Brownian behaviour of the Riemann zeta function around the critical line
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We establish a Brownian extension to Selberg’s central limit theorem for the Riemann zeta function.
This implies various limiting distributions for ¢, including an analogue of the reflection principle for the
maximum of the Brownian motion: as T diverges, for any u > 0 we have
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1 INTRODUCTION

1.1 Statistics on (. Selberg’s central limit theorem [17] states that for 7 is chosen uniformly at random
from [0, 7],

1 1
N log((§+i7') 2% e (1.1)
as T — 400, where ¢ is a standard complex Gaussian random variable, i.e. with independent normal real
and imaginary parts of variance % A simple proof for log|(| can be found in [16].

This theorem was the first major result on the statistical behaviour of ¢ around the critical line; since
then, many advances in probabilistic number theory involve new statistics for (. A prominent example is
Montgomery’s pair correlation [11], which conjecturally identifies the local spacings between high zeros of
Riemann zeta function with the scaling limit of random matrices from the Gaussian unitary ensemble.

More recently, the Fyodorov-Hiary-Keating conjecture [6,7] proposed to extend this analogy to extreme
values statistics, through precise estimates for the maximum of the Riemann zeta function over short intervals
on the critical line. In particular, these papers conjectured that, if 7 € [T, 2T is chosen uniformly at random,

1 logT
max [((= 447 + ih)| x ——2

o 1.2
lhl<1 2 (loglog T)3 (12)

meaning that the ratio between the two sides is tight as T — co. After initial progress in [1,9,13], these
estimates on this ratio and its universal tail asymptotics were proved in [2,3].

One natural question we consider in this paper is about the maximum of ¢ over horizontal intervals. Our
main result is to control the behaviour of ¢ in intervals of the form [% + 17, % +n +47] by exhibiting a form
of functional tightness. This - for example - will allow us to show that for large T
1
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where, again, T € [0, T] is chosen uniformly at random. In particular, while the maximum (1.2) over vertical
short intervals exhibits a subtle, larger scaling than (1.1), the size order for the maximum over horizontal
intervals agrees with the normalization in Selberg’s central limit theorem, but the limiting random variable
is the absolute value of a Gaussian instead of a Gaussian, mirroring the reflection principle for the Brownian
motion.

1.2 Main result. Our main statement is as follows.

Theorem 1.1. Let T > 10 an 7 be a uniform random variable on [0, T]. Define

0,1 — C

! log ¢(% + ! +1i7)
—_— Ly — tir).
Vioglog T 8542 (log T')

Then, as T — oo, ZT) converges in law, for the topology of uniform convergence in C°([0,1],C), to a

standard complex Brownian motion B, i.e. B = %(Bl + iBs) where By and Bs are independent, standard
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real Brownian motions.

The above convergence means that for any F' : C° — R a bounded functional which is continuous for the
L*°([0, 1]) norm, we have
EF(ZD)] — E[F(B)]. (1.4)
T— 400
Remark 1.2. The theorem above is stated for a < 1 because the process doesn’t exhibit any interesting
behaviour beyond this point: if we wish to consider o € [0, 00), the limit process would follow the law of

1’ (1.5)

Even in this setting (o € [0,00)) we have convergence in distribution of the sequence of functions in
C°([0,00),C) (for the topology of uniform convergence). The proof is the same, except some minor changes
to the proof of Theorem 2.3.

Theorem 1.1 implies that for any 0 < a1,...,a, < 1 the joint limit distribution of (Z(T)(ai))lgign is
that of a Gaussian vector (with an appropriate correlation structure, described in Theorem 2.1). However,
this finite-dimensional limit is already well-understood: Our proof of Theorem 2.1 is only a repurposing of
the methods from [4]. Our main contribution is instead the fact that the sequence of random functions
(Z™)) sy is tight, which is not a priori obvious and is necessary to deduce corollaries such as (1.3).

