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Abstract. We study the correlation functions of the Pfaffian Schur process. Borodin and
Rains [J. Stat. Phys. 121 (2005), 291-317] introduced the Pfaffian Schur process and de-
rived its correlation functions using a Pfaffian analogue of the Eynard—Mehta theorem. We
present here an alternative derivation of the correlation functions using Macdonald difference
operators.
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1 Introduction

In the last decade, we have seen a great success of the applications of the Schur process in prob-
ability and other related fields. Okounkov [33] introduced the Schur measure. Later, Okounkov
and Reshetikhin [35] generalized it to the Schur process. Schur process have been proved useful
in number of different occasions, including, harmonic analysis of infinite symmetric group [22],
Fredholm determinant formula for Toeplitz determinants [21], relative Gromov—Witten theory
of the Riemann sphere P! [34], random domino tilings of the Aztec diamond [8, 11], poly-
nuclear growth processes [29], anisotropic random growth models in 2 + 1 dimensions [18] etc.
See [20] and the reference therein for other applications of the Schur process. Later, Borodin
and Corwin [12] further extended the scope by introducing the Macdonald processes where the
underlying measure is defined using the Macdoanld (g, ¢)-polynomials [32]. Macdonald processes
have been applied in computing the asymptotics of the one-point marginals of O’Connell-Yor
semi-discrete directed polymers [12, Chapter 5], [14]; log-gamma discrete directed polymer [12,
Chapter 5], [16]; Kardar—Parisi-Zhang and stochastic heat equation [14]; ¢-TASEP [12, 13, 17];
¢-PushTASEP [23, 26]; in showing the Gaussian free field fluctuations in /5 Jacobi corner pro-
cess [19] and in constructing a multilevel version of the Dyson Brownian motion [28]. We refer
to [25] for the discussion on many other aspects of the Macdonald processes.

Schur process is a measure on a sequence of partitions defined using Schur functions. The
correlation functions of the Schur process can be expressed as determinants of some positive
definite matrices [35]. Baik and Rains [4] generalized the Schur measure for studying the longest
increasing subsequences of symmetrized random permutations. Subsequently, [36] (see also [27])
computed the correlation functions of a Pfaffian point process associated to symmetrized increas-
ing subsequence problem and the geometric weight half-space last passage percolations (LPP).
Later, generalizing the works of [36, 37], [24] introduced the Pfaffian Schur process. Unlike the
Schur process, the correlation functions of the Pfaffian Schur process can be expressed as the
Pfaffians of minors of a single infinite skew symmetric matrix. That matrix is referred to the
kernel of the correlation functions. In a recent work, [3] used the Pfaffian Schur process to deter-
mine the exact distribution of geometric LPP in the half space. Furthermore, they also extended
the results of [27, 37] to the exponential weight LPP and their results work for any choice of
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boundary parameters. They further broadened the scope by relating the exponential LPP in the
half space with facilitated TASEP in [2]. Recently, [9] considered a further generalization of the
Schur process which they named as free boundary Schur process. This new stochastic process
comes with two free boundaries. From the free boundary Schur process, [9] recovered the original
Schur process by fixing both the boundaries and obtained the Pfaffian Schur process when one
of the boundaries is kept fixed. We also refer to a recent work of [6] where they inroduced the
half-space Macdonald processes to study the stochastic six vertex model in half-quadrant and
the asymmetric simple exclusion process, the Kardar—Parisi-Zhang equation in half-space. We
came across some interesting works which have few overlaps with ours since this paper had been
posted. Here, we mention two of them. In [5], the authors studied the half-space Macdonald
processes which is a generalization of the Pfaffian Schur process. They computed the moments
and the Laplace transform formula for general half-space Macdonald observables using Mac-
donald difference operators. More recently, [7] found the correlation functions of the symplectic
and the orthogonal Schur measures using two different approaches. One of his approach is based
on Macdonald difference operators and uses some of the computations of our present work.

Okounkov and Reshetikhin [33] derived the correlation functions of the Schur process using
the infinite wedge formalism. Borodin and Rains [24] provided another derivation of the cor-
relation functions of the Schur process using the Eynard—-Mehta theorem. Furthermore, they
proposed a Pfaffian analogue of the Eynard—Mehta theorem and used that to find the correla-
tion functions for the Pfaffian Schur process. In this paper, we present a new derivation of the
correlation functions of the Pfaffian Schur process.

In their work, [24] mainly used some tools from linear algebra. We will use Macdonald
difference operators which emerges in the theory of symmetric functions. In the past few years,
Macdonald difference operators has been proved immensely useful in the study of stochastic
processes over the sequence of partitions. In Borodin and Corwin’s work [12] (see also [15]), it
plays a crucial role in deriving the Fredholm determinant formula of the g-exponential moments
for the g-Whittaker process. Later, building on [12, Remark 2.2.15], [1] gave another derivation
of the correlation functions of the Schur process using Macdonald difference operators. Apart
from its application in probability, Macdonald difference operators have been widely used in
algebraic combinatorics especially for deriving various identities of the symmetric functions
namely, Kirillov-Noumi—Warnaar identity [41]; Lassalle-Schlosser identity [30, 31] etc. See [10]
and the reference therein for other useful identities derived using Macdonald difference operators
and its connection to other fields.

One of the key properties of Macdonald difference operators is that they are diagonalized by
the Macdonald polynomials (see [32]) on the space of symmetric functions. One of the other
important properties is that the action of the difference operators on the partition function of
Macdonald processes has a nice representation in terms of the contour integrals (see [12]). These
two facts yield integral forms (amenable to further analysis) for the expected value of some of the
interesting observables of the Macdonald processes (see [15]). From these formulas, in order to
extract the form of the correlation functions, one needs to perform some algebraic manipulations
inside the integrals [1, Section 2.3]. To find the correlation functions of the Pfaffian Schur
process, we take the same route. The main contributions of the present work are to derive the
contour integral formulas for the action of the difference operators on the Pfaffian Schur partition
function and then, to use those for finding the correlation kernel for the Pfaffian Schur process.

2 Models and main result

In this section, we first define all the necessary terms and notations which we follow in the rest
of the paper. Subsequently, we give a formal definition of the Pfaffian Schur process. Then, we
proceed to state the main result of this paper.
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2.1 Partitions and symmetric functions

A partition X is defined as a sequence of ordered non-negative integers Ay > Ao > --- such that its
weight || ==Y, A; is finite. We call A an even partition when all of its components (\;’s) are
even integers. Any partition A can also be represented graphically as a Young diagram with Ay
left justified box in the top row, A2 in the second row and so on. The set of all partitions (or
Young diagrams) is denoted by Y. The Cartesian product of m sets Y x --- x Y will be denoted
as Y. The transpose of a Young diagram is denoted by X and defined by A, := |{j,\; > i}|.
The length [(A) of a partition A is the number of nonzero entries in the sequence. We denote
the set of all partitions whose weights are n by Y,,. Thus, we have Y = U2 ,Y,,. For any two
partitions A and p, if we have A\ D p (as the set of boxes), we call A\— p as a skew Young diagram.
Often A\ — u is denoted as \/p.

Any polynomial of the variables x1,...,x, is called symmetric if it is invariant under the
action of the permutation group &,. The set of all symmetric polynomials of the variables
Z1,...,Ty is a subalgebra inside the algebra C[zq,...,z,] of polynomials. For any n-tuple of
integers o = (v, ..., o) € Z%, we can associate monomial symmetric polynomial as

Ma(T1y ..., xy) = Z Hw?(’(i).

ceS(n)

For any Young diagram A with length less than n, one can define m) in the same way as above
by considering A as a n-tuple. The set of all m) where |A\| = k spans a subalgebra Sym,’i
inside the algebra C|x1,...,z,]. Furthermore, there exists an algebra homomorphism between
Sym” and Sym?”, for any m > n € N by mapping f(x1,...,2n,...,2m) to f(z1,...,2,,0,...,0).
Thus, one can define the direct limit Sym” of the sequence of subalgebras {Symfl}n N for each
fixed k. The direct sum of all such subalgebras Sym := @;Sym” is referred as the algebra
of symmetric functions with countably many variables. In fact, it can be noted that Sym
is a Z>o-graded algebra. Some typical examples of the symmetric functions includes, (a) the
elementary symmetric functions e, := mqr; (b) the complete homogeneous symmetric functions
h, = Z\M:r my; (c) the power sum symmetric functions pr(x1,...,2,) = >, x; and py =
HM Py, etc. Let us also point out that {p)}rey form a basis of the space Sym. Schur and skew
Schur functions are special kind of symmetric functions which are defined as

sy=det(hy,—itj),  and sy, = det(hy—p—ivg)-

The topological completion Sym of the space Sym is defined as the set of all formal power
series

o
a:Zak, ag GSymk.
k=0

For any a € Sym, its lower degree 1deg(a) is defined as the maximal K such that a; = 0 for all
k < K. Furthermore, one can also consider a graded topology in Sym by defining b := lim b,
n—oo

when ldeg(b — b,,) converges to oo as n tends to oo.

We denote the algebra of symmetric functions of any set of variables X = (x1,z2,...) as
Sym(X). For any f € Sym, one can represent f(X,Y) € Sym(X,Y) as a sum of products of
symmetric polynomials of X and symmetric polynomials of ¥ where X and Y are two sets of
variables and (X,Y") denotes their union (X UY"). This defines a comultiplication from the space
Sym to Sym ® Sym which turns Sym into a bi-algebra. Moreover, the topological completion of
the space Sym(X) ® Sym(Y') is given by Sym(X) ® Sym(Y").

Any algebra homomorphism from the space Sym to C is referred as specialization. For
instance, the evaluation of any f € Sym at any set X comprised of finitely many elements
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from C is an example of specialization. We often call these as finite specializations. For any two
specializations p; and po, their disjoint union p; U ps is defined by

pr(p1 U p2) := pr(p1) + pr(p2),
which implies it is also a specialization. We will often denote p; U p3 by (p1, p2).

Definition 2.1. Consider any specialization p. We call p Schur non-negative if sy,,(p) is
positive for all u C A where u, A € Y.

Schur functions are pairwise orthogonal with respect to a bilinear form given as

(PA(X) pa (XN := Lnay, [T (ma(N)1,
i>1

where A = 1"12™2...  This defines an inner product in the space Sym(X). In particu-
lar, we have (s)(X),s,(X))* = 1,_, and for any two set of variables X and Z, we get
(s)\(Z,X),s,(X)) = 55/,(Z) (see [L, Corollary 2.1.2]) where the inner product is considered
in the space Sym(X). One can also restrict the inner product over the set of partitions with
bounded weights. For instance, one can define

(oA(X), pu(X)) = Tamp Ly [ [ 77 (ma(N))!
i>1

for any u € N. In terms of the finite inner product, the orthogonality of the Schur functions
translates to (s)(X),s,(X))x = Ly—,1(Ju| < u). Furthermore, one can also write

(5\(Z, X), 5u(X))7 = 8/u(Z)L(|1l < ). (2.1)

For more detailed expositions, see [13, Chapter 2|, [15, Section 2], [32, Chapter 1, Section 5.
Let us also point out that we will often use the notations V and A to denote the maximum and
minimum between any two real numbers.

