yukawa approximation yields very mild errors.

A key difficulty in establishing Theorem is the surface energy of a Coulomb gas. The
typical inter-particle distance of this gas is N~1/2, therefore the total Coulomb energy for par-



ticles within a distance N~1/2 to the boundary of the support of the equilibrium measure is of

order N. Theorem requires to capture these interaction energies up to order N'=*. In other
words, the leading term in the “energy associated with the charges near the boundary of the
support of the Coulomb gas” has to be identified. Our idea is to use an ideal gas approximation
for a boundary layer and then switch to a Yukawa approximation for interior particles. We will
explain this idea in Section

In Section 4] we first prove that the central limit theorem holds after subtracting a random
term, the local angle term. From this result and the asymptotic expansion of the free energy
for the Coulomb gas, Theorem we obtain that the angle term does in fact vanish in a large
deviation sense. We thus prove Theorem for a test function f with macroscopic support.
For test functions with support on a mesoscopic scale b, we proceed via conditioning to a disk
of radius 2b. This conditioning procedure was used in [6]; it has the advantage of reformulating
the question into a problem on the natural scale b.

Throughout the paper, we will extensively use the local density and rigidity estimates for
the Yukawa gas and Coulomb gas with additional angular interaction, in a form similar to (|1.7))
and . In Appendices we therefore extend the estimates of [6] to the Yukawa gas and
the Coulomb gas with angle term. In Appendix [C] we prove an important estimate related to
the energy distortion from embedding torus into the Euclidean space.

Notation. We use the usual Landau O-notation. For N-dependent quantities A, B > 0, we write
A < B when there exists € > 0 and Ng > 0 such that A< N7¢B for N > Ny. For an event E,
we say that E holds with high probability if there is § > 0 and Ny = 0 such that P(E) > 1 —e N’
for N = Ny. For random variables A and B, we write A < B if for any € > 0 the event
|A| < N¢|B| holds with high probability. Finally, m denotes the Lebesgue measure on C or on
the torus, and m®N will be denoted by m when there is no ambiguity about the dimension.

2 Free energy of the torus

We start with proving a version of Theorem for the Yukawa gas on the torus. This outlines
the strategy for the proof of Theorem[I.T]in a simplified context and also constructs the nontrivial
contribution to the constant ¢ in Theorem

2.1. Two-dimensional Yukawa gas on the torus. For z € C, which we also identify with R?, the
two-dimensional Yukawa potential with range ¢ is defined by the formula

—ip-z t(p2+1/02)/2 > —a(s+1/s) % _. _ M 21
47’[’ /1;2 / dtdp /1 € S 'g(a)7 a 25’ ( . )

where p-z denotes the Euclidean inner product on R2. Denoting m = 1/, thus (—A +m?)Y* =
276y as distributions, Y (z) is pointwise positive and positive definite, and there is an absolute
constant Y such that

ye(z ~ —log|z| +1log ¢+ Yy + O(|z|/¢) if |z|/€ <1 (2.2)
< Cre= G2/t if |z|/¢ > 1.
The first equation can be checked with Yy = log2 + + from
& ds
gla) =y —loga+0(a), 7= [ (e —1l1)— (2.3)
0



In particular, up to the constant Yy + log ¢, the two-dimensional Coulomb potential —log |z| is
the limit £ — co of Y(2). We denote by T the two-dimensional unit torus (R/Z)2. For £ > 0,
the Yukawa interaction of range £ on T is given by

U'(z) = ) Yz +n). (2.4)
nez?
The Hamiltonian of the periodic Yukawa gas on T with N particles is defined by
Hy(z) =) U'(z— =), (zeTV). (2.5)
J#k

The corresponding Gibbs measure and variational functional on probability measures are defined
as in Section [I] The minimum energy of the corresponding variational functional is given by

ill}f/Ue(z — w) p(dz) p(dw) = 27> (2.6)

where the infimum is over the probability measures on T. The equality follows since the unique
minimizer in (2.6)) is the uniform measure on the torus, which follows from translation invariance.
We denote the partition function of the Yukawa gas on the unit torus with range ¢ by

Z](é) = / e PHN (=) m(dz).
N
The main result of this section is the following theorem, a version of Theorem for the Yukawa
gas on the torus.

Theorem 2.1. There is a constant ( = ((B), the residual free energy of the long-range torus
Yukawa gas, such that for any o > 0 there is k > 0 such that if N~1/2t7 <1 <« 1,

1 1
5log 70 = —27?N? 4+ Nlogl + SN log N + NC + O(N'"). (2.7)

More precisely, O(N'=F) is NE()(N7/8 + N1-20),

Remark 2.2. The above statement holds without the assumption { < 1. However, for our
application, this generalization is not needed, and we thus restrict to this slightly simplified case.

To prove Theorem [2.1] we define

¢ON) = %g@(m - %log N, 9(N)= élog 7 + 27 N? — Nlog . (2.8)

In this notation, Theorem asserts that ¢/(N) = ¢ + O(N'~*) whenever ¢ > N~1/2+7,
Along this section and in Section 3] we will repeatedly use the Jensen inequality in the form

1og/e—B +EB(B-A) < log/e_A < 1og/e—B +E4(B - A), (2.9)

—A
where EAX = I fe p= ;,X and integration is with respect to a fixed measure.



2.2. Continuity and scaling relation of the residual free energy on a torus. In Lemmas 2.4

below, it is proved that ¢ (N) is almost independent of the range ¢, provided that ¢ > N~1/2,
and that ¢ (Z)(N ) depends only weakly on the number of particles N. In Lemma we further
state a scaling relation for the Yukawa gas on a torus of side length b.

Lemma 2.3. For any o >0, if N"V/217 < v <w < 1 then
O(N27%¢) < (@I(N) = ¢M(N) <0. (2.10)

Proof. We start with the upper bound on () — ¢*). By Jensen’s inequality,
1 w 1 v w
ﬁlog/eBHN(z)m(dz) < Blog/eﬁHN(z) m(dz) — REN[HY — HY). (2.11)

Let LY(2) = U¥(z) — U¥(2). Then, since [U*(z)m(dz) = 27¢% and L% (0) = log(w/v),

> LY(z — z) = 2m(w? — V*)N? = Nlog(w/v) + N*LY, (2.12)
i#k
where
L = [ 25 - w) adw) dz) > 0 (2.13)

and the last inequality follows since L is positive definite, as can be verified by representating it
in Fourier space. This completes the proof that () (N) — ¢®)(N) < 0.
For the lower bound, we use the Jensen inequality in the reverse direction, by which we have

1 w ]. 14 14
3 log/eBHN(z) m(dz) > 5 log/eBHN(z) m(dz) — 27 (w? — v?)N? + Nlog(w/v) + N*EFNLY.

(2.14)
In the case that w = v N, the rigidity estimate for the Yukawa gas on the torus, Proposition[B.3|
in the form (B.5) with G(z,w) = L¥(z,w), implies that

NZEANLY = N°O(v72). (2.15)

Therefore with v1 = w, v, = v and N~ > vj1 / vj > 1, iterating the previous estimate and

using that Z?;l 1/]21/].:11 = N°O(v™?),

;log/e_ﬁHlo\Jf(z)m(dz) > ;log/e_’BHIVV(Z) m(dz)—27(w?—v*) N2+ N log(w/v)+N°O(v2).

Since v2 < N'729 by assumption, this completes the proof. O

Lemma 2.4. The torus residual free energy satisfies

(2.16)

) =D m) = 0 (o — L)

n-—+m

Proof. We first note the bound 557) (n) = O(nlogn). This bound follows exactly as in |6, Propo-
sition 4.1] or (A.57)), by smearing out the point charges into densities and positive definiteness



(for the upper bound) and by Jensen’s inequality (for the lower bound). Using this bound, we
will now prove the following more precise version:

fp)(n) +27v% —logy < 59) (n+1) < 557)(71) + O(logn).

On the unit torus, by Jensen’s inequality,

n+1

[ e P21 V=2 (dg)
i [ e P Xiziini= U E %) (dg)

> =20 > U7 (zns1 = 2)-
j=1

lo

Integrating both sides over z,41, and again using Jensen’s inequality, we get
log Zus1 = [ m(danin)log [ o EHm Vi (dz) > log 2, ~ (208) (277,
By the definition of 557)(71), it follows that

1
D +1) = 2m72(n+1)2 — (n + 1) log y + = log Z+1(B)

B
2 2 2 1 ™) 2
> 2my*(n+1)7 = 2n(2777) + 3 log Zn(B) — (n + 1)logy = & (n) + 277~ — log 1.
For the other direction, set Hj = Z?;le 2k U7 (2 — zj). Then, by Hélder’s inequality,
I3 s +1 7 n+1
_ 3 —gntly -
2= [~ 25 3 ffmtaa) < [ omian) = 20572

Since fp) (n) = O(nlogn), we have
1

5 log/e_ﬁH" m(dz) = —27y*n? + O(nlogn), H, = Z U (zi — zj).

i#]

By convexity of the function ¢ — log [ et m(dz), we have
~E)PH, < log/e_(ﬁJ“l)H" m(dz) — log/e_ﬁH" m(dz) < —2m7*n? 4+ O(nlogn).

Integrating the relation dszlog Z,(83) = —E}PH,,, we therefore get

n—+1 B
log Zn-‘rl(/B) < log Zn 571 = log Zn(ﬁ) - / E’TYL’SH’VZ ds
n—= B
2

2
<log Z,(B) — 27772”7&1 + O(nlogn).
n J—
In summary, we have proved that

(1 1) = 2172 (n + 1)2 — (n + 1) logy + ;mg Znia(B)

2

1~ nlog~y —log~y + O(logn)

n —

1 2
<2y (n+1)% + 3 log Z,(B) — 2m~? r

= & (n) + O(log n).
The claim now follows from the definition of ¢() in (12.8). ]



We also record the following scaling relation for the Yukawa gas. On the torus of side length b,
the Yukawa interaction is given by

UL(z) = UYb(z)b). (2.17)

Here and below we denote the relative interaction range by v = ¢/b and write
1 ws
& (n) = 5 log Zy)) + 2m*n® —nlogl, Z{)) = / ) o8 Xizs Vs (wi=3) iy (du). (2.18)
b
Lemma 2.5. For any K > 0,

§§gg(n) = (; — %) log K? +§£7)(n). (2.19)

In particular, by choosing K = bt with the definition of ¢ from (2.§),

11
2 B

Proof. By definition of the Yukawa potential (2.17]), U Ilgf (Kr) = Uf (r). Therefore, by changing
variables to z = wK,

flgv)(n) =n¢M(n) + Zlogn + n(

—2
; ) log b~2. (2.20)

log / e F Tty URLG2) o (dg)
|2 | <Kb/2

1 1 1 1
== 10g/ e Xy Uy (wi—wj) m(dw) + —nlog K? = = log Zgyg + —nlog K2,
B |wi|<b/2 B B Y8

where the term with log K2 comes from the scaling factor in the Jacobian. With v = ¢/b and
using the definition (2.18)) of £, we have the rescaling identity

1 ) 1
ZlogZV) = (=
g% n. (6

as claimed. O

1 1
fgg(n) = 2m7*n? — nlog K{ + Bnlog K? + _ Q)nlog K2+ féw(n)

2.3. Quasi-free approximation. To prove Theorem by Lemma we may assume that the
interaction range ¢ is replaced by £ > N~1/2%7 for an arbitrary fixed o > 0.

In the following, we identify the unit torus with the square [~1/2,1/2)2. For bwith / < b < 1
and such that 1/b and Nb? are both integers, we then divide the unit torus into squares o of
side length b. We consider the quasi-free Yukawa interaction defined by removing the interaction
between particles in a square with particles outside that square and replacing the interaction
between particles in the same square by a periodic one. To state the resulting estimate, denote
by n = (ns) a particle profile, i.e., an assignment of the number of particles in each square,
satisfying ), na = N. We define the quasi-free free energy for particle profile n by

F(n) = ;log <Jr\1[> + ; Zlog /Tna e~ BHa() m(du), (2.21)



where T, is a torus of side length b associated to the square a. The name quasi-free stems from
the fact that particles in different squares do not interact. Here H, is a Hamiltonian on the
torus T, defined by

Ho(u) = US(ui — uy),
i£]

where U’ is the periodic Yukawa interaction on Ty. The term

(2) = Moz

arises as the number of ways to distribute N particles into groups of sizes (ny) with )~ n, = N.
Moreover, we denote by i = (f,) with i, = 7 = Nb? the mean number of particles in . For
z € CN, we define n(z) = (n,(z)) where n,(z) is the number of particles z; € .

Proposition 2.6 (Upper Bound).

;log/eﬁm(z) m(dz) < ;logZeﬁF(“) + N°O(N23p1). (2.22)

Proposition 2.7 (Lower Bound).
1
log / e BH'®) 1(dz) > F(n) + NSO(N23h1). (2.23)

These two propositions and their proofs are simplified versions of Propositions and
their proofs. To avoid duplication, we only sketch their proofs and the modifications here.

Proof of Proposition[2.6. Denote by
®,:a— T,, the natural embedding from the square « into the torus T, (2.24)

(mapping the boundary of « to a vertical and a horizontal line in T, ). More precisely, the division
of the (original unit) torus T into squares requires a choice of origin, which we parametrize by
u € [-b/2,b/2)%, thus defining a map ® = ®*. By translation-invariance in T, we may in the
end average over the choice of u. For z,w € T, we define the Hamiltonian for configurations on
C through the embedding ® by

Yug(zWJ) = ZU§(¢g(z)7¢g(w))126a1w6av (2.25)

and consider the Hamiltonian H! with pair interaction Y}/,
Alz) = 3 Vi ). (2.26)
1#]
Thus the interaction between particles is periodic in each square « and vanishes if the two

particles are in different squares. Finally, we define the function Y as the average of Y over the
choice of origin u of the division into squares: for z,w € T,

Y(z,w) = 1/ du Y (z,w). (2.27)
b Ji-b/2n/22

10



In fact, Y (z,w) is a function of z —w, which is given by g(z —w) 4+ O(e~/%) with g as in (3.20));
see the proof of Lemma (i). By Jensen’s inequality and then averaging over u,

glog/e_ﬁm(z) m(dz) < ;E“ log/e_ﬁﬁﬁ(z) m(dz) —i—IE“EHZ(ﬁIﬁ — HY. (2.28)

The second term on the right-hand side is Ef* Dot [Y (2, 2;) — Y2 — 2;)]. Exactly as in the
first bound in Lemma this term is bounded by N°O(N?2¢3b~1). Since

~ N N
/e—ﬁH{i(z) m(dz) = Z ( > H/ e PHa(u) m(du),
n T
n « o
this completes the sketch of the proof. O

Proof of Proposition[2.7. To obtain a lower bound on the partition function, we can restrict the
particle numbers in all squares « to their mean 7, = Nb?. Thus define the indicator function

$(2) = [T1(na(2) = ia). (2.29)

Trivially,
;mg / o BH @) 1y (dz) > ;log / P () m(dz). (2.30)

Next we break the permutation symmetry. Ordering the squares a arbitrarily as aq, ag, ...,
we write x(z) for y(z) multiplied by the indicator function of the event in which the particles
z1,...,25 are in aq, the particles zp41, ..., 295 are in ag, and so forth. Then

;log / o~BH@) 5 (n(z)) m(dz) = ;log (f > 4 ;bg / B §(z) m(da).

Let ¥, : T, — « be the flat embedding from the torus into the square « that is smooth except
along a horizontal and a vertical line; similarly as in the upper bound, the definition of this map
requires a choice of origin (of the two lines in T, along which the embedding is discontinuous),
over which we will average in the end. Defining H (u)=>, ﬁa(uo‘), by Jensen’s inequality and
averaging over the choice of origin in T, we have

élog / o PH )5 (2) m(dz) > élog / e 1 @3 (2) m(dz) + B(H (n) — H' (Wu)),  (2.31)

where E denotes the expectation of independent Coulomb gases on the tori T,, and the indepen-
dent choices of origin. Exactly as in , omitting the errors from the nonconstant density
and the boundary, and using the alternative bound for F, the last term on the right-hand
side is bounded by

E(H(u) — H (T(u))) = O(N23p1). (2.32)

This concludes the sketch of the proof. O
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2.4. Quasi-free approximation concluded. The main consequence of the quasi-free approxima-
tion for the torus is Proposition below. In preparation, we need two elementary lemmas.

Lemma 2.8. Let

1 1 1
= 2 —n 2 — (’Y) — - _ = —2
ha(n) =27v%(ng — n)* — e (ng) 5 log ng (2 B)na logb™=. (2.33)
Then . N
_ 2 A72
F(n) = 7 los <n> + 212 N? + Ea:ha(n) — Nlog/. (2.34)

Proof. From (2.21)) and (2.18)), recall that F(n) = % log (]X) — > o Tu(ng), where

1 .
To(ng) == 3 log/ e B Xk Ualzi—2) m(dz) = 2ry*n2 — nglogl — é}@(ntx).

Ta™

By the scaling relation ([2.20]), we also have hq(n) = 2772 (ng — )% — év)(na). The equality
Z 2myin2 = 2m+? Z(na —n)? + 21 N?
o (03

therefore implies

Y Tu(na) =2r?N? +>  ha(n) — Nlogl.

o

This completes the proof. ]

Lemma 2.9. Assume that |E4(n) — Eq(m)| < |n—m|(n+m)°. Then (recall that v = £/b)

;logZeﬁg(n) <EM)+NO(L?),  Em):=>)_ [ — 212 (ng — )% + Ea(na)|.  (2.35)

[e%

Proof. The lemma is a special case of Lemma [3.21] in Section [3| so we omit the proof here. [
Proposition 2.10. For any o > 0, there is T > 0 such that if £ > N~Y217 and 1 > b > Nto/3,

CONY = WD (NB?) + O(N7T). (2.36)
More precisely, O(N~7) is NS O(N£3/b+ 1/(N£?2)).

Proof. The assumptions on ¢ and b imply that the error terms in (2.22), (2.23)) are O(N'~7).
By Propositions together with Lemma, therefore

1 : 1 N .
= 1og/eﬂH"(Z> m(dz) > —270*N? + Nlog/ + — log < >eﬁ2a ha(B) _O(N'=T),  (2.37)

B B n

1 v 1 N

—lo /e_ﬂH =) m(dz < —270?°N? + Nlogl + = lo < >e—52aha<n>+o NT). (2.38
5log (dz) gl+3 gzﬂ: N (N'7T). (2:38)

We compute the sums on the right-hand sides of (2.37)), (2.38). By Stirling’s formula,

N
1 = Nlog N — ol o log N). 2.
og<n> og ;n ogne + O(log V) (2.39)

12



With €4(na) = (3 — §)7a108(1ab72) + 1a(M (n,) and € of [2.35), we rewrite ([2:37), [2:38) as

1 1
3 log/e_ﬂm(z) m(dz) + 2m2N? — Nlogt > £(n) + BNlogN +O(N'™),

1
ﬁlog/eﬁm(z) m(dz) + 2mf>N? — Nlog{ < logz:eﬁ‘g + NlogN + O(N'™T),

By Lemma [2.4] &, satisfies the assumption of Lemma [2.9] Lemma [2.9) - 9] then shows that the sum
over n can be estimated by its dominant term @i with error NO(¢~2) = O(N'~7). Since

E@m) = (; — ;) > alog(nb~?) + chW ( - ;) Nlog N + N¢CO(Nb?),

this replacement yields
1 1
3 log / e PHV(®) 11y(dz) + 272 N? — Nlog ( = 5V log N + NCOI(NB?) + O(NT7),

which completes the proof of ([2.36]). O

2.5. Existence of torus residual free energy: proof of Theorem We now prove Theorem
For this, we need the next lemma which uses (2.36)) to improve the estimate (2.16]).

Lemma 2.11. For any o > 0 there exists T > 0 such that for v with n~l2te <y g n_l/?’_(’,

max [(“)(n) = (M(7)| = O(n"). (2.40)

neEn,2n)
More precisely, O(n™T) is n°O(nv3 + 1/(vy/n)).

Proof. For u > 0, we set b = n~% and assume that B = 1/b is an integer; we further set N = B?n
and ¢ = bv. With u > 0 sufficiently small (depending on o), the assumptions of Proposmonm
are satisfied (with parameters ¢,b and N). Similarly, we define b, B, N, with n replaced by n
and v replaced by . As a consequence, with N*O(N/3 /b + 1/(N£2)) O(n™7),

¢O(B%) = (") (n) + O(n™7), (2.41)
¢O(B%) = ¢V(@) + O(n™), (2.42)

Further, by ([2.10), with n°O(1/(N¢?)) = n°O(1/(n?)) = n°0(1/(y/nv)) = O(n"7),
<O(B2%) - ¢O(B)| = 0(n™7). (2.43)

Writing 72 = Mn and choosing B and B such that |Bv/M — B| < 1, we have |[B2M — B%| < O(B)

and (2.16)) implies

o N 6
O (B2 — (OB < ABPR =Bl |BPM = B¥n®_ O(n) _

25 —r
3 TR O O(n™T),
< |B27 + B2n|l-¢  |B2M + B?|\-¢ ~ Bl=* () =0(n"7)

(2.44)
where the last inequality follows from n*O(b) = n°O(1/(y/nv)) = O(n™7).
Finally, by combining the estimates (2.41)), (2.42)), (2.43)), (2.44]), we obtain
€ (n) = ¢ (@) = (¢ (Bn) — (O(B%)| + O(n") = O(n ),
proving ([2.40)). O
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Proof of Theorem[2.4} For j € N, define the sequences n; = 27, v; = 2% and ¢; = () (n;).
For any fixed ¢ € (1/3,1/2), the assumptions of Lemma are satisfied with n = n; and
v = vj. Therefore, together with (2.10]),

k—1 k-1 k—1
G = Gl < D 1C () = ¢C¥D (nyg) [+ D160 (ng) = (W) (ny 1) <D O(n;7) = 0(277)
j=i j=i j=i

forall k > i >ip and 7 = 1/8 + ¢, since Z;:il O(njyj?’ +1/(vj/my)) = 0O(27%/8) for 'the optimal
c = 3/8. This implies the existence of the limit limj .o (; = ¢ and (; = ¢ + O(2777). Finally,
by (2.10) in the first equality and (2.40) in the second,

(N = ("D (N) + O(NT27F9) = Gy + O(N ) = ¢+ O(N ),

where jy is the smallest integer j such that 2/ > N, and that N°O(N~Y8 4 N=27) = O(N~*).
This completes the proof. O

3 Proof of Theorem [1.1; quasi-free approximation

In this section, we prove Theorem We follow the same strategy as in Section [2| Differences
are that now we take into account that the equilibrium measure can be non-constant and effects
from the boundary as well. As in the torus case, the upper bound for the partition function can be
established by using the Jensen inequality and the positive definiteness of the Coulomb potential.
The lower bound involving estimating the Coulomb energy near the surface, as explained in the
introduction, is the main difficulty in this section. We will explain the ideas to resolve this and
related issues along the proof in this section.

Remark 3.1. The argument given in this section can be applied to a more general setting than that
stated in Theorem . Assume that the equilibrium measure can be decomposed into py (dz) =
pv(z)m(dz) + v(z)ds, where ds is the length measure on 0Sy, and that there is a domain
Q C Sy (permitted to depend on N ) such that the following conditions hold. For some constants
a>0,A>0,K >0,

3
Y I(VFov)lalle < K, /va(z)m(dz) >1-N"% ol <N (3.1)
k=0

Further, the domain Q is regular on any scale 1 = b > N~Y2 in the sense that for any partition
of C into squares of side length b, Q) intersects O(b=2) of the squares and the boundary OS2
intersects O(b™1) squares. Under this assumption, one can follow the proof in this section to
check that the error term O(N %) in Theorem[I.1] can be explicitly chosen as (with any a’ < a)

C(Q, A)(1 + K*) N~k (3.2)

Under this more general formulation, the proof applies to the conditional Coulomb gas on meso-
scopic scales; see Section @ There the sets Sy and ) will be disks of radii 1 and 1 — N~7 after
rescaling and the regularity condition is trivial. We remind the reader that N is the number of
particles in Sy which in the mesoscopic case is of order Nb? if we maintain the convention that
N is the number of particles in the full plane.