Finally, we note that for random unitary matrices, there is an analogous result to the finite dimensional
convergence, Theorem 2.1, also shown in [4]. One might wonder whether we can also generalise this to a
functional convergence towards Brownian motion, similarly to Theorem 1.1. More specifically, if U, is a
random, Haar-distributed, n X n unitary matrix,, the relevant analogue of Z(™) to consider would be

[0,1] — C

1
Vlogn

It seems likely that this process converges in distribution to a standard, complex Brownian motion as n — oc.

zm) .
o —

log det(exp(n=*)I, — U,).

1.3 Consequences. Convergence in law to Brownian motion gives a few corollaries regarding the global
behaviour of the Riemann zeta function in the critical strip; to the author’s knowledge, these corollaries are
novel. Similar statements hold if we replace log |¢| with Im log (.

Corollary 1.3 (Reflection principle). The convergence (1.3) holds.

Proof. Tt follows from Remark 1.2, and the reflection principle for Brownian motion (see [14, Proposition
I11.3.7]), that

1 1 1
—— log|c(= ) — |40, 2. 1.6
:ﬁp% oaloa T g |¢(5 + o +am)| = [A4(0, 5) (1.6)
7cl22
Furthermore, if o > 3/2, |((o + i7)| < 2; this proves the corollary. O



The next result gives the distribution of the logarithmic measure of o such that log|((c +i7)| > 0.

1
Corollary 1.4 (Arcsine law). For T > 10, define the probability measure pr over [——,1] by

logT
1
d = ——do. 1.
Hr (o) ologlogT 7 (1.7)
Then, if T € [0,T] is chosen uniformly, the distribution of
1
My = 1 - iT)| > 1
7 = 1r{e € [ LG + o i) > 1)
. . 2 .
converges weakly to an arcsine law i.e. P(Mp <y) — — arcsin,/y.
T—oo T
Proof. Applying the arcsine law for Brownian motion (see [14, Theorem VI.2.7]), we know that
- 1 1
Mpr =X 0,1],1 -+ ———+41i7)| 20 1.8
7= Ao € [0.1)10g C(G + oo +i7) > 0) (19)

converges weakly to an arcsine law. However, if « € [0, 1] is chosen uniformly, — follows the law pur;

_
(log T')
the corollary follows. O

A third consequence of our theorem is a result quantifying how abnormally large the maximum around
% + i (approached horizontally) becomes.

Corollary 1.5 (Law of the iterated logarithm). If a € [0, 1], set

Si(e) = sup

5 %—it)w. (1.9)
0<p<a

1 1

T

_— converges
vloglog T) T>10

Then, if T € [0,T] is chosen uniformly at random, the sequence of functions (

in distribution to a random function S verifying
S
lim (@)

=0 Jalog log L

This originates from the so-called iterated logarithm law for Brownian motion, which follows from a
similar law for random walks [10]. The usual statement is that, for a real Wiener process (X;):>o,

=1 as. (1.10)

X
lim sup X 1 a.s. (1.11)

ttoo V/2tloglogt

but, noting that (¢ — X 1 ) is also a Wiener process, an analogous law follows for ¢ — 0.
Proof. Let F: C°([0,1],R) — R be a continuous bounded functional. The functional

c°([0,1,C) — R

G Z +— F<<a|—> sup ReZ(ﬁ)))
0<B<a

is also continuous and bounded. Thus,

1
E|F|———5, || =E[G(Zz™)] — E[G(B)] =E[F(S 1.12
7 (s )| Bl ™), EGE)] = EIF), (112)
where B is a complex Brownian motion and S(«) = sup Re Bjg.
0B
Then, (1.10) follows from the aforementioned iterated logarithm law for Brownian motion. O



Another corollary of our functional convergence is the limiting occupation measure for log|¢|, on hori-

zontal lines. More precisely, for ¢ > 0, let LgT) be the local time of Re Z(™) i.e. the (almost everywhere)
unique function L; : R — R, such that, for any function ¢ € C°(R,R),

/ @(ReZ(T)(u))du:/@(U)Lt(v)dv. (1.13)
0 R

Corollary 1.6. The process LET) converges weakly to the local time L,EOO) of Brownian motion, in the
following sense: if f, € CP(R) are bounded continuous functions,