2.2 Schur and Pfaffian Schur process

For any m € N, the Pfaffian Schur process is a probability measure on a sequence of partitions
gAY oW 5. cpt) a5 g (2.2)
given by the following product form

PospAs ;07 p7) 1= T30y ()83 10 (078 3@ 0 (07) -+

X 830 Jpu(m=1) (Prr—1)87m) (P15 (2.3)

where sy, s/, are the Schur and skew Schur functions, pgt are Schur non-negative specializations
and 7 is defined by 1), = Z#, oven Sx/u- Here, we have used the following shorthand notations
pt = Uipli, A= ()\(1), e )\(m)) and i = (,u(l), e ,,u(m_l)). The fact that all those specializa-
tions are non-negative implies that all the weights are non-negative. Furthermore, in order to
define a measure using the weights in (2.3), we assume that the series }_ 5 ;) Ppsp(A\, 1507, 07)
is absolutely convergent. In that case, the value of the constant ¢ in (2.3) is equal to the inverse
of the partition function,

Z(p*ip7) = > T3 (P05 7,0 (P1) 832 /0 (p7) -+
(Ap)eymxym=1

X 83 Jputm=1) (Pr—1) 8 x0m) (Pr)-
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The probability measure of any set A (containing sequences of partitions) under the Pfaffian
Schur process is given by

IP)ps;o(A) = Z ,Ppsp(j‘a JI% p+7 pi)ﬂ()‘ € A)
(;\,ﬁ)GYm xYm—1

We denote the expectation of any function f of sequence of partitions by E,,(f) where

Epsp(f) := S PepMmpt o ) fN.

(NE)EY™ xYym—1

To see the contrast between the Pfaffian Schur process and the Schur process, let us also look
at the definition of the latter. Like in Pfaffian Schur process, the Schur process on the sequence
of partitions considered in (2.2) is proportional to

530 (0531 7,0 (P83 1,0 (P1) + = 8300 om0 (P 1) 820 (011

and the associated partition function will be denoted as F(p*;p~). If p; and ps are any two
non-negative specialization, then the Schur process defined over the set of all single partitions
is referred to the Schur measure which is given as

_salp1)sa(p2)
Psm(pLPZ)()\) T F(Pl,PQ)

Likewise, the Pfaffian Schur measure for a single plane partition A is defined as

_ Talp2)salp1)
Ppsm(p1, p2)(A) 1= Zoip) (2.4)

We denote the probability measure of any set A and the expectation of any function f of
partitions (under the Pfaffian Schur measure) by Ppen,(A) and Epey,(f) respectively. For any
two sets X and Y where X = (z1,22,...) and Y = (y1,92,...), we define the following two
functions

1 1
i<j " i 7

(2.5)

Using the expansion (1 —z)~! = 3"2°, 2%, one can note that Ho(X) € Sym(X) and H(X,Y) €
Sym(X) ® Sym(Y'). Furthermore, using the identity (1 —z)~' = exp (Y _jo; k~'2¥), we write

Hy(X) = exp (i PEX) = p2k(X)) and H(X;Y)=exp (i m(X)kpk(Y)) .

2k
k=1 k=1

In general, for any two Schur non-negative specializations p; and ps, we define

2

Holpy) = exp (i Pa(p1) —p%(pl))  H(pyp) = exp (i pk(ﬂl)kpk(m)> (2.6)

2k
k=1 k=1

when the respective series > re;(2k) " (p(p1) — par(p1)) and > roy k™ pk(p1)pr(p2) converge
absolutely.
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Proposition 2.2 ([24]). Fiz any two sequence of Schur non- negative specializations p™ =

(pf,...,ph) and p~ = (py ..., p,,_1) such that Z psp()\ i; pt, p7) converges absolutely.
Then, one can write the partition functions Z(p* p ) and F(p™;p~) of the Pfaffian Schur
process and the Schur process as

Z(p*ip) ZHH ) 11 Heiieh), (2.7)

0<i<g<m

F(ptip7) = H H(p;; 0} ) (2.8)

0<i<j<m

2.3 Main result

We first define the correlation functions of the Pfaffian Schur process. To any sequence of
partitions defined in (2.2), one can associate a point configuration in [1,m]| X Z as

(A =)} UL A — i)} U U A = i)} 29)

where [i,j] :== {i,i+ 1,...,7} for any two numbers i < j € N and ()\(1), .. .,)\(m)) is a set of
m-tuple of partitions. Moreover, one can note that the point configuration in the display (2.9)

uniquely determines the sequence (/\(1), ey )\(m)).
Definition 2.3 (correlation functions). Fix m € N. For any set of the form T := U™, T;
where T;’s are given as Tj := {(¢,t1), ..., (4,tiq4;)}, the correlation functions with respect to the

Pfaffian Schur process is defined as
ppsp(T) =Py (ti5 € (M) — 1} 11 <i<m, 1<j<dy). (2.10)

The correlation functions of the Pfaffian Schur process are expressed in terms the Pfaffian of
a skew symmetric matrix which is the prime object of the study in this paper. Recall that the
Pfaffian of any skew symmetric matrix Asgxoq is defined as

d
1 -
Pi(A) = oo > )7 [ Avi-1)oi,
i=1

" 0e6(2d)

where &(2d) is the group of all permutations of the numbers in the set [1,2d]. In what follows,
we present our main result. We consider the Pfaffian Schur process defined in (2.3) with two
sets of finite Schur non-negative specializations p™ = {pf,...,pt} and p~ := {pg,....p,_1 }-
Define pf := Ujesp; and similarly, pg for any set S C [1,m]. We assume that the series
> Posp(A, iz pT, p7) is absolutely convergent.

Theorem 2.4. Fiz m € N, T; = {(i,t;1),...,(i,tiq,)} fori = 1,2,...,m and define T :=
U Ty, d == > d;. Then, the correlation functions ppsy(T) is given by Pf (IC(T)), i.e., Pfaffian
of the 2d x 2d skew symmetric matriz KT) (see Remark 2.5 for detailed description of IC(T)).
The coefficients of K\T) are given explicitly by the contour integrals

KD s 7{% Zow
1 (s v (2m1)2 J, ¢2 w? — 1) (zw — 1)

" m]7) (P[]m]v ) dzdw (2.11)

H(pf; 1 UP[B i3 27 H (o gy U ppg jysw ) 2wt
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where both €1 and &y are circles with radius greater than 1,

D) 7 j[f
12 (45 (27i)2 e Je, w(z2 = 1) (zw — 1)

-1
H( [+17m] Up[O,i)’ )H(pfjr',mﬁz) dzdw
H(P[Jir,mﬁ w_l)H(P[im] YU P05 z71) Zlivativ’

(2.12)

where the closed contours €3 and &4 satisfy (a) |z| > 1 and |zw| < 1 for all z € €3 and w € €4
whenever i < j, and (b) |z| > 1, |[zw| > 1 for all z € €3 and w € €4 whenever i > j,

KSE (i, s g, 0) = =KV (3,03 4, w),
and

]C§2)(Z u; J,v) =

¢s Jeg zwzwfl

y H (pu ) 9Py D) H (P g U Pyt ) dzdw

i)
H(p[%m}a z 1)H(p[§,m}’ w*l) Sliuqptiv’

(2.13)

where €5 and Cq are circles with radius less than 1. In addition, all the contours considered in
this theorem are oriented anticlockwise.

Remark 2.5. The matrix K(Z) of Theorem 2.4 can be partitioned into m? submatrices. The size
of the (4, j)-submatrix of K1) is 2d; x 2d; where i, j € [1,m]. Moreover, each of the submatrices
are composed of 2 x 2 block matrices. For instance, there are d;-d; blocks in the (4, j)-submatrix.
We denote the (u,v)-block matrix of the (4, j)-submatrix by X(T) (i, u; j,v). The matrix K1) is
completely specified by knowing the values of all K1) (i,u; j,v) where

@ (KR G gy K s g, o)
]C (Z7ua]’v) - (T) . . ( ) . .
IS (i us jov) K (i, us o)

for 1 < 4,5 < m and for any given i,j € [1,m], u and v vary in between [1,d;] and [1,d;]
respectively.

Remark 2.6. It should be noted that the expression of ICg‘QF) in (2.13) is in disagreement with
the expression given in [24, Theorem 3.3]. Inside the integral, [24] has (1 —zw) instead of (zw—1)
in the denominator. However, their proof suggests that such a change of sign is indeed needed.
This ambiguity has been pointed out in [3, Remark 4.1] and our analysis gives a rigorous account

(T)

in favor of this change of sign in KCs5”.

2.4 OQOutline of the proof

We discuss here a brief sketch of the proof of Theorem 2.4. The organization of the rest of the
paper will also be indicated concurrently. In Section 3, we introduce Macdonald difference ope-
rators. In the next section, we will derive contour integral formulas (see Corollary 4.2 and Theo-
rem 4.3) of the action of Macdonald (g, ¢)-difference operators on the partition function Z(p1; p2)
of the Pfaffian Schur measure where p; and ps are two Schur nonnegative specializations. In
Section 5, we find the correlation functions of the Schur measure over the set of partitions by
leveraging on the contour integral formulas of Section 4 and the fact that the Schur polynomials
are the eigenfunction of the difference operators. However, the same strategy does not work to
find the correlation function of the Pfaffian Schur process over the set of all finite sequences of
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partitions. This is because the skew Schur functions do not always belong to the set of eigen-
functions of Macdonald difference operators. To get around this, we use the representation of
the skew Schur functions in terms of the inner product of the Schur functions. Then, we let
the difference operators act on the Schur functions inside the inner product. This brings in
many contour integrals inside the inner products. Using bilinearity of the inner product, we
pull the integrals outside and consequently, get a contour integral representation which yields
the correlation functions of the Pfaffian Schur process in the same way as in the case of Pfaffian
Schur measure. We elaborate on each of these steps more clearly in Section 6. We would like
to point out that similar method has been also used in [1] to deal with the case of the Schur
process. Also, [15] expressed the skew-Macdonald polynomials as the scalar inner product of the
Macdonald polynomials to get the expectation of the multi-level observables. However, to deal
with the Pfaffian version of the Schur case, we need to develop some additional tools (namely,
Theorem 4.1, Lemma 6.5 etc.) which might be of independent interests. Finally, we complete
the proof of Theorem 2.4 in Section 6.1.

3 Macdonald difference operators

The main purpose of this section is to define some linear operators D in the space Sym,, such that
D can be diagonalized using the Schur polynomials. More precisely, this new set of operators
are expected to yield Dsy = dys) where d) is some scalar. As a consequence, one may write

DxZ(X;Y) = de (Y) = Epsml[dy]-

It was observed in [32] that Macdonald difference operators are diagonalized by the Schur poly-
nomials. In what follows, we introduce Macdonald difference operators for a finite set of variables
X ={x1,...,z,} and discuss its properties.

Definition 3.1. For any ¢ € C and 1 <+¢ < n, define the shift operators T, ; by
Toi(F) (@1, an) = F(a1, ..., qm, ..., Tn).
For any subset I C {1,...,n}, define
tr; — x;
Ap(z;t) = 7
I(xa ) ' H T — T
iel,j¢l
Now, for r = 1,2,...,n define the Macdonald (q,t)-difference operators as
DIt = g 1)/2 ST Arat) [ T,
|I|=r el
where X = {z1,...,2,}.

Remark 3.2. Throughout the rest of paper, we only use Macdonald (g, ¢)-difference opera-

tors. For convenience, we refer Macdonald (g, ¢)-difference operators as Macdonald g-difference

operators and denote D% by D% .

The next lemma and the following discussion aim towards justifying the motivation behind
the use of the Macdonald operators in stochastic processes.