Throughout this section, we make the standing assumption that V satisfies the asymptotic
condition ([1.4)) and ([1.9)), or more generally that the conditions of the remark above hold.
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3.1. Two-dimensional Yukawa gas. The Yukawa gas with range R is defined as in Section
with the two-body potential G(z,w) = Y®(z — w), the Yukawa interaction (2.1)). In particular,

for points z = (21,...,2N) € CY, the Yukawa energy with range R in external potential V is
NZV %)+ > YRz — ),
J7#k

and the corresponding Gibbs measure is defined as in (1.3]). Moreover, for probability measures
uon C, the associated energy functional on probability measures of the Yukawa gas is given by

TH(p) = / / YE(z — w) p(dz) p(dw). (3.3)

We denote by uf its unique minimizer (the equilibrium measure) and by Iff = inf e[ du=1 TH(w)
the corresponding minimizing energy. The existence of the minimizer and general properties are
summarized in Appendix [A] There we also extend the estimates on the local density established
in [6] for the Coulomb gas to the Yukawa gas; these estimates will be used below.

Theorem 3.2. For any o > 0, there exists a constant k > 0 such that, for all R > N-12to

log/ —BH{}(2) m(dz) = —NI¥+log R+ = logN+C+<2—)/ logp{?dm%—O(N*”),
cN B

where  is the residual torus free energy of Theorem . For R > 1, any k < 1/24 is admissible.

The remainder of Section [3] is devoted to the proof of Theorem which is concluded in
Section Theorem for the Coulomb gas is then a direct consequence, by taking R — oo,
which we do in Section [3.91

3.2. Short-range Yukawa approximation. For given ¢ < R, we decompose the Yukawa potential
as YR = Y¥(2)+ L% (2). The formula (2:1)) shows that the Fourier transform of L% is nonnegative
so that L% is a positive definite function. We denote the empirical measure by = N~ i 0z,

and write [L{? =[— /L}‘;, where u{f is the equilibrium measure for Yukawa gas with range R.

Lemma 3.3. For any 0 < ¢ < R, we have the identity

> Lz —2) + N Y V(z) = N> Qz) + N°Li — Nlog(R/¢) — N*Kp, (3.4)
Jj#k J j
where
Q) = V() +2 [ Ltz - w) ufi(dw), (3.5)
Ly = [ Lz - w) i @) aff (), (3.6)
K = [ Ll — w) ufaw) ufi(a). (3.7)

In particular,
H{(z) = H{}(z) — N°Li + Nlog(R/() + N*K. (3.8)
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Moreover, the minimizers of the variational functionals Ié and Z‘}; coincide, i.e., ,ué = u‘};, and
their energies satisfy Ié = I‘I}2 + Kﬁ- The Euler—Lagrange equation for the measure ué 18

/Ye(z —w) ,ué(dw) +1Q(z)=cy gqe in S and (3.9)

/Yg(z —w) ,uég(dw) +3Q(2) = ev gee inC,

with the same constant cy as in the Euler—Lagrange equation for ,u‘}}.

Proof. The proof of (3.4) is a direct calculation, using that L%(0) = log(R/¢) which can be seen
from ([2.2)), and thus

/ L4 (= — w) i (dw) iR (dz) = / Lig(z — w) i (dw) i (dz) — < log(R/().
z#w

The equilibrium measures (minimizers) of I‘I}2 and Ié are characterized by the Euler-Lagrange
equations ({A.10]), which state that in the supports of the measures, the equalities

1 1
SVHYTand =, SQ+Y'xup=cq

hold, and that equality is replaced by inequality outside the supports of the equilibrium measures.
By definition of @ and the Euler-Lagrange equation for uff, the solution ug satisfies (3.9). By

the uniqueness of the minimizers, we thus conclude that ,ufg = ,u,g and Sf = S&, i.e., the two
minimizers coincide. Moreover, a simple computation yields that I‘}} = Ig + K é. O

In view of the above lemma, from now on, we write puy instead of ,u@ = ,ug and py for the
density of the absolutely continuous part of uy. The next lemma gives an elementary estimate
on @ that will be useful later.

Lemma 3.4. For z € Sy with distance > ¢ to the boundary of the support,
Q(2) = 2ey — 4nl2py (2) + N°O() [ V2py [l + O(e™™"). (3.10)

Proof. By Lemma [3.3] for z € Sy, we have

Q(z) =2¢cy — 2/Y€(z —w) py (dw)

= 2cy — 2py(2) /Yg(z —w) m(dw) + NO() | V2py |l + O™ V7).

Here we used that, by the exponential decay of Y, we may restrict the integral over w a disk of
radius O(/N¢) around z, up to an error O(e~“"). Moreover, since z is in the support of yy with
distance > /¢ to the boundary of the support, we may Taylor expand the equilibrium density to
second order and use that the first-order term vanishes after integration. The definition of the
Yukawa potential implies [ Y¢(z — w) m(dw) = 2m¢2. This implies (3.10). O
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3.3. Quasi-free approximation. In this and the next subsections, we approximate the partition
function of the (long-range) Yukawa gas in terms of the quasi-free Yukawa approximation, which
we now define. The idea is the same as in Section [2.3] with the additional element that now the
boundary requires a special treatment.

Given parameters 0 < £ < b <V < 1 (chosen later), we divide C into a grid of squares of
side length b with centers a € (bZ)? C C; often we will also write a to mean the square with
center a. Furthermore, it is useful to also consider the shifted grid, in which all squares are
translated by u € [—b/2,b/2]? so that their centers are u+«. We say that the square « is in the
bulk, and write a C D, if it and its translates by u € [~b/2,b/2]? have distance at least b to
the complement of Sy (respectively € in the situation of Remark ; we write D = D,, for the
union of the bulk squares. Throughout Section [3| we always assume that b’ > N—/4 and (to
reduce the number of parameters), in the context of Remark that & > N~%. Furthermore,
we always assume the previously stated bounds 0 < £ < b < 1.

Given parameters as above, we consider the quasi-free Yukawa gas obtained by removing the
interaction between particles in a bulk square with particles outside that square, and replacing
the interactions between particles in the same square by a periodic one inside each bulk square.

Let n = (no) be a particle profile with ) | n, = N where now « can take as value also the
boundary B. Similarly as in , we define the quasi-free free energy for particle profile n by

F(n) = 7 log @) . D log / o m(du) — g, (3.11)

where

ﬁa(u) = ZUﬁ(uz — uj) + NnaQ(oz), ffB = NQIQ’B + QCvN(TLB — N,LL\/(B)),
i#]

where I p is a constant defined in below. We denote by i = (7i,) the approximate mean
number of particles in «, where « is either a square or the boundary region. More precisely, 7,
is an integer at distance at most 1 to Nuy (a) (here viewing « as a set); we assume that this
rounded choice is such that ) 7, = N. Sums over n will always be over all particle profiles
with >, nq = N. For 2 € CV, we define n(z) to be the particle profile of the configuration
z € CV, i.e., n(z) = (nn(z)) where ny(z) is the number of particles z; € « (again with « either
a bulk square or the boundary region B).

Proposition 3.5 (Upper Bound). There ezists u such that

1 R 1
—lo /e_ﬁH\/(z)m dz) — Nlog(R/¢) — N’K% < = 1o fF™)
5log (dz) g(R/0) RS 3 gzﬂ:
+ N°O(N263b~t + N202b) || pv ||2 + O(np log N). (3.12)

The error terms can be understood as follows. The error N2¢3b~! = (N/2)(N2b~') is the
number of pair interactions via a Yukawa gas of range ¢ for particles in neighboring squares; the
error N2¢?b is the variation of the effective potential QQ over a square of size b. The error terms
in the following lower bound cannot be obtained by a simple counting; it relies on higher order
cancellation which we will explain later on.
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Proposition 3.6 (Lower Bound). Assume £/b > (Nb?)~Y*. Then there is 7 > 0 such that for
all u,

élog / e PHV @) (dz) — Nlog(R/¢) — N2K% > F(n) + NSO(N'™ + 62074)

+ON2 (" + 20)(lpvls + llpv[I3) + O *log N + nplog N). (3.13)
More precisely, O(N'7) is NSO(N*/>/¢%/> 4 Nb).

Propositions assert that the free energy of a (long-range) Yukawa gas with Hamilto-
nian H‘}} can be approximated by that of the (short-range) quasi-free Yukawa gases, for appro-
priate choices of the parameters b, b’ and £. These propositions are analogous to Propositions
with the additional treatment of the boundary and taking into account that the density of
the equilibrium measure is not constant.

In the following, we usually omit the subscript v from D,, and write B = Sy \ D to denote
the boundary region. Moreover, we write (\D =, Dy and |JD =, Da.

Lemma 3.7. The number of bulk squares is O(b~2), the number of bulk squares touching the
boundary region is O(b~1), and the equilibrium mass covered by the squares is puy (D) >
1—0(). In addition, for any o C D,

i = O(NV?)||pvloos Tl = NV?p(a) + O(NV?)||Vpy e, np = O(ND). (3.14)

Proof. The claim about the number of boundary squares follows immediately from the fact that
the support of Sy has diameter of order 1. The statements about the number of squares touching
the boundary region and the mass not covered by the squares follow from the assumption that
the the boundary of Sy is piecewise C'!'. In the more general situation of Remark the
estimates hold by the assumption stated in the remark. Finally, follows immediately from
the fact that, by construction, py is C' on the squares . ]

3.4. Upper bound: proof of Proposition As in the proof of Proposition to each square
u + « we associate a torus T, of the same side length, and denote their identification by ®% :

u+ a — Ty; see (2.24). Then, analogously to (2.25]), we define

va(z? w) = Z UK(CI)Z(Z)7 ¢Z<w))ﬂz€u+a,w€u+a + Yé(z - w)]leDu,wgDuy (3-15)
aCD

and Q. by replacing () in the bulk squares o C D by its value at the centers of the squares, and
outside D by adding the equilibrium contribution from the pair interaction with the bulk, i.e.,

Qu(z) = Z Q(a)leuta + (Q(z) + QN/DYK(Z — w)uv(dw)) l.¢p,- (3.16)

aCD

Denote by ffﬁ the corresponding Hamiltonian

Hi(2) = N3 Qi) + Y Ve 2). (3.17)
J i#]

The main work in the proof of Proposition [3.5]is contained in the proof of Proposition [3.8 below.
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Proposition 3.8. There exists u such that

1 1 2
5 log/e_ﬁH‘l;(z) m(dz) < 3 log/e_ﬁHﬁ(z) m(dz) + Nlog(R/¢) + N2K¥%

+ NON*Eb~" + N2Cb)(lpv lloo + VoV lloo + [V2pv o). (3.18)

In preparation of the proof, for z,w € C, we define the averages over v of Y and Q by

_ 1 ~ _ 1 ~
V(sw) =4 | Tiewd Q=g [ Ou(z)du.  (3.19)
b Ji—b/2,b/2)2 b2 Ji—b/2,b/22

The following lemma provides estimates on Y, which are stated in terms of the function

e e Sl CVTTRAVT) B MO MR CEY

Here we write Y (r) for Y (z) with |z| = r.

Lemma 3.9. Assume that { < b and write (x,y) = z —w. Then
(i) Inside the bulk, i.e., for z,w € (D, we have Y (z,w) = g(z — w) + O(e=/%).
1) Away from the bulk, i.e., for z,w , by definition we have Y (z,w) = zZ—w).
i) A fi he bulk, i.e., f ¢ D, by definiti have Y Yt
111) In general, and in particular near the boundary, we have the inequalities
(i1i) In g l, and l he boundary h h l
gz —w)+0(e™Y) <V (z,w) <Yz —w) + 0% if |z — w|s < b/2,
V(z,w) < Y2 — w) + O(e~/%).

Proof. (i) The probability that a fixed x in R is contained in a uniformly random interval of
length b containing 0 is (b— |z|)+/b. In the case |x| < b/2, |y| < b/2, if both of z, w are contained
in a square, their periodic distance is also given by +/|z|? + |y|?>. Thus

1 b b 1 b b .
g(z—w)=b2/0 dp/0 qué,q)(%w):bQ/o dp/o dg Y (z = )L falgzlyy + Ole™7)

_ (b_ |x|l))§b_ |y|)YZ(\/m) +O(e—c/7)'

The other cases are entirely analogous.

(ii) In this case, especially z,w ¢ D,, which by the definition implies Y (z,w) = Y(z,w).
(iii) By the exponential decay of Y, using that U’ is the periodization of Y*, we can have
YVi(z,w) > Yz — w) + O(e~*%) for some u only if |z — w|se > b/2. This implies the bound
Y (z,w) < Y(z—w)+0(e=/?) for |2—w|ee < b/2. For the lower bound on Y for |z —w|s < b/2,
we notice that Y!(z,w) = Y*(z —w) + O(e~/?) if and only if either z and w belong to the same
square o« C D, or z,w ¢ D,, and in other cases Yf(z,w) = 0. The probability of first event,
in the u-average, may be bounded from below by the event that z and w are both in the same
square, irregardless of whether the square is in D, or not. This probability is (b — x)(b — y)/b?,
and therefore

}N/(Z’w) > WYE(Z —w) + O(efcb/f) =g(z —w)+ O(efcb/é).
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For the remaining cases, consider for example the case b/2 < = < b,0 < y < b/2. Then, similarly,

Y(z,w) = Yz —w) =Py(z,w € a C D)V (/a2 + (b—y)?)
+ (Pu(z, w ¢ D,) — 1)Y£<z — w) + O(efcb/f) < O(efcb/f)_

The cases 0 < x < b/2,b/2 <y < band b/2 < x < b,b/2 < y < b are entirely analogous. This
completes the proof. O

Proof of Proposition[3.8 By Jensen’s inequality,
;log/e_ﬂH{;(z) m(dz) < glog/e_ﬁgﬁ(z) m(dz) +EH‘I}(ﬁﬁ — HE). (3.21)
The last term can be rewritten as
Ey (M, — H{) = E¢(H, — Hy) + EJ(H}, — HY). (3.22)
Using that L R is positive definite, L% > 0, and by , the last term in is bounded by
ER(HY, — HE) = —N?EELS + Nlog(R/0) + N2K% < Nlog(R/() + N?K&.

To bound the first term in (3.22)), by the mean-value theorem for continuous functions, we may
average ([3.21]) over u in the square [—b/2,b/2]?. By the definition of Y in (3.19)), we have

1 A~ —
Iﬂ/[—b/27b/2]2 duE§(H. — H{) = Ef [N;(Q(zj)—Q(zj))hE@ [Z(Y(zi,zj)_ye(%_zj)) '

i#]
(3.23)
For the particles in the bulk, the term involving @ is bounded using (3.10) and ¢ < b by
N (Q(%) = Q(z)1zep = ON*E0) (Vv [loo + V201 [|oo)- (3.24)

For the particles in the boundary region, the difference of Q and Q is

QN/DYe(zj — w) py (dw).

By the local density estimate, Remark the sum of the last line over the particles z; in the
boundary region is O(N2¢2b). Moreover, dividing the sum over i # j for the pair interaction in
(3.23]) into the boundary and bulk particles, Lemma below implies
EF Y [V (2i,2) — Yi(zi — )] = NSO(N?6*% ),
i#]
where we used that the contribution for the above sum where both z; and z; are outside |J D

vanishes since then Y (z;, 2;) = Y*(z; — z;). This completes the proof. O

Lemma 3.10. For any u,
B> 1., cenplo(zi —2) = Yz = 2)] = O(N* N7 | pv | oo,
12

EY ) Liepzeunly (2i,2) = Y (2 = 2))] = O(N*N26) | pv || .
0,
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Proof. We use the local density for the Yukawa gas, Theorem [AT] with Remark [A74] stating that
balls of radius r > N~Y2 contain O(N7r?) particles with very high probability (provided that
the distance to the boundary is at least ¥’ > N~1/4). In addition, we use that for |z; — zj| = EN®
we have Y*(z; — zj) < e~ N° 5o that any such contributions can be neglected. As a consequence,

EYf Z[g(zz' — 2j) = Y'(2i — zj)] = O(N*N(N¢*)(¢£/0))

since each of the at most N particles z; interacts with O(N°N¢?) particles zj, and the difference
g—Y"is of order £/b by Lemma The boundary layer has distance at least b’ to the boundary
of the support of the equilibrium measure, so that the local density estimate can be applied. We
have

E¢ Y LenzeunlY (zi,2) = Yz — 2)] = O(N(Nb)(NE)(€/b)).
i3
Since there are O(Nb) boundary particles z; which by Theoremeach interact with O(N®N¢?)
particles, and from Lemma we have that the difference of the interactions is of order ¢/b. [

To bound the boundary contribution, we will need the following estimate. For z € Sy \ D,
recall from (3.16)) and the Euler-Lagrange equation (3.9 that

Q=) = Q) +2 [ Y/ w) () = 20y =2 [ V(e = w)pv(dw)
and define the constant
o= [ @) etz + [[ Y/ w) (e iy (dw)
=20y (B) = [ Y= w) () v (). (3.25)

Proposition 3.11. For any u,

1 log/ e AN X, Q) =B Ly V! (5=24) 1y ()
B (C\D)"5

< —N?Igp —2cyN(npg — Nuy(B)) + O(nglog N). (3.26)

Proof. Let

Jw=ng

= in )(2) w(dz Yz — w) w(dz) w(dw
Bng) = inf [N [ QEw@)+ [[ ¥z,

where w is a positive measure of total mass np supported on C\ D. As in the upper bound
bound on the partition function in Proposition the left-hand side of is bounded
from above by

— E(np) + O(nplog N). (3.27)

(In particular, note that regularity of the equilibrium measure assumed in that proposition is
only required for the lower bound for the partition function.) It thus suffices to show that

E(ng) — N*Ig.p > 2cy N(ng — Nuy(B)).
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To do so, with @ = w — Npuy inside the infimum, we write

E(ng) — NQIQB

:foiinB[ w(dz) // ) w(dz)w (dw)}

N [ Q) m(az) - N / / ) w) v (dz) oy ()

— inf [N/cw(dz) [Q(z)+2

Jw=ng

Y — w) W(dw)} Yz - w)a(dz) @(dw)|.

D¢ D¢

The last term on the right-hand side is nonnegative, and can therefore be dropped. By definition
of @ and the Euler-Lagrange equation ({3.9)), also

Q) +2 [ Y- w)avldn) = Q) +2 [ Y~ w) pv(du) > 2er.
Since the same relation holds with equality on the support of uy, therefore

E(ng) — N?Igp >2cyN | &(dz) = 2cyN(np — Nuy(B)).
Dc

This completes the proof. O

Proof of Proposition[3.5. Summing over the possible particle profiles, we have

_ N 3
/e_ﬁHﬁ(Z) m(dz) = Z <n> /e_ﬁHﬁ(Z) ]ln(z):n m(dz)7

n

where n(z) is the particle profile of the configuration z € CV. By definition of H, for any u, the
integral on the right-hand side factorizes as

11 / e M@ i (dz) | x (/ e PN T Q) =B Ty Y (5=21) m(dz)> :
acp’ome (C\D)"B

The claim now follows from Propositions [3.8) and [3.11} O

3.5. Lower bound of the partition function: set-up and embedding of the torus. To obtain a
lower bound on the partition function, we first restrict the particle profile to n. For this, we
define the indicator function

%(z) = 1 (s —nB>H]l(na —ﬁa)Hll<zj€DUB). (3.28)

where n(z) is the particle profile of the configuration z € CV. We then start with

1 1
5 log/eﬁH‘lj(z) m(dz) > 3 log/eﬂH‘};(z) X(z) m(dz). (3.29)
Next we break the permutation symmetry of the particles. We order the squares « arbitrarily as
a1, g, ... and write x(z) for y(z) multiplied with the indicator function of the event in which
the particles z1, ..., z5,, arein aq, the particles zz, 41, .., 2a,, +7,, are in ag, and so on. Then
1 1 N 1
ﬁlog/eBH‘];(z) x(z)m(dz) = Blog ( ) + ﬁlog/eﬁH\I}(z) X(z) m(dz).
n
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Embedding of the torus. To each square «, we associate a torus T, of side length b and a map
U, : T, — a. (3.30)

Thus the maps ¥, go in the opposite direction of the maps ®,, in that appeared in the proof
of the upper bound. Moreover, we will now choose these maps ¥, randomly, independently for
different squares with the same distribution, and also independent of the particle configurations;
the random choice will be specified below. Given any choice of the maps W¥,, the quasi-free
approximation can be expressed as follows. Let w, be the Yukawa gas on Tph~, with density

L B gy, (3.31)
Zq

For the boundary, we take wp to be the measure under which the particles are independently

distributed according to the equilibrium measure, i.e., wp = MV@"B on Band Yg: B — B to

be the identity map. With the fixed particle profile n = n, the quasi-free approximation is the

product measure w = [[, wa. Given the maps V¥, define ¥ by

U [[Tae x B™ - CY, ¥({u}) = ({Tu®}) € CV. (3.32)

In particular, ¥*w =[], U w, is a measure on configurations of N particles in C. Under the
map ¥, with |[d¥| = 1, the measure w, transforms to

1 2 —1 1 2 —1
o BHa(¥'(2)) “1(,) = — o BHa(¥;'(2)) ,
Zae || AU, (z) = Zae || dz;.

This expression is analyzed in Section [3.6] below; before we specify the choice of the maps ¥,,.

Choice of the maps V,. We now specify the random choice of the maps ¥,. Since these maps
are independent for different squares and have the same distribution, it suffices to consider a
single square. Thus we define maps W : T — [~1/2,1/2)? where T is the unit torus; the maps
U, are then defined by recentering and rescaling.

The main reason to introduce random W is to resolve the issue that the torus distance and
Fuclidean distance are incompatible. The range of the Yukawa interaction ¢, appearing in the
quasi-free gas, is small. On the other hand, we wish to use it to approximate the Coulomb energy
which is long range. The Coulomb interaction will be pushed back to the torus; this creates
discontinuities since the torus is periodic. The naive embedding of the square onto the torus
used in Section is discontinuous along a horizontal and a vertical line. (In that section, this
is not an issue since we may assume from the start that the range of the Yukawa interaction is
small by Lemma, ) This discontinuity can be averaged out using the translational invariance
of the torus, but the resulting interaction on the torus is still not smooth enough to apply the
rigidity estimate. Therefore we now choose W to involve a more sophisticated average than the
simple average over the discontinuity lines so as to have a smooth interaction after pushing back
the Coulomb interaction to the torus.

To define the maps ¥, we define [u] through

u—[u] €Z forueR, (2] = ([z1], [22]) € T for z€ C=R%  (3.33)

Then we define maps ®1,®5 : T — T by

D1(2) = ([z21 + m1s(22)], 22), Pa2(z) = (21, [22 + mas(z1)]), (3.34)
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where we will choose s(z) = sin(27z) (or any smooth periodic function with similar oscillation).
Let ® = &1 0o ®5. We choose m1, mo as independent random variables with the distribution of
tX with X a random variable with smooth and compactly supported density, E(X) = 0, and
N—1/2 « t < 1 is some mesoscopic scale. Eventually, we will choose t = N~/4,

Finally, let ¥, = [®(2)+(a1, a2)], where (a1, a2) is a random shift, with a; and ag independent
and uniform on [—1/2,1/2). Note that ® and ¥ are smooth function on the torus and they
preserve volumes:

|d®| = |[d¥|=1. (3.35)
In the following statement, Y7 is the Yukawa potential on the plane , but the expectation
E” refers to the Yukawa gas with N particles and range v on the unit torus. The expectation EY
refers to the randomness of ¥, i.e., the independent random variables m1, m2, a1, as. As usually,
we also denote (1 the empirical spectral measure and i = i—m where m is the uniform probability
measure on T. In the statement below and this section, it is understood that all double integrals
are evaluated on {z # w}. The following proposition will be proved in Appendix The
assumption v > N~1/4 below is technical: our proof of Proposition gives non-trivial bounds
for any mesoscopic scale v. However the obtained bounds take a simpler form for v > ¢t = N~1/4,
which is the regime of interest to us.

Proposition 3.12. Choose t = N~'/* in and let c,e > 0 be small constants. For any
N-V4 <« v < N~¢, the following three terms are of order NeO(y~* + N4/57*2/5):

EYEYN? / / (YU, — W) — Y7 (2 — w)) i(dz) a(dw),
EYEY N2 / / (YR, —0,) - Y (U, - ¥,)) i(dz) a(dw),

EYEYN? //(UV(Z —w) =Y (U, — ¥,)) i(dz) i(dw).

Similar estimates hold for the Yukawa gas of range £ on a torus of width b provided that the
measures [i is understood as in and v = £/b. If we use the standard convention to denote
the total number of particles for the Yukawa gas on C by N, then the number of particles N
appeared in the equations of this proposition should be replaced by Nb?.