E[f(L", o)) — E[f(L>), o). (1.14)

T—o0

Proof. Let ¢ € C)(R). Then

E [f (/Rw(v)L,ET)(v)du)} =E {f (/OtgaoReZ(T)(u)du)] — E [f (/Ot w(B,u)duﬂ

as desired. O]

This result grants us insight into the distribution of values of log (. For instance:

Corollary 1.7. Let N > 0,e > 0. Then, there exists To(N,e) > 0 such that, if T > Ty and 7 € [0,T] is
uniformly chosen,

P(log |{(o + iT)| changes sign at least N times for o € [1,3]) > 1 —e. (1.15)

Proof. By monotone convergence, it is sufficient to show that, for any € > 0, n > 0, there exists Ty(n, €) such
that, for T' > Ty,

P(Re ZT) changes sign over [0,7]) > 1 — ¢. (1.16)
To show this, consider p(z) = 2+ A 1. By Portmanteau’s theorem,
nTrgioréfP«LgT), @) >0) > PLE) ) > 0) =1 (1.17)

and so, for large enough 7', Re Z(T) > 0 at some point in [0,n] with probability at least 1 — e. The same
argument applied to ¢(x) = 2~ A 1 shows (1.16), and the corollary. O

1.4 Notations and acknowledgments We use the convention f < g to mean f = O(g); if the implied
constant depends upon another variable €, we shall write f <. g. = A y denotes the minimum of z and y,
and x+ = max(x,0) is the positive part of x. log( is defined in the usual way (see [17] for example).

The author wishes to thank Paul Bourgade for his many helpful comments.

2 OVERVIEW OF THE PROOF OF THEOREM 1.1

We must prove two points in order to establish convergence in distribution: (i) convergence of finite-
dimensional distributions; (ii) tightness of our process Z(7).

2.1 Convergence of finite-dimensional distributions. In this section, we prove the following theorem,
as a first step towards establishing Theorem 1.1. For complex variables, we define Cov(X,Y) = E[XY] —
E[X]E[Y]

Theorem 2.1. Let 0 < aq,...,an: for T >0, if 7 is a uniform random variable on [0,T],
1 1 1 1 1
—|log{(= + ——— +i7),...,log{(= + ——— + 1 2.1
TaloaT (ogC(2 * g Ty +ir),. o log (5 + Tog T) +%T)) (2.1)
converges in law to a complex centred Gaussian vector (Y1,...,Yy,), with covariances
Cov(Y;,Y;) =1Aay Aoy (2.2)



In order to achieve this, we will make use of the following lemma from [4]:

Lemma 2.2. Let a, 7 be complex numbers indexed by prime p and T > 1. Assume that:
(i) sup, layr| — 0;
(ii) > lapr|*> — a® for some a > 0;
P ’ T— 00

(iii) there exists (mr) such that logmp = o(logT) and

> |ap,T|2(1+%) — 0. (2.3)

T—o0
p>mr

Then, if T € [0,T] is a uniform random variable, Zp aprp~ "7 converges in distribution to a complex normal

variable A (0, a?).

In order to make use of this, we shall replace log ( with a related Dirichlet series. Indeed, it is known
that, if o > 1,

1
po+i‘r

log ((o +iT) — Z

p<T

is bounded in £2, and thus converges in distribution to 0 once divided by v/loglog T. Here, we shall take

(2.4)

1 1
i=-+ ———forl <i<n. 2.
oi =5+ (o TV or i<n (2.5)
Using the Cramér—Wold method, in order to show Theorem 2.1, it is thus sufficient to show that for all
Hiyeees Un E(Ca
1 - . law
_ 1 25 (0, a2 2.6
e o Mok Clon +ir) % A (0.0) (26)

. 1 jn: j : 1 law 2
VloglogT = arP t

where a? = Z wipsj (i A o). Now, setting
1<i,j<n

Li<r = 1
_ <L _y° 2.7
ap,T /log IOg T — pal ( )

we simply need to check that the prerequisites of Lemma 2.2 hold. (%) is clearly true; (éi4) holds if we set
mp = TTos s T Finally, in order to check (i7), we just need to show

1
g o ~ (@i Aaj)loglog T for any 1 < i,j < n. (2.8)
pmrr
p<T

This is shown in Lemma 3.3 of [4], and we skip the proof here: it is similar to the proof of our Lemma 3.3
later on. All prerequisites having been checked, Theorem 2.1 is therefore proven.