Lemma 3.3 ([32, Chapter 6, Proposition 4.15]). For any partition A such that [(A) < n, we
have

D:z’,qXS)\(X) _ eT(qM-‘rn—l’qu-i-n—Q’ B .,qA’L)S)\(X),

where e, is the r-th elementary symmetric function.
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Owing to Lemma 3.3, the action of D:;X on the partition function Z(X;Y') of the Pfaffian
Schur measure yields

D% Z(X;Y) ZTA sx (X)) g (3.1)

Rewriting (3.1) in terms of the Pfaffian Schur measure, we get

DM Z(X;Y)

B o Xitn—i | _ T X707 ) 9

By the successive actions of Drlf?x for multiple values of ¢ on the partition function Z(X;Y"), we
arrive at

H D% | 2(X;Y) =Y nW)s\(X) [ D a (3.3)
A

j=11i=1

To find the correlation functions (see the definition in (2.10)) of some finite subset 7" = {t;} jc[1,m]
of Z, we need to sum the Pfaffian Schur measure of all those partitions A for which the set
{\i — i}ien contains T. But, this sum is essentially given by the coefficient of H fitn (up to
some constant) in the right side of (3.3). The goal of the next two sections is to ﬁnd contour

J+”

integral formulas of the coefficient of H qj We elaborate more on the correlation functions

in Section 5.

4 Contour integral formulas

The main aim of this section is to derive a contour integral formula for the action of Mac-
donald difference operators on the partition function of the Pfaffian Schur measure. It can
be anticipated from (3.3) that the action of Macdonald operators computes the expectation
of T[T, >iny qj/\ 7~ under the Pfaffian Schur measure. For similar exposition in the case of
Macdonald process, see [12, Section 2.2.3] and for Schur process, see [1, Section 2.2].

Consider a function G: C™ — C which has the following form

=1 f(iz; H ) (4.1)

1<J =1

for X := (x1,...,2,). We start with deriving a contour integral formula for the action of
the Macdonald operators on G(X) where the function G has the form shown above. Similar
formulas for the action of Macdonald (g, t)-operators recently appeared in [5, Proposition 3.3].
Whenever f is the identity function, one can find an analogous formula in [12, Proposition 2.2.11].

Theorem 4.1. Consider any function G of the form shown in (4.1). We assume x; # x; and
qr; # v if i # j. Let f be a holomorphic function such that it is non-zero in some neighborhoods
around {z;x;}1<ij<n and it does not contain any poles near {q2a:ixj,qxixj}1§i7j§n for some
q € C with |q| < 1. Furthermore, let us assume that g is also a holomorphic function such that it
is non-zero in the neighborhoods of {x1,...,xn} and does not have any pole near {qz1,...,qx,}.
Then, we have

w00 = gt b b 1 e gy T s

1<itj<r (azi = 2) f( qz@zj 1<i<j<r
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qz; — m] qzzx] g qzz dzi
X 4.2
(H Z)HH G2 i) [[ ) (4.2)

i=17=1 “i

where in the right hand side, we have r-fold integral and the contour C is defined as the union
CiU---UCy, and C; is a closed contour around the point x; satisfying

(1) qC; sits outside the contour C,

(i) C; contains no other poles of the integrand
fori € [1,n]. For illustrations, see Fig. 1.

Proof. We begin with a detailed description on the choice of the integration contours. We
need n non-intersecting positively oriented circles Cy,...,C,, centered at the points {z1,...,x,}
respectively such that ¢C; is not contained in any of the contours C; for j € [1,n]. To see why
such contours exist, we choose ¢ € C such that |¢| < 1 and then select n positive real numbers
51, ..., 5y such that ¢gB(x;,s;) N B(xj,s;) is empty for all 4,j € [1,n]. This is possible since we
have assumed gz; # x; for x; # x;. Here, B(z,s) denotes the ball of radius s centered around
the point x € C. Now, we choose C; to be the circle of radius s; centered around x;. Recall
that f has no zero near the points ;2; and has no poles near at {quixj, xixj}1<i’j<n and g has
no zero near the points z; and no poles near gz;. Thus, for all 1 <7 < n, one can choose each of
the elements of the set {si,..., sy} small enough such that C = U;C; does not contain the zeros
of f(qzizj), f(ziz;) and f(z;y;) for any z; € Ci, z; € C; where k,l € [1,n] and 1 <i < j <.

Now, we turn to compute the integral in (4.2) and will show it exactly matches with the
left side of (4.2). First, we take the integral with respect to the variable z;. The integral can
be written as the sum of the residues at the poles enclosed by C. Recall that C is union of n
contours {C;};. Moreover, C; contains x; inside. But, there is no other singularity inside the
contour C;. This is due to the facts that (1) ¢C; sits outside of C; for all j € [1,n] (shows gz lives
outside C) and (2) C; contains no other poles coming from the functions f and g. Furthermore,
each of the points in the set {;};c(1 ) is a simple pole of the integral. Henceforth, the integral
which is the sum of n residues is given as

o glgzr) 11 (92 — 1)) fqmpay) (2 — 2))
2mig = 1) Z 11 (z — x5) f(zr2)) % fé ) f(qziz;)

k=1 9(r) j=1.j#k 2<z;éj<r )
oo e (115G T (o — 20)
X 2<E<rf(q Zzzj)f(ZM]) (,1;12 f(qu) Z:H2 (qrr — 2;)

y H H (qzi — x;5) f(qziz)) f[ g(qzi)f(qQZixk) % (4.3)

i=2 j=1,j#k zl_xﬂ (ZZ%) 9(z) f(qzizk) i

Note that for any k € [1,n], k-th term in the above sum no longer has any pole at the
point xy, for the variables z; where i now varies in [2,r]. Furthermore, the properties (i) and (i7)
of the integration contours imply that in order to compute the remaining integrals in the k-th
term in (4.3), we only need to evaluate the residues at the points {z1,...,2g,...,x,} where Iy
implies x;, is not present in the set. As we continue taking the integrals with respect to the
other variables, this phenomenon would greatly simplifies the successive computation. For con-
venience, we define a set S := {(C;,,...,Ci,) |t # is for t # s}. We observe that the integral

in (4.2) can be restricted over all such r-tuple of contours in S. If we denote A := {iy,..., i},
then integral over the contour C;, x - -- x C;, with respect to the variables z1, ..., 2, will be equal
to

(q _ 1)T(2ﬂ_i)r H qzT; €Ly f(q$2$]) H f(q i J g qxz) (4.4)

i€A,jEAI<] i —aj flwig) i€AJEAI<] f(aizj) icA 9(zi)
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4

Figure 1. Plot of the contours {Ct, ¢C;} and {Cs, ¢Cs}.

We get the simplified form in (4.4) due to the telescopic cancellations of the terms at each of
the stages of the integration. We demonstrate here how such cancellations come into play by
computing the integrals with respect to z; and zo. First, note that the integral with respect to 21
along C;, is given by i1-th term of the sum in (4.3). Furthermore, the integral with respect z,
along C;, will contribute a factor given as

(24, — x4,) ﬁ (qriy — xj)f(qﬂﬁizxj)

— i 2307; T
(g= 1) )f(q ! 2) (qi, — xiz)f(qxhxh) (wiy — wj)f@?ing)

.j:lvj?éilviQ
outside the remaining integrals. Thus, the following term

(Ql‘il - xi2)f(qxi1$i2)
(xh - $i2)

will get canceled from the product. This suggests that the term like

(qui, — zi,) f(qui,@i,)
11

1<p<q<h (i, = i,)
will be canceled after taking integrals with respect to z1,...,z; (for k£ < r) along the contours
Cii,--.,Ci, respectively. Owing to such repeated cancellations, we get (4.4) as the end result of

the integral. In fact, we get back the same value of the integral for r! different choices of the
contours from the set S. This justifies the presence of the factor r! in the right side of (4.2).
Thus, the sum of the contributions like in (4.4) when multiplied with G/(X)(q)""=1/2(2xi(q —
1))7"(r!)~! would exactly be equal to Dy,?G(X). Hence, the claim follows. [ |

Owing to (2.5), the partition function Z(X;Y") for any two Schur non-negative finite special-
ization X = (x1,...,2,) and Y = (y1,...,yn) can be written as in (4.1) for f(z) = (1 —x)~!
and g(z) =[], (1 — 2y;) . Using Theorem 4.1, we get the following contour integral formula
in the context of Pfaffian Schur measure.
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Corollary 4.2. Consider the action of the Macdonald operators D,’%, on the partition function
Z(X;Y). Fix two positive real numbers t,s. Assume that the following two sets of distinct

non-negative real numbers X = {x1,...,x,} andY :={y1,...,yx} satisfy the relation
. . -1 1
t < min {z;} < max {z;} <s< min {|zj|""} A min {lgy;|""}. (4.5)
Let us also assume that {x1,...,x,} are pairwise distinct. Thus, we get
ZX'Y r(r1/2 (1 — . Tl— 2
DM Z(X;Y) = (‘ 7{ 7{ — 7)1 — qziz) H QZQZ
) rI(2mi) (¢ — 1)" Cr<idicr (qzi — zj) 1— 2z

< 11

1<i<j<r (1 - ¢?ziz

d,
T2 T 22 1T oo

1_’212311]1 =1j=1

where the contour C := Cy U ---UC, satisfies the properties mentioned in Theorem 4.1.

Proof. The condition in (4.5) implies that there exist small neighborhoods around {1, ..., z,}
which do not contain any element in the sets {(qy1)~%, ..., (qyx) '} and {z17', ... 2!}, Since
we have assumed z;’s to be distinct, one can choose non-intersecting balls around each member
of the set {z1,...,x,} exactly in the same way as we did it in the last theorem. Therefore, one

can get (4.6) using Theorem 4.1. [

Theorem 4.3. Consider the action of DTIL:'X on the partition function Z(X;Y) for d different
complexr numbers namely, qi,...,qq. For the sake of notational convenience, we assume X
and Y has same number of elements (equal to n). Fix some positive real numbers v, s and a set
of ordered positive real numbers {ry > --- > rq} such that {v,s}U{ry > - >rqtU{q,...,q}
satisfy the following relations

dﬁt<L%qmq{%wmqj5%(%$ﬂ Ngjy) }{%}mun> 2rits (4.7)
j€(l,d]

and

r1 < sv? As min {\qj|_1/\|qj|}, (4.8)

jell,m]
where
,_ . +1, +1 ,
V= 1§jnéln%—1 {‘qj x; ‘ A xz}.
1<i<n

Here, dist(A, B) denotes the Fuclidean distance between two sets A and B, i.e., dist(A4, B) =

r/{ﬁn |z —yl||. Moreover, we assume z;’s are all distinct positive real numbers less than 1 and
zeA,yeB

0<y; <1 foralli € [1,n]. Then, we have

d
[1 D,%2(X;Y) i n
=1 _ ?{ f — L 4j2j — T
Z(X;Y) (2mi)d Ca iz 1q]zJ %y 4T
< ] (9525 — ar2k) (25 — 2k) I (1 — qr2zj) (1 — gj2125)
(

(zj — ar2x)(q525 — 2x) — qjqrzize) (1 — zjz)

1
1<j<k<d 1<j<k<d

d .52
y HH — zjz) (1 — zy;) H 1 q]? dz;, (4.9)

j=1li= 1 1 —4jZiTq (1 _QJijz) i 1 — Z;

where the contour C; consists small circles of radius r; around {x1,...,zq} for1 < j <d.
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Proof. In the case when d = 1, the result follows from Corollary 4.2. To prove the other cases,
we use induction. Let us assume that the above formula is valid for d = m — 1. In order to
complete the proof, let us define

m—1 n
-1)(y. . 4jzj — Ti
Zm=D(X:Y) = 2mm1y§ 74 Z(X;Y) H p— Hz_x
C1 Cm—1 J 1 <J (

m—1
Jj= J=11i=
1

x H (452 = ax2r) (2 = 2) (1 — qezrz;) (1 — g528%))
1<j<k<m—1 (Zj - Qka)(szj — 2k) <R met (1-— QijZjZk)(l — ijk)
T (1-— Zjl'i)(l — iji) molq qu?