3.6. Proof of Proposition Defining Hy(u) = 3, Hy 0 U, (u®), by Jensen’s inequality,
1 1 f A
3 log / e PHY @) 5 (2) m(dz) > 3 log / e P 3 (z)m(dz) + BV (Hy — HE).  (3.36)

Reversing the change of variables and averaging over the distribution of maps ¥ with |[d¥| = 1,
whose expectation is denoted by EY,

1 1 (o .
5 log/e_ﬁH)Z > Z 5 log/e_ﬁH“(“ ) Hdu? + EYE® (H (u) — Hf(Wu)), (3.37)
where H(u) = Y, H,(u®). We abbreviate EYE® by E. Then, in summary, we need to estimate

E(H(u) — HH(Tu)) + E(HGH(Tu) — HY (Tu)). (3.38)

These two terms are estimated in Lemmas and below. In preparation, we observe that,
by construction, the expected empirical measure & under E in each square « is uniform with
total mass n,/N (the “on [ stands for empirical measure and is not related to that on E):

NE(i|a) = napta, where pg(dz) = b1 ,cq m(dz). (3.39)
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Bound of the first term in (3.38). We write Hp = Y ach H,, and also decompose Hé(z) into
bulk and boundary contributions as

Hf p(2) NZQ (z)lep+ Y Yi(z L., .ep.  Hb p(z) = H(z) — Hf p(z). (3.40)
Jj#k
Lemma 3.13. Assume £/b>> (Nb?)~'/4. Then there exists a T > 0 such that
E(Hp(u) - Hp p(Pu)) = E+ O(N (€ + 68°C) (|l + [ Vol)* + N2 pl[V2pl)  (3:41)
N*Ipq — E(Hg p(w)) = O(N?20)|[Vpllv + O(fip log N), (3.42)
where E = O(N'™T + N°b20=%). More precisely, O(N'~7) is NSO(N*/5/02/5),

The main error in is the one with the factor N2(¢3 + b?¢?), which is of order b smaller
than the main error term in the upper bound . The reason we gain an additional factor b
here, roughly speaking, is due to the fact that the leading error from the left side of a square is
cancelled by that from the right side provided that the densities of the two neighboring squares
are the same. Since the density variation is of order b, the next order error carries an additional
factor b. (A similar cancelation could be obtained also in the upper bound . Since this
refined estimate is not needed in this paper, we chose not to present it for the sake of simplicity.)

Proof of (3.41). Estimating @ by (3.10) and n, by (3.14]), the difference of the contributions of
the external potential is

B[N Y 30 - @)taea)] | = [V X na [(Q0) - Q@) a(a)

aCD 1 aCD
<anN 3 na [(pv(a) - »Mthzom%maw%me
aCD aCD

< O(N2W*C|[Vpy |3) + O(N N2 |pvlloo [V v [l ).

For the two-particle interactions, we will show that

> E[Z Luera Lu;er, (Ug (ui = uj)lazp — Y(Walui) = Us(uy)))

o,8CD 1#£j
=E+ON*C)(llov| +IVove)?, (3.43)

where

E=Y nlf / / (U (u VAW (1) — G (0))) fio(dv) fia(dw), (3.44)

aCD

and U’ is the Yukawa potential on the torus Ty and fio = filo — fta Where 4 is the normalized
uniform measure on T,. Denoting fi, = fi|o, we have

fo(2) = fila(z) = NT'Y 6z —z)l(z€a)=n""> du(z - 2) (3.45)
J J
where §,, is the delta function normalized w.r.t. the probability measure ju,. By Proposition

(in particular the remark about rescaling, with N replaced by Nb?) and the fact that there are
O(b~2) many bulk squares a, the term E is of order

B = N°O(b72 (VW22 /(0/6)*/% + (¢/0) ™) ) = NEO(NY/3/2% 1. 0274). (3.46)

25



It remains to prove (3.43). We first note that the contribution of the nonadjacent squares
on the left-hand side is bounded by O(e=%/?) = O(e~™"). Denoting by a ~ 3 that the squares
« and B are adjacent, we therefore have (up to an additive error O(e™""))

S B[S Lol en(U” (i) Lams — Y (W(u5) — W(uy))]

aBCD  itj
_ anfﬁ;[//(w(u,v) YU () — U)o (du)iia(dv)] — 3 nansVas,  (3.47)
« a~f
with

Fas = / YU (W) = () pra(du) () = / V( — v) pa(du) ps(dv),

and where we used Efiy(du) = f1a(du) and that fiq and fig are independent under [ for a # 3,
and that |[d¥,| = |d¥g| = 1. By Proposition (with the remark about rescaling, with N
replaced by Nb?), and using that the number of squares is O(b~?), we may remove ¥ in the first
term on the right-hand side of with admissible error F as in .

To prove , for the squares o C D not touching the boundary, we use the cancelation
below, and for the squares touching the boundary instead the estimate . Finally,
summing over «, using that there O(b~2) squares a not touching a boundary square and O(b~!)
squares touching the boundary, it follows that

( / Uz Yé(u —0)) o (du) i (dov) Z nangYa5>

Bra
= O(N*E)([lov oo + Vv [l0)*.

This proves (3.43]). O

Lemma 3.14. For any square o such that the neighboring squares are not touching the boundary,

2 // (U (u — Y u — ) pra(du) g (dv) Z NafpYas
(12 BNQ

= O(N226% | py ||| Vv [|oo) + O(e™™7).  (3.48)

For the squares o touching the boundary, we still have

2 [ [ (U= 0) = Y= 0) o) o) = 3 Ve = OV . (349)
Bra

Proof. For any fixed square « of side length b > [, using that contributions for distances > /¢
are negligible, by unfolding the periodized interaction we have

[ ot omaman < [ [ e ) man o)

and thus

[ W= 0) = Y~ 0)) o) pade) = b / Y= ) a0 () + 0.
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Therefore (3.48) equals

1o S 0= 15) [[ V' — wha(dz)nataw) + 0.
Brocr axp

Note that

/ Y4(2 — w)pa(d2)as (dw) = O(b~2)O(b) sup / Y2(z — w) m(dw) = O(b—3¢%).
axf zZEx
Using | — fig| = O(NB3)||[Vpv oo and fig = O(NV?)| pv||co, the claim (3.48) follows.
For the boundary squares, we do not use any cancelation between the two terms in (3.48)),
but we still use the cancellation between U’ and Y*. Analogously to the above, the two terms

are each bounded by
O(NB*)20(b~°6%) |l pv |5 = O(N?66%)| pv ||

This completes the proof. ]

Proof of (3.42). By definition, we have

E[H§ ] = ny i — 2;) Z“ZJGB+NZQZ]+QZ ny i — 2;)

i#£] zi€B z;€D z;€B

Moreover, by definition of the expectation [, the particles in B are distributed independently ac-
cording to the equilibrium measure uy . If the particles in D were also distributed independently
according to the equilibrium measure, the above right-hand side would be N QIQ, B+0O(nplog N),
with the error term O(nplogm(B)) = O(nplog N) resulting from the inclusion of the diagonal
i = j in the first sum. In reality, the particles in D are distributed according to the periodic
Yukawa gas in the squares «; under this measure the expected empirical measure is uniform
on the squares a with constant density n,/N; we may replace this constant density in the
bulk squares by the density of the equilibrium measure with an error O(Nngf2bV')||Voy o =
O(Nnpf?b)||Vpy|loo- In summary, we have

E[H§ p] = N?Ig 5 + O(N?£?b)||Vpy s + O(7p log N)
as claimed. 0

Bound of second term in (3.38). Recall the decomposition Hg = HéD +H£2,B from (3.40), and
decompose H‘I}' analogously. The following lemma is the key difficulty in the lower bound; it is
in this term we need to use the randomness of the map ¥ in an essential way.

Lemma 3.15. Assume £/b>> (Nb?)~'/4. Then there exists a 7 > 0 such that

E(H) p(Yu) — Hff p(Tu)) — Nlog(R/l) — N*Kf = NS O(N'™" +b20~*) + O(N?b)||Vpl[3
(3.50)
E(HG p(Yu) — H{ 5(¥u)) = O((log N)b~2 + nglog N). (3.51)

More precisely, O(N'~7) is NSO(N*/5/¢2/5).
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Proof of (3.50). We start from (3.8), which states

E(HH oW — H{f o W) — Nlog(R/¢) - N’°Kf, = —~N’E(Lj 0 ) = —=N’E> (Qa50¥), (3.52)
Q,B

where

Qu(2) = / . /w Dl = w) 7 )t (),

and we have made the dependence of i on z € CV through the empirical measure ji explicit.
For Hé p we restrict to a, 8 C D. We rewrite Q2,5 0 ¥ as

W)= [ [ LhF0) = W) (1) = (B0 m(do) (5 (dw) = py (P(w)hm(cw))
o J/Tg
For each bulk square o C D, in particular, we have the important relation

N(p"(dv) = py (¥ (v))m(dv))|a = nafla(dv) = Nipy (¥ (v)) = py ()] m(dv). (3.53)

Since under K the density on each square is a constant and since W preserves the density, for
any deterministic function g on the square indexed by «,

~

i / 9(¥(0)) fia(dv) = 0. (3.54)

Expanding Q44 using (3.53), and using that the cross-term vanishes in expectation by (3.54),
N2EQqp = nangk / / L5 (U(2) — U(w)) fia(dz) fig(dw)
z€Ea,wePB

+viE [ () W) oy (¥(2)) = pr )} (=) (V) — py (5)] m(chw).
’ (3.55)

For the first term on the right-hand side of (3.55]), notice that it vanishes for oo # 3, using ([3.54))
and that particles in different squares are independently distributed. By Proposition (in
particular the remark about rescaling, with N replaced by Nb?), we have

> it | (2) — W(w)) fi(d2) fra(di) = NH2O((NB)3 [ (€/0)/% 4 b
acD ZEQ,WEN
_ NEO(N4/5/€2/5 + b2€_4>.
For the second term on the right-hand side of (3.55)), we can remove the ¥, by changing variables

using |[d¥,| = 1. In Lemma below, we show that its sum over «, 8 is smaller than the claimed
error term, completing the proof of ([3.50)). O

In the following lemma, the naive size of the left-hand side is N?b?>. We gain an extra factor
b for each integration variable and thus obtain the resulting stronger estimate.

Lemma 3.16.

N Y & // Lh(z = w)lpv () — pv (@) m(d2)lpv (w) — py (8)] m(duw)

a,BCD
= NO(N0Y)(|Voll + V20l + [V2pl)?. (3.56)
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Proof. We first consider the diagonal terms « =  on the left-hand side of . The contri-
bution of each such term is O(log N)2N2b%||Vpy||2,, where a factor b?log N each is from the
integrations of z and w and a factor b2||Vpy ||, is from the size of [py () — p()][pv (w) — p(B)].
Since there are O(b~2) many bulk squares, this bounds the sum over the terms a = 3 as claimed.

Next we consider the off-diagonal terms « # 5. We use a Taylor expansion to find that the sum
of these terms is bounded by

NS [ 9ot e+ Ppta)z o] [Vals) o~ 5) + 90w - 57
a#p v X
X [L’f(a —B)+ VL (a—B)z—a—w+B)+ VL a—B)(z—a—w+ /3)2] m(dz) m(dw),
where we have neglected the remainder term, which is bounded similarly without using symmetry
and produces the error terms depending on || V3p||. By symmetry, the odd terms in (z — a) and
(w — ) do not contribute. The leading terms are therefore the quartic terms. These terms are

bounded by
N2V pll + IV pl])*.

The factor b* comes from b~4b*b* with the factor b~* coming from the summation over squares;
the b* factor coming from the volume of the integration of z and w, and the last b* factor comes
from the size of products of (z — «) and (w — ) in the formula. This concludes the proof. [J

Proof of (3.51). We now bound EQag for 6 = B and a C D. Since jiy = ft — py and Eﬂ|a is
the uniform measure on a with total mass n,/N, we have

Blivlal0e)) = (g — 1) #vlald)
Blivlo(02) = (20— 1) avla(a).

Since fi|p and the /i, are independent under E, and since the number of squares a is O(b™2),
therefore

i / . /w  L(¥p() = Wa(w)) v (4:) i ()

< ) /zeB /wea Lip(z (bz :Va( ) N> 1 (dz) py (dw)

=0 ( log N)|fp — Nuy(B)| > |na — Nw(a)y> =0 ((log N)b™?).

Similarly, for « = 8 = B, we have

N [ = ) Lo i) )
zE€ we

- (W”(ljg) - N)2 JI| | Ehle = w) v a2 v )
2

_ (W(BB> _ N> O(log Ny (B)? = O log N).

This completes the proof. O
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Remark 3.17. The term E in (3.44) can be alternatively be bounded by
E=0(N?6p71). (3.57)

To see this, we can use (3.58)), (3.59) below, with N replaced by Nb>. Using that there are
b=2 many squares o implies the bound b=2(Nb*)2(£/b)3b~! = N263b=1. Notice that a similar
argument was already used in the proof of the upper bound in (3.18) where a similar term can
be found.

Lemma 3.18. Let T, be a torus of side length b > £. Then for any translation invariant random
points z and w in T,

E (Ul(zw) ~Y'(z ~w)) =E (bm HO =y w))> LO@E ), (358)

where do(z,w) is the periodic distance and z —w = (x,y) (with the difference on the torus).

Proof. The proof uses the same reasoning as in Lemma Namely, the difference Uf; (z,w) —
Y*(z—w) is negligible unless z and w have periodic distance order ¢ and Euclidean distance order
b, i.e., z and w are on the opposite sides of the torus a.. In this case the second term is negligible,
i.e., O(e~/%), and the first term is Y*(du(z,w)) + O(e~/%). By translation invariance we may
average over the position of the pair (z,w) with respect to the boundary; the prefactor inside
the expectation on the right-hand side of is the probability that z and w fall on opposite
sides of the torus when the center is chosen uniformly randomly. O

Lemma 3.19. Let B¢ be the expectation of the Yukawa gas of range N~V/? <« ¢ < 1 with N
particles on the unit torus. Then

NE [ [l + 1ol = layDU"(z — w) o) ) = NO(NP) (3.59)
Proof. 1t is sufficient to show that
NQEE/ |z —w| U (z — w) p(dz) a(dw) = NSO(N?3).

The estimate follows from the local density for i stated in Theorem More precisely, diving
the unit torus into squares of length b = N/, with very high probability, each square contains
O(Nb?) particles. Denoting the squares by « and 3, the left-hand side of (3.59) is bounded by

2g! 2 —w| Uz — w) u(dz) fi(dw). .
WS [l wlUe ) g (3.60)

Using the exponential decay of U*(z —w), up to an error of order O(e~N"), only the neighboring

or equal pairs of squares «, 8 contribute to this sum. For each such pair, the contribution is
O(N?b) with two factors of b? from the integrals over z and w and one from the factor |z — w.
Summing over the O(b~2) terms and using that b = N/ the estimate (3.59) follows. O
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3.7. Estimate for quasi-free free energy. Analogously to (2.33)), we define

1 1 1
ha(n) = 27T72(na — ﬁa)z —nol — =nglogng — <§ — —)na logb2. (3.61)

2 B
Then, similarly to Lemma we have the following estimate for F'(n) defined in (3.11)).

Lemma 3.20. There exists 7 > 0 such that

1
F(n)+Nlogl— N?K%— N?I{t = ﬁlog( > D ha(n)+O(N22b)(1+ [|py [|oc)® + O(N'T).
aCD

(3.62)
More precisely, O(N'=7) is NSO(N7/3 /p!/* 4 ¢-2).
Proof. Recall that
F(n)= llog Ny ZT (no) —2cyNnp, Tu(ne):= —110g/ o= AHa(2) m(dz)
IB n ~ (03 e} b (63 o) - ﬁ Tga .

It suffices to show that

Y Tu(na) + N?Igp + 2¢y N(np — Nuy(B)) — N*°Kp
aCD

= NI = Nlogl+ > ha(n) + O(N?£?b) + O(N'™T),

aCD

which we now prove. By definition of T,

—nglogl — £ (ny)

1 1
—nglogl — na ¢ (ng) — M logna — (5 -

To(na) = NnoQ(a) + 2my*n
1

= NnoQ(a) + 2m7%n 3

o oW

)na log b2,

By Theorem N0l (na) = nal + Ngo(ng/8 +1/9%) so that 3, 1na(0(n,) = N¢ +
b=2N=O((NV?)7/® 4 (£/b)=2) = NC + N*O(N7/3/b!/* + (=2). Therefore

1 1 1 _
;Ta(na) = zo; (NnaQ(a) + 27r72n§ — 5 log ng — (5 — E)na log b 2)

— Nlogl — NC+ N°O(NT/8/pt/* 4 172).
By definition of h,(n) in (3.61)) and since

2277771 _271"}/22 o — Ng) +47T’Y Znana—QW’Y Z Zm
(0%
we obtain

ZTa(na)—Z ha(ng)+N logt = Z (NnaQ(o) + ATy g i — 27w2ﬁi)—I—NEO(N7/8/b1/4—|—€_2).

« «
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We now compute the right-hand side of the last equation. Using that v = £/b, that 2m¢% =
[Yiz)m(dz) = [ Y*(z)m(dz) + O(e™"7), and that i, = Nb?py(z) + O(NV)||Vpy e
N [, pv(w) m(dw) + O(Nb*)||Vpy ||« for any z € o, we obtain

29 S0t =N [ Vi w) pv() ) m(dz) m(du) + OV D)y Vv o

= N* // V(2 — w) py (dz) py (dw) + O(N?£20)| | py [|oo | V v || oo- (3.63)
DxD

Analogously, we obtain
ATy = 2N / Y:(a — 2)py () m(dz) + O(N D)V py [lso.
It follows that

S INnaQ(a) + 4772 naiial = NS na [Q<a> +2 / Y — 2) py(dz) | + O(N?E20)[[Vpy 1o

+2N Y na [ Y- 2) oy () mide) - v (d2)
= 2cy N(N — np) + O(N26%0) || Vvl so

_2N2/D BYE(Z—W) pv (dz) py (dw) + O(N2E| pv|15,),
(3.64)

where the second equality follows from the Euler-Lagrange equation (3.9) and ), no = N—np,
and using that in the computation of [[,, ,Y*(z — w) py(dz) py (dw), the contribution of the
absolutely continuous part of uy in B is of order N2¢2||py||%,. Using also that I p—2cy uy (B) =

— [[p5 Y (z — w) py(d2) py (dw) by (B:25), in summary, we have proved

> Tu(ne) + N?Igp + 2cy N(ng — Nuy(B)) = > ha(na) + Nlogt

200 N* - N? [ [ Y= )y () () + OVE0) [y + [T v )*
The claim now follows from the Euler-Lagrange equation , which implies
2cy = 2/ YR(z —w) py (dz) py (dw) + /V(z) py (dz)
= [[ ¥ = w) etz vl + 1 = [ [V~ w) ) @) + K+ 1
This completes the proof. ]

We need the following bound showing that in the sum over n the dominant term is n = n.

Lemma 3.21. Assume that |E4(n) — Eq(m)| < |n—m|(n+m)° and define

Em)=Y [ — 2172 (N — Tia)? + Ea(na)]. (3.65)

aCD
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Then
; log 3 ePE M50 105N) < £(5) 1+ NO(NY + 02 py |1o0)- (3.66)

Proof. By definition,

1 1 _
LR SBEM+BO(nplog N) _ giq) — 1 1o SB(E(M)—E(R))+BO0(np log N)
5 log En (n) 5 log E

n

1
= log S exp [Z 3 [—2m2<na —10)? + (Ea(na) — 54%)} +O(Bnp log N)] . (3.67)
By the constraint N = )" n, =np+ ZacD N, we can add the factor

]l(nB — g = Z(ﬁa—na)) < ]l(]nB —np| < Z |ﬁa—”a|)

aCD aCD
B2y’ oo B2 (o 2
< - - - )
exp [ %o D}(nB np)° + 5 O;CD(na Ne)

where we used that 1(a < b) < e~ T* and (X, z0)? < #{a C D}Y, 22 where #{a C D} =
O(b~?) is the number of squares. Thus, at the cost of replacing 27y2 by 7% in (3.67), we can
add the factor

exp [—cAb?y*(np — ip)?] = exp [~ Bcl*(ng — np)?] .
With this preparation, to get an upper bound, we now drop the constraint ) n, = N on n,

and sum each n, independently. For the bulk squares, we use |Ey(n) —Ey(m)| < [n—m|(n+m)*
and the elementary inequality that for any positive fixed number ¢ > 0 and any integer m > 0,

xp ||n — m|(n +m)® — cy*(n —m)?| < Oy (m+~y7%)* e T
e € 2 2 O~1 24\2¢,,Cy~2(m+y—2)2

n=0

For the boundary layer B, we similarly use

Z exp [n log N — c€2(n — m)2] < Cp—1C(m+e2)(log N)?

n=0

In summary, using i, = O(Nb?)||pv s for & C D and g = O(NV'), the left-hand side of ([3.67))
is bounded by

C(logN) Y " 7 2(Ra+72)*pvlec + Cog N)* (g +£72) < CN*£7%| py|lo + CNV (log N)?.
aCD

This completes the proof of the lemma. O

3.8. Existence of free energy of Yukawa gas: proof of Theorem The proof of Theorem
below is analogous to that of Proposition [2.10

Proof of Theorem [3.2. We apply Propositions First of all, any choice N~ /4 < ¥/ <« 1
is admissible since the error terms involving b’ are N°O(NV') using that ng = O(NV'). In the
situation of Theorem this error term is smaller than the claimed error term. In the situation

33



of Remark it is N*O(N'7?), as claimed in the remark. Moreover, in Propositions
the range parameter ¢ is not required to be the same in the upper and lower bound. We denote
the value of ¢ by ¢, for the upper bound and by ¢_ for the lower bound.

We first consider the case N~1/2t7 < R < 1. Take b = N~V/2+0/10 For ¢, = N—1/2+0/100,
the error terms in are bounded by N1=9/1000 For ¢ = N—1/2490/100 the error terms in
(3.13) are also bounded by N'1=9/10% (we used g = O(NV')).

With Lemma for some k = k(o) > 0 we therefore obtain

1

3 log / e PHE) m(dz) > —N2If + Nlog R + ;log (Zr_\lf > e ALaha® _(NIH), (3.68)

;log/e_’BH‘lj(z)m(dz) < —N2I 4+ Nlog R+ ;log Z (Z) e Flahalm) L O(NTTF). (3.69)

By Stirling’s formula as in (2:39), (3.61)), and the definition of € in (3.65) with & (n) = (5 —
%)n log(nb=?), we can rewrite (3.68), (3.69) as

; 1og/e—5H5<Z> m(dz) + N?I# > E(n) + ¢+ Nlog R + ;NlogN + O(N1™), (3.70)

1 1 1
3 1og/e—ﬂH5<Z> m(dz) + N2I{ < 3 log ¥ eP™ 4 ¢4+ Nlog R+ BNlogN + O(N').

(3.71)

By Lemma we can replace the sum over n in (3.71)) by the dominant term fi with error
smaller than O(N'~%). By a Riemann sum approximation using that py is C' in D,

£(a) = (; - ;) Za:na log(7iab™?)

_ @ . ;) N [ v ogo(c)miaz) + (; - ;) Nlog N + O(N(b+b)[lpvcr.

This completes the proof of (3.4) when N1/t < R < 1.
When R > 1, we consider all error terms in details. In (3.12)), the error is

O(N®) (N?63b™1 + N2(3b)
while in (3.13)) it is of order

O(N?) (b2€:4 + N2%* + N202 b+ Nb+ NY/° /e}/5) .

Lemma gives analogues of (3.68) and (3.69) with an additional error term

O(N?) (N7/8/b1/4 F1/0% ¢ 1/53) :

The above three bounds yield the following possible parameters at the optimum: b = N—1/3,
(. = N—23/48 ¢ = N-7/18 The common error then becomes O(N?3/24+¢) for arbitrarily small
e > 0. Note that these choices of parameters satisfy the hypothesis £_ /b > (N b2)_1/ 4 necessary
to apply Proposition (remember t = N —1/4 and N is substituted by Nb? in our setting).