2.2 The tightness criterion. Before proving the tightness of Z(7), let us state a criterion which will be
crucial to the proof. It is a modified version of a statement by Prokhorov [15, Theorem 2.1], which itself is
adapted from a criterion by Kolmogorov for the continuity of stochastic processes.

Theorem 2.3 (Kolmogorov tightness criterion). Let {Z(T), T > 0} be a sequence of stochastic processes on
C([0,1],R). Assume that, for some Ty > 0,

o {ZT)(x0), T > Ty} is tight for some xg;



e For any e > 0, there exist events AL of probability at least 1 — e, and constants A > 0, B > 1 such that
forall T > Ty and 0 < a,b < 1,

E[|ZM(a) = 2D (1) Lar] <. |a— bl (2.9)

Then the sequence {ZT), T > 0} is tight.

The original statement of this theorem does not include 1 47; this is a relatively minor change, but we
nevertheless include a proof for completeness.

Proof. Setting & > 0, we must show that for large enough T, Z(T) stays in a compact subset of C°([0, 1]) with

probability at least 1 — e. Replacing € by 2e, we may replace ZT) by Z(T)1 Ar, and so our main hypothesis
becomes

v,y € [0,1LE[|ZT) () = 2T (y)[*] < Cla —y/”. (2.10)

If 0 < v < 1, we are going to bound the y-Holder norm of Z(T):

lp(z) — ¢(y)|
%2 = |plx 4+ su B r— 2.11
” ”’Y ‘ ( 0)| Ogm,glj)gl |.13 y|’Y ( )

In fact, it is sufficient to bound its restriction to dyadic intervals

lo(555) — e(30)]

D _
lelly = le(zo)| + sup 7 (2.12)
0<k<2m —1
since [l¢|ly < 2(1 —277)l¢||P. Accordingly, if n >0, 0 < k < 2", and T' > Ty, M > 0,
k+1 k M 24m k+1 k 1 B
P(|Z(T)(2T) - Z(T)(27)| > ﬁ) < W]EHZ(T)(QT) - Z(T)(27)|A] < WQ(M Bin, (2.13)
B-1
Furthermore, we can find M’ > 0 such that P(|Z(T)(z0)| > M') < 5. Thus, if we take v < — We may
sum over all dyadic numbers:
£ k+1 k M 1 2B £
P(|2DNP > M+ M) < 5 ZPUZ(T)(?) - Z(T)(Q—n)| > 27") SyA] a8 Ty (2.14)

k.n

For large enough M, this is at most e. Thus, we have shown that ||Z(T) ||y is bounded by a certain constant
with probability at least 1 — e: since the unit ball for || - ||, is compact, this concludes our proof. O

If we want to extend Theorem 1.1 to a € [0, 00) (as in Remark 1.2), the proof above is not quite sufficient
because the unit ball for || - ||, is no longer compact. We need some criteria to ensure well-behavedness at
infinity, and the following conditions are sufficient:

e almost surely, Z(") () converges to a (random) limit [ as a — oo;

e for 7> 0and e >0, |ZT)(a) —|14r < a(e,T) — 0 for some deterministic a(e,T'). This means
€ a—00

that |Z(T)(a) — 1|1 ar converges to 0 uniformly in the underlying random seed w.

These criteria, and || - ||,-boundedness, are enough to guarantee tightness (by a more general Arzela-Ascoli
theorem). In our specific case regarding the Riemann zeta function,

e the first criterion is clearly fulfilled;
e equation (4.17) later on guarantees that the second condition is verified.