<1l 5 2. (4.10)
j=1 i=1 (1 = gjzjzi) (1 — q;24:) i 1— 2

We assume H;n:_ll DigﬁZ(X;Y) is given by Z(™~1(X;Y). One can note that the integrand
n (4.10) looks like ¢G(X) for some G as in (4.1) and the variable ¢ does not depend on X. To
be precise, we can write down the integrand as the product of [, ;;<,(1— ziz;) "t (= Ho(X))
and [[;, g1(z;) (= G(X)) where

-1
91(56) _= g (1 — ij)(quj — .I') H 1
=1 (25 — 2)(1 — q;z7) Pl Sl 2
where Z depends on 21, ..., 2,_1. To compute D}l’%gZém_l), we take the integral in (4.10) after

letting the difference operators Dy acts on the integrand. Note that such interchange of

the integral and the summation is possible because there are only finitely many terms in the
summation. Now, we need to get a contour integral representation of Di’%}"HO(X )G(X). To
begin with, we elaborate on the choice of the contours. Contour for the new integral must avoid

the poles of g1(¢mX)/g1(X) at
{@my) ™ Y icpm U127 Y jepmon Y {057 ienm—1)
U {q;”blzj}je[l,m—l] U {(quj)il}je[l,m—l]

as well as the poles at {(qmzj)_1 which correspond to the factor Hy(X). Moreover, the

} je[l,m—1]
contour should include the set of points {z1,...,x,} inside it. From the conditions, it follows
that we can choose g, such that for all i € [1,n], ¢mi, ¢ @i, (@ma;)~F and (g,y;) ! stay outside
at least at a distance s > 0 (fixed a priori) away from the circles of radius 7’1 centered around each

of the points in the set {z1,...,2,}. Furthermore, recall that 71 < sv? A s H[llln {q A qj}.
jE€[l,m]

Thus, if we would have chosen the contours of {z;};c(1,m—1) to be {C;};cp1,m—1] Where C; is
composed of circles of radius r; around the points x;, then none of the poles from the union

{Zjil}je[l,mfl] U{gz}jenm—1 U {q;wlzj }je[l,mfl} U {(szj)_l}je[l,mfl}

comes inside the contour C,, for the variable z,,. This is due to the following two facts: whenever
zj = x; + r]-elgf, then

(a) gjz; or q{lzj will be within the distance r; (qj vV q{l) from the point g;x; or q{lxi, thus,
52 — il V |a; 'z — a5 ] <ie;t A gg) <
qiz or ¢jz; ! will be within the distance rju~2 from the point (g;z;) ! or ¢ us,
b) (gjzj)~* jz; will be within the dist U2 the point (g; st th

|(@52) 7" = (@jzi) |V |gjz " —qjai | <o < s
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At this point, using Theorem 4.1 for r = 1 and ¢ = ¢,,, we get

T (= ) (g2 — i)
D 7qu(X Y) ] J~] 1
mX an i (2 = i) (1= g5229)

m—1 n n
- }1{ Z(X;Y)———— H Zﬂ”l qJZj — i) 17 (gmzm — i)
(2) Je,, T gmam — m 5o — qjz;) paley (2m — )
mfl m— 1
. H (472) = dm?m) (2} = #m — gmznz)(1 = 4;257m)

1 QJZ] Zm) zj = szm 1 QmQJZmZ])(l - Zij)

.

2 n

)
)
(1 Zmyz)
(

— dmZzZy, H — ZmT4
1 - 22 z:l 1 - szmxz) 1 szmyz)

dzp,.

Combining (4.10) and (4.2) yields the contour formula for T2, Di’%Z(X; Y') as given in (4.9)
with d = m. This completes the proof. |

One can also derive the analogues of Corollary 4.2 and Theorem 4.3 for the partition function
of the Schur process. For that, one needs to plug in f(z) = 1 and g(z) = [j_,(1 - zy;)~ 1 in
Theorem 4.1. One can see [1, Propositions 2.2.4 and 2.2.7] for the details of the derivation. For
the purpose of using it later, we just state the result here.

Theorem 4.4. Consider the action ofD nx on the partition function F(X;Y) for d different
complex numbers namely, q1,...,qq. Fix s > 0 and a set of ordered positive real numbers
{r1 > -+ > rq} such that the union {s} U{r1 > - - > rq} U{q,...,qq} satisfies the following
relations

diSt( U i€[1,d] {(qw) ™", gy, q;lﬁz‘}, {fvi}ie[l,n]) >r1+s
jellm]
and n[nn]{|$l\} > r1. Assume that {Ti}ie(1,n) and {Yi}1e1,n) are two sets of distinct positive real
ZE 1 k) k)
numbers less than 1. Then,
L .
11 DmXF(X,Y A
= d5<5 — i
F(X;Y) (27i)d j{ ]ﬁ»d] lquj—z]HH 2 — X

j=1l=1

< ] Eq]zj kak (2 — 2) ﬁﬁ (= zyi) [[dz], (4.11)

z Zi— Z (1 —g;z
1<j<k<d qk k QJ j k J=1 i 1 qj jyz

where the contour Cj consists small circles of radius r; around {x1,...,zq} for 1 <j <d.

5 Correlation functions of a single partition

In this section, we find out the correlation functions of a single partition under the Pfaffian
Schur measure. We will primarily use finite Schur non-negative specializations in the definition
of the Pfaffian Schur measure given in (2.4). For the sake of notational convenience, we assume
both the specializations in (2.4) have the same length n. To motivate the discussion of this
section, we start with the definition of the correlation functions for the single partition. For any
random partition A = (A1, Ag,...) where A\; > Ag > --- and a fixed set of integers {t1,t2,...,t;},
the correlation function ppsm (t1,t2,...,t;) is defined as

ppsm(tl,. . .,tj) = P()\il — i1 = tl,. . .,)\Z‘j —ij = tj for some il,... ,ij S [1,n]). (51)
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Note that ppem (t1,. .., tq) is the sum of the coefficients of the terms like H?Zl q;jJrn in the r.h.s.
of (3.3). In what follows, we present a simple recipe to obtain the correlation functions based
on this eloquent fact.

Theorem 5.1. Consider the Pfaffian Schur measure with two finite Schur non-negative spe-
cializations X := {x1,...,xn} and Y = {y1,...,yn} such that Y, sx(X)1\(Y') is absolutely
convergent. Then, the correlation function ppem(T') of the set T := {t1,...,tq} is the coeffi-
cient of QT in the series expansion of Z~'(X;Y) H?Zl Dqll’g%Z(X; Y) where QT = H;lzl q§j+n.
Furthermore, one can write

sm( ‘s T b, ’qJZX Vg " g, 92
pp 27T1 f/ \%/ ]1_[1 ) ij (5 )

where the contour C' is a circle of radius rq < 1 oriented in the anticlockwise direction around 0.

Proof. The fact that ppsm(T) is equal to the coefficient of QT in Z71(X,Y) H;'l:1 Di’gj('Z(X; Y)
follows by combining (3.2) with (3.3).

Now, we turn to show the right hand side of (5.1) is equal to ppsm (7). Since the con-
tour C’ is a circle of radius r, < 1 oriented counterclockwise around 0, the absolute value
of H;-lzl > ore1 q;\”n*k is bounded above by m'f]l for any partition A. By our assumption,
Y oA SA(X)7a(Y) is absolutely convergent. Therefore, the following series

QL

n

Z H Ak-i-n k (5'3)

AEY 7=1k=1

is also absolutely convergent. Now, we substitute Z~1(X,Y) H;l:l D}l’g?Z (X;Y) by the sum
n (5.3) (since this is equal to ]Epsm[H] D] ’\’“+" k]) inside the integrals of (5.3) and
interchange! the sum (over )\) and the integrals. For any partition A, the integrals with respect
to q1, ..., qq will be equal to Z7H(X;Y)s\(X)A(Y) if \iy — i1 = t1,..., N, — iqg = tq for some
i1,...,1q € [1,n] and otherwise, it will be equal to 0. Hence, the sum of those integrals over all
partitions A € Y is equal to ppsm(7"). This completes the proof. |

The rest of the discussion in this section is devoted to prove that the contour integral formula
of the correlation functions in (5.2) can be expressed as the Pfaffian of a 2d x 2d skew symmetric
matrix. For our next result, consider the Pfaffian Schur measure given in (2.4) with two Schur
nonnegative specializations X and Y where X = {x1,x9,...,2,} and Y = {y1,...,y,} are two
sets of positive real numbers less than 1 and the series ), sx(X)7\(Y) is absolutely convergent.

Theorem 5.2. Suppose T' = {t1,...,tq} C Z are pairwise disjoint integers. Assume n is an
integer greater than max{d,d — minT}. Then, we have ppsn(T) = Pt (KD)) where KT is
a 2d x 2d skew symmetric matriz (see Remark 5.3 for more description on the structure of the
matriz K\T)). The coefficients of KT) are given explicitly by the contour integrals shown as
follows:

L 27r1 f&fi 22— 1) w2—1))(zw—1)

y H — 2z~ xi 1 —w lxi) (1 — z_lyi) (1 — w_lyi) dzdw
(1—zz;)(1 — way) 2ttt

1This interchange is justified by the dominated convergence theorem.
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where €1 and €y are positively oriented closed contours containing the singularities at {xi_l}ie[l ]

and furthermore, |z| > 1 and |w| > 1 for all z € €; and w € &y respectively,

K5y (k. 1) ?{ ]{
21 ( (2mi)2 s ¢4 (zw —1)

XH (1—wtay) (1—2 zi) (1= 27ty dzdw
(1 —zz;)(1 —wx;) (1 —wy;)  ztewh’

K5 (k1) = —Ké?(z, k),

and

i l—z 1—wlg dzd
ICg)(kl w—l H 1—237Z >( ) -

1 —wz;)(1 — 2y;) (1 — wy;) 2wt

Cs5 J ¢ zw( 121

All of €3, €4, €5 and &g are closed, positively oriented contours. Furthermore, €3, &4 contain

the singularities at {x_l} inside. In addition, €3 and €4 in ICg) (r,s) are such that |z| > 1

i€[1,n]
and |zw| > 1 are satisfied for all (z,w) € €3 x €4 and in the case of IC22 , 2 and w must satisfy
|z| <1 and |w| <1 for all pairs (z,w) from the set €5 x €.