The rest of the proof is unchanged. O
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3.9. Existence of free energy of Coulomb gas: proof of Theorem We now take R — oo to
deduce Theorem [I.1] from Theorem [3.21

Proof of Theorem [I.1l The equilibrium measure py of the Coulomb gas in Theorem [I.1]is char-
acterized by the Euler-Lagrange equation

1
UM+ 5V =cy (3.72)

in its support Sy and inequality in all of C. Define the potential Vi via the equation

Vr(z) =V(2) + 2/ <log | [~ YR(z —w) + Yy + log R) py (dw). (3.73)
zZ—w
Explicitly, one can check that in Sy,
1
U +5Ve=ci,  of =cv+Yo+logR, (3.74)

holds and with the inequality > cg outside the support of Sy . Thus uy is also the equilibrium
measure with respect to the Yukawa interaction and external potential Vg. Moreover, by (2.2)),

i, = [ 0B @)+ [ Vi) v (a2
— [Upr @@ + [VE m@s) +2 [0 e - U () + Yo+ log )
:I‘C/—F(Yo—l—logR)—i—O(%). (3.75)

Thus we have

élog/e_ﬁH‘y: m(dz) = ;log/e_'BH‘g m(dz) — N(N —1)(Yp +1logR) + O <]22> )

Moreover, (2.2) and an analogous estimate for derivatives of ([2.1)) imply
max |[V*F(Vg = V)||eo = O 1) (3.76)
k<5 R

Thus, we may apply Theorem with V replaced by Vi and with R > N, and Theorem
then follows with Cg =(—-Y). O

4 Proof of Theorem [1.2: central limit theorem

In this section, we prove Theorem[I.2] We use Theorem[I.]] the loop equation, and the extension
of the local density estimate of [6] to the Coulomb gas with an additional small interaction given
by a local angle term (Appendix |Al).

35



4.1. CLT for macroscopic test functions. We first prove Theorem [1.2|for macroscopic test func-
tions f. For this, we ﬁrst prove that a version of Theorem [1.2] holds up to certain random shift,
the local angle term A defined by

Af = %Re //;éw Zziww)e_% fiv(dz) iy (dw),  h(z) = o) (4.1)

where § = N~1/2+7_ Note the integrand is singular at z = w since

h(z) — h(w) (|2 = wl).

Z—w

We recall the definitions of X{; and Y‘f from and , as well as the norms from ,
and we write || f||x for || f|lxp with b = 1.

In the proof of [6, Theorem 1.2], more precisely in [6, Lemma 7.5], we showed that is
bounded by O(N¢) with very high probability. Assuming this term was < 1 instead of O(N¢), a
small modification of the argument in [6, Section 7] would already imply Theorem A similar
strategy was used in [4,[5], where a version of was shown to be approximately equal to

— Oh(z) + 5h(z)j v

—%Y‘f for 8 =1, by using the exactly known correlation kernel for the microscopic correlation
functions in this integrable case. Our strategy now is to first prove a version of Theorem in
which the contribution of the angle term has been removed (in Proposition [4.1{ below), and
then subsequently, by combining this argument with Theorem [1.1] prove that the angle term
is in fact negligible up to the constant —%Y‘f (in Propositi

Proposition 4.1. Suppose that V' satisfies conditions and , or more generally the con-
ditions stated in Remark[3.1. Then for any small o, the following holds. For any function f
satisfying the same assumptions as in Theorem (in particular the support of f has distance
of order 1 to Sy ), for small & and tb=2N?7 + tb=2||f||4p < 1, we have for any 0 < |u| < O(t)

i N 1
log Eye PNtV =400 — ;7 / [VI(:)P m(dz) - v

+ O(N V20~ NT789) I f 3+ O(ENZTF072) | £, (4:2)

tﬁN

Proposition 4.2. There exists & > 0 such that if o = /6 and 0 < |u|,t < N~2%/3,
i 1 _
ve N = Iy 4 ON (L4 7)) (1.3

The above two prop051tlons will be proved in Sectlons [4.2] [A-5] below. Proposition [4.1] without
the angle term A Viuf would imply a CLT for X This angle term is controlled in Proposi-
tion 4.2l By combining them, we next complete the proof of Theorem [I.2] for macroscopic test
functions. For mesoscopic test functions, a similar argument applies after conditioning (see

Section .

Proof of Theorem 1.2 for macroscopic test functions. By assumption, f is a macroscopic test
function with || f||; bounded. Let o and x be as in Proposition Then, with A = Nt in the
identity

f_Af if
w—Nlog Eye™ BNEXT tﬁN (logEve BNUXy=Ay) _ logEVer'BNtAV) , (4.4)
the claim follows from using the estimates (4.2)), (4.3)) for the two terms on the right-hand side
of (4.4), and replacing x by 3k. O
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4.2. Loop equation with angle term. We start the proof with an integration by parts formula.
Consider a smooth bounded function v : C — C, and G smooth, defined on z; # 22 such that
G(z1, 22) = G(#2,21), and

limsup(|G(z1, 22)|/ log |22|) < 1. (4.5)

|z2|—o00

for any fixed z;. For any z € CV we define

Wi (z) = = (v(z) — v(2k))0:, G (25, ) Za v(z) = N> v(z)0V(z). (4.6)
j#k J
The following elementary lemma is often referred to as Ward identity or loop equation. For
example, it was used in [5] to study fluctuations of the empirical measure when 5 = 1, and
in [6] to prove rigidity for all 5 > 0, with in both cases the interaction G being the Coulomb
potential C. Its relation to Conformal Field Theory is discussed in [?]. In this work we need a
perturbation G of the Coulomb interaction by the local angle term.

Lemma 4.3. Under the above assumptions, we have

1

G:
EF (W) = SEG( Do) + 0(20)) (0s + 02,)G (5, 2) ).
J#k
where the expectation is with respect to Pﬁ,v defined in .
Proof. The proof is a classical simple integration by parts: for any j € [1, N], we have
E (0.,v(z;)) = BE (v(z;)0.,H(z))

where both terms are absolutely summable and the boundary terms vanishes because (i) with
probability 1, no two z;’s have the same real or imaginary part, (ii) v is bounded, G satisfies the
growth condition (4.5)), V' satisfies the growth condition ((1.4]). Summation of the above equation
over all j € [1, N] therefore gives

N
ﬂN ZE 02,v(25)) (Zv 2 (6zJV 2 +Z 02;G(zj, 21) —i—@sz(zk,zJ))))
J=1 k#j

= E(i (z) (8 V(%)) Z (0zj — 0z,)G zj,zk))) +E<ZZv(zj)(8zj +8zk)G(zj,zk))
#J

=1 i=1 k#j

Using G(z;, z) = G (2, zj), we can continue the equation with

= E(ﬁ:v(z])azjV (z;) + = Z ( 2;)(0z; — 0z )G (%), z1,) + v(zk) (02, — 025)G (2, Zj)))

J=1 J#k
+5E( X 0(e) + v(o1) (02 + 020G (2, )
g
N
=B( D020, Vi) + 5 3 (v(e) — v(z0)) 025 — 920G 25, ) )
=1 ik
1E(Z(U(Zj) +uz)) (02 + 024)C (1, 7))
Jj#k
This concludes the proof. O
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Before considering the interaction G with additional angle term, we temporarily restrict our
attention to the Coulomb case, where 0.,C(z; — z1) = —3(z — =)7L

Lemma 4.4. For any f : C = R of class €2, supported on Sy, and z € CVN, we have
N h(z) — h(w) . -
X =gt s Sone g [ I e v, @

where h is is defined in (4.1)) depending on f and V, X{; as in (1.11), and py = o — py, and
we used the notation W{} = Wg’h.

Proof. First remember the following two identities:

[ v, gy =1 [ ) (4.9

Z—w Z—w

The first equation holds for z € Sy, and is obtained by the Euler-Lagrange equation, the second
equation is a simple integration by parts. We therefore can write

mw ff 2
= N// — fiv (dz)py (dw) +Zh (2))0V (2)) // po— py (dw) py (dz)

-5 ﬁ+2hwv@ //#U V=0 o i (),

Mv (dw)py (dz)

which is equivalent to (4.7). In the first equation we used ([1.6) and (4.8]), and in the second
equation we used (4.8)). dJ

We now decompose the last term in (4.7)) into a sum of the long-range and short-range terms.
For this purpose, let ¢(z) = e l2l? and, given a mesoscopic scale § = N _%Jr”, we define

Oz —w,r) = i/so("z;ﬂ) @ ('t“") dm(€) o

|z—w|?
0 —
- dr e 202
\sz|2

o dr 1—e 202
+ _ _
o, (z—w)—/e @(z—w,r)rs BT

U (z,w0) = OF (2 — w) (2 — @) (h(2) — h(w)), ¥'(z,w) =V (z,w)+ ¥, (z,w). (4.10)

)

As in the proof of |6, Lemma 7.5] (see also [20]), we have decomposed the last term in (4.7)) into
a relatively long range part and, essentially, a local angle term:

N h(z) — h(w) . - -
2// hlz) = hlw) )Mv(dz)uv(dw)ZA’{?J”rA?/’ ,
24w zZ— W
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where
N 5 N
=0 / / i) v () (o), (4.11)

A =5 i) (=) () (4.12)

Note that, in the above decomposition, we could have considered any fixed non-negative function
¢ € C*°(C) with compact support or fast decay at infinity, as in [6, Lemma 7.5]. We here chose
the Gaussian scale function for the sake of concreteness and some convenient simplifications.
Compared with [6], we also write the mesoscopic scale as 6 rather than N —1/2¢,

4.3. Coulomb gas with angle perturbation. We now define the perturbed Coulomb gas. The
Coulomb gas, exponentially tilted by the real-part of the local angle term, is defined to have
pair interaction and potential given by

t
Gt:C—iRe\I'g, Vi=V+tf+tF, F= Re/ p Cow) py (dw), (4.13)

where h = % coinciding with hg defined in (4.16)) below. We also include a t-dependent

constant in the perturbed Hamiltonian and define
t _ N
H; = H‘C};t - §N2 Re // U, (2, w) py(dz) py (dw) = H‘C/Hf - NtA{/. (4.14)
For the proof of Proposition we require the following local density estimate for this interac-

tion. It is a minor modification of [6, Theorem 1.1], and is proved in Theorem

Proposition 4.5. Consider the Coulomb gas with Hamiltonian L withV, f € €2 and tN?? <
1 and ||Vh|lw < 1 and t € [0,1]. For all s € (0,1), for all f supported in ball of radius b = N~*
contained in Sy with distance of order 1 to the boundary, we have the local density estimate

X7t < VNG| fll2p (4.15)

with respect to the measure P‘(/ft. In particular, for any ball as above, the number of particles in
that ball is bounded with high probability by O(Nb?).
For 0 <t <« 1, we define
o)
90(V (z) +1f(2))’

In the next lemma, we collect some elementary estimates for h; and Fj.

ht(Z) =

h = h. (4.16)

Lemma 4.6. Assume that the support of f has distance > N~Y2+% to Sy, and that

2|l < L. (4.17)
Then the following estimates hold:
||ht O k1 [1 4 8072 fllrsas) (4.18)
tF (2 ) O(N~129)¢p~ (4.19)
tAF(z) = O(N~Y/247)1h™ 3HfH4b (4.20)
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Proof. Using that t||Af|l« < 1 and (4.17)), we have

o YOSl JOSVOOW ) e
*=Ta(V + thlw 100V + D2

[V Ay <072\ fllop[L 4+ 072 £lls5)-

Similar estimates hold for higher derivatives and we get in general (4.18]). We can bound ¢tF by

— \z—w\2
th(z) = t/ M) = Mw) 55 (dw) = OV 2) [ Vil = OV 2) b2 flla

Z—w

which is a small correction to V + tf. Similarly, we have

tAF(z) = tAR(z) / ‘;i;jw(dm — 2VA(2) / (vJﬁ) py (dw)

lz—w|?

+ th(z)/<AweZw;> py (dw) = O(N~H2hote),

where for the last estimate we integrated w by parts to avoid the singularity. O

By using the local law of Proposition in the loop equation, similarly as in |6, Section 7],
we obtain the following estimate.

Lemma 4.7. Suppose that the assumption (4.17) holds. Then for any 0 < |u| < O(t)

1 N
w—NlogEve_tﬂN(X —AT yup) / IV£(2)]2m(dz) — Byf + L Re / ES: (Ah5’+) ds
+O(NT/2rEpT (tNQU%b M AIZ s (4.21)
t
—tpnxy, _ N Loy 1 c hs, ha,+
wN log Eye /Vf m(dz) = 2V + T Re | B (A, + Afrt,) ds

+ O( 71/2+£b71)

(ENZTE02) 1 f 115 (4.22)

Proof. We focus on ; the second bound can be proved in a similar way. Note that
the expectation on the right-hand side of is with respect to the standard Coulomb gas
without local angle term, and that the terms A}‘l,:’_j;f are with respect to the external potential
V 4 sf. The following proof is written for u = 0 for the simplicity of notations; we will remark
on the modification needed for the general case in the proof.

We denote by Z; the partition function corresponding to the Hamiltonian (4.14). Then the
left-hand side of can be written as

I 1
(log Z; — log Zp) —I—N/fd,uv—/ [03M10g23+N/fduv] ds
0

tBN t

Using the definition (4.14) of Gy, we get

1 )
atﬁNloth—kN/fd,uV:N/f(duv—duw)+ReE‘C,’tt(—X";+A{/).
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Ast < 1 and Af is bounded and supported in Sy, the supports Sy and Sy, coincide. Together
with the explicit formula for the equilibrium measure (1.6)) and with (4.19)), we have

Nt N
N [ sy = ap) =57 195 dmt 3 [ 1feaF|dm

Nt P
:47r/|Vf2dm+O(tb N f

2
2,b>

where we have integrating by parts twice in getting the last inequality and also used that the

support of the integrand has area O(b?). Using (4.7) with the choice V; for the external potential

(and the unperturbed Coulomb pair interaction), we have

G Foyoqh G (L L het _ ghe— 4 gh-

B (- X, + Ay =BG (50 - N5 2 Ohela) — AU - AT A ). (@23
k

The perturbed interaction Gy satisfies G¢(zj, z;) = G¢(2, zj) and the growth assumption (4.5,
SO Lemma applies. Together with the definition of G} and recalling W{} = Wg’h, we have

B (Wi + 6 (halz) — ho(21))0s, Re Wy (2, 21) ) = B (W™
J7#k

= %E\C/;f (Z(ht(zj) + hi(21)) (02, + 0z;) Gz, Zk))~ (4.24)
J#k

In summary, equations (4.23) and (4.24]) give

1 Nt 2 a 1 hik gher— | ghoe
3t5N10th+N/fdMV_ M/\Vﬂ dm+ReEW*<—MZk:6ht(zk)—A‘;; — AT+ Ay

1 — o
5 2o (hel) + he(2)) s + 02,)Gelzg, 20) ) + O 2N £ (4:25)
J#k
We now evaluate all terms in the above expectation. The difference A}\?’_ — A}",’_ is bounded in
Lemma below. For the general cases with u # 0, A}‘?— should be replaced by A]‘Z/J_ru 5 Notice
that Lemma is valid for all 0 < |u| < O(?).
The other terms are bounded as follows. By (4.15)),
1 1 _
Re (' ( - N3 > 6ht(zk)> =-3 Re/aht dpy, + O(N7Y240) Vil 2,- (4.26)
k

To compute the main term on the right-hand side, recall that V; = (V +tf)+tF. By integration
by parts and the explicit formula for the equilibrium density,

—;Re/ﬁhtduvt - —4;5 Re/@(aé(‘fitf))A(V—i—tf) dm+O(t/8htAde>
- —4;6/AflogA(v+tf)dm+o(t/ahtAde)

1

—— 5%+ O(t/ S dm) + 02N> £13, (4.27)
1 — o

= =¥ + O >N | £,
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Finally, differentiation using (4.9)) gives

t t 7\2-—2 |2 L 2 .
S ) ), Re Wy (25, 20| < O [Vl S0 et (148 ) o
J#£k JF£k:2;€Q

where € is the N¢6-neighborhood of the support of h. Using the local density, implied by (4.15))
and under the assumption (4.17]), we therefore have
)
20 )

t - - o
ReE (- D (hez))—ha(20)):, Re Wy (5, ) ) = O (N7 | Ve |2, ) = O (#7272 f
itk

Similarly, (4.9) yields

& S on(z) + ()@, + 0:)Gilz, )
J#k

= % Z(hs(zj) + hs(zk))
J#k

Ohi(zj) — 8ht(zk)e,%
Zj — Zj

2
|zj—zl

t _ _Ne
O(Fhellocl Vel D= e 7 ) + 0™,
JFk:z; €Q

lzj—2 |2

oIy 3 @) o).

J#kizEQ

The local density estimate (4.15)) then again gives

1

EG (
ReEy, N

> (helz) + he(z)) (0, + 02,)Gu(z5, ) ) = O(WT2N* | fI3,).  (4.28)
J#k

Collecting the error terms and using (4.29) and b > 6, we get the error terms

N7V g+ 0N [ 2N 4 NS | 1R ) < NV flg g 4+ eNTHL 2 )2,

This concludes the proof. ]

Lemma 4.8. Recall h; is defined in (4.16]). For any 0 < |u| < O(t) we have the estimate

EG (AY™ = Ap,,) = ONTH7207) | g, 4+ OGN 57)|| 13, (4.29)

an analogous estimate holds with E% replaced by E‘C/

Proof. To simplify notation, we set v = 0 in the following proof as the general case is proved in
the same way. By definition,

A=Ay =G [ (e 02) ) = 93 ) d2) ] (430

Using that
050hs(2) = O ([V flloo V2 flloo + V2 £1I5) = O™ DI FIIZ 45 (4.31)
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we first use that with high probability with respect to the measure P‘i s

N[ ) (2.) fivi (d2) iy (dw) (4.32)
< N/ ds //7&1” |853h5(z)’ 1(]z — w| < 0) iy, (dz) fiy; (dw) (4.33)
< N/ ds //#w 10,0 (=)] 1(f 1|z — w] < 0) fivs (d2) fivs (duw) (4.34)
< N°O(tN6*b?) ||VfHooHV3f||oo + |W2f||2 ) S O(ENZ*b72)[| £113 4 (4.35)

where we used the local density estimate Proposition and the factor §2b% comes from the
integration restriction that z is in the support of F' and |w — 2| < 62, i.e.,

// | 1(f 1(]z — w| < ) m(dz) m(dw) = O(b*6?). (4.36)

Similarly, we have the estimates (again with high probability)

N [ [ 5 00) [ @) = a0y (@) i) = OW) [ [ 05 (210) 6P () () s ()
— O(N'46262) | Vel [EAFllow = OO(N /237 4)5573 |2

N / / U (2, 0) [ (d2) — fiv14p(d2)] fiv O(N?) / / (z,w) Af () m(dz) fiv; (dw)
o<Nl+ft92b2 VAol Aflloo = O(NT*2t6%072) | £ -
This completes the proof. ]

4.4. CLT with angle term: proof of Proposition As in [6, Lemma 7.5], using the local law
of Proposition we can bound the terms A% as follows.

Lemma 4.9. For any € > 0, uniformly in 0 < t < 1 with t|Af|lecc < 1, we have
EG (4%F) = O(N)blgllp. (4.37)

Proof. The proof is exactly the same as that of |6, Lemma 7.5], using the local density estimate
Proposition Here A~ corresponds to t < N~Y219 in that proof and At to ¢t > N~1/2+ O

Using these bounds in (4.22) and Markov’s inequality, the following rigidity estimate follows,
again as in [6].

Proposition 4.10. Assume the same conditions as in Proposition. Foranye >0, s € (0,1/2),
for any f supported in a ball of radius b = N—° contained in Sy with distance of order 1 to 0Sy,

Xp = fllap (4.38)

Proof. The proof is exactly the same as the proof of [6, Theorem 1.2]. O
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Finally, using this (stronger) rigidity estimate instead of the local law of Proposition we
obtain the following improved bound on A™.

Lemma 4.11. For any € > 0, uniformly in 0 < t < 1 with t||Af|lc < 1, we have

Ey; (AW) = O(N~7")blgl2p- (4.39)

In particular, when g = hy, the last term is bounded by O(N~7"¢)| f|ls5. For a Coulomb gas
satisfying (3.1) a similar estimate holds, i.e.,

B o (A%7.7) = OOV -74)bllg o (4.40)
Proof. The proofs will be given in Appendix 0

Proof of Proposition [{.1. Proposition [4.1] follows immediately from (4.21)) and Lemma4.11] O

4.5. Concentration of angle term (macroscopic case): proof of Proposition The main input
of the proof of Proposition[4.2]is the following estimate of large deviations type, which is a direct
consequence of Theorem

Corollary 4.12. Assume that V satisfies the conditions of Remark [31 Let 0 < t < 1 and
k < 1/24. Then for any f € €° whose support is contained in Sy and has distance of order 1
to the boundary of Sy, assuming that t|Afl|ls < 1, we have

1 f tN 1 1
_BtNXI _ 2 i f —x 2 9
7156]\/' log Eye V_87r/|vf| dm+<2 6>YV+O(N SO+ Af3)°+O@) A f]ls%-

Proof. By Theorem [I.1] we have

1 N
——log Eye PN — N/fduv =5 vy = Iv)

tBN
1 1)1 e
l373)% pvirlogpvay — [ pylogpy | + O N™"), (4.41)

with an f-dependent error term. More precisely, by Remark with V fixed, the f-dependence
of the error term can be taken to be O(t !N ~%)(1 + ||Af|l3)2.

Using that py = ﬁAV]lSV and pyiif = ﬁ(AV + Af)lg, for f with compact support
contained in Sy such that tAf < AV in its support, an explicit calculation (see, e.g., |6,
Proposition 3.1]) shows that

t2
Iv+tf—IV:t/fd,uV— 87r/|Vf|2dm, (4.42)

and that

1 1 1 ov
- / pviiflog py ey — / pvlogpy | = — / Aflogpy + — / pv g log(FH)
t 47 t PV

= ;T/Aflogpv—k() <t/(Af)2) ) (4.43)

where for the last equality we expanded log(1 + tAf/AV) to first order and used [Af = 0.
Equations (4.42)) and (4.43)) in (4.41)) conclude the proof. O
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Proof of Proposition[[.3 Let k be as in Corollary [{.12]and write W = V —tf. Using the identity
as in (4.4)), for t < 1, we have

1 if 1 _ f_if
v log By e N AT sus — N <1Og Epye #NXV=AV10p) _og EWe—ENtX‘f/> '

We can replace X{; by X{:V in the two exponents in the above equation since X{; — X{,IV is a
constant which cancels in the above expression. Also, fl{/ fuf = A‘J:V ) By Proposition

—BNU(X{,—AT

1 1
L logEie waeer) = <5+ NEO(N 4 N 7T N1+ )%

tBN

By Corollary with V replaced by W, we can estimate the last term log Eyye #VtX . Recall
from (4.27) that YV{, = Y‘f + 0 (tf \Af|2dm). Putting all these bounds together, we have
arrived at

1 if 1
o log By Vs = oV NFON®T 4 N7+ TN T NTYA (L4 £]ls)°.

This proves (&.3)) for t = N4 = N~=2/3% Moreover, the bound also holds as claimed for smaller
t by the monotonicity of ¢ — ¢t~ log E(e!X) applied with the choice X = BN(A{/JFW + %Y‘;) O

4.6. CLT for mesoscopic test functions. To extend the proof of the central limit theorem to
test functions on mesoscopic scales, it suffices to prove the estimate for the local angle term.

Proposition 4.13. Suppose that V satisfies the conditions and . Let s € (0,%) and
assume that f is supported in a ball of radius b = N~% contained in Sy with distance of order 1
to the boundary 0Sy. Then there exists T = 7(s) > 0 such that with high probability under the
measure P‘(;,

. 1 .
\A£+2va < (NO) 73] £]l5.. (4.44)

This proposition can be proved by following the strategy used in the proof of Proposition 4.2
after conditioning on the particles outside a mesoscopic ball with radius of order b containing
the support of f. Before implementing this, we complete the proof of Theorem using (4.44)).