This means that we effectively have convergence in law over [0, 00).



2.3 Structure of the proof of tightness. Theorem 2.3 allows us to transform a tightness problem,
which would require some pretty strong uniform controls on log (, into a moments calculation for which we
have much better tools. In our case, we shall take A = 4 and B = 2, owing to the roughly %—Holderian
behaviour of Brownian motion.

Are the prerequisites of Theorem 2.3 verified by the process Z(T)? The first one clearly is (taking for
instance xo = 0) but the second one is much less obvious, and the purpose of the rest of this paper will be
to prove that it holds. Specifically, from now on, we will set ¢ > 0, and 0 < a < b < 1: for large enough
T > 0, our aim is to construct an adequate AT (independent of a,b) such that

B[1ZT)(a) - 20 0 ur] < Cola — b2 (215)
We will also set
—1-1-71 and —1-1— ! (2.16)
7179 (log T)@ 7275 (logT)? '
so that (2.15) becomes
E[|log (o1 +i7) —log (o2 + iT)|4]lAET] < C.(b—a)?*(loglog T)?. (2.17)

In order to show this, we will proceed by approximating log ¢ by a well-chosen Dirichlet sum. This allows us
to effectively compute moments by expanding out the sum. Specifically, we will make use of the following
decomposition from Selberg’s original paper on the CLT [17]: for > 1, we may write

¢ Az(n
Z(S) = Z n< ) + e4(5) (2.18)
n<a3
where
A(n) ifn<a
log? o~ = 2log? 2 ) 5
Az(n) = Aln) 10g2n fzsnse
log? £
A(n)ng" ifr2<n<a’
og-n

Here, we will be taking x = T;T, although all of the following results are valid for z = T with small enough
c. As a result,

4
32 Az (n) Az (n)
E[ZT) (a) — 2T (b)[*1 <———FE 7 ——r
H (a) ( )‘ AE] (log lOg T)Q ZB no1+iT logn ZS no2+iT logn
nse nse (2.19)
32 g /Ule(—i—i)d "
(loglog T')? AR

The first term can be bounded quite effectively; this will be done in Section 4. To bound the second term,
we will rely upon methods developed by Selberg in [17]; this will be done in Section 5. In particular, the
specific choice of A, was made in order to be able to apply said methods.

With both terms bounded, we will mostly have proven our main theorem. However, setting o. =
1 40log é

2 logT
and is handled separately at the end of the paper.

, it turns out that this method breaks down when o2 < .. This case is not too complicated,

3 MOMENTS OF DIRICHLET SUMS

As announced, in this section we will show the following proposition.

Proposition 3.1. Here and for the rest of this paper, we will take x = Tz, Then,

4

Am(n) Am(n) 2 9
E Z m — Z m < (b*d) (IOgIOgT) . (31)

n<ad n<a’



In order to prove Proposition 3.1, we shall use the two following technical lemmas:
Lemma 3.2. Let ¢ : N = R satisfy the following conditions:

e o(n) =0 ifn is not a p* for some prime p and k > 0;

e if pis prime and i > 1, p(p') < p(p)

Then, setting x = TTlo,
4 2
2

E|lYT som > o)) (3.2)

n<z3 p<x3 prime p

with the implied constant being independent of .

Lemma 3.3. Let 0 < a < 8 < 1, and let n,n' be functions of T such that logn ~ —aloglogT and
logn’ ~ —pBloglogT. Then,

1 1
) pitn  piew < (B —a)loglogT. (3.3)

p<z3 prime
These lemmas are very similar to existing results in the literature, but those are not quite sufficient for
our purposes due to the dependence on o, o’.
Assuming these lemmas, we may set
Az(n)

(o —1 —(og—1
o(n) = oen (n (01=3) _ p=(0273)) (3.4)

and, applying Lemma 3.2,
As(n Az(n o o
Bl el g Al [ S ey (35)

no1ti logn n2ti logn
n<as & n<z3 S p<x3 prime

B 1 1 1 1
- Z p201 o p<71+02 o p01+02 a p202

p<ad

Applying Lemma 3.3, this shows Proposition 3.1.
Proof of Lemma 3.2. We may write

4 2 2

E <lpl(n) —-F Z 90 —zrlog(mn) —F Ze—m—logl Z 50 (36)