Remark 5.3. The matrix £(©) of Theorem 5.2 consists of a number d? of 2 x 2 block matrices.
For any k,1 € [1,d], the (k,1) block matrix of the matrix KX(*) is denoted as K()(k,1). One can
completely determine KT by specifying K1) (k1) for all 1 < k,l < d where

K gy o (1R D KDY
IS (k1) K58 (e, 1)

. . ™ . .
For instance, if KéX)S is given as follows
B * * * * * * * |
* * * * * * * *
Ayp Apo * * * * * *
IC(T) . Agl AQQ * * * * * *
* * * * * * * x|’
* * * * * * * *
* * * * * * * *
| * * * * * * * x|

then, K1) (2,1) = <211 212)
21 Q22

Proof of Theorem 5.2. To begin with, let us single out the following product

ﬁ 1—g527 (g525 — awzr) (2 — 2k) 11 (A — grzez)( = ¢j2k2)) (5.4)

zj — qezk)(q525 — 2k) — qjqrzize) (1 — zjzg)

i 1
j=1"7 457 1§j<k§d( 1§j<k§d(

from the integrand in (4.9). We claim that the product in (5.4) is the Pfaffian of a skew
symmetric matrix M where

2k — 2 1 —qzzi
Mk, 1) = Mui (k1) Mk DY _ [ 1—z2 2p — Q2
’ Moy (k1) Mao(k,1) l—qezka grz — @z

20— qrze 1 — qarzizk
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To see this, let us substitute?
Zi = U9 and =gt
j = U251 gjzj = Uy;

where U = {uq,...,usq} is a set of complex numbers. Under this substitution, the product
n (5.4) is transformed as

[ =
1—wuu
1<j<k<2d 3tk

and the matrix M is transformed to M where

N = (“ﬂ‘ — ) |
1 — ujuy 4,k€[1,2d]

It remains to show that

PfM) = ]

1<j<k<2d

Uj — Uk
. 9.9
1 —ujuy (5:5)

This follows from the Pfaffian Schur identity (see [38, p. 225], [39, p. 104], [40]).
Recall that ppem (1) is expressed in Theorem 5.2 as a contour integral where the integrand

is written in terms of Z~(X,Y) HZd D, L4 ¥ Z(X;Y). Substituting the contour integral formula
for Z71(X,Y) H2d D ’qJZ(X Y) (4.9) 1n51de the integral of the r.h.s. of (5.2) yields

d t]nl

dq1 %dqdf le % dZde
fé’ ! C1 Ca H

Ppsm (T)

d n
(q; ZJ 1:1 —zjx;) (1 — zjy;)
1;[1;[ ] ] - IZ (5.6)

QJZ]xl)( qj%5Yi)

One may ask whether the conditions of Theorem 4.3 are satisfied in the above substitution.
To satisfy the conditions in Theorem 4.3, we first restrict the contours C’ of the variables g;.
After restricting C’, we show that there exists contours {Cj}jen,q such that those satisfy the
conditions (4.7) and (4.8). To see how it is possible, we first choose a real number 7 > 0 such
that

<7( min T; —xi| N |x; A min 1 |z; A |z —yt ) 5.7
n 3 z;é]e[lnﬂ i J‘ ‘ i ’} i jelln] {’ i yj‘ ‘ i Y ’} (5.7)
where we have assumed that the right hand side of (5.7) is strictly positive. Now, we define
vo := minge p {|@il A @il 7F Ayl Ayl 7'} Note that vy < 1. We choose the contour €’ to be
the circle of radius 1 — nug around 0. Using nonnegativity of the variables {xi}ie[lm], we get

lgjzr — xi| > max{|Re(q;zi) — x4/, [Im(gjzr)| }-

Furthermore, we know |Im(g;z;)| > (1 — nu)xp — |Re(gjzi)| > 0. As a consequence, we get
lgjzr — x| > 27Y(1 — nu)zp — xi| owing to the inequality max{|al, |b|} > 27 !|a + b| for any
a,b € R. One can also see that we have |(1 — svg)zr — x;| > |z — 25| — nuo|xk| > 2n whenever

2This substitution is suggested by Guillaume Barraquand.
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k # i. Moreover, gjz; and z; must be at least nug|x;| far apart from each other. Henceforth, on
defining s := 27 1pmin;{voz;}, we get

dist( Uje[l,d] {ajzi}, {in}i€[17n]> > 2s.

i€[1,n]

Likewise, for the same choice of s and vy, one can prove a more general statement given as

diSt(Uie[l,n] {gjwi, q; 'wi, ()™, (qwe) o, {%hqm) > 2s. (5.8)
Jj€[L.d]

Now, note that the minimum value of \q 21| over all values of j € [1 d] and i € [1,n] lies very

close to vg. Now we fix a positive real number r; such that r; < svo. This choice of r1 satisfies
the condition (4.8). Furthermore, owing to (5.8) and that fact that vy < 1, the condition (4.7)
is also satisfied. Now, we are ready to choose the contours {Cj};l:y As in Theorem 4.3, we
choose C; for j € [1,d] composed of n non-intersecting circles around the points {z1,...,z,}
of radius r; from the set {r1,...,r4} where the choice of r; is given above and {r,...,7r4} are
chosen from (0,71) under the restriction rq4 < rq_1 < --- < r1. Now, we focus on Pf(M). We
may expand Pf(M) as

d
PIM) = g 3 (7 TT Mo = 1) 0(29) (59)

T oe6(2d)

Substituting (5.9) inside the integral of (5.6), we see that the integrand can be written as

d d
g 2 (0 It neen [[ %=

) UEG(Qd)

ft —n—1

xHH qﬂffg: zi) ij’)il iji). (5.10)

el 1—%2‘3%)( 4j2jYi)

Let us fix a permutation ¢ and consider the term in the above summation indexed by o.
Let us make a substitution Z; = (g;z;)~!. Notice that each term of the sum (5.10) can be
written in terms of the following set of variables {z1,...,24,21,...,24}. The Jacobian of the
transformation is given by H?:1 (—qj_z)zj_l. We need to multiply the integrand with the inverse

. . o d —2\ —1 d 1\ ~ . . .
of the Jacobian which we do after rewriting Hj:1 (—qj )zj as Hj:1 (—qj )zj. This will kill

Jnl.

the factor q; of the term g; (5.10). Furthermore, we note

qjz5 — Xy _ 1—ij7;

7 —
Zj — T 1—z<1:1:i

, Viell,n], jelld.

This piles up a factor ¢j in the integrand and thus, accounts for the cancellation of the term

H;l:l qj_" from the product in the r.h.s. of (5.10). Now, we substitute H 1 q] H? 1 Z;J 2;
and as consequence, the r.h.s. of (5.10) is expressed completely in terms of {zl, ey Zdy Bl s 2d )

Our next task is to derive the elements of the matrix K£(¥) by manipulating the terms in the
product in the r.h.s. of (5.10). For notational convenience, we denote [o(t)/2] by o2(t) for any

€ [1,2d] in the rest of the proof. If both 0(2j—1) and 0(2j) are odd integers, then M(c(2j—1),
0(27)) = (2002j-1) = Zoa(2)) (1 = Zop(2j—1)Zon(2j)) "'+ Putting together M(c(2j — 1),0(27)) and
other terms involving 2,,(2j_1) and 2,,(2;) from the product, we arrive at

7{7{ d24y(2j-1)d%05(25) (Zoa(2j—1) = Z02(25))

_to _ta — —_ —_
22](2]1 Y 02(22;)2” (1 232(23'—1)) (1 232(23'))(1 Zo3(2j-1) %02 (2)))
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% ﬁ — Roa(2j-1)T )(1 - z02(2j)xi)<1 - 20'2(2j—1)yi)<1 - 20'2(2]'):[/2')’ (511)

(1- 2;21(2]'71)”75) (1- ZO_'ZI(Qj)xi)

where the contours of the integral are oriented anticlockwise and contain the singularities at
the points {;}ic[1,,- In addition, the following two conditions |25,2j_1)| < 1 and |24, 25| < 1
are satisfied over all region on the contours. This allows us to avoid the poles at £1 and
2;21(23‘—1) (or 2;21(2].)) for the variable 2,,(2;) (Or 24,(2j—1)). Furthermore, the (—) sign which
appears in (5.11) comes from the Jacobian of the transformations (z;,¢;) — (25, (¢;z;)™"). In
the next step, we substitute the variables z;,(9;_1) with 27! and Zoy(25) 1O w™!. This leads to

the expression
(T) . L dzdw (z —w)
Ki1'(02(25 — 1),02(27)) = él ji Ztgz(gj,l)wtaz(%) ( 2 _ 1) (wg _ 1)(zw —1)

- -z —w X — 2 Y —wly;
‘ H - L (1- zxi))((ll— w;) - : ) (5.12)
i=1

Due to the above substitution, the contours €; and €5 are closed containing all the singularities
at {xi_l}ie[l nl and furthermore, |z| > 1 and |w| > 1 must be satisfied for all (z,w) € €; x &,.

Next, we consider the case when o(2j — 1) is even and o(2j) is odd. One can also consider
the opposite scenario namely, 0(2j — 1) is odd and o(2j) is even. In both of these two cases,
the analysis would be similar. For brevity, we would only discuss the first case. Rewriting
M(o(25 —1),0(27)) in terms of {z1,..., 24, 21, ..., 24} yields

1—=2 Zo
Mo (2 - 1).a(2g) =~ iy,

Zo2(2§) 0'2(2]—1)

Owing to this new form of M(o (25 —1),0(2j)), lcg‘lr)(ag(Qj —1),02(27)) can be written as

-1
dZJg(Zj—l)dzog(Qj) (1 - 202(21')202(2]‘—1))

,to_ . 7t0_ N~ 2 ,.,71
2o oty Zas2i-1) (1= 75,00) (Fo220) — Zoa5-1)

9

X ﬁ (1 - 202(2j—1)xi)(1 - 202(2]‘)%‘1‘)(1 _ UQ(Qj)yi)
o (U= 2 o) (1= 20y mi) (1= 20, 1)

where the contours for the integrals are closed and contain inside all the singularities of the
integrand except those at zg,2j) = £1 and z4,(2j)Zgy25—1) = 1. Not that these conditions
will be satisfied for any two positively oriented closed contours such that ]z@(gj)| < 1 and
|Z09(2j) Zoa(2j—)] < 1. We now make a substitution Z,,(2;_1) = 2z~ and Zoy(25) = w~!. Rewriting

ICg)(ag(Qj —1),02(27)) in terms of z and w, we get

KD (oa(2i ~ Doatei = — f § Lo
€3 ¢y 2

02(2371)wt02(2y) z(w2 — 1)(zw —1)

(1—2la) (1 —whay) (1 - 2" yi)
X H (1 —zx; (1 —wx;) (1 — zy;) ) (5.13)

where €3 and &4 are closed positively oriented contours containing the singularities at {:Ul_l}z €l
Furthermore, |z| > 1 and |zw| > 1 are satisfied for all (z,w) € €3 x €4.
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The last case is when both ¢(2j — 1) and o(2j) are even. Substituting the expression of
M(0(2j — 1),0(25)) inside the integral of K52 (02(2j — 1), 0(25)) vields

~—1 -1
B % 25, (2j-1) 4205 (25) (202(2j—1) a2<21>)

_ta j — _td j z—
Z02(22j(2]1)1)202(22;)zj> Zo2(2-1) "2@3)(1_ 2251 oa27)

(1 — Roy 2] 1) l‘@)( 2(29) xi)
x — : (5.14)
H B ZO'Q(2] 1) ) (1 B 02(23) ) (1 02(23 1)y’) (1 o 2021(2j)yi)

where the contours of the integral must contain inside the singularities at {xi}ie[lm], but avoid

the pole at Z,,(2j_1) = 2 ) These conditions will be fulfilled for any two positively oriented

o02(27
contours which contain inside {z;};c[1,,) and further, satisfies |Z,,2;—1)| > 1 and |Z,,(95] > 1.

Substituting Z,, ;1) = z~! and Zoy(2j) = w~!in (5.14), we arrive at

KD (02(2) — 1), 05(27)) = 7{ ﬁ dedw (2 —w)

2loa2i—1) qploa(2) z(w2 - 1)(zw — 1)

e e (5.15)

i) (1 — wr;) (1 — 2y:) (1 — qyi)’

=

where the contours €5 and Cg are closed, positively oriented and contain the poles at {l’i}le[l,n]-
Furthermore, for all (z,w) € €5 x €, we have |z| < 1 and |w| < 1.

Now, note that o is an arbitrary permutation in the symmetric group &(2d). Therefore,
combining (5.10), (5.12), (5.13) and (5.15), one observes that

1 .
ppsm(T) = QTd' Z HIC(T 2] - 1) (2]))7
ce6(2d)

where the right hand side is equal to Pf (IC(T)). This completes the proof. |

6 Correlation function of the Pfaffian Schur process

The main goal of this section is to prove Theorem 2.4 which we do in the following subsection.
Our proof will require some additional results on the nested inner products of the Schur functions
whose proofs are deferred to the subsequent subsections.