Proof of Theorem [I.3 for mesoscopic test functions. We apply (4.22) and we need to estimate

the term } Re fg E$/+8f A}‘L/Sjr;f + A}‘lf_fgf) ds on right hand side of (4.22). The term AT is again
bounded by Lemma To estimate the expectation of A~, we now use (4.44)) which implies
that with high probability

h57_ ]' —T 1 —T —
Ay = =Wy + OIT) | F sy = =SV + O/ 4572 | £,

where we have used Y‘f vsf = Y‘f + O (s [|Af|*dm) as in (4.43). Clearly, the high probability

estimate immediately implies the same estimate under expectation. Integrating s from 0 to ¢,

this implies an estimate on the term % Re fg ng tsf (A}‘L,SJF_S I A}‘}fg f) ds. Inserting this estimate
into (4.22)), we have completed the proof of Theorem O
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In the remainder of this section, we prove Proposition [.13] For this, we use the approach of
local conditioning of [6], and then proceed as in the proof of Proposition (In fact, essentially
the same argument also implies a version of Theorem which holds under conditioning, which
we will state at the end of the section.) Let B C C be a disk of radius b contained in Sy, and
consider the Coulomb gas obtained by conditioning on all of the particles outside B. We denote
the effective external potential of this system W, and recall from [6] that the potential W may
be written down as follows. Let M denote the number of particles in B and let (Z1, 22, ..., Z))
denote the collection of particles inside B. Correspondingly, we write (21, 22, . .., Zyv—ar) for the
particles outside B. The Hamiltonian Hy, may then be written as

Hyw(2) =Y log 2 + N 3 (V(5) = Vo519)) + EG),
Jj#k J

where

Zlog +NZV

J7#k

Zlog o=

The term E(%) is independent of the particles in B and is thus irrelevant for the conditioned
measure. For any configuration of external particles 2 € (C\ B)N ™™ and z € C, we write

Zk!

W(wl2) - {MV““) ~VelulZ)) (we B), (4.45)
+00 (w & B),
Py p(dw|2) = Purezywz),s(dw). (4.46)

The Coulomb gas given by the potential W (-|2) is the conditional gas inside B, given the external
configuration Z. In [6], it was proven that under our assumptions on V' the conditional potential
satisfies the following properties. First, since V,(:|2) is harmonic in B we have

AW (z)
47

o (dz) = m(dz) = ~opv(d2) (4.47)

in the interior of the support Sy C B. Especially,
M [ fauw =N [ ray (4.48)

for any function f that has compact support in Syy. Finally, from [6], we also know that the
measure duy may be expressed as %]lswd,uv + vds, where ds is the length measure on 0B,
v € L*®(0B), and that the following properties hold. These properties are verified in the proof
of [6, Theorem 6.1].

Lemma 4.14. For any s € (0, %), there exists a constant T > 0 such that the following statements
hold with probability at least 1 — e~ NV forb=N"%,

(4) M = Nuy(B)(1+O(M™7)),

(44) Sw D {z€ B:d(z,0B) > M~ "b},
(i) puw (0B) = /vds M,

(iv) [0][o0 < O(1/D).
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Relative to the conditioned measure, for f compactly supported in Sy C Sy, the definitions

(1.11)), (1.12)) translate to

1
Xy =X{w= Zf M/fduw, YJ:YVJ;:M/Aflongdm,

where pyy is the density of the absolutely continuous part of pyy; inside the support of f, this
density equals that of py up to rescaling. The angle term relative to the conditioned measure is

. _ of (2)
Al = A7 —Re// (z,w dz dw hy = —=——. 4.49
v = A L ) iw (d2) pw (dw),  hw W (=) (4.49)
The following proposition is a conditioned version of Proposition [£.2] Note that Lemma
implies that the assumptions of this proposition holds with high probability. Thus by the Markov
inequality, Proposition [£.15] immediately implies Proposition [4.13]

Proposition 4.15. Let W be the conditional potential defined above and assume that it satisfies
the conclusions of Lemma . Choosing the local angles cutoff 6 = M~1/2%7 with ¢ = 7/6,
for any 0 < t < M~27/3 we have

M +3%) — o(M-/3)( 02 (4.50)

log Eye

tBM

To prove Proposition we need a version of Theorem for the conditioned measure.
Recall that gy denotes the unique minimizer of the energy functional

//log p(dz) p(dw) /W

defined for probability measures supported in B, and that its minimum value is Iy = Zy (uw).

Theorem 4.16. Let W be the conditional potential defined above and assume that it satisfies the
conclusions of Lemmal4.14. Then there exists T > 0 (depending on the constant T in Lemma

but possibly smaller; here we have abused the notation and use the same symbol T) such that
with ¢¢8 € R defined in Theorem

1
——log / o PHiy (2) oM (dz)
BM
1

= My + % 4 Slog M+ (5 - ;) /B pw (=) log pw (2) m(dz) + O(M~7),

where py is the density of the absolutely continuous part of pwy .

Proof. We apply Theorem [I.1] with the extension in Remark [3.1]to the conditional Coulomb gas
satisfying the properties stated in Lemma More precisely, to literally apply Theorem
we first rescale and center the domain B, which is a disk of radius b, to the unit disk D with
center at 0. Since the translation is trivial, we will assume that the center of B is already at
the origin. Denote the rescaling by z = bu and define the new Hamiltonian I:ISV(u) through the

identity
/ ePH @) 1y ©M () = / o B (0) @M () (4.51)
BM DM
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Hence H € (u) is a Coulomb gas with external potential W (u) = W (bu) up to a constant. More
precisely,

FS(w) = HS (u/b) — 2M B ogh = HE, (w) — M(M —1)logh — ;Mlog R (452)

By Theorem [I.1] with Remark there exists 7 > 0 such that

1 . 1 1
®M _ﬂH]\/[,W(u) QM _(Z_— 2
log/BM (dz) = Bl log/DMe m*=™ (du)+M logb (2 ﬁ> log b
1 1
= —M(I; —logb) + - logM + (f - —) [/ pyir (u) log pyg, (u) m(du) — log 62} +O(M™T).
2 2 p D

Recall the normalization conditions for the densities [ py, (u)m(du) =1 = [ pw(z)m(dz). Hence
pyi(w) = pw (bu)b? and we have

[ pitu)og g (w) midu) ~ ogt? = [ pw () 1og py (2) m(d2)
D B

A similar argument shows that (I};, —logb) = Iy. We have thus proved the theorem. O

Proof of Proposition[{.15 By assumption, the potential W satisfies the conditions of Remark[3.1]
and therefore the assumptions of Proposition Together with Proposition to replace
Theorem the proposition follows in exactly the same way as Proposition ]

Similarly as in the proof of Theorem [4.16] one can also derive a conditioned version of the
CLT, stated below; we omit the details of the proof.

Theorem 4.17. Suppose W is the conditional potential defined above and assume that it satisfies
the conclusions of Lemma . Then for any 8 >0, c € (0,1) and large C > 0, there a positive
constant T > 0 such that the following holds. For any f : C — R supported in the ball with same
center as B and radius b(1 — ¢) and satisfying HfH47b < C, and for any 0 < A\ < M'27, we have

f_ 1 1
mlog(EMwe 2 (Xhy=(5=2)% > /|Vf m(dz) + O(M™). (4.53)

Note that the measure associated to the external potential W + ﬁ f is a perturbation of the
original measure provided that

NAf| < [MAW| = |[NAV|.

Our assumptions ||f|[,, < C and A < M 1=27 guarantee this condition. Also note that, in the
context of the above Theorem [4.17] our test function has shrinking support so that

W= [5G oo dm(z) = 1 [ A (< ))dm<z>=o<b>||fub,2||vn3=o<1>,

where we used (4.47) and denoted the center of J by zyp. Thus Theorem with A of order 1,
implies there is no shift of the mean in the convergence to the Gaussian free field for mesoscopic

observables: .
fo(d) 4 2
X io2 ¥ <0’ 47rB/|vf| ) '
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A Local law for Yukawa gas and perturbed Coulomb gas

This appendix is an adaption of our results in [6] to the one-component Yukawa gas, in which the
two-dimensional Coulomb potential log 1/|z| is replaced by the Yukawa potential Y¢(z) defined
in , and also to the perturbed Coulomb gas used in Section 4} Our presentation here follows
closely that of |6] and we will mainly present the differences.

A.1. Interactions. We first recall the definitions of the different interactions to which we extend
the local density estimate.

A.1.1. Yukawa gas on the plane. Throughout this appendix, we denote the range of the Yukawa
potential by ¢ > 0 and write m = 1/¢ for the inverse range (or mass). Given an external potential
Q : C — RU {400} with sufficient growth, for z = (z1,...,2x) € CV, we define the energy

Hyo(z) =Y Yz —2) + N> Q(z), (A1)
J#k J
as in (|1.1)), abbreviating H vt by H¢. The corresponding probability measure on particle config-

urations is defined as in ([1.3) and the Yukawa variational functional and its infimum are defined
for probability measures p on C by

Th) = [ Qe ) + [ Y6 - wn@) pdw) o =miTh.  (A2)

Under mild assumptions on @, standard arguments imply that the convex variational functional
has a unique minimizer over the set of probability measures on C, the equilibrium measure ué;
see Theorem below. We always make the following assumptions throughout this section:

i) The set Xg = {2z : Q(2) < oo} has positive logarithmic capacity.
Q
(ii) The potential @ is locally in C L1 and satisfies the growth condition: for some € > 0,
liminf(Q(z) — elog|z]) > —oc. (A.3)

|z]—o0

(iii) The density of ,ué is bounded below in a neighborhood of the support of all considered
test functions f.

Given a test function f : C — R, we denote the linear statistic centered by the equilibrium
measure by

Xp= Y1) = N [ 1) uydz). (A4)

We remark that, in Section [3] we use the Yukawa gas in two contexts: with range R > 1 as
a regularization of the Coulomb gas, and with range ¢ < 1 to describe a screened Coulomb gas.
In the second application, the potential @) is defined in terms of the long-range interaction of a
Coulomb gas with external potential V', and then the equilibrium measure ,ug then equals the
minimizer puy of the Coulomb variational functional, for which the density is explicitly given by
ﬁAV in its support. We remark that in this application, the growth condition corresponds
to the stronger condition assumed of the original Coulomb gas. In the application of the
Yukawa gas to approximate the Coulomb gas with range R — oo (in Section , we naturally
assume that @ satisfies the stronger growth condition required for the Coulomb gas, i.e.,

liminf (Q(2) — (24 ¢)log |z]) > —oc.

|z]—o0
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A.1.2. Yukawa gas on the torus. Let T be the unit torus, i.e., the unit square [—1/2,1/2)? with

periodic boundary condition. Given @ : T — R, for z = (z1,...,2y) € TV, we define the energy
Hyo(2) =Y Uz —z) + N> Q(z), (A.5)
J#k J

where U‘(z) = 3, .2 Y*(z + n) is the Yukawa potential of range ¢ on T, i.e., the Green’s
function of —A +m?2. For the Yukawa gas on the torus, we will make the simplifying assumption

(< N~° (A.6)

for some constant ¢ > 0. We are mainly interested in = 0, but allow non-zero periodic @) to
study linear statistics, which can be studied by changing @ to @ +tf. For 8 > 0, we define the
corresponding probability measure on TV analogously by

1
Phigld) = e el m(da),
N

where m is the uniform probability measure on T. We define X analogously as in (A.4)).

A.1.3. Coulomb gas with angle perturbation. We consider the probability measure given by the
Hamiltonian defined in —. There the function h is defined in terms of a test function
f; however, now, we consider h as a given fixed function, and use f for generic test functions
which need not have anything to do with h. We make the same assumption on V' as in Section
or more generally that it satisfies the conditions stated in Remark We denote by py the
equilibrium measure of the one-component Coulomb gas with potential V' (defined without
contribution from the angle perturbation), and again define X, analogously as in .

A.2. Local law. The result of this appendix are the following local density estimates, which are
an adaptation of Theorems 1.1 in [6].

Theorem A.1 (Local law for the plane). Consider the interaction defined in Section|A.1.1. Let
s € (0, %), € >0, and let B be a disk with radius b= N—° contained in Sq with distance of order
1 to 8Sg. For any f € C*(C) such that supp((A —m?)f) C B, we have

| X5 < VNO(f, (= A +m2) f) + 0| A f|oo, (A7)

In fact, the following stronger conditioned statement holds. Let B’ O B be a disk with the
same center as B and radius 2b. Then, with high probability under the original measure Py g,
the estimate (A.7) holds with high probability under the conditional measure given the particles
outside B'.

Theorem A.2 (Local law for the torus). Consider the interaction defined in Section[A.1.9 Let
s € (0, %) and € > 0. For any f : T — R supported in a ball of radius b = N~° contained in Sq
with distance of order 1 to 0Sq,

X5 < VNO(f, (= A +m2) f) + 0| A f]|oo, (A.8)

Again, the stronger conditioned statements holds as well.
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Theorem A.3 (Local law for Coulomb gas with angle term). Consider the interaction defined
in Section . Let s € (0,1) and |t|¢>N < 1 and |Vh|s < 1. Then for any f : C — R
supported in a ball of radius b = N~° contained in Sy with distance of order 1 to 0Sy,

X5l < VNO(f, =Af) + 0|V flloo = O(VN)| fl20- (A.9)

Remark A.4 (Boundedness of local density). The estimates (A.7), (A.8), (A.9) imply, in par-
ticular, that for any disk B.(z) of radius r > N~—1/2te (which satisfies the respective support
assumptions), with high probability, the number of particles in B,(z) is O(r?).

We first focus on the proof of Theorem Theorem is then a minor modification. For
Theorem the required modifications compared to the proof for the Coulomb gas in [6] are
smaller since the perturbation is relatively small; we consider these in Section

A.3. Potential theory for the Yukawa potential. To prove Theorem we require some prop-
erties of the equilibrium measure of the Yukawa gas, which are analogous to those used for the
Coulomb gas in [6]. For a probability measure p on C, define the Yukawa potential by

Uﬁ(z) = /Ye(z —w) p(dw).

The following standard result gives the existence and uniqueness of the equilibrium measure
for the Yukawa gas. Its statement and proof are identical to that for the Coulomb case. Denote
Yo ={2:Q(2) < oo} and let P(Xq) be the set of probability measures supported in .

Theorem A.5. Suppose Q satisfies (A.3)) and that X¢ has positive capacity. Then there exists a
unique ué € P(Xq) such that

T4 (ng) = nf{ZH(p) € P(Zq)}-

The support Sé = supp Még is compact and of positive capacity, and Ié(ué) < 00. Furthermore,
the energy-minimizing measure pg may be characterized as the unique element of P(Xy) for
which there exists a constant cg € R such that Euler-Lagrange equation

Uﬁé +%Q:(:Q g.e. in Sé and (A.10)

Uﬁé —i—%Q >cq ge inC

holds. The equilibrium measure ,ug in the set Sé s given by

g = %(AQ +m?(2cg - Q) = ﬁ ((A = m?)Q + 2m?cq) (A.11)

where the Laplacian is understood in the distributional sense. We will drop the subscript £ when
it 1s understood.

Proof. The proof is identical to that of the Coulomb case; see e.g. [40]. O]

Remark A.6. By the same argument, under the additional assumption that Q satisfies (1.4), the
support of uéz is compact uniformly in £.
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The next theorem characterizes the Yukawa potential of the equilibrium measure in terms of
an obstacle problem. Again, the theorem is similar to the Coulomb case, but requires a slightly
different characterization of the admissible potentials than the one stated for the Coulomb case
in |24], for example. We give a proof for completeness, as we were unable to locate a suitable
reference.

Proposition A.7. Under the assumptions of Theorem [A.5, the following holds. Define

ug(2) = sup{—UL(z) +c: —Ul+c< 1Q,v >0,v(C) < 1}, (A.12)

where the supremum is over measures v and constants c. Then ug, = —UﬁQ + cg where cq is

the constant in (A.10)).

Proof. By definition, ug, > —Uﬁ , + ¢ since the right-hand side is a subsolution of the same
form as inside the supremum in . To prove that in fact equality holds, suppose otherwise
that ug ¢(20) > —UﬁQ (20) + cq for some zy € C. Then there exists some positive measure 7 with
7(C) < 1 and constant ¢ € R for which —U,f;(zo) +c> —UﬁQ (20) + cq. By considering 7|, for
R > 0 large enough we may suppose that 7 is compactly supported, and by convolving with a
smooth mollifier we may suppose 7] has a smooth density. Consider the function

9(2) = max(=Uj(2) + & —Up, (2) + Q).
By writing max(a,b) = GTH’ + |a;b| and convolving the absolute value by a smooth, compactly
supported, symmetric mollifier, we may check that g(z) = —U,f (z) 4 ¢ for some positive measure
n, and necessarily ¢ = max(¢,cqg). To show that g is a subsolution of the form in (A.12) we

need to show that 7(C) < 1. For this, suppose without loss of generality that ¢ = ¢é. Denote
D={z: —U,f;(z) +c< —UﬁQ(z) +cg}. Then

w0D) = [ ou(-U} = (<UL,) = /D A(-UL = (=UL))

- /D (7 — pg) +m? /D (~UL— (~U )
- /Dm—uQ) +m2/D<—U§+e— (~UL, +cq)) +m2/D<cQ ) <ii(D) - uo(D).

Thus n(D U D) = n(0D) + po(D) < (D). Since clearly n(C\ (0D U D)) = #(C\ (0D U D)),
we have n(C) < 7(C) < 1. Now,

g—(~Up, +cq) =0,
(A — m2)(—Ug - (—UﬁQ) =n—p=m?(c—cg) = 0.

Since strict inequality holds in the first inequality for zp and the functions involved are continu-
ous, equality (as distributions) cannot hold on the second line. But this implies 7(C) > pug(C) =
1, a contradiction. ]

We also require the following properties of the Yukawa potential (2.1)). Recall that

Yiz)=g(a), a= @, where g(a) = /1 e*aﬁﬂ/ﬁ% (A.13)
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In fact, g(a) = Ko(2a) where K is a modified Bessel function of the second kind. In particular,
the gradient of the Yukawa potential has the expression:

2|\ VIzl _ 2l L L _ Il

VY2 =9 (G5 =G5z = 5@, a=5p

(A.14)

where

f(a) = / (8 + 1/5) —a( s+1/s)d _ / (1 n a2/82)e_(5+a2/s)d3,
1 S

a
The function f is smooth in a > 0, satisfies f(0) = 1, and is positive and decreasing. As a
consequence we have |VY*(2r)| < |[VY*(r)|/2.
Since VY*(2) ~ Vlog ﬁ for z — 0, the following formula can be proven as in [6, (3.21)]. Let

v C C be a C' curve and 7 a measure supported on « for which the potential Uf; is continuous
on C. Then for z € v we have

8;U£(z) = 777,1_i>r[r)1+ m + L VY*(z — w) - an(dw), (A.15)

where 0, denotes a one-sided derivative in the normal direction 7 = 7n(z) and s denotes the
arclength measure of ~, if the limit on the right-hand side exists.

The formula implies the following estimate for the density of a measure supported on
OD. For the statement, define

.ot 11— wl

3 o f( 57 ) s(dw) € (0,1), (A.16)

and note that I* is increasing in £ with I* = 14 O(1/f) as £ — oo and I* = O(f) as £ — 0. The
proofs of the following Lemma and are based on elementary potential theory and can
be skipped in the first reading.

Lemma A.8. For any (signed) measure w supported on 0D, denote by w = % J dw the constant
part of w. Then

dw 2 _
1% - ‘*’H < 217U foom (A7)
1 ¢
and )
O ULL) = — [ 0, UL(2) s(d2) < (|0, Uf||ss,6m- (A.19)
27'(' oD

Proof. By (|A.15]), we have

=5 (0000 -2 [ WY - w) () ) (4.20)

For z,w with |z| = |w| =1 and z # w,

2w 2o <—W) ~ Re (1—“)/> _1! (A.21)

[z —wl? 2] 1—w/z) 2
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and, by (A.14), therefore

oYt —w) nlz) = F(2 ;;“' ). (A.22)
It follows that p ‘
e ‘ —w
" )= o (26 Ut /f - )) . (A.23)
Integrating (A.23)), we obtain the identity
2
(1—1% /w = — O, UL (2) s(dz). (A.24)
27 oD
Applying this identity to @, since [ dw = [ dw, we obtain
- 1 - 1 1t
0, U;(1) = — 0, U5(2) s(dz) = — 0, U (2) s(dz). (A.25)
21 Jop ™ Jon
This shows (A.19). Similarly, from (A.23]), we obtain
-1 < envie (2.26)
which shows ({A.18]), and also similarly,
*U}| 2 )
— - — < — o- A2
1% -5 [ g et < o (A27)
To show (A.17)), i.e.,
dw 1 4
A R < — 5~ Ut A2
I R (A.28)
write
ds dw)
dw 1 | - —w\
= — = — N 1 _
Y[y / ( 7 )) w(dw)
dw 1 w| dw 1
w2 = [(1- ) — [dw) s
ds 27?/ W /( )> (ds (w) 277/ w> s(dw)
1
— d
w5 [0 >) s(aw) - 5 [ a
Taking absolute values on the supremum over 0D, and using (A.26)), therefore
ds—/f E ) o
dw ’ 1 NI
215 - o [l = =191 = o [ ol = (1= 19| 5 [ ],
dw 1
2 Ig 5T o d oo T 5 UL o el]
15 = 5 [ e = 51002
Together with (A.27)), we obtain (A.28]). O
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We will also need the following properties of the function

L(z) = <Y€ ) 757213(07r)) (2). (A.29)

Clearly, [.(z) is radial, so we can write VI,(z) = —(z/|2|)h,(|z|) for z # 0.

Lemma A.9. For any ¢ > 0, the function h,(t) is positive, increasing for t < r, decreasing for
t>r, and
he(t) = |VYX()|  fort>r. (A.30)

Proof. That h,(t) is increasing for t < r can be seen as follows. For t > 0, since Y is symmetric,

Vi.(t) = VYZ(Z —t)ym(dz) = /

|z|<r Ur(t)

Re VY*(z — t)m(dz) = / Re VY*(2) m(dz)
U (t)—t

where U, (t) is {|z| < r} minus the region {|z| < 7 : Rez > ¢} and the reflection of the latter
region about the axis Rez = t. In particular, the region U, (¢) — ¢ is increasing in ¢.

To prove ((A.30)) and that h,(t) is decreasing for ¢ > r, we use the Yukawa version of Newton’s
shell theorem: there is M*(r) > 1 such that for t > r,

1 ¢ .

— Y5t — 2) s(dz) = M (r)Y*(¢). (A.31)

2r |z|:r

Denote the left-hand side by f(¢). Then f is a bounded and radially symmetric solution to
(—A +1/0?)f(2) =0 for |z| > r. Therefore, for t > 7,

1 1
F1@&) + 211 = 7 (1) =0, (A.32)
and the solutions to this ODE are of the form
f(t) = Aly(t/0) + BEKo(t/0), (A.33)

where the I,, are the modified Bessel functions of the first kind and the K, are the modified
Bessel functions of the second kind, and A, B are constants depending on r. The Yukawa
potential equals Y*(z) = Ko(|z|/f). Since Io(t) — oo as t — oo, therefore A = 0 and thus
f(t) = BKy(t/¢) = BY*(t) for some constant B = M*(r).

To see that B > 1, we assume that r = 1 and ¢ = 1/2 to simplify the notation (the
general case is analogous). Denote by 6 the angle of z with respect to the real axis so that
[t — 2|? = t? — 2tcosf + 1. Recall and note that the function g(z) = [ e VZ(sH1/9)ds i
convex for x > 1. With 2 = t?> — 2t cos + 1 and using the Jensen inequality, we have

f(t) =Eg(t? — 2tcos +1) > G(t* — 2tEcosf +1) = G(t* +1), E=(2m)~" /de. (A.34)
It is elementary to check that

gt +1
lim 79( +1)

Jim S =1 (A.35)

Hence we have proved that B > 1. (In fact, B > 1 for any r, ¢ fixed, but we will not need this.)
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In particular, for t > r,

1

L(t) = — Yiz—1t) = —

2
wr |z|<r

/T Yz —t)s(dz) dr = M*(t)Y*(t) (A.36)
0 Jlz|=s

with M*(t) = L5 [ (2rr)M¥(r)dr > 1. Thus, for t > r,
V()] = M*(r)| VY (t)] > [VY*(1)]. (A.37)

The first equality implies that |V1,.(t)| is decreasing for ¢ > r since [VY*(t)| is decreasing. The
inequality implies that (A.30]) holds. O

In Section [A~4] below, we require the following two technical lemmas to locate the bulk of the
support of a perturbed equilibrium measure. Lemma is a small adaption of |6, Lemma 3.6]
to the Yukawa case; Lemma is a similar statement that applies to a radially symmetric
potential on the boundary of a disk instead of a point charge outside a disk.

Lemma A.10. For any zp € C,w € C, 0 > %, and r € (0,1) such that that |zo — w| > 2r, there
erist Z € C and k € R such that

o(lr(z0— %)+ k) = %Yf(zo —w) and o(l(z—2)+k) < %Yg(z —w) forall z € C. (A.38)

Moreover, the point Z lies on the line passing through zg and w at distance at most r from zg
between zy and w.