3 nztiT 3 3
n<x m,n<x >1 m,n<x
mn=1l

in order to apply the following identity by Montgomery-Vaughan.
Lemma 3.4. Let A,...,Anv €R, a1,...,an and set § = mlIlep\ Ajl. Then,

4,J<
‘/(71
0

A proof of this can be found in [12]. In our case, we obtain

ALt

= (T+0(6 Z e |. (3.7)

4

2
2|\ S GE| |« D1| X etetn) FXjers 33 ST

n<x3 nz >1 m,n<a3 >1 p<gq prime 1<4,j

mn=l

eI I

122 p prime

(3.8)

pqﬁ



We separate these two terms in order to effectively bound @, in each case. To bound the first term, expanding
out &,

2

(p'¢’)? (') *p(ed’)? e(p)*e(q) ©(p)
Zzpqg<22 pqg <2 ), <2 ) =

p<gq prime 1<4,j p,q<z3 prime 1<4,j p,q<z3 prime p<x3 prime
(3.9)
We handle the second term in the same manner:
k k' ! I 2
P ) )P )PP v
DD S DD B IR D
i>2 p prime i>2 p prime k+l=i,k'+1'=1 p prime 22
2
4 2
< Z 90(2;) < Z o(p)
p prime p p<x3 prime p
This concludes the proof of Lemma 3.2. O
We now just have to prove our other technical result.
1
Proof of Lemma 3.3. First, note that by taking the derivative of a — W7 we obtain
0g
n—n" <n(B—a)loglogT. (3.10)
We shall be using equation (3.10) throughout the rest of this paper. Let us rewrite:
r m(n) —m(n—1) 1 1 m(N)
> e Yo = > )y - i) T N (3.11)

p<La3 n<x3 n<x3

where N = |22], and 7 denotes the prime-counting function. We now wish to approximate this sum by its
associated integral. Specifically, setting

3
¥ 1 1
L= [ ) ~ e (3.12)
we will split up our problem:
1 1 ) 1 1 )
Z W - Z W = | L(n') — Z W — | Lz(n) — Z W + (Le(n) = L:(1)). (3.13)
p<ad p<ad p<a® p<a®
Now,
d 1
dn ol
3
¥ logu loglu| log(u+1) loglu+1] m(N)log N (3.14)
=(1 - - du — :
(1+m) (/1 m(u)( utn o u)H o (w4 D) w1 1+77) U N1+n
3
v logu 7(N)log N
<</1 ﬂ-(u)u3+77du+ N < 1
since (u) ~ . As a result,
log u
1 / 1 /
L) - el Rl RAUORS > iy | € (=) < (8- a)loglogT (3.15)
p<a® p<a®



by (3.10). As a result, we now just need to control I,(n) — I.(n):

3

I()—I(’)<</x w (Lot 1, 1 du
z\7 z\7 o logu \ul™ (u4+1)Hn  o+7 7 (u 1)+

5 ) .3 (3.16)
_ n _ n _ ’
= /2 (an ogu a7 logu) du +/2 e(u,n) —e(u,n")du
1 U n d 1
ith = — — . Si — —
with e(u,n) ullogu  (u+1)H7logu  ul*logu mce dna(u,n) < 2t
1‘3
/ (e(u,m) —e(u,n'))du < n—n" < (B —a)loglogT. (3.17)
2
In order to bound the main integral, we may now set v = nlogu (resp. v = 1’ logu):
/:c3 0 - 77l — /Sv] log z dv B ?7/ /37)/ logz ﬂ
2 \u'Tlogu  ult logu ! nlog2 Ve’ nlog2 V€
, 3n' logx dv 3nlogx dv ) nlog2 dv (318)
e [ [
nlog 2 ve 3n’ log x ve n’ log 2 ve
=hL+1—1Is
It is quite clear that Is < I3; meanwhile,
nlog 2 n
I3 = n’/ ;(1 +0(1))dv < ' log p +(n—n") < (8—a)loglogT. (3.19)
n’ log 2