6.1 Proof of Theorem 2.4

Recall that T; = {(i,t;1),...,(i,tiq,)} for 1 <i < m. Consider p{,...,p and py,...,p,
two sets of finite Schur non-negative specializations of symmetric polynomials such that

pi = A{xi1, @iz, Tip, } (6.1)
and
=Y Yi2s s Yim b (6.2)
for 1 <i <m. We assume that {Z;; }ic[1,m) je[1,d;) a0 {Yij fic[1,m],je[1,4;) Satisfy the following
min |p;_4| := jénpin-]{’xi’j” < max |p;,_4| = Amax.]{]a:i7j|} <1,

min |p] | == mln {lzij|} < max|pf| = max {|:L‘m|} <1

)T [1,m4]
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for all i € [1,m]. Using analytic continuation, one can prove Theorem 2.4 for any other finite
Schur non-negative specializations which satisfies the assumption of the theorem. Denote p* =

{pi,....ph} and p= = {py,...,p,_1}. Let us also fix two sets of positive integers uj :=

{ui,l}ie[l,m—l] and ug = {ui,2}i€[17m—1]' We will often denote u; and wsy together as u. For

a finite non-negative specialization X = {z1,...,2,}, we introduce the following shorthand
notations:

L, - 2X;
HY(X;2) = [ —~ 6.3
O(x:2) lel_m (63
1—(gz) oy
H?(X;2) = [ ——— 6.4
2(x:2) 121 i (6.4)

We consider the following generalization of the r.h.s. in (3.3)

m—1
Clptsp75u) = prsp A\ i p 7, p” H Il(|u(l)] < i1 Auio)
A E)EY™ xym—1 i=1

m—1 d; nz+u111 dmnml (m)
)\ —i—nm—k

I X WY 4 (65)

=1 j=1 = =1 k=1

where Pps,(A, fi; p, p7) is an abbreviation used to denote the Pfaffian Schur process

Z7 "5 07 ) (p0)8am 10 (P83 10 (P1) -+ 830m) ptm—1) (P 1) S 30m) (P -

We divide the rest of the argument into four main steps. In Step I, we will show that the
correlation function ppsp(7) is a limit of some contour integral formula involving C(p™; p~;u).
In Step II, we state a contour integral formula of the limit of C'(p*;p~;u). The proof of this
last formula will be deferred to Sections 6.2-6.4. In Steps II and III, we show that ppsp(T") can
be written as the Pfaffian of some skew symmetric matrix of size (Y.1", 2d;) x (}.1", 2d;) and
identify the corresponding matrix respectively.

Step I. Here, we claim and prove that

pPSP(T) = Jim © s f/ C/C p P HHqU S dql:]’ (6'6>

U—>00 27'(1 =1 =1
where the contours of ¢;; are anti-clockwise oriented circles |z| = n for some n < 1 and by
lim,,_, o0, We mean
lim := lim lim .-+ lim lim . (6.7)

U—00 Um—1,2—>00 Um—1,1—>00 Uu1,2—>00 U1,1—>00

Proof of (6.6). Under the assumption max |g; j| < 1, it can be noted that the series in (6.5) is
irj

absolutely convergent when ) 5 7 Ppsp(/\ ii; pt, p~) converges absolutely. Moreover, we observe
that the coefficient of [[;", HJ 1 qlzjﬁm in C(p™;p~;u) is given by

m—1 m—1 d; ]
> PospN ot p7) [T 1(n®] < wia Auiz) [T [T 185 € (W - R} <kentuns 1)
(AE)eEYm xym—1 i=1 i=1 j=1
dTYL
x [T (tms € A = K} cpan—1)- (6.8)

=1
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Using the absolute convergence of the series Z;\’ i Ppsp(A, i p7, p7), we write (6.8) as

(@

where the contour C’ is a circle of radius 7 centered around 0. Notice that the correlation
function ppp(T") of the Pfaffian Schur process is the limit of (6.8) when u; 1 A u; 2 tend to oo for
all i € [1,m — 1]. This proves the claim. [ |

21]1

Step II. Here, we will derive a contour integral formula of lim C(p™;p~;u).
U—00

Theorem 6.1. Consider the Pfaffian Schur measure given in (2.4) where p* = {p},...,p}}
and p~ = {pg,--- P11} are two sets of finite Schur non-negative specialization of the plane
partition (see (6.1)~(6.2)). Let {qij}jen,di)icn,m) be a sequence of complex numbers such that

0< Hz.lijn{lqz',jl} < Hg%x{lqi,jl} <1 (6.9)

holds. Let C be a contour which is composed of a clockwise circle |z| = r and a counterclockwise
circle |z| = R where v, R satisfy

r< nﬁm]{mm\p |} < n[llax {max |p; |} < R< 1. (6.10)
i€ll,m S ,m

Then, we have

. - Z(p* 1 ]{ }'{ a;;
lim C(p™5p73u) = —Fw —
hat (5075 0) (27i)2=i H H (gjz; — 2j)

i=17=1

il Qz kZik — qZ,]zZJ)(zZ] 2 k)
XHH

i 1]<k Zig — 4i,k% k)((h,]zz,] Zi k:)

1< (1 = Gi,kGi,j%i k%) (1 — 2ij % k) 1— 27,

d;
H (1 —qijzijzie)(l — Girzigzig) ypi— qw 7
< Jj=1
d

m
T TT#50 (es20)

m
<11
=1
m
<]1
k=11i=1j=

k<d;
q
1

% H H H — Gma,jZmakZmy ) (L = Gmi i 2my jZms k)
1<mi<ma<m j=1 k= 1 - le,jzmthmQ,k'zmz,k)(l - ng,kzm1,j)
m k—1 dy

< [TTTIT #4775 29)

k=1 1:=0 j=1

dm, dm2

% H H le,jzml,] qm27jzm2,k)(zm1,j - Zm27k)
sz,kzmmk)(q?nhjzmhj - Zmz,k)

1<mi<ma<m j=1 k= 1 #ma,j

mmdk

m d;
X H HHHqi)] P; ;ZkJ)HHdZi,j, (6.11)

k=1i=k j=1 i=1j=1

where ILm is defined in the same way as in (6.7).
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The proof of Theorem 6.1 is rather long and will span over three subsections. In the first of
these three subsections (Section 6.2), we represent C'(p™;p ;u) as a nested inner products of
Schur functions. In the second subsection (Section 6.3), we will compute the limit of the nested
inner products as u — oo and the final subsection (Section 6.4) will contain the derivation of
a contour integral formula of the corresponding limit. In the following two steps, we assume the
result of Theorem 6.1 to complete the proof of Theorem 2.4.

Step III. Here, we claim and prove that

1

poso(D) = g - (“D7KL) 50y (01,0 (Vs 0(2)1,0(2)2) x -+
oe6(2d)
K1 (o (0(2d = 1)1,0(2d — 1); 0(2d)1, 0(2d)2) (6.12)

for some skew symmetric matrix ! where

G(C)l =1, if 2d1+”'+2di_1<O’(C)§2d1+"'+2di,
(€)1
a(Qa=0()— > 2

k=1

Furthermore, for any o € &(2d) and i € [1,2d|, we have used the notation (i) in (6.12) to
denote 1 in the case when o(7) is an odd integer and 2 when it is an even integer.

Proof of (6.12). For showing (6.12), we use the formula in (6.6). The limiting value of
C(pT;p~;u) as u — oo (in the sense of (6.7)) will be computed in Theorem 6.1 which we
use here. In order to use the limiting value of C(p™;p~;u) given in (6.11), one need to justify
the interchange of the limit and the integral in (6.6). To carry out this interchange, one may
use the dominated convergence theorem (DCT) and to apply DCT, it suffices to show that the
integrand is uniformly bounded. To this end, we choose n such that

[r(]Jaax {max |p; |} < ¥ < 1. (6.13)
1€

For the proof of interchange of limit and integral, we refer to [1, Lemma 3.1.2]. In the present

context, the assumption in [1, Lemma 3.1.2] translates to the constraint on  mentioned in (6.13).
So, we are now entitled to interchange the limit and the integral in (6.6). After substituting

lim C(p*;p~;u) from (6.11) inside the integral of (6.7), we simplify the integrand using the

uU—00

Pfaffian representation of (5.4) (using (5.5)) in the proof of Theorem 5.2. As a result, we get

m m dg m k—1 dj

ppsp( 27r1 2d% fPf HHH 6511)] pz ’ZkJ H H H qk] pz ;zk,j)
k=11i=1j=1 k=1 =0 j=1
m  dg _tkj m m dg m d; m d;
X H H ) H HH Qk] (p; 3Zk,j)HHdzi,jHqui,j, (6.14)
k1 j=1 ~ ,J Lt kj=1 i=1j=1 i=1 j=1

where d = >, d; and M,, is an 2d x 2d skew-symmetric matrix composed of the following
2 x 2 block matrix

Ziu T Zjw 1- qjv2ivZiu

Mo (i jv) o= | 1 i Zi — QjwZjo
1— QZ,U,ZZ,’U,Z_],U q’L,’LLZZ,’U, — qj7’UZ]7U
Zjv — Qiuiu 1-— QiudjvZiuiiv
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(MU g v) ME (i s, v) (6.15)
\WM2L (G us g, v) M22(i,us g, v) '

where the matrix on the far right hand side of (6.15) is written to introduce our shorthand
notations for the elements of M,,. The number of integrals in (6.15) is equal to 2 ;" ; d;. The
contour for the integral with respect to gy ; is the circle |2| = n where 7 satisfies (6.13). The
contour for the integral with respect to zj; are composed of two circles |z| = r and |z| = R
where 7, R satisfies (6.10). Due to (6.13) and (6.10), there is no pole of the integrand for zy ;
inside the circle |z| = r except a simple pole at 0. Since the residue of the integrand with
respect z; ; at 0 has a factor of qk_z” _1, the integral of the residue with respect to g ; will be
equal to 0. Thus, we can restrict the contours of the variables {zm: 1<k<m,1<j<d}
in (6.15) to the circle |z| =

Let us now elaborate bit more on the structure of M,,. The matrix M,, can be partitioned
into m? submatrices. The size of the (4, ) submatrix of M,, is given by 2d; x 2d;. In fact, the
(u,v) block matrix (of order 2 x 2) of the (7, j) submatrix is given by M., (i, u; j,v).

We expand Pf(M,,) inside the integral in (6.14) as

%d‘ 3 (—)TMIDTO (o(1)1,0(1)250(2)1,0(2)2) X -+

T 0e6(2d)
- x MG (524 — 1), 0(2d — 1)9;0(2d)1, 0(2d)3). (6.16)

Next, we do a transformation of the variables ({z;u }ius {¢iu}tin) — {Zin}iv, {Ziutiu) by de-
fining Z; 1 = (qiuziw) " for i € [1,m] and u € [1,d;] inside the integral (6.14). By incorpora-
ting Hék)] and H( ) with the elements of the matrix M, and taking the sum (6.16) corresponding
to Pf(M,,) out81de the integral of (6.14) we arrive at (6.12). [

Step IV. Now, it remains to identify the elements of the matrix K(Z). To achieve this, we fix
a permutation o € &(2d). We divide the following discussions into three main sub-steps which
are given as follows.