Proof. By and since o > %, the map 2z — oVi,(20 — 2) takes B,(20) onto By|vy,()(0) D
B,ivyeer) O Bjvye(ar)(0), where we also used |VY*(2r)| < 4|VY*(r)|. Therefore, as in [6,
Lemma 3.6], it follows there exists a unique choice of Z € B,(zy) so that the gradients of
oly(-— %) and 3Y*(- — w) match at zg. By choice of k, we can in addition arrange

1
o(l(z0— 2) + k) = 5Yf(zo —w). (A.39)
It remains to be shown that with the above choice it is in fact true that
1
o(lr(z—2)+k) < in(z —w) forall z € C. (A.40)

As in the Coulomb case, the point must Z lie on the line between the points zg and w, and it
suffices to show the inequality on this line (by the same argument as in the Coulomb case, [6,
Lemma 3.6]). Moreover, without loss of generality, we can assume that w =0, z9 > 0, Z > 0, so
that this line is R. Thus it needs to be shown that
f(z) = éYK(:J:) >o(l(x—2)+k)=:g(x), zeck

As in the Coulomb case, denote by h the common tangent of the graphs of f and g drawn at
x = zp. Since f is convex and g is concave on [Z — r, Z + r], the graph of f lies above h and the
graph of g lies below h on this interval. Especially g(z) < f(z) on [Z —r, Z4 r]. Moreover, since
f(z) <0 and ¢'(z) > 0 for z € (0,2), the inequality g(z) < f(z) holds by these observations
for x € (0,2 +r].
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To prove the inequality for « € [Z + r,00), we have ¢'(t) < f'(t + 2) < f/'(t) by (A.30), for
t € [Z+4 r,00). It follows that

mw—g@+mw=/jgﬁnu</jf«ﬂﬁ=f@»—f@+rx

which by g(24+r) < f(Z+r) implies the desired inequality g(z) < f(z), now proven for z € (0, 00).
The case z < 0 is actually not required for the application, but true. Indeed, for x € (—o0,0) it
also holds that ¢/(z) < f'(x) and it is clear that f(z) > g(x) as © — 07, so it remains to check
the inequality as z — —oo. As in the Coulomb case, this follows from k < 0, which follows from

1 1
ok = §Y€(zo) —oly (20— 2) < §Y€(27’) — ol (r) <0.

This completes the proof. O

Lemma A.11. Let r € (0, %) and o > og and £ = £y, where oo and fy are sufficiently large

absolute constants. Then for any zo € C with |z9| < 1 — 2r, there exists a constant k € R and
zZ € C with |Z| <1 —r on the line through 0 and zy such that
o(lr(z0 — 2) + k) = +0215(|20/€) and o(lr(z—2)+k) < +0210(|2|/0) for all z € D, (A.41)
where * is either always + or always —, and Iy is a modified Bessel function of the first kind.
Proof. Throughout the proof, > 1 means that x is larger than a large absolute constant. Let
1(2) = 2(Io(21/) — 1). (A.42)
Replacing k by k — £ /o, the claim is equivalent to the claim
o(lr(z0— 2) + k) =I(z0) and o(l.(z—2)+k) <I(z) for all z € D. (A.43)
For the right-hand side, for £ > 1, we have
I6) = P+ O(El/0). V1) = (5+00/0) 20 V1) = 3102+ O1/0). (A
For £>> 1, the map 2 — oVl (z) takes B,(0) onto B, yye(y(0) D By1-c)/r(0) D B1(0). Thus,
by appropriate choice of Z and k, the derivatives of ol,.(z — Z) and +I can be matched at any

|z0| < 1. It remains to show the inequality in (A.41). By definition of [, and since, by (A.14]),
the derivatives of Y*(z) are well approximated by those of —log |z| for £ > 1, we have

1
Vi, (2) = —ﬁ(lzxz +0(1/0)) for |z| <. (A.45)
Together with (A.44)), using that 1/72 > 1 > 1/2, it follows that the function I.(z — Z) + k stays
below +1(2) for |z — Z| < r, provided that ¢ >> 1. Using further that {,(0) — I,(r) = 3 + O(1/¢),
we can choose o > 0 and £ > £y large enough that
1
a(l-(0) = 1.(r)) > 1(1 +0(1/¢)) = sup(+I) — i%f(:lzl).
D
Since o (I, (0) + k) < supp(=£1), it follows that o(l,.(z — 2) + k) < infp(+£]) for |z — Z| = r. Since

l.(z — Z) is decreasing in |z — Z| the inequality then holds on all of D. O
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A.4. Perturbed equilibrium measure. As in [6], to prove the local law, we will condition on
the particles outside small disks. To handle this conditioning, we next state adaptations of the
results of (6, Section 3.3] to the Yukawa case. As in [6, Section 3.3], we can assume here that
Sg = pD for some p > 0, where D C C is the open unit disk. Furthermore, we assume the
density of pg is bounded below by ﬁa in pDD for some parameter o > 0. The class of perturbed
potentials W that we consider is as follows. Let v be a positive measure with suppv N pD = &,
t >0 and let R € €(pD) satisfy (A —m?)R =0 in pD. Then W is given by

Wis) = {tQ(z) +2UY2), 42R(2), =z € pD,

(A.46)
o0, z € pD*,

where we write D* = C \ D for the open complement of the unit disk. Both perturbations U’
and R are m-harmonic inside pD, i.e., (A —m?)R = 0 and analogously for U’. In particular, by

(A.10]), this implies that the density of uy is equal to tug + constant in Syy. For z € 9(pD) we
f(Z)=f(z=en)

- for

write n = n(z) = z/|z| for the outer unit normal, and we write J;, f(z) = lim. |
the derivative in the direction 7 taken from inside pD.

The next two propositions show that the bulk of the equilibrium measure pq is stable under
suitable perturbations W of the form , and that the density of uy on the boundary remains
bounded. To prove the stability of the bulk we use the obstacle problem characterization (A.12])

of the support.

Proposition A.12. Suppose that Q and W are as above (A.46)). Then, for any £ > 0, the support
Sw of the equilibrium measure with Yukawa interaction of range ¢ and potential W satisfies

On R t—1
S > { € pD: dist(z, pD") > ), where x = C \/maxuwn,pu lc.apn + (£ = 1))

at
(A.47)

Proof. As in the proof of [6, Proposition 3.3|, except that we must now replace ¢ by ¢/p, we may
assume that p = 1, and we define D = {z € D : dist(z,D*) > k}. The replacement of ¢ does
not matter since the estimate is uniform in ¢. By Proposition [A.7] to prove the proposition, it
suffices to exhibit, for any 29 € D, a test function v, = v = —U%(2) + ¢ with v(20) = 3W (20)
and satisfying the requirements for the potential in with W instead of Q.

This test function is chosen almost exactly as in the Coulomb case, with the small difference
in the handling of the perturbation R. Indeed, recall that by assumption R = U 5 for a (signed)
charge distribution p supported in D*. Up to an additive constant, we may replace u by its
balayage w onto I, i.e., we choose the measure w supported on 9D such that R = UL + ¢ in D.
The existence of w follows as in the Coulomb case; see e.g. [40]. We choose ¢y to be the sufficiently
large absolute constant from Lemma[A.TI] For ¢ > £y, we decompose w = wy—+w4 —w_ with wp a
measure of constant density with respect to the arclength measure on 9D such that [ dw = [ dwy
and with wy positive measures. For ¢ < £y, we simply decompose w = wi —w_ with wy positive
measures and set wyg = 0. In both cases, Lemma implies that the total charge of w4 is
estimated by

Jw | = O(1) 9 Rlloc,o0- (A.48)

Then, similarly as in |6, Proposition 3.3], we will choose the function v of the form

v(z) = tuge(z) + oL(z) + vLo(2) — U“ (), L(z) = / (lr (z — é(w)) + k(w)) (v + wy)(dw),
(A.49)
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where 0 > 0, r > 0, k : suppr — R and Z : suppr — D are parameters, and the function I, is
now defined by (A.29), and Ly(z) is chosen of the form

Lo(z) = (2 — Z0) — ko.

for some Zy € C and kg € R to be chosen later.
Step 1. With the choice

= = 1 (t 1) 2 || —H \/HV w.,.”a ¥ 1
om)o, R = o 9 —+—|-
Y ( e ”oo,aD, 0 = max <2, v || . r= ; 2&

the function v is of the form —Uﬁ+c for a positive measure p of total mass at most ¢+ ||w_|| —v—
ol|v+w4| < 1. Indeed, by definition, —tug ¢+ U,,_ is the potential of a positive measure of mass
t+ ||w—| and —o L — vLg is the potential of a negative measure of total mass —ol|v + w4| — 7.
Their sum is the potential of a positive measure since

20 27y
(A —m?)(tuge — U¥~ + oL +vLo) > 2mtpg e + 2mw_ — r—2||V + w4l — 2 >0, (A.50)
where we used the assumption pg ¢ > o/ (4m).

Step 2. For appropriate choice of the parameters Z and k (depending on 2p), we have v(zp) =
W (z9) and v < W in D. Indeed, replacing [6, Lemma 3.6] by Lemma stated below the

proof, we choose the parameters Z and k exactly as in the proof of [6, Proposition 3.3] to achieve

oL(z) < ;/YZ(Z —w) (v +wy)(dw) for all z €D, (A.51)
oL(z) = % /Ye(zo —w) (v + wy)(dw). (A.52)

This concludes the proof for ¢ < ¢y. For ¢ > {p, it remains to handle the remaining part of
the perturbation, which is the potential Uf, generated by the constant part w of w. Since the
Yukawa potential of @ is m-harmonic in |z| < 1, radially symmetric and bounded as |z| — 0, as

in (A.33)), it is explicitly given inside D by
Ub(z) = £ACI(12]/0), (2] <1),

for some constant A > 0 depending on ¢ and @, where I,, are the modified Bessel functions of
the first kind. Using that I, = I; by general relations between Bessel functions,

- Li(|z]/0) =
VUL (2) = £A200 (2] /)= = 07 UL (1) E) =
] I(1/0) ||
The modified Bessel functions satisfy the asymptotics
1 1
Io(t) ~ 1+ 11&2, L(t) ~ 5t ast—0. (A.53)
Therefore, with (A.19)), the constant A is given by
8;U£(1) R —77l -
A=t = +(1 4 0(1/4))9, Uz (1) < (14 0(1/0))[10, Uy llso,op = O(1)[|0;, Rl|oo,op-
201,(1/¢)

(A.54)
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By Lemma [A1]] there exists a large constant o such that we can choose kg and Zp and v =
O(1)[|0;, R||so,om such that with v = o A,

yLo(z0) = UL(20), ~Lo(z) <UL(z) for all z € . (A.55)
This concludes the proof. ]

Proposition A.13. Suppose that Q@ and W are as above (A.46|) and assume in addition that p1g
1s absolutely continuous with respect to the 2-dimensional Lebesgue measure. Then uyw = p+n,
where (v is absolutely continuous with respect to ug, and n absolutely continuous with respect to
the arclength measure s on OpD with the Radon—Nikodym derivative bounded by

| S < il + 11+ 260105 Rllciopn + 11 = tloll0g Qlcn)-  (4.56)

Proof. The only change in the proof of Proposition compared to 6] is the change of the
logarithmic potentials to Yukawa potentials. In particular, the formula (A.15) holds and VY*(2)
is proportional to V log é 0

A.5. One-step estimate. Asin |6, Proposition 4.1], we use a simple mean-field partition function
estimate to obtain a bound on the fluctuations of smooth linear statistics.

Proposition A.14. Let X = Xy be a smooth domain. Given a potential W € C’llo’cl(EW) possibly
depending on the number of particles M, assume that there exist u : Xy — Ry and v : 90Xy —
R4 such that duyw = udm + vds, where dm s the 2-dimensional Lebesgue measure and ds
is the arclength measure on 0¥y . Assume the conditions (i)-(iv) as in [6] but replace the
bounds on ﬁAW (which is the density in the Coulomb case) by the same bound on the density
u (which is now slightly less explicit), and also modify the assumption (iv) by replacing ¢ by
¢t = Uﬁw + %Q — ¢, where cq s as in . Then, for any constant A, for any bounded
f € C?(C) with compactly supported (A —m?)f,

log / o Mhuw @) m(dz) < =M Ty (1Q) + M(f, nw) + o5 (f, —(A —m?)f)
+ O(M~M)||Aflso + O(M log M), (A.57)

log {9100 ®) () > ~ M2 Ty (1) + O(Mlog M), (A.58)
and consequently for any £ > 1+ 1/8,
|37 05) = M [ Fauy] = 0(€) (VAo M(F, (-2 +m?) )12+ MAIA ) . (859
J

o—EB6M log M
)

with probability at least 1 — with the implicit constant depending only on the numbers

A in the assumptions (i)-(iv).

Proof. The probability estimate is obtained as in [6] from the partition function bounds
and (A.58)), which are analogous to [6, Lemmas 4.3 and 4.4] except that ||V f|2 = (f, (=A)f)}/?
is replaced by (f,(—A 4+ m?)f)/2. The lower bound can be proved exactly the same way; for
the upper bound we may bound the energy slightly differently from below, as follows, avoiding
the need that the support of (A —m?)f is contained in Sy .
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All the properties of the Coulomb potential used in the proof of |6 Lemmas 4.3] also hold for
the Yukawa potential. Replacing the point charges by charged disks of radius €, and denoting
by D!(-,-) the Yukawa analog of D(,-), we get the bound

1 (e . 1
Hiy(2) = 512 37 () = MEDEGE), 49) + MAW — ) + O(M log )
J

= M2 (DA, )+ (W, ) — (b £, 1)) + M2(5h £, 1 — ) + O(M log ).
Writing
D' (9, 1) = D (pw, pw) + 2D  (pw, ' — pw) + D (1 — pwr, 1 — )
and further using the Euler-Lagrange equation (A.10) to write
2D  (pw, (1) — pw) + (W, 1) = (W, pw) +2(¢5 i — pw) + 2(U%,,,, i — o),
where (¢ = Ue + W — e = 0 on Sy, we therefore can the bound HY,(z) — BLM > f(z) by

M2 () + DG =, 1) = ) = (5 £ 09) ) + 203 o — )
+M2(—Mf 1) — )+ 2M*(US L 1) — 1) + O(M loge™ ).
We write
D —pw, 1) — pw ) = (g £, 1)) = aw (g fHUior s —(A=m®) Ul )= (gar s ).

The Yukawa potentials decay exponentially at infinity, so we may integrate by parts and use the
elementary inequality —|ab| + [b|> > —|a|?/4 to get
VUt

o (gar f + Usior s (AU, ) = i(;%MVfﬂL VUi s VU5 )
= — 87rﬁ2M2 (vfa vf) W(f’(_A)f)
By the same inequality we have
m2
%(giMf + Ué(5>_uw,m2Ué(s>_uW) > _W(fa f)-
In conclusion,
M2D (), i) + MY (W — 557 £, )
> M? (Iﬁv(uw) — gt (fow) = g (f, — (A = m2)f)>
~ ~(e ~ ~(e ~ 1
+2M(C" o= pw) + M2 (g £ = )+ 2M2 (U i = ) + O(M log ).

In the same way as in [6], for the error terms on the last line,

*I( < L aflle < MAS |

s

and
2M? |(Ue,,u — )| < CE2MA 4 C\eM? < 1,

by choosing ¢ sufficiently small depending on A and such that log < = O(log M). Finally, we
use that 2M2(¢%, i — pw) > 0 by the Euler-Lagrange equation to conclude the proof. O
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Remark A.15. For test functions f supported in Sé and satisfying the condition [ fdm =0,
¢ 1 2
/fduQ:/f (AQ — m*Q)dm.
47

Consequently, if Q is replaced by Q+ R with (A—m?)R = 0, and assuming that f is supported in
the intersection of the supports of the equilibrium measures of Q and Q+R, and that [ fdm =0,

we have
[ rany= [ 7 autyn

Since we are ultimately interested in test functions without the condition ffdm = 0, some
additional care is required. (The condition was not necessary in the Coulomb case in [6].) This
problem will be addressed at the beginning of the proof of Proposition [A.16

A.6. Yukawa gas on the plane: proof of Proposition To improve the estimate of Propo-
sition to that asserted by Theorem we now follow the strategy the proof of Theo-
rem [6, Theorem 1.1], using local conditioning.

First, we note that [6, Section 5] applies without changes except that the Coulomb potential
log 1/|z| is replaced by the Yukawa potential Y*(z) in all expressions, and with the additional
condition that [ fdm = 0 in the assumption of [6, Proposition 5.3]. This condition is necessary
because, with the m-harmonic perturbation V,, inside the support of py we now have

w = + t
= — nst.
I JrHe +cons

by . As explained in Remark the additional constant has no effect if both sides are
integrated against a test function f with support in the support of uyy that satisfies [ f dm = 0.

Next, we adapt [6, Section 6] to the Yukawa case. Here two modifications are required. First,
the scaling of the Yukawa gas is different, which leads to a different recursion of scales. Second,
in the case of the Yukawa gas, as noted above, the density of the equilibrium is only stable under
m-harmonic perturbations up to a constant, and thus an small extra argument is required to
remove the mean zero condition.

As previously, we write £ = N~1/219 for the range of the Yukawa potential. Given & > 0
(and assuming € < 9), we set sp = 0 and

Sj+1 = <(111 + 85]) A (Sj + 5)) — &,

for ¢ > 0 fixed sufficiently small. As long as the second term in the minimum dominates, the
sequence s; grows linearly as j(6 — €) until the scale s = % — 20 is reached. After that, the first
term dominates. Then s; evolves according to % — 0 — ¢; then % — %6; then % — 15— %5 and
converges geometrically to % — 2¢. In particular, given s € (0, %) as in Theorem we can fix
€ > 0 and n < oo such that s,, = s, and we will assume such a choice from now on. We also
recall from [6] that by replacing Q(z) by Q(z — z¢) we consider functions supported in the balls
B? = B(0,5N %) C B, = B(0, N=%). The induction assumption (A,) is modified as follows (as
a formal remark, note that compared to [6], we changed the index of the condition A; into A,
as, in the current paper, t refers to the argument of the Laplace transform).

Assumption (A,). For any bounded f € C%(C) with supp(A —m?)f C B2 N Sg, we have

3 S F ) = [ Faug] < NTET( (-a b md) )4 N AT (A.60)
J
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Proposition A.16. For arbitrarye > 0, (A, ) implies (As) for any 0 <r < s < (3+37)A(r+68)—
(with the implicit constants depending on ¢ ).

Proof. First, we show that, for any s as asserted in the proposition, it suffices to prove that (A;)
implies (A), where (A%) is defined exactly as (Ag) except that the test functions f are required
to obey the additional mean zero condition [ fdm = 0. Indeed, assume (A,) and that we have
proved (A’) for all s as in the statement of the proposition. As in [6, Section 6], let B = Bg be
a disk of radius N~% and By the disk with the same center and half the radius. For any test
function f supported on B2 we define f;(z) = 272 f(27%2), and write

f= le‘Z — fi+1),

where k is the largest integer such that 2* N =% < N~*. Then
1A filloo = 27| Aflloos  (fir (=A +m?) fi) < 27%(f, (= A +m?) ). (A.61)

Therefore, with s; = s — (i +1)/logy N for i = 0,1,...,k — 1, applying (A},) to the mean zero
function f; — fi+1, we obtain

72 fl Z] fZ-‘rl ZJ)) /(fz _fl-l-l)d:uQ

< QQZN_l_QSHA(fi — i) lloo + 2NTEE(fi = figr, (A +m)(fi — firr)) /2
< 2N A oo + N7 (A 4 m?) )M

Similarly, applying (A,) to fx, we have
1 —1-9r _1_,
N 2 i) - /fk dug < (N7 [[Afrlloo + N7 (fi (=2 +m?) f)'/?)
J

< @7HNTIA S oo + 27N TS (<A + ) )1?)
A

< (27F NI A oo + 27FNTET (S, (A + mP) f)V2).
Then
k—1
;Zf(zj)_/f:‘]ifz<fk Z] +Z fz Z] fH—l Z]))) /(fk"‘z fz—i—l >

J 7 1=0

k
<3 @ ENTEYAf oo + NTET(L (A +m?) )2

1=0

<N A oo + NT25(f, (A +m?) )V,

It remains to prove that (A,) implies (A%) for s as in the statement of the proposition. This
proof proceeds exactly as in [6, Section 6.1], with the only essential changes in [6, Lemmas 6.2
6.3], due to m? > 0 in . Indeed, the required properties of the conditional equilibrium
measure follow from Propositions as soon as [6, Lemmas 6.2-6.3] are adapted.
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In [6, Lemma 6.2], which states that 7 = 1 + O(N~%) (where we recall that 7 = 10 (B))
and v(C) = O(N~%), with high probability, the following changes are necessary. Recall that
X+ are smooth cutoff functions with

X+lB=1, X+l =0, X-|Be =0, x-|p_=

obeying ||[VFx4|lee = O(N*$/n¥) for k = 0,1,2 (see [6] for the definitions of the expressions).
We replace the estimates on (x4, —Ax+) by

(Xi? (—A + mZ)Xﬂ:) — O(TIN72SN25/T,2) + O(N1726N725) — O(l/?’]) + O(N1726723),
and thus
N7 (g, (A +mP)xa) = O(N~#7% /) + O(N~#7%) = O(N 7).

Using this, the rest of the proof of [6, Lemma 6.2] proceeds as in [6].

In |6, Lemma 6.3], which states the estimate N ¢ ||VRHL00(B) = O(N~%), with high probabil-
ity, we make the following changes. We change the definition of f from f(w) = N~*V (¢ (w) log ﬁ)
to f(w) = N=*V(¢(w)Y*(z — w)). In particular, the property that Af = 0 on A° is replaced
by (A —m?)f = 0 on A¢, and using this, the estimate on (f, —Af) is replaced by (here again
we use a notation from [6], namely a = N~),

N=2(f (A +m?)f)
_ N—I—QTO(N—25N2S| 10ga\/a2) + N—I—QTO(N1—2§N23| 10ga’2) — O(N_4S_C€),

so that, again, the rest of the proof of |6, Lemma 6.3] proceeds as in [6]. O
Proof of Theorem [A.1l Proposition with W = @ and M = N verifies Assumption (Ag).

By inductive application of Proposition |A.16, the assumption (Ay) is verified for all s € (0, %)
This completes the proof. O

A.7. Yukawa gas on the torus: proof of Theorem The proof of Theorem is a straight-
forward adaption of that of Theorem we only mention the required changes here. As in the
proof of Theorem we condition on the particles outside a ball. As in the full plane case,
the equilibrium measure given by replacing the charges outside by the equilibrium measure is
the restricted measure. Then after conditioning, using that £ < N~¢ we may replace the torus
Yukawa potential by the full plane Yukawa potential. Indeed, we have

HNO ZUZ ZJ—Zk)-f—O N2 7CN ZY i — 2k )+ O(N )
Jj#k iF#k

with error bound uniform in z € TV. From this point on, the remaining argument is identical
to the proof of Theorem [A]]

A.8. Coulomb gas with angle term: proof of Theorem As in the proof of the local density
estimate for the Yukawa gas, Theorem we follow the strategy originally used in [6]. However,
we will see that due to the assumption [t|N§? < 1 the modifications needed are much smaller
than those needed for the Yukawa gas. In particular, the required equilibrium functionals and
potential theory are those of the unperturbed Coulomb gas used in [6].

As a preliminary step towards Theorem we prove the following estimate, which provides
a weaker fluctuation bound than Theorem does. However, using this bound for all scales,
Theorem [A 3] then follows from the same estimates.
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Proposition A.17. Assume the same conditions as in Theorem|A.5 Let t = N—2* and suppose
that supp f has diameter at most N—°. Then

X -1 —a—2s —1-2s —2a—4s
A N NV (V2 N A S

To prove this bound, we proceed as in the proof of [6, Theorem 1.1]. The first ingredient is
the following generalization of the one-step estimate [6, Proposition 4.1].