Finally,

1 d 3n' logx
L <(n—1) (/ %} +/ e Ydv | < n(l+logn)(8—a)loglogT < (8 — a)(loglogT), (3.20)
nlog 2 1

which concludes the proof. [

4 THE CONTRIBUTION OF ZETA ZEROES

. 1 40logl
As a reminder, we have set o, = - + £
2 logT

2.3: (i) bounding the second term in (2.19); (ii) handling the case o2 < 0.

. We still have two points to handle in order to apply Theorem

1 1 1
In the interests of legibility, we will define (and work with) m, = o1 — 3 Ny = 09 — 3 Ne = O¢ 2 etc
4.1 Bounding the error e,. Recall that we set
Ag(n
ex(s) = logC(s) + 3 22 (a1)
n<x3
We wish to show that .
o1
E[ / ex(0 +iT)do| Lyr] < (b— a)?(loglog T)? (4.2)
o2

when o, < 02 € 01. Our main tool for showing this will be the following identity from [17, equation (4.9)]
Lemma 4.1. Lett > 2 and 2 < x < 2.

Furthermore, set

1
Ozt = = + 2max(f,
’ 2 P

)

log x

10



where p = 3 + B + iy ranges over all zeroes of ¢ such that |t — | <

3161
logx”
ex(0+it) <« 273207 3)

Az (n
3 (n)

Oy t+it
n<x3 neet
Applying this lemma, if 0, < o2 <oy and T <t < 27,

Then, if 0 = 044,

+logt

(4.3)
4
/ ex(o +it)do| < Z As ()

n011t+it
n<z3

gj_"Tl
+1logT | min(

log

This is a good start, but how do we go from the condition o2 > 0.+ to 02 > 0,7 For this, we need to
adequately. This is the object of the following lemma.

(4.4)
show that o, ; is usually smaller than o.: we will then cut out the region where o, > 0. by choosing Ag
Lemma 4.2. Set

]

Elog T]
where p = % + B 4 iy ranges over non-trivial zeroes of ¢, then:
o the measure of Y. N[0,T] is O(eT);

(4.5)
o iftc[0,T]\ Y, 04y < 0c.

to the critical axis.
Set, for n > 0,

Proof. We may ignore the zeroes to the left of the critical axis, since ¢ has reflectional symmetry with regards

N0, T) = #{p =5 + B+ iy such that ((p) = 0,8 21,0 <y < T}

N-1

(4.6)
Yon[o, 7] < ) 2

z4hi 2

1481 >34 B2>...> 5+ By the abscissae of zeroes of ¢ with ordinates in [0,7]. Now:

It is known (see [17]) that N (n,T) < TlogT exp(—3nlogT). Thus, setting N = N(0,T), we may label
P ElogT ~5°

N-1 1 Bi 74BN
E N(—+ﬁi,T)/ 2PdB + 2eN
5 4 2 8 logT
i=1 i+ (4.7)
OV d o
< S+ 8,T 2NT .
5/033 (2+ﬁ )dB + 2¢ g T
1 48N
Since Oy < and N < T'logT, 2eN
logT ogT

= O(eT). Meanwhile,

1
/ ij\/(% +3,T)df < TlogT
0

/ T-%d3 < T
0

This shows the first part of Lemma 4.2. For the second point, simply note
p:%—l—ﬁ—i—m is a zero of ¢ such that |t — | <

(4.8)
that, if t € [0,7]\ Yz, and

$3B

logz?