(1) First we consider the case when o(2¢ — 1) and ¢(2¢) both are odd integers for some
¢ € [1,d]. Then the matrix element IC((2)C 1,5(20) (0(2¢ —1)1,0(2¢ — 1)2;0(2¢)1,0(2¢)2) is given

by lCil)(z,u;j, v) where
o(2¢ — 1)1 =1, 0(2¢ —1)2 = u, a(2¢)1 =7, (2¢)2 = v. (6.17)

We retrieve ICﬁ) (4,u; j,v) by combining all the terms related to the variables z;, and z;, inside
the integral (6.14) with MLL(i,u;4,v). By doing so, we arrive at

dz; ,dz; (Ziw — Zjw)
IC( ) ’ : f % iU j v iU 3,0
11(2 Ui gy Ziy 1 —zzu) (1—2 )(1 — ZiuZjw)
H(p“ g ”)H(pa’” B (6.18)
('0[1 m] Up[ol Zi u)H(pFLm );'Zj,v)7

where the contours are positively oriented circles |z| = R for R < 1. Substituting z = 2, ul and
w = zj we get (2.11).
(2) When o(2¢ — 1) is an odd (or even) integer and o(2¢) is an even (or odd) integer, then

K

5(20-1),6(20) (,u; j,v) is given by IC( )(z,u;j,v) (or IC%? (i,u;j,v)) where the choice of i, j, u, v
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(T)

are same as in (6.17). To retrieve Ky 5 (4, k;j, 1), we combine all the terms related to the vari-
ables z;,, and Zj, with M!2(i,u; j,v). Henceforth, we get

]C( ) Z u; g, v 7{\% dz udZJU (1 i uzjj)
biju 2= Zj,v(l - Zzz,u) (Zi7“ o 23—73)

Zin j v
H(pfy g U P07 250 ) H (P g 2i20)

H(pf g Z10) H (0[] oy U Pjg iy 7i)

(6.19)

where the contour of the variable z;,, is the positively oriented circle |z2| = R < 1. But, there
is a dichotomy in the choice of the contours for the variable z;,. We know Z;, = (qjyvzjm)_l
To this point, let us recall from Theorem 6.1 that the contour of z;, contains g;.z;., as a pole

when j > i. Thus, the contour of Z;, is such that (a) |2 xZj.| < 1 is satisfied when i < j and
1 ~1

(b) [2i,uZjv| > 1 holds when i > j. Now, we get (2.12) after substituting z = z;, and w = z; .
(3) In the case when o(2¢ — 1) and ¢(2(¢) both are even integers, then Kt (%C 1),6(20) (1,u; j,v)

is given by Ké’z) (1,u;j,v) (see (6.17) for ¢, j,u,v) which can be obtained essentially in the same

way from M22(i, u; j,v). Thus, we get

—1 —3 1
]C( )(Z u;J,v) f% Cizl Udfjv ( Py ~]_1)1)~_1

Z tlu~ Z“Lz (1 zu ]v)

(f’u m] Up[o 3 2 ) H (P m Y Pl )3 550)
(

— , (6.20)
H( zm]vzlu)H P[;’m]QZj,v)

where the contours are positively oriented circles around 0 of radii greater than 1. Now, under
the substitution » = ;! and w = z] , (6.20) translates to (2.13).

Combining (6.12) Wlth (6.18), (6. 19) and (6.20) completes the proof of Theorem 2.4.

The remainder of this section is devoted to the proof of Theorem 6.1.

6.2 Nested inner products

The key component in the proof of Theorem 2.4 was indeed Theorem 6.1 which gives a contour
integral representation of the limit of C(p™;p~;u) as u tends to oo. In the case of the Pfaffian
Schur measure, we have used Macdonald difference operators for obtaining similar contour inte-
gral formulas (see Theorem 4.3). But, to use the machinary of the difference operators, we need
Schur functions in the place of skew Schur functions. In order to resolve this difficulty, we use
the rule of finite inner product given in (2.1). In the following result, we represent the product
Ppsp(j\, i ptp7) H;n 1 (‘u ‘ < uiq A 2) in terms of the nested inner products of the Schur
functions.

Proposition 6.2. Consider the following sets of Schur non-negative specializations &, . . . ,5:72_1
and &y, ..., &, Each of the sets contains countably many formal variables. Let {u;1}ici1 m—1]
and {u;2}icn,m—1) be two subsets of N. For any 1 <i < (m — 1), we denote the first u elements
of the set §Z+ and &~ by f;r’[l’u] and f;’[l’u] respectively. Recall the definition of the bilinear form
(-,+) from (2.1). Then, one has

-1

3

ﬂ(}ﬂ(i)} <wuin A\ Ui,2)

121

Ppsp(A i1 p7,p7)

—_

+,[1u;_1 2]

<8>\(,) (pZ 1> E+ JLwi—, 2]) 8,401 (5;:[11’1”71’2})>£i_71

Ui—1,2

::13ﬁ-

=7 (py)

[|
N

7



26 P. Ghosal

m—1 —[Lug 1]

2y 1 1y
< T Gonor (o &) s (67 )5 7 sy (o) (6.21)
i=1
Proof. We will show that the r.h.s. of (6.21) is equal to Ppsy(A, it p, p7) H:nll Il(’u(i)’ <
;1 Au;2). To this end, by using (s (X, zuly, SM(Z[L“]))f[I’u] = sx/u(X)1(|p| < u), we simplify
the inner products in the r.h.s. of (6.21). Now, the result follows by writing

(1] < wr A wz) = 1] <€ ) 1] < ). .

Now, we use the representation of (6.21) to write C'(p™;p~;u) as a nested inner products of
partition functions of the Schur and the Pfaffian Schur process.

Proposition 6.3. Consider the series C(p™; p~;u) defined in (6.5) where u denotes following
two subsets {1 }ie(1,m—1], 1Wi.2}ie[,m—1] from Zxo. Recall the definition of Z and F' from (2.7)
and (2.8) respectively. Then, we have

C/(P+;P;u):<< <<HD7‘11J ] (p17£1 [1u11] )7

=1 (A, [} & ]

_1[1’“1,1] da

&
7:[17 ,]. +1[17 ,] 17
R I |

w1 Jabe (n2tu2,1),[p3 &

+,[1,ug 1] —[Lupm—11l
1 Em—l

MLuz1], — 4+[1u21]
(p2 752 3P1561 ) T )
u2,1 Um—1,1

dm, 57‘;{117“777,71,2]
> , (6.22)

1,qm, -+, 1 m—
HD o ]F(pmapm 1’5 [ . 12])
Um—1,2
where
m—1
C'(p™5p75u) = C(pT5p7 5 u)

d;

Usg,1
H % -
7=1

Here, D, ’q denotes the difference operator which acts on the space Sym specialized at X,
where X is of length n.

Proof. First, we show how the innermost inner product in (6.22) simplifies. We start with

recalling the action of H D Lavg {Layq), O1 Z(pf, §1_’[1’u1’1];pa):
(nl"l‘ul 1) [Pl 751 }

1u11] (p17§1 [11“1] )

HD’qu

(n1+u1),[pf 6

di (nitui1)—1

1

J(Lu AL+ (nitura)—k

= E o (pg)so (1, & L] | | E Q@ :
7=1

A

Expanding F(§1_’[1’u1’1]; 5;“[1’“1’2]) in terms of Schur functions, applying the above equation and
computing the inner products of the Schur function as prescribed in (2.1) yields

[1ug q]

n1+u1 1 [P1 751 }

&'
<HDMJ o 26 ), e g

u1,1
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= > o) L] < ) syo o (o)), (67

#mc,\(l)

(n1+ui,1)—1

(1) 7
X H Z 0" Htua)-k (6.23)
7j=1

Now, we focus on computing the next inner product. To do this, we first note

1,92 Jhuo1], —  44,[1u,2]
D 7 S U p 75 p b ’
(n2+u2,1), [PQ ’52 [tuz,1] ] ( 2752 1251 )
" | 0, (n2+u2,1)—1 )\(2)+( . -
+ ni+uz1)—
= Z Sa2) pz 752 2 )S)\(Z (Pl s w2l H Z QQZ rret . (6.24)
A2) Jj=1

Taking the inner product of the r.h.s. of (6.23) with the r.h.s. of (6.24) yields

Z T\ (pa)ﬂ(}u(l)‘ <wuir A u1,2)5>\(1)/u(1) (Pf)s,\@)/u(l) (p1)
A1) CAR)
(nz“l‘uz 1)—1

(%) L
X §3(2) (p2 752 [1,u2 1] H H Z q;:; +(ni+uin) k;‘

i=1j=1

Using induction, we get the following expression on taking the successive inner products until
the last one

m—1
(I) = > o (p) [T 1(|6P] < win Awiz)syaum (0F)sy@ 0 (07)
(Axp)eymxym—1 i=1

(%)
+ 1L um—1,2] Ay (nitug 1)~k
X o XS (me1) (‘fm—1 ) g 4 .

i=1 j=1 k=1

Now, we focus on computing the last inner product on the r.h.s. of (6.22). For this, we require
to rewrite HJ 1D ,qu F(pm,pm 1,£+ o[Lum—1, 2]) as

dm nm—1
1 o m Mm )\(1)+nm7k
=3 sy (i)saom (s €LY T Y a0 :
A(m) j=1 k=1
On taking the inner product ((I), (H)>um . in the space Sym(fJr [11u])’ we get C(pT;p~;u)
modulo a multiplicative factor of [[" H im1d f}l This completes the proof. |

6.3 Limit of the nested inner products

The goal of this subsection is to obtain some preliminary result to compute the limit of
C(pT;p~;u) as u — oo in the sense of (6.25). To this end, we use the contour integral for-
mulas of the action of Macdonald difference operators (from (4.9) and (4.11)) and substitute
those into the nested inner product formula of Proposition 6.3. For computing the limit of the
inner products of the contour integral formulas, our first step is to compute the limit of the
inner products of the integrand. This last task is the main content of this subsection and will be
performed in Theorem 6.4. The result of Theorem 6.4 will be used to complete the computation
of lim C (p™; p;u) in the next subsection.
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Before stating any result, we recollect some elementary information on the contour inte-
gral formula for the action of Macdonald operators on F(X;Y) or Z(X;Y) where F(X;Y)
and Z(X;Y) are the partition functions of the Schur and Pfaffian Schur measure. Recall
the definitions of Hq(l) and H(§2) from (6.3) and (6.4) respectively. Notice that Hé2) (X;2) =
H(gl) (X;(gz)"'). Note that the integrand in the integral formula (4.11) is a product of two
terms given as

d d d
A= FXY) [T ap T[T ESY (Vs 2) [T HP (X5 2),
j=1  j=1 j=1
d
H (ar2k — q525) (2 — 25)
i G T 2 g (B o) (4525 — 2x)

d d
Ay = Z(X; Y)H g [T HP (X, Y5 2) [[ HP (X5 %),
=1

<.
Il
—

.
Il
—
Il

d 2

H — ;%) I (k2 — 4525) (26 — 25)
i (g% —z])(l—z’?) 1<A<k<d( 5~ akzk) (4525 — 2k)
y H (1 —qjzjz) (1 — qrzrz))

(1 — qrgjonz;)(1 — z125)

1<j<k<d

After writing the actions of the difference operators inside the inner products in (6.22) in terms
of the contour integrals, one can see that taking u — oo (in the sense of (6.7)) of C(p™;p;u)
boils down to first computing the inner products of the terms like A; and As for some choices
of the specializations and then letting u — oo. The main result of this section which we state
as follows formalizes the above mentioned heuristic.