Proposition A.18. Assume that the potential W and the number of particles M satisfy the as-
sumptions of [6, Proposition 4.1]. Consider the probability measure on Z% with density propor-
tional to e PH@) ywhere the Hamiltonian H : Z% — R satisfies the uniform estimate

|H(z) — H§; (z)] < tMK. (A.62)

Then for any bounded f € C?(C) with supp Af compact,
> fle)—M / f duw = (&) (MK + Mlog M) [Vl + M~YAf| ) (A63)
J
with probability at least 1 — ¢ $BAME+MIog M) for gpy € > 1 + 1/p.
Proof of Proposition[A.18 By the assumption (A.62), we may trivially estimate
log/eﬁHgﬁW m®M(dz) — tMK < log/e_ﬁH m®M(dz) < log/e’BH&W m®M(dz) + tMK.

By [6, Lemmas 4.3 and 4.4], the partition function of the Coulomb Hamiltonian (without angle
perturbation) can be estimated as

;log / e PHY m®M (dz) > M2Iyy + O(M log M),
1 _
3 Iog/e BHY, , 4 m®M(dz) < M2Iy + o (f, =AF) + O(M M| Af|lso + O(M log M).

Here we used the improvement commented on in the proof of Proposition which gives the
improved factor for the error term proportional to ||Af||c and avoids the restriction on [|A f|| .

From this, we obtain the estimate
1 GeoXy/ 1 —ay L
BlogEVtte s — e—yE (f,—Af) +O(M )g||Af|]oo +O(E),

with F =tMK + M log M. As in the proof of [6, Lemmas 4.1], choosing

_1 _ _
s=E2|Vf|o+ M AEAf| o,

this implies
1
3 logE%eXf/s =O(E).

By Markov’s inequality, P(X; > O(sE)) < e ¥, and since the same estimate also holds with f
replaced by —f, we have

B(X; =0 (B2 fl+ MA[A Sl )) > 1277,

which implies the claim (A.63)). O
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As in the proof of [6, Theorem 1.1], the proof of Proposition follows from iterated
applications of Proposition to the conditioned measures associated to increasingly small
balls. This induction proceeds almost exactly as in [6, Section 6], with the additional element
that, in each step, we improve also the bound K for the conditioned measure. We first give an
outline of this induction now. We write t = N2,

First step. In the first step, using that ||Vh| o < 1, the difference H—H ‘c/ ~ is bounded uniformly
by

|z;—=2 \2 h ) h
(Y e e hiz) =) | (A.64)
ik 5Tk

with M = N and the trivial bound K = N. From Proposition we therefore get the high
probability estimate

X A _ _1
<N A oo + (N0 + N2V
This estimate proves an effective estimate on the number of particles on scales N~* for s < a/2.

Induction. By induction, supposing we can control particle numbers on the distance scale N=",
in Proposition applied to the conditional measure in a ball of the former scale, we have
M ~ N'7?" and o = N/M ~ N?". Furthermore, (A.62)) holds (see Lemma below) with

K =0(MV N%).

Using this estimate, by conditioning exactly as in the proof of [6, Theorem 1.1}, for any f whose
support has diameter at most N~", we obtain from Proposition the estimate

X; MVN¥» 1MV (MN%)3

< (N2 N7 A [loo + (NTO72 4 N2 [V o,

+ M3N"Y)||Vfa

This is an effective estimate on particle numbers on scales N~=° for s < (r+ %)V (3 + 5) + ¢,
improving the assumed estimate. We remark that, as far as the scales are concerned, this is the
same recursion as in the case of the Yukawa gas, with ¢ replaced by a/2.

To set up the induction formally, we replace the assumption (A, ) of [6] by the following one.
(Note also that as before we changed the index ¢ from condition A; from [6] into A, as, in the
current paper, t refers to the argument of the Laplace transform).

Assumption (A,). For any bounded f € C?(C) with supp Af C BS N Sy, we have

X —1-2r —2a—4r —ir —a—2r
S ST NI A flog 4+ (N7 N[V S (A.65)

As shown above, for » = 0 this is (A.63) applied with M = N and V = W and the trivial
estimate K = N. To prove Proposition it is enough to prove the next proposition.
Proposition A.19. For arbitrary € > 0, (A, ) implies (As) for any

1
r<s<(1+g)/\(g+7°)—€, (A.66)

with the implicit constant in (A.65) depending only on €.

0

N
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To prove Proposition exactly as in [6, Sections 5-6], we condition on the outside of a
ball Bs on scale s and replace the Coulomb potential of the outside charges with the Coulomb
potential of the equilibrium measure. To ensure that the equilibrium measure of the conditional
system inside Bs does not move much under this replacement, we use [6, Propositions 3.3 and
3.4] and the analogues of |6, Lemmas 6.2 and 6.3], where the input assumption is replaced by
our new assumption (A, ); the lemmas are checked exactly as in the case of the Yukawa gas. The
additional required estimate is the bound K on (A.62)), which is given by the following lemma.

Lemma A.20. Assume (A,). Then, with high probability, uniformly for all configurations of the
M charges inside Bg, the estimate (A.62) holds with

K =O(N'™2" v N§?).
In particular, if B is at scale N~" then the right-hand side is O(M Vv N?7).

Proof. We split the interaction term

e LRIy

ik %Ak
into the three contributions: (1) both particles are inside B, (2) one particle is in B and one
outside B, and (3) both particles are outside B. The contribution (3) with both particles outside
B is a constant for the conditioned measure and thus irrelevant for the estimate on the condi-
tioned measure. Contribution (1) is trivially estimated by M?||Vh| s < M?2. Contribution (2) is
bounded by O(M (N6§%+ N'=2r)) by the local density estimate, with r-HP for the configurations
outside B. This gives the claimed estimate. O

Proof of Theorem[A.5 As in the proof of Proposition[A.19] we condition on the particles outside
a ball B of radius N~° and assume that f is supported in the ball with the same center and half
of the radius. However, since (A /2_0) has already been proved, by Lemma we now have
the optimal estimate K = O(N27). The theorem then follows directly from the one-step bound
on any scale b as in the assumption of the theorem using this bound on K, implying that
tK = tO(N?9)||Vh|| = O(1). O

B Rigidity for Yukawa gas on the torus and perturbed Coulomb gas

B.1. Rigidity for Yukawa gas on the torus. Next we derive the following rigidity estimate for
linear statistics of the Yukawa gas on the torus without external potential (the case with potential
is analogous but not needed for our application). We will denote the expectation w.r.t. to this
measure by Eg “ and the equilibrium measure by pg. In the proof of the theorem, we actually
need to consider an external potential (), for which we will denote the expectation by ]Egz and
the equilibrium measure by pg, and we assume that Q) € C?. The proof of the following theorem
is parallel to that of [6, Theorem 1.2].

Theorem B.1 (Rigidity Estimate). Consider the Yukawa gas of range 1 > € > N~Y? on the
unit torus without external potential. Let s € (0, %) and € > 0. For any f : T — R supported in
a ball of radius b = N~° with high probability

b2
X; =30 =N [ Fdpo < (541) Iflsp (B.1)
St = [ £ = (1) 1l
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Remark B.2. The previous estimate also holds for the Coulomb gas (i.e., { = 0o) with a similar
proof provided that the external potential satisfying the assumptions . This improves

the error bound from depending on four derivatives of f in (1.8) and (4.38)) to three derivatives.
However, we will not need this result in this paper.

The rigidity estimate also implies the following useful proposition for functions of two points.
For any function G on T x T we denote

4
VI G(z,y)| = sup [0 Gz, )], (B.2)
St ki=jaie{z, 2.9} [i=1
and . .
GV (z,w) = sup VG (z,y)|. (B.3)

(z,y)€B(2z,8) xB(w,s)

Proposition B.3. Consider the Yukawa gas of mnie N~Y2 « 0 < 1 on the unit torus. Let G be

smooth on T x T and ng) as defined in Lemma m for some additional scale N~V? < s < 1.
Then for any fired p € N and € > 0, the following bound holds with high probability:

N [ [ 6wy itdz) ifaw)
1 p-]

1 . .
= OV (5 + 70) D_ NIVl s mmy + N2 IGP s memy ) - (BA)
j=0

The following application of Proposition is useful. Suppose that G(z,w) is a function
smooth at the scale R and supported in |z —w| < O(R). Then we choose s = RN ¢ so that the
error term is of order N ~°P. Choosing p large enough and noting that

IV GlllLyrxr) < CGRTIR?|G R
we obtain that for any A > 0 there is a p > 0 such that

1 R?

N? [ [ 6w i) i) = O (55 + () IGllp + N AGley (B3

B.2. Proof of Theorem and Proposition The proof uses the same ideas as the proof
of [6, Theorem 1.2]. As a first step, we state the loop equation for the Yukawa gas on the torus.
As in (4.6)), given a function v : T — R, set

v 1

Wh(z) = = (v(z;) — v(2)0U" (2 — ) + 5 > 0ju(z) = N> 0(2)0Q(z)) (B.6)
j#k J J

and recall that by Lemma we have EgZ(Wé) = 0, because the Yukawa interaction Y* (and

therefore U?) are functions of 2j — 2. Given ¢ : C — R supported in Sg, further abbreviate

1 q(»)

- ey 9= mpa(2)’

"= ey

(B.7)

where pg denotes the density of pg from (A.11]), with respect to the Lebesgue measure.
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Lemma B.4. For any q: T — R of class €2, supported on Sq, and z € TV, we have

X4 = _fWQ Z@h )+ N// ()T (2 — w)jio(d2)jio(dw)

Nm?2

/ / |, 00z~ w)iglds)pq(dw), (B.5)

where m = =1, Thus, for any smooth enough f : T — R with Jp fdm = 0 that satisfies the
condition that ¢ = f — m2A~Lf has support in Sq, where A is the Laplacian on the torus,

x4 = _%WQ Zah zk +N// ()T (2 — w)jio(d2)jio(dw). (B.9)

The last identity holds without the assumption that [ f dm = 0 if q in (B.7) is defined in terms
of the mean 0 part of f.

Proof. As in the proof of Lemma we have

2 / U (2 — w) po(dw) = dQ(2), (B.10)
q(z) = % /(—48561(10) + m%q(w)) U (z — w)m(dw)
= % /(48q(w)aue(z —w) +m2q(w)U*(z — w))m(dw), (B.11)

where again the first equation holds for z € Sg by the Euler-Lagrange equation, the second
equation holds by the definition of the Yukawa potential as the Green’s function of —A + m?
and integration by parts — the boundary term vanishes by periodicity. We therefore have

m2
LR [ pw)av(z; - wing(duw) + 7 > [ 9@z~ wiotdu)

2N [ [ hw)ov'(z - who(du)nglds) - Nm? 3 [[ U - o)
= QN// 2)OU (2 — w)iu(d2) g (dw) —l—Zh 2;)0Q(z;)
=N [[htw) = h:)0U"(z ~ wgldwlnolds) + W)Uz — w)jig(d2) g dw).

In the first equation we used (B.7]) and (B.11)), and in the second equation we used (B.10|). Since
the integrands in the double integrals are symmetric, we arrive at

¢ _1 2 =z Yz — w)fig(d2)ig(dw
X = 57 (1) ~ha)00 (s =) + N [0 = hw)av c —wig(d)iglan)
Nm?

+) h(z)0Q(z) + g(w)U (2 — w)fig(dz) pg(dw),
Zj: J J //ziw Q Q

which is equivalent to (B.8§]).
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For the consequence, note that moving the last term on the right-hand side to the left-hand
side, the left-hand side becomes X/ with

flz)=alz) — o g(w)U*(z — w) m(dw) = (1 — K)q)(2),
where )
1-K=1-(1- A" :ﬁiiA_r 1-K)=1-m?A~1,

Therefore, given f as in the assumption, we can choose ¢ = f — m?A~Lf.
Finally, since [pug = 1, we have XC’; = Xg;*c for any constant c. Hence the assumption
Jp fdm = 0 is trivial to remove. O

Lemma B.5. For any A > 0, there is a constant C' such that for any smooth f : T — R supported
in a ball of radius b with b > N~Y2 there exists fs support in a ball of radius bs := b+ Cslog N

for 0 < s <log N such that h(z) = mg(l —m2A~Yf(2) can be written as
1 log N ds - N
_ Loy, N- , B.12
0 = s (97— [T S01)) + 0 Al (B.12)
1£sllkp, < COA 82N fll1p- (B.13)

It is useful to keep in mind that if f is dimensionless then fs has linear dimension 2.

Proof. We write

OATLf(2) / dte'®0f(z) / dte'®0f(2) / dte 2 f(2). (B.14)

Since A has a spectral gap of order one w.r.t mean zero function and df is mean zero for any
f with compact support, there is ¢ > 0 such that

/ T ate® 9f(z) < / T ate 5 (2)]2 <
M M

—cM

We choose M = (log N)? so that this term is an error term of the form N =4 f||; , for any A > 0.
The heat kernel on the unit circle is given by

gt(z) = 2m Z ki(x + 2mk) = \/feﬁ/“ [1 +2 Z e ™R/ cosh(mkz/t)

keZ k>1

where kq(z) = (4mt)~1/2e=2*/4_ The heat kernel on the two dimensional unit torus is given by
Gy(2) := g¢(x)g:(y). Now change variables s> = t. Clearly, the function G2 decays exponentially
at scale s. Rewrite G2 = GL + G2 with G1(2) = Gy2(2)1sc10g N(2) Where C is a large constant
and 7,(z) is a mollifier in a ball of radius a with 7,(z) = 1 if |2] < a/2. Define

z) = sz/G;(z —w) f(w) m(dw).
Clearly, fs is supported in a ball of radius bs and satisfies the bound (B.13). The error term

involving G2 can be trivially bounded and the constant A can be arbitrary large by choosing C
large depending on A. O
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The following simple estimate based on Taylor expansion and the boundedness of local
density will be useful later on. Recall the definitions (B.2) and (B.3]).

Lemma B.6. Consider the Yukawa gas on the unit torus with range N~Y?1% < ¢ < 1. Fiz a
scale s with N™Y/2t7 < s < N=9. Then for any fized p € N and ¢ > 0, the following bound
holds with high probability:

i ) i@ i) =3 Y J[F@pm@omay @)

-]:1 Z k’i:jzaie{w)f7y7?j}

x ( / / o, 2, w)gs(2 — 2)gs(w — ) fid2) ﬂ(dw)> + OGP |przer),  (B.16)

for some functions |FUR) (z, y)| = O(|VIG(x,y)|), where
k(@ y, z,w) = ax(e —2)" (@ — 2)"2 (y —w)™ (7 — 0)*.

Remark B.7. This lemma uses only that the density is locally bounded w.r.t. the Yukawa gas. In
its application, we choose s such that spHGgp)HLl(TxT) < N~°P_ If G is a function smooth at the
scale R, say, then s = RN ¢ is such a choice.

Proof. Let gs; be a nonnegative mollifier such that [ g¢s(z)dz = 1, supported in a square of

side length s and satisfying || gsn)Hoo < Cps™27" for all n > 0. By Taylor expansion, for any
(z,y) € B(z,s) x B(w, s) we can write

p—1 4
G(z,w) = Z Z (H(@ai)kiG(x,y)> vk(z,y,z,w) + O (spGgp) (z,w)> . (B.17)

7=0 3 ki=jai{z.z,y,y} \i=1

We now rewrite
/ / Gz, w) () fi(duw) = / / Gz w) i(dz) fi(dw) ga(z — ) ga(w — y) m(dz) m(dy), (B.18)

and insert the equation (B.17) into this identity. To bound the error [[ el )(z, w) f(dz) p(dw),
we use the local law, Theorem which implies that the empirical density is bounded with
high probability, i.e., for any function k supported in a square of size w > N —1/2 we have

/ k()] Adz) < Cw[klloo, (B.19)

and the same estimate holds with [ replaced by fi. This proves the lemma with some functions
|FR) (2, y)] = O(| VI G(z,9)]))- O

In next lemma, which is parallel to [6, Lemma 7.5], we estimate the last term in (B.9). (In
the later application, we only need @ = f/N.)

Lemma B.8. For any f : T — R, define h as in Lemma and G(z,w) = (h(z) —h(w))OU*(z—
w). Then, for the Yukawa gas on the unit torus, we have

e - . b?
w5 (v /[ Gz (@ fotdw)) =0 (N (1435 ) ) Il (B20
The proof of this lemma requires only on the local law (A.9)).
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Proof. We first write

U (z) = _Ui(z (2) (B.21)

i<m
where U; is supported in ¢;/2 < |z| < 2¢; with ¢; = 27 and U™ is supported in |z| < 26, =
N_1/2+€.
Case 1: U™, For any function k supported in a ball of radius b, using the fact that the empirical
density is locally bounded up to a factor N€¢, with high probability we have

N / / (Ok(2) — Ok(w)) U™ (2 — w) fi(dz) i(dw) < N2 02| V2k| 1., < N2 | k]|op, (B.22)
where the factor £2 b? comes from the volume in the integration.

Recall that h is defined in Lemma We can apply the previous inequality to k = f. To

bound the other contribution due to the integral of £=20f,, we use that f, is supported in a ball

of size bs and apply (B.22)) and (B.13]) to have
2 dS (m) ~ ~
N (0fs(2) = 0fs(w))U'™ (2 — w) fi(dz) ju(dw)

) ) log N dS A
< N / Z)fullas + N s
0

N2

m 10gNdS A 1+€ A
<z | (bAS) [ fllzp + N~ fllip <N emgngH%JrN 1£111.p-

Case 2: U; for a scale ¢; := ¢ < £. Suppose that h is supported in a ball of size r (note that
r can be either samller or bigger than ¢). Let M;(z,w) = (h(z) — h(w))U;(z — w). Our goal is
to bound N [ 2w M (z,w) fig(dz) fig(dw). Treating (h(z) — h(w)) as a multiplicative factor,
we can apply Lemma - to the function U;(z — w) with the scale s in the lemma replaced by
qN~¢. Hence we only have to estimate

J[ Fo ) miaema),

Qs = [ [ () = hw)oulep,zw)ayc = D)gglw ) ), (B.23)

where g, is a smooth mollifier at scale ¢ (in fact, it should be ¢/N~¢ as remarked in Remark
The reader can follow through this minor change in the following proof).

Rewrite h(z) —h(w) = (h(z) — h(x)) + (h(y) — h(w)) + (h(z) — h(y)). Consider first the term
(h(2) —h(z)) and j = 0 so that pk(z,y, z,w) = 1. Let Ry(z) = (h(z) —h(x))gq(z —x). Applying
the local law , we have

N [ [(4h) = h@)gale ~ 0hga(w ~ 9) (d2)ldw)
< g*N* [Hszx<z>||L2<z> U Ra(2) )€ + N7Y20) A Ry (2)]oc]
% (190800 = Dla) + 19600 = Dl + N0l Bugy(w - plle] — (B.24)

The last bracket is bounded by ¢~2A(q) where A(q) := 14 ¢/~ + (v N¢)~!. Using

// 1(]z — w| < ¢Q)1(R,(2) # 0 for some z) m(dw)m(dz) < O(r*¢?), (B.25)
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we can bound

[ vt pymicam@) [19-Re@laago + 1Rl + N 2018 ) o
<@g g+ 0+ N2 2] o = Adg)r Bl (B.26)

1

where we have used that |U;(z,y)| < ¢~ and, e.g.,

IV2Ra(2)l|Laz) < ((2) = 1(2))Vgq(z = 2) | 1) + l99(2 = ) VA a2y < Ca™ |Vl

The other two terms involving (h(y) — h(w)) or (h(z) — h(y)) can be estimated in the same way.
Hence we can bound for j = 0 by N*A(q)?
One can check in a similar way that the same bound holds for any j since the factor ¢=7
induced by the derivatives on Uj; is compensated by the size of the function . Notice that for
all j, we need at most two derivatives on h; all other derivatives will apply to explicit functions
depending on U;. Summing over all j and ¢ and using ¢ < C'/, we have thus proved that

ZN// M;i(z,w) fig(dz) fig(dw) < N~ A(:)*r|| k|2, < N*[1+ (VNty) '

<m i<m

(B.27)
From the definition of & in Lemma we need to consider two contributions of h: one is df,
the other involves the s integration. Since f is supported in a ball of radius b, the contribution
from Jf can be trivially bounded by

N2 1+ (VNL) b Bll2s < N2 [1+ (VNE) 11 Fllswn

where we have replaced 7 in (B.27) by b. Again, applying (B.27) to the function 0f,, we can
bound the other term of h involving s integration by

gN ds
N1+ (VNG ]2 / b0 la. + N1l
0

log N
§N25[1+(\/N€m)‘1}2€‘2/0 TS —~ A Fllsp+ N”

2l -
< N[+ (VNG) T 1 s+ N4 f s,

where we have again used (B.13).
Combining Case 1 and 2, we have bounded (B.20) by

2

N[+ (V) ) + N [+ D] + N

(B.28)

where the term N/2 [1 + 2—3] comes from the Case 1 and the other terms come from Case 2
Recalling ¢, = N~1/2%¢_ we have proved (B.20). O

Proof of Theorem [B.1. We will assume @ = 0; the general case can be proved in a similar way.
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We again employ the loop equation and calculate
1 ¢yt 1 [t 0 ¢ _.pxt t ¢
BlogEOU 18X _ 5/ dsalogEg 056X :/O ds (_ESUf/NXjf/NJrN/f(uo—usf/N))

1
hs E

- N / [ 02) = 1)Uz = Wiy (@ iegyv(@w) + N [ F = g
where h; is associated to f and pp/y as in (B.7), ie., hs(z) = Wpsf/N(Z)g(l —m2?A~Yf(2). By
Lemma [B.§
- - b2
By [ 002) = 1)U = )t e(@2)gla) = O (N (14 5) )l

By Lemma Eg/NWS;/N = 0. Using m = 1/¢, we have

/OtdSN/f(MO—Msf/N):—N/tds/f(z)4SN( — m2)f(2) m(dz)
/ds/f —A+m?)f = O (1 +*2)) | fl5,.

Finally, using the fact that the local density is bounded and (B.13]), we have

_ b?
/ ESfn Zah (z)) = OW) 05 O(f = m*A™) s = O (1+ 55) 01

Collecting these estimates gives

Loy e X — o (14 2 2|1 £12 B.29

logEY"e (14 7)) 17l + 21712, (B.29)
By Markov’s inequality and with the choice of t = 1/|f||; , this implies that

[X3| < O )1 +82/6%)] Iy,

with probability at least 1 — e~ ", which proves Theorem O

Proof of Proposition[B.3 Recall the equation (B.16) which expands the left side of (B.4) into
a Taylor series with error term. To prove (B.4)), we only have to estimate each term in the
summation in (B.16)). From the rigidity estimate Theorem we have

2
N/(x — )Rz — 2)F2gy(2 — 2)(dz) = O(NE)skiTha—2 (1 + %) , (B.30)
and a similar estimate holds around y. This two bounds together imply that each term in the

summation in (B.16)) is bounded by O(N¢)(J + E%)st]VijU(TxT) and this completes the
proof of the proposition. O
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B.3. Proof of Lemma Using the rigidity estimate, we can improve the regime of Case 2
in the proof of (B.20]), which we state as the following lemma.

Lemma B.9. Recall the decomposition (B.21) and let G, be the long range part

Go(z,w) = (h(2) — h(w)) Y Ui(2), (B.31)

i<m

with £y, set to be N~/2%7 for some o > 0 fized. Using the rigidity estimate (B.20)), we have

ES (N i , oo ia(d2) aQ<dw>) <Nl < NVl (B32)

where the last inequality holds for when h is given as in Lemma[B.5. Notice that we only need
two derivatives of h.

Moreover, for the Coulomb gas with angle correction defined by the Hamiltonian so that
the external potential V' satisfying , and t satisfying the assumptions of Proposition
the estimate holds. Similarly, if we replace the Yukawa gas by a Coulomb gas restricted
to a disk defined by , then holds up to a rescaling by the radius of the disk.