453 38 log 1

ex <|t77|<x soz? < =, and 8 < B¢
log x log € log
. . . 1
Taking the maximum over all applicable p, we see that o, ; <

40log %

(4.9)

. The lemma is thus shown.
logT

O
11



This means that we can set AT = (7 ¢ Y.) and apply Lemma 4.1 to tackle (4.2):

4

4

A,

]IAZ] < E Z r‘,(ﬁ)” + (IOg T)4 mln(
n<as ’

T 2m

E[ W’ (Th

— )t (4.10)

/ ex(o +it)do

2

To conclude, we will use the following proposition, whose proof will be given shortly:

Proposition 4.3. We have
4

Az (n)
E ZW Ligy. | < (logT)*.
n<x?

Assuming Proposition 4.3, we can consider two cases. First, if b — a < ————, then n < 1 and,
loglogT 72

applying (3.10),

E[/ lex (0 + i7)|*dol 4] <. (log T)*n}(b — a)*(loglog T)*z~>"

2

< (b—a)*(nalog T) e~ 518 T (1glog T)* < (b — a)?(loglog T)>.

Ifb—a> ————, th
“ loglogT o
o1 log T\ *
E[/ les (o + z‘r)|4nglA5T] < (12;) 72" < 1< (b—a)?*(loglog T)?. (4.11)
o2
We therefore just need to show Proposition 4.3.
1
Proof. Set ng = @: then,
4 4 4
Az (n) Az (n) Az(n) , _ _
E Z noz,r+HiT ]IA? < 8E Z né-&-no-&-iﬂ’ + 8k Z n%—&-i‘r (n "= ) ]IAFEF ’ (4'12)
n<ad n<a3 n<ad
However, applying Lemma 3.2 with ¢(n) = A, (n)n=":
4 2
E As(n) (log p)?  (logt)! =m0 2 113
ZNT <| X e | S\ e (4.13)
n<a3 p<x3 prime
23
for some A ~ . Setting u = ng logt and changing variables,
3logx
A 1-2 log A, 1-2
(logt)*+—=mo 1 /"0 ut M 9
dt = d . 4.14
/2 1420 773*2770 o log 2 o2u U <L 1 ( )
Meanwhile, if we look at the second term in (4.12),
4 4
Ay(n) , —n, Ay (n)
E Z T (n M _ g nm) lar | <E Z Therir (02,7 —no)logn)| Lar
n<a3 n n<a3 n
. 4
20 Az(n) 4 4
< (10g 5) E Z W < Ty = (IOgT) .
n<z3
This gives the expected result. O
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4.2 Towards the critical line. As mentioned earlier, the case 0o < 0. needs to be handled separately.
Specifically, it still remains to be shown that:

Proposition 4.4. If 05 < 01 < o,
E[|log (o1 + i) —log (o2 + iT)|4]lAET} <. (b—a)?*(loglog T)?. (4.15)

The case where 09 < 0. < 01 follows easily, applying the "triangular inequality” |a + b|* < |a|* + |b|*.

Also note that the argument below also applies in the more general case where, potentially, a,b > 1 (the
case where b — a is much larger than (loglogT') ™! is easily handled). This allows us, as mentioned in Section
3.2, to apply the tightness criterion over [0, c0).

Proof. Note that, if 0 < 0., and T < ¢ < 27T,

¢ ¢ . 1 1

& — S (oo +it) = : = : O(log T

v leeril=l 3 vy wogri— T O
< Ne —M o(1
DDy [y o R (4.16)

< (e —m) Z ﬁ + O(logT).

Now,
1
E ———Tyay. | < (logT)?.
e
As a result, we can increase the size of Y. in such a way that the measure of Y. N [T, 2T] remains O(eT),

and if t € [T, 2T\ Yz,

! !/

Z ﬁ <. (logT)2 and so |<—(J +it) — > (0. +it)| < log T. (4.17)

pall el ¢ ¢
4
1]

(o +i7)|*Lar]) (4.18)

Consequently,

E[|log (o1 +i7) —log (o2 + iT)|4]1AZ] < E l

o1 g .
/U R (o +it)do

2

!
< (01— 02)*((log T)* + E“Z
< (mlogT)* (b — a)*(loglog T)*
<. (b—a)*(loglog T)?

1

giVen that b —Qa <<5 W
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