Proof. We follow the proof of the Case 2 of Lemma [B.8 Instead of the local law, we can now
apply the rigidity estimate (B.1)) so that the right hand side of (B.24)) can be replaced by

(aN =22 (14622 lga (- =)lls.g (IV=Ra(2) o) + 1R () 20y~ + N 720l A Ra(2) 1 )

(B.33)
Compared with (B:24)), we have gained a factor (vVNg)~1. Using ||g4(- — y)|l3,4 < ¢~ and the
estimates for the R, terms as in the proof of Lemma we can improve ([B.27) to

(VNELR) T 'N% 1+ (VNG 27| B2, (B.34)

gaining a factor (vV/N£,,)~! over (B.27)). This proves (B.32).
Finally, for Coulomb gases with or without angle terms, we can apply the rigidity estimates

(4.38) or (|1.8). Notice that ||g4(- — y)||3,4 in (B.33]) should be replaced by ||g4(- — y)||4,4 in these

cases. Since g is only a mollifier, both norms are of the same order and we have thus proved the
extension of (B.32)) to these cases. O

Proof of Lemma[{.11. We only have to apply the above lemma and note that the long range
interaction in the definition of A* in (#.11)) can be written in the form (B.31)) with £,, > N~1/2+7.
This clearly can be done and we have thus proved Lemma O

C Proof of Proposition [3.12

This section proves Proposition We will actually prove the following more general version,
with arbitrary parameter ¢ from (3.34) to be chosen. All notations and conventions in this
section are the same as those of Section [B.5

75



Proposition C.1. Let ¢ > 0 be a small constant. For any N-5te Lt <y < N7¢ and small
e > 0, we have the following estimates for the Yukawa gas of range v on the unit torus:

EQ’EVN?/ (YU, —T,) — Y7 (2 — w))i(dz)i(dw) = O(NTt), (C.1)
1

VBN [ (VR0 - 0,) - V(0 - W,)i(d2)a(dw) = O(V?) <74 + ]j ey “f) ,

(C.2)

EYEYN? // (U (z —w) = YV (U, — U,)ji(dz) a(dw) = O(N?) (Nt+ : +\/N>. (C.3)

In particular, for t = N~ the left-hand sides of (C.1)-(C.3) are simultaneously of order
4/5
o) (& + 272).

All terms we need to bound can be written as the left-hand side of , so that Proposition
will be our main tool. However, these terms involve interactions for the Euclidean distance
on the square while Proposition applies to the unit torus. We therefore first need the next
lemma to turn the Euclidean interaction into a periodic one; subsequently, we decompose the
resulting singularities carefully.

Lemma C.2. Consider a Yukawa gas on the unit torus T, and assume all integrands below are
integrable. Let G : T? — R, and define, for any h € C, TG = J; G(z, [z + h]) m(dz), where m
1s the Lebesgue measure on T and we used the notation . Then the following holds:

E | [ G jd2) () = / [ Tallz (e ).

Moreover, if G(z,w) = g(|z—w|) is a function of the Euclidean distance, for any h = (h1,hy) € T
we have

Tg(h) = /Tg(l[z +h] = z)m(dz) = (1 = [h|)(1 = [h2l)gi(h) + |ha[(1 = [hal)g2(h)

+ |h2|(1 = |ha])g3(h) + [ha[|h2|ga(h), (C4)
where
g1(h) = g(/|m|* + |h2[?), g2(h) == g(v/ (1 = )2 + [ha[?),
g3(h) :== g(V/Im > + (1 = |h2])?),  ga(h) == g(\/(1 = |h1])? + (1 — |ha])?). (C.5)

Remark C.3. The above calculation is stated for h € T, and it shows that Tg is not smooth
for hy = 0 or hg = 0. One may wonder if T has additional singularities at hy = £1/2 or
he = £1/2, as a function on the torus. It has not, as shown by the following argument. Assume
—1/2 < hy < 1/2 is fized. The right-hand side of (C.4 (-) admits an obvious smooth extension
to hy € (0,1), called Tg. One readily sees that for such hy € (0,1), we have Tg(hy, hy) =
Ta(1 — hy, hg) Ta is smooth and symmetric with respect to hy = 1/2, so all its odd derivatives
vanish there, meaning Tg is smooth at hy = £1/2. The same reasoning applies on ho = £1/2.
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Proof. Remember ps is the two point correlation function for the Yukawa gas on T. By trans-
lation invariance of the distribution of the Yukawa gas, we have

/ ;@,G 2 w)idz)idw) / Gz, w)p2([z — w])m(dz)m(dw)

_ / / Gz, [ + W) pa(h)m(dz)m(dh) = / pa(h) ( / G(z. [z + h])m(dz)) m(dh)

= [ Totmmian) = [ [ ) Testmym(anymiaz) = = [ |, Tollz — a)i(a)iaa),

In the case G(z,w) = ¢(|]z — w|), the assertion follows from a direct calculation of Tg(h) =
Jyg(1lz + ) — 2)ym(dz). 0

Denote by E(, 4 integration with respect to the shift (a,b) of ¥ (see Section , and write
AY = [®,—,]. Then the functional 7 defined in Lemmanaturally appears in the following
calculation:

Eqa (9(10s — W) = /T g(|[Ts + 3] — [T, + 2]]) m(d2)

= [allle + A% = 2hma) = Ty (a2) (C6)
This will be useful in our following proof of Proposition [3.12]

Proof of (C-1]). We apply (C.4) with g = Y*. For |h| < 1/2, the last three terms in (C.4) are
exponentially small since v < 1 so that [Y7(2)| < e for |z| > 1/2. Denote by q(h) the first

term on the right-hand side of (C.4). Equation (C.6) gives
Eap (Y7(¥: = 0y)) = ¢(A7) +0(e™),  Eqp (Y7(z —w) = q([z —w]) + O(e™™").
The proof of (C.1) is therefore reduced to proving
o . 1 .
BN [ (0@ -0u)-ale—ul) a2 a0 = ot (W24 ) o). (€)
TE[N"27F 4]

Let N~%/2 <« r < 7 be some intermediate scale. Let x : Ry — [0, 1] be a smooth function such
that x(z) = 1 on [0,1], x(z) = 0 on [2,00) and define q(z) = q(z)x(|z|/r). The proof of (C.7))
will consist in the following two estimates:

E*EYN? // - — q([z — w])) fi(d2) f(dw) = N°O (N*#*r?),  (C.8)
£ [[ (- 0. - ) - (0= D - wl) e i) = N0 (). ()

Optimization over r shows that . holds (note that the optimum 7* = (Nt)~'/2 is smaller
than ~ because ¢t < vy and N~1/3 < ).

For the proof of (C.8)), we consider the Taylor expansion of [®, — ®,,] around [z — w]. As
g is supported on |z| < N¢r, for all z,w contributing to we have [z — w] = z — w and
[®, — ®,] = P, — . For such z,w, with the definition ® = &1 o &y with ([3.34)), therefore

(C.10)

(@0 — @] = [w— 2] + ( i (s(wz +mas(un)) = slz +mas(z1))) ) .

ma (s(w1) — s(z1))
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Expanding (C.10),

(Pw = @D = (= 2D _ i,y — 21) + O — 2P2),

= 5'(w3) (w2 — 22) + O(|w — 2|*) + ma O(Jw — z|) + m2 O(jw — z|?).

where here and in the following the O error terms are non-random: they are not functions of
m1, mo. Denoting

A ( my (s'(w2)(we — 22) + O(Jlw — z|?) + m2 O(|w — z|) + m3 O(Jw — z|?)) >
ma (8 (w1) (w1 — z1) + O(|z — w]?)) ’

q([®: = @y]) — q([z —w]) = Va([z —w]) - A+ O ( sup |V23ﬂ> A%

[lz—wl/2,2[z—w]]
As mq, mgo are centered (under the random choice of @), this gives, for any fixed small € > 0,
E? (@([®: — ®u]) — 4z — w])) = E(m?)|(V?9) (2 = w)[O(|z = w]*) = ON*)1 |, _yj<ner-
We therefore proved that

EEN? [ [ @(8.-0,)-2(z-u)) 4(d2) ildu) < OV <supﬂ({w iz =l < N%}))

z€T
(C.11)
From the local density estimate for the Yukawa gas on the torus implied by Theorem [A.2] the
above parenthesis is bounded by (N®r)? with high probability. We have therefore proved (C.8)).

To prove (C.9), we denote f = ¢ — q. Since |d®| = 1 by ({3.35), we have

/ (@2 — ®u]) — (2 — w])) p(dz) = / ([ — Bu)) — F([z — w])) u(dz) = 0.

Together with the definition i = ji — u, the above equation implies

/ / (F(®2 — @) — F([z — w])) (A(dz) fldw) — fi(dz)(dw)) = 0.

We therefore just need to prove that

BN [[ (0. - ®a) - £ - D) i) i) = ¥°0 (5 ). (ca2

r2

This is a consequence of Proposition Indeed, let (x)k>1 be a partition of unity in the sense
that >, xx(z) = 1 for any = > r, xy is supported on [2¥~1r 281r] and ||X;(€n)||oo < Cp(2Fr).
We apply Propositionto G(z,w) = Gr(z,w) = f([z—w])xx(|[z —w]|) and s = s, = N2k,
for some fixed small € > 0. For any k such that 257 < vNN¢, using the notation we have

IV G (2, y)| = O (![w - y]‘_j]l|[x—y]|€[2k*2r,2k+2r]>
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and the same estimate holds for (Gk)gj )(m, y), defined in 1) Proposition gives

p—1 3¢
N [ [ Gutew) i) i) = O°) {13 3 sl 5N 4 N2l (V<7 | =0 (Nz > ’
k =0

where we chose p = |10/¢]. Summation of the above estimate over 1 < k < log N gives

N2 / G2, w) i(d2) fi(dw) = O (N 56) , (C.13)

r2

which proves (C.12)) for the term involving f([z — w]). The same estimate holds for the integral
t

of f([®, — Py]), because for any fixed m1, ma = O(t) the function (z,w) — f([®, — ®y]) has
the same regularity properties as (z,w) — f([z — w]) (® = Id + t¢ for some function ¢ smooth
on a scale 1). This concludes the proof. O

Proof of . By (C.6) we need to estimate
N?E°E / To(IA2) fi(dz) fi(dw), L= L}+c, (C.14)

where ¢ is an arbitrary constant. We will choose ¢ = log R — log 7, so that from ([2.2) we have

L(z) = O(|z[/7) (C.15)
for |z] <« 7. Using Lemma the left-hand side of (C.14]) is equal to

VB [[ Dz - w) i@ atdw), D'() =E® [ Ti(Al o),

where we remind that ® depends on t. The estimate of this term is the most delicate in the proof
of Proposition so before giving the technical details, we below list the main difficulties and
ingredients.

(i) The function D° = T (h) is smooth on T except on hy = 0 or hy = 0, as explained in
Remark This prevents a direct application of Proposition and is the motivation
for our averaging over .

(ii) The function D! now gained some smoothness in neighborhoods of h; = 0 and hy = 0
thanks to the convolution with the distribution of tX. For example, around h; = 0, D! is
smooth on a scale |ths|: for k > 1, OF D' (k) = NeO(|the|~F*1), thanks to the definition
of ®; in and the asymptotics th(hg) ~ 2ntXhs.

(iii) ThlS suggests a decomposition D! = R! + H? where R' is singular but has small support
= {|ho| < N=V2te/t |hy| < N=V2Y U {|hy| < N7V24e /¢ |hy| < N=1/24€) and HY is
supported on (©/2)¢, H' = D! on ©°. The contribution from H! can be bounded by the
rigidity estimate, Proposition while the error due to R is controlled by the local law,
Theorem which requires less regularity on the test functions.

(iv) The idea described in the above steps works up to the following obstacle: H' is smooth on
scale N™1/2t¢ g0 a direct application of Proposition gives a bound N27%¢ which is far
from sufficient. Therefore we need a multiscale decomposition of H! taking into account
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different smoothness exponents depending on the distance to the hy = 0 and hy = 0 axes.
Given a smooth cutoff function y, supported on |hyl, |ha| < N~V ||x|leo = 1, Hyx is
smooth on scale N~/2+¢ only for SUP 1, | || <N -1/2+e [Hi| < N~1/2+¢ Due to the g; term,
H' is typically of order 1 on h; = 0 or hy = 0, so that the smallest scale requires a separate
treatment.

(v) Hence we look for a function A smooth on scale 1 (therefore it will give an error term 1/v%
from Proposition so that H* — A vanishes on h; = 0 and hy = 0. We could not find
such an A on the full torus mainly due to the logarithmic singularity of g; at 0 and the
constraint of not creating singularities on h; = £1/2, hg = £1/2. However, one can find
such an A if we a priori do not work with D! but its long-range part, E', as explained in
the first step below.

(vi) Once the long range part of D! is shown to have negligible order, the short range can be
decomposed into the contributions from g1, g2, g3, g4 and each of them bounded separately:
there are no problems of possible lack of smoothness on hy = +1/2, hg = +1/2 anymore.

First step. In this paragraph we prove that the contribution of the long range is of order

. - 1 1
NQE'Y/ E'([z — w]) fi(d2) fi(dw) = O (N°®) <t3 + ’y4> , (C.16)
where E*(h) = E® [ TL(AY™) (1 — x)(AL™) m(dw).
The function 77(h) has discontinuous derivative on {h; = 0} U {he = 0}, which imposes a
detailed analysis around these axes. We first gain some order of magnitude of 77(1 — x) around
these singularities by removing the following function,

A(h) = (X(h1) (1 = |h2[)g1(h) + |halgs(h)) + X(h2) (1 — |h1])gi(h) + |ha]g2(R))) (1 — X (h)),

where ¥ is a smooth cutoff equal to 1 on [0,1/200] and vanishing outside [0, 1/100]. The function
A is smooth on T for the following two reasons. First, the function is smooth on hy = 0 because
the following three estimates cannot be simultaneously satisfied: |hi| < 1/1000, x(h2) # 0 and
(1 —x)(h) # 0. Similarly, the function is smooth on hs = 0. Second, A is smooth on h; = +1/2
and hy = +1/2. Indeed, assume —1/2 < hg < 1/2 is fixed. Then (1 — |h1])((1 — x)g1)(h) +
|hi]((1 — x)g2)(h) admits an obvious smooth extension to h; € (0,1), and this extension is
symmetric in a neighborhood of h; = 1/2, hence all its odd derivatives vanish there, so that A
is smooth at h; = +1/2. The same reasoning applies to hy = £1/2.

We define A(h) = E?® [ A(Ag,wh}) m(dv). As A is smooth, from Proposition we obtain

JWW//ApMmmdmmgzon). (C.17)

v

It thus remains to estimate N2E" [ H'([z—w)]) fi(dz) i(dw) where H' = E'— A. To understand
the regularity properties of H', assume first that the distorsion vanishes, i.e., t = 0. We have
H° = Tp(1—x)—A, so that HY is smooth on {hy # 0}N{hy # 0}, vanishes on {h; = 0}U{hs = 0}
(this is the purpose of removing the contribution from A) and

sup |9 92 HO(h)| < Ck.
k1+ko=k

80



The distorsion ¢ smoothes the singularities on {h; = 0} U {ha = 0} as follows:

. 1 1y
H'(B)] < C(t + min(lh], [h2), 108082 HE(R)| < Chy (1 + st t'kf'?) . (Ca8)

The above bounds are elementary after writing H* explicitly in terms of g1, g2, g3, g4, x and X. It
amounts to the observation that the functions rt(l)(h) =Ex|h1 +tX| and r?)(h) =Ex|ha+tX]
satisfy the same bounds as ((C.18)).

Let Q; = {|h1| < t} U {|h2| < t}. Consider a partition of unity 1 = > x; on the torus with
O(log N) summands, yo with support on €, x; (i > 0) supported on (2:+1Q;)\(2:71Q;), and
||Xln)||oo < Cpn(2t)™". Note that for H = H'x; we have |V/H(z,y)| = O((2%)~7*1), and the
same estimate holds for HY) when s = (2it)N~¢. Moreover, (20710;)\(2¢710) has area O(2't),
so that Proposition gives (take p = [10/¢]):

1 2t »
NQ]EV/ H'([z — w])xi([z — w])ji(dz)fi(dw) = O(NF) (W + 74) , for 2't < 10.
Summation of the above equations over i gives

e [ = -0 - wD ) ) =00 (5 + %) (©19)
Equations (C.17) and (C.19) prove .

Second step. In this paragraph we prove that the contribution of the short range is

1 N1/2 N4/5
N2EY // F'([z — w]) fi(d2) fu(dw) = O(N¥) <’Y4 +—+ ’y2/5> , (C.20)

t

where Fi(h) = E?® [ T(A Al ) X(A[th]) m(dv). From our expression 1’ for T, we only need
to bound N2wafth z —w])(dz)a(dw) (1 < j < 3) where

Fi(h) =E® / £ (AR m(dw), (C.21)

and
fi(h) = L(R)x(|h]),  f2(h) = |h|L(R)x(R),  f3(h) = |hiho|L(R)x(R).

Indeed, the above are all terms involving g1, and the other ones can be bounded in an easier
way, because go2, g3, g4 are smooth on scale 1 with no singularity at 0.

We first consider F}. Let N~ 1/2 « u <« 7 be some intermediate scale. Let y be as before
and define L(h) = f1(h ) (|h|/w). Then the local law, Theorem and the bound - ) give

N2EY / / Fi([z — w)) i(d2) i(dw) = O (N 2+E“3> where Ft(h) = E® / LAY m(do)
1 — ~ ) 1 - v .

On the other hand, the same reasoning as the paragraph from (C.12) to (C.13]) gives

v [[(r = B - u) ) ) = 0 (5 )

u2
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Optimization in u in both previous estimates show that the contribution from FY is
N4/5+€
N2EY / Fi([z — wl) fld2) fldw) = 0 [ 2 ). (C.22)
Y

We now consider the most delicate term Fj. The distorsion ¢ smoothes the singularities on
{h1 = 0} so that

h h

]8,’285;F§(h)| < Cky ko <|h"k11lk2 + !th2]"f11|’hg’k2 |h1<th2|> (C.23)

The above estimates follow easily from explicitly writing F%i. Note that the bounds are different

from because our smoothing by convolution is now of type s;(h) = Ex (|h1+hotX|) instead

of r¢(h) = Ex(|h1 + tX]). The above bound (and the following ones) are understood up

to a log N factor: for example for k1 = ko = 0, we have F{(h) = O(|h1|L(h)) = O(|h1])log N.

For some mesoscopic scale N~1/2t¢ < r <« t, define a partition of unity Tqqy(z) = D0 X6

where n is of order log N, xo is supported on [—2r, 27], y; is supported on [2¢~1r, 201y (i > 0),

[—27 Ly —271 1] (7 < 0), and ||X§m)|]oo < Cp (217 =™ . We define F{;(h) = F5(h)xi(h1)x;(h2).

First, for |i[ 4-[j| = 0 (in fact for [i] +|j] bounded), the local density estimate and || F};||lo =
O(r) give

NZEY / / ) fi(dz) fi(dw) = O(N®)N?3, (C.24)

We now assume |i| + |j| > 0. Let us also suppose 7, j > 0 (the other cases are analogous).
For 2° > t27 (in other words |h1| > t|ha]|), (C.23) yields

2iy
max (20, 20y )kt

The area of the support of F;; is O(r?277), so that Proposition in the form (B.5|) gives

‘akl 8£§thj (h‘) ’ < Ck17k2

1 1 . L
2y _ 5 - % 20i+7
N?E / / ) ji(dz) fi(dw) = O(N?) <W4 + o %))4) (27)(r22119),
and after summation over 4, j then
1 1
Y NEY // ) i(dz) fi(dw) = O(N?) <4 + > : (C.25)
21>t23 i "

For i > 0 and 2° < t27 (|hy] < t|ha|), from (C.23) we have
2iy

k1 qko 1t
’a 18 2F ( )|<Ck1’k2(t2jr)w.

ho™ ij

The area of the support of Fj; is still of order 22"/, so that Proposition now yields

1 1 . o
2 t ~ ~ _ 7 201+
N ]EV//FU([Z —w]) i(dz) p(dw) = O(N¥®) <’y + i ) (2'r)(re2'7).
The contribution of such terms is therefore

> NE / / w])ji(dz)

21 <27 ,i>0

=
(oW
£
i<
=
N
7N

% + 1) : (C.26)
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For i = 0 and t277 > N~1/2%¢ (|thy| > N~1/24¢) we have from (C.23)
k1 ke ot r
|0, Opa i (h)] < Ckl,kQW

so that Proposition gives

N2E7 // F§i([z — w]) fu(dz) fi(dw) = O(N?) ( L >r32j

o (t20r)

and therefore

r2 N3/2
N2E7//FOJ z —w)) fi(dz) i(dw) = O(N?) (714+ ]\t] ) (C.27)

N-— 1/2+5<t2ﬂr

For the terms corresponding to i = 0, j > 0 and t2/r < N—1/2+¢ we need one more
decomposition. Let ' = N~1/2t¢ <« r_ and decompose ng = A, + B; where A; is supported
on {|hy < 27|} N{277r < hy < 277r} ||Ajlleo < 7/, Bj is smooth, supported on {|hi| <
2r} N {2771y < hy < 271y}, satisfies || Bj|l < 7, and

k1 ak T T
|8hiah§B](h)‘ S Ckl’kQ <‘h2|k1+k2 + (rl)k1+k2]l|h1<7'/> :

The function A; is supported on a domain of area O(277') and || Al|oo < 7/, and the local density
implied by Theorem gives

N2E? / / = — w]) fi(d2) fi(dw) = O(N+227y).

The contribution of all A; terms is therefore

N2ED //A 2 — w]) fi(dz) il(dw) = O <N1/2+35)' (C.28)

t
j>0:t27 r<N 1/2+e

For the contribution from Bj, consider the following partition of T: 1 = Z 1/(2r)<a,b<1/(2r) Xab

where x4 is supported on a disk of radius 10r around (ar,br), and HX Hoo < Cpr™™. The
contribution of B; is of order at most

v [ S Bl - el xa(w)ide)idu).

la|<5,29 ~1<b 271

Let E be the event that all particles at distance 4r from 0 are known. Then

N2EY // Bj([z — w])xo00(2)Xab(w)fi(dz) a(dw) = ETEY (/f(z)XOO(z)Nﬂ(dz) | E>
where f(2) = [ B([z — w]xas(w) Nji(dw). By the local law Theorem [A.2} the set of E such that
f(z) = O(NT?),
Vi /V (B([z = w]xap(w)) Nji(dw) = O(Nr?),

Af() = / A(B([z — w])xap(w)) N ii(duw) = O(N),
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has measure at least 1 — N 19, Using the (conditioned version of the) local law, for E in such
a good set we therefore have

= ([ fom(Ni) | )
< (W ( Jwtawr+; [ (ono)2)>1/2 N2 A(fx00)lloe = O(N211),

Hence the contribution of B; is at most

N2EY / / [z — w]) i(dz) i(dw) = O(N®)27 N3/22,
All B; terms are therefore bounded by
9 . Nr
N°E? ([z — w]) fi(dz) f(dw) = O(N®)— ; (C.29)

j>0:t29 r<N 1/2+e

Equations (C.24), (C.25), (C.26), (C.27), (C.28) and (C.29) show that r = N~1/2*¢ for arbi-
trarily small ¢ is the best choice. We therefore proved

N2EY // Fi([z — w]) i(d2) fi(dw) = O(N?) (714 + N?) : (C.30)

The contribution from F} can be bounded following the same method, and the resulting estimate
is smaller due to the extra small |hs| factor in f3. Equations (C.22|) and (C.30) complete the
proof of (C.20) which, together with (C.19)), concludes the proof of (C.2]). O

Proof of (C-3). First note that, by (2.4) we have U7(z — w) = Y7([z — w]) + O(e™""), so that
it will be sufficient to prove both of the following estimates:

IE‘I’E“/NZ/ (Y([z —w]) = YV([¥, — ¥,))) f(d2) i(dw) = O(Ne), (C.31)

EYE'N? / (YI([0. — ,]) — VI (W. — 0,)) i(d) i(dw) = O(N°) (71 + “f) . (C32)

The proof of is strictly the same as , except that we compare Taylor expansions not
only on |z —w| < N°r but also on |z — w + ¢q| < N°r, where ¢ = £1 or ¢ = +£i.

Equation is proved analogously to . We first consider the averaging in the shift
(a,b) from U: denoting |h| = (|h1], |h2]|), for any h € T we have

Eqap) (Y7 ([P + (a,0)] = (a,0)])) = Y7 (|A)),
E(a) (Y7 ([h+ (a,0)] = (a,0))) = (1 = [Aa])(1 = [h2)Y(|A]) + O(e™ "),

where the second equation comes from (C.6) and the fact that Y7 is essentially supported on
|z| < N¢v. Equation (C.32) is therefore equivalent to

t

E'N? [ [ (e - ) ) ) = O(VF) (71 T m)
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where K*(h) = E® [ f(AV™)m(dv) and f(h) = (|h1|+ |ha| — |h1he|)Y ¥ (h). This K* is a linear
combination of terms of the same type as type as F} and F} defined in (C.21). Therefore, the
same estimate as (C.30)) holds: the estimate (C.15) was only used to bound F}, not F} and FY.

This concludes the proof. ]
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