)0, 10>

for positive real number T < 1. Let us denote u := {uz,l}ze [1,m—1] U {u,vg}le [1m—1]- Then the
limiting value

: _7[17 5 ] 1 [1 ]
u152°<<<<z(p—1i_’£1 o HHfgl)g P1 v£1 o s Po 721J)
5*7[17“1,1]
—[Lu1, — 1], o1, !
XHq(l)g(Pirvﬁ L ﬂQZl,j)aF(fl L 1}3 1 [ UIQ})> ’
ui,1

da

7’ l’ sl - +7 17 N + 1
F(péraEZ [ 2 1]7p1 ’51 [ “ 2]) H (gz)J(pl ,f [ U, 2],227]')

7=1
+,[1,u1 2]
gt

77[1’ s }.
H qgj p27§2 u21,22,j)> cee

u1,2

67*[17“m—1 1]

1, U — 1 — m—1 1 o
Ple et P, 012
Um—1,1

+,[Lum—1,2]
Lo, @) (,+ fmo
H o (O €2 s 2m,g) Hyo) (O Zm,j) (6.25)
Um—1,2
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s given by

mdll

m—1 m
Holpm) IT T1 Flelie) TTT1 q””

=1 k>j+1 i=17=2 ,J

m
(1= qijzijzie) (1 — @ x2ikziy)
[T 1I

(1 = Gij2i,3Gikzik) (1 — 2ij2ik)

i=2 1<j<k<d;

m m di m k—1 dg m m  dg
xHHH%HNMHHH%MMﬂHHH”WMm
k=11:=1j =1 =11=0 j=1 k=11i=k j=1

dml dm2

% H H H le,] m1,j — 9ma,jRma.k )(th] mek)
m

1<mi<mo<m j=1 k= 1 1J — dma kZma, k)(le,jzml J ng,k)

g

y I 11 H — Gy, j2my,jZma k) (L = Gmy i %ma. i %ma k)

- qu,jzmlJ‘JmLkzmz,k‘)(l - Zmz,kzmhj)

1<mi<mo<m j=1 k= 1
To prove Theorem 6.4, we need the following lemma.

Lemma 6.5. For any t € N, XLt denotes the first t elements of the set X. Let {ai}ien and
{bi}ien be two sequence of elements in the respective Z>o-graded algebras A and B with

lim ldeg(a;) = oo, lim ldeg(b;) =
l—00 l—o0
such that >, 17 'p(X)a; € Sym(X)®A and Y-, 17 p)(X)b; € Sym(X)® B where A and B denote

the topological completions of A and B respectively. Consider the following functions in Sym® A
and Sym ® B respectively

0 (L2]
1[)(X[1’t]) — exp (Z pl(X; 1, )al> |

=1
¢( [1,5] = exp (Zpl bl—i—zpl pzl(X[u])) (6.26)
=1

Then,

i (U, o) o (S )

Proof. Let R and S be two alphabets. We first consider the case when we have p;(R) instead
of a; in ¢ and p;(S) instead of b; in ¢. To accommodate this change, we define

- s (1,4]
(X = exp (Z pl(x;)pz(R)> ,

1=1

- oy (XLt 2 p2 (XY — po (XL

S (S5 SHE) )
=1 =1

Then, using (2.6), one can write

(X)) =3 sy (XM sy (R),  S(X) =D 7 (S)sa (xH).

A€Y AeY
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For any t € N, the finite inner product <1/~1(X[1’t]),</3(X[1’t])>t is equal to >y <, TA(S)sA(R).
Thus, the sequence of the finite inner products <1/~;(X [U]) , d;(X [17t])> , converges inside the space

Sym(R) ® Sym(S) (endowed with the graded topology) to the sum ), 7:(S)s\(R), namely,
the partition function of the Pfaffian Schur measure. Owing to Proposition 2.2, the limit of
<1ﬁ (X[l’t]),é(X[l’t]»t as t — oo will be equal to Hy(R)H(R;S). Now, we proceed to find the
limit of <1/J(X[1’t]),(b(X[1’t])>t. Recall that {py}. is a basis of Sym. So, the following maps

U, Sym(R) — A, U 4(pr(R)) = ag, and
Up: Sym(S) — E, \I/B(pk(R)) = by

define algebra homomorphisms (continuous in the graded topology). Now, we define a bilinear
algebra homomorphism ¥4 ® Up in Sym(R) ® Sym(S) as

UV, Up: Sym(R) &® Sym(S) — Z@E, (\IJA &® \I/B)(pk<R)pl(S)) = apb;.

Since the inner product preserves an algebra homomorphism, for any t € N,

(w(xM), p(x T

x4

= > UA(rA(5))Tp(s(R)).

Using continuity of the map ¥4 and Vg, we get

Jim ( (X1, o (x0) ); lt]—;;{\yA () Tp(sr(R)). (6.27)
€

Owing to the bilinearity of the map ¥4 ® ¥p, one can write

> WA(TA(R)Up(sA(S) = (Va4 ® Up) (Z TA(R)SA(5)>

AEY
— (W4 @ Up) (Ho(R)H(E; S)). (6.28)
Thus, the limit of those finite inner products is given by

Jim (0 (XY, (XU = (04 0 W) (Ho(R)H(R; )

_ exp (i U4 @ Vg(p(R)pi(S)) N i Uy @ Vp(pH(R) — pQI(R))> 7 (6.20)
=

(

— l 21
where the equality in first line follows by combining (6.27) with (6.28) and the equality of the
second line follows by combining the formula of Hyo(R) and H(R;S) given in (2.6) with the fact
that ¥ is an algebra homomorphism. Finally, substituting the image of p;(R)p;(S) and p;(R)
under the map ¥4 ® Vg in the last line of (6.29) completes the proof. |

Remark 6.6. It is worth noting that Lemma 6.5 is similar to Lemma 2.1.3 of [1] (see also
[15, Proposition 2.3]). The main difference between these two results is that unlike Lemma 6.5,
Lemma 2.1.3 of [1] finds a formula of the inner product between the functions exp ( Y72, pi(X)a;)
and exp (Z?; pi(X )bl) where a;, b; are arbitrary elements of a Z>p-graded algebra.

Proof of Theorem 6.4. Here, we demonstrate how to compute the limit of the inner products
when m = 2. This requires computation of two successive inner products and their limits.
Furthermore, the computation in m = 2 case is very similar to computing the two innermost
inner products of (6.25) and then, taking u1 1 and u; 2 to co. The computation of the successive
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inner products for m > 2 case can be also done by taking similar route and thus, will be skipped
for avoiding repetitions. We now claim and prove that

. 1 1 _
lim <<Z(p1, = U11] H qu p17 [ UIﬂ’pO;zl,j)

u1,2,U1,1—+00

—[1uy 1]

—lu “ 1
X Hélj (pl 751 L 1}, Zl,j)’F(fl (1, 1,1]; ?—,[1, 1,2])> 7

u1,1
+,[1,
do do 51 [ u1’2]

F(ofipr &7 ) TTHD, (o 670 20) TT HE, (03 zg,j)> (6.30)
j=1 ui,2

j=1
is equal to

dy

Z(P1 7/)2 552 1 i 1]7 Po ) (p2+? 5;7[1,U2,1]; PI) H H(gll,)] (P1+» Pa, pér’ 527’[1#2’1] ; Zl,j)
j=1

2 .
H 2] Pl’POaplvpmzlj Hngl)J P1705r721,j)
7=1

2ds
ngzz (q1,521,5 — q2,5%2.1) (21,5 — 22.k)
X HH«gf,)j(P?Zl,y H e HH 1) 22 J (6.31)
j=1 =

2’] Jj=1k= 1( 21,5 — Qk22.k)(q1,571,5 — Z2,)

<TI11 (1 —qjz15200)(1 — g2,522,21k) 11 (1 — q2522,520k) (1 — go.k22,k22,5)
St (U aniznaerzen) (1= 2ig200) 2y, (1= @222, a20220) (1 = 22,i22k)
We first analyze the innermost inner product in (6.30). The key tool that we use is Lemma 6.5.

We start with writing the partition functions Z(-;-), F(+;-) and Hél) in terms of the power sum
symmetric functions

> ~ [1,4]
u, ~ +
Z(pi & A ],po) _eXp< Pi(pg) (P (py )l pi(&"))
I=1
= g2 (of, & ™M) — par (ot €1
" Z 21 ) (6.32)
=1
_7[17u] +,[1,u]
F(fl_’[l’u], 1’-[1 u]) exp < 2! (61 )lpl (51 )) ’ 6.33)
=1

. 0 +7 =) + 7’[171/'} Zl . l -1
HY (pf, 67", pyiz1) = exp (Z LG e ICaa e FIURRE R (6.34)

dm,j l
=1

We compute the innermost inner product of (6.30) and let u;; — co. On doing so, we get

hm <Z(Pi~_7§1 [1 UIl H qu pl 751 lul 1]p67217])H( ) (pl 7§ [1 “ 1}7Z1,j)7

u1,1—>00

JLug ]

&
F(gl’“’“1’1];51+’“’“1’2])> (6.35)

u1,1
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+7 1’ y 1 . +a 17 3y .
:Z(Pf,& (L 2] H qu ul 2],p0,21,j)H(§f7)j (Pf,& e 2},21,3').

To see how one computes the limit in (6.35), note that the two terms inside the inner product

in (6.35) can be written as ¢(§ L, 1]) and (& L, 1]) as in (6.26). So, the limiting value
in (6.35) now follows from Lemma 6.5. Now, we turn to compute the second inner product
of (6.30) and let uj 2 — oo. To this end, let us define

+[1, +,1 +,[1,u1,
A= Z(pi‘ragl [ u172] HH‘gllj 17€ i, u12]7p0721J)H1§12,)j(p1~_7§1 [ ulﬂ;zl,j)’

1u 1u
B = F(Pz PP 751 12] HHrggl)J 2% 7§+[ vl 227j)H(§22,)j (P;ZZJ’)-
7j=1

Simplifying the second most inner product in (6.30) boils down to taking the inner product of A
and B and letting u1 2 to converge to co. Let us define

Y= (pi,p0, 205 q5215),  Wii= (03,224, q25224),  Wa:= (p]).

Owing to the relations (6.32)—(6.34), one can write

+,[1,u1,2] 0 +,[1,u1,2] +,[1,u1,2]
A=T(Y)exp (Z(l) +Zp 51 ) pQZ( ))
=1

l 21

and

_ (&™)
B = \IJQ(Wl,Wg) exp Zfbl(wl)
=1

for some {ay}ren, {bx}reny and Wy, Uy of a Z>p-graded algebra. Lemma 6.5 implies that

+,[1,uq 2]
é 1 ) 17 S 10, —
u1lér_n)oo<A B>u112 Z(PT7P2+»§2 UZ1]aP())F(P§r’£2 [Lua 1}701)
d2 dl
2 .
H qu P1 s Po Py 121, H q2] P1 1P PL Py ) 22,5 HH(gl)J P1 ’P;vzld)
Jj=1 Jj=1
‘J2jz2 R 1
LT 925725 1. -
H 23 p2’zl»J H HH 92,k Zl]’ZQk)(Hfgz)k((qlvjz)l,j’szk))
j=1 :] Jj=1k=1
d1 da
1
X H H q“ Qszl,j;ZQ,k)(Hzgg)k(Zl,yaZ2,l<:))
J=1k=1
o0
(=p{z2,}5) + p{g2,522,5}3))° — pa{22,}5: {925%225}5)
X - : 72 ’ I220000 ) 6.36

In (6.36), using the definitions of H" and H® from (6.3)-(6.4), one can do the following
simplifications

(91,5215 — @2522.k) (21,5 — 22.k)

, 6.37
(21,5 — @2.x22,k)(q1,521,5 — 22,k) (6.57)

Hfgzl)k (Zl 172 k) (H'§2)k ((quz)l_,jl‘; ZQJC))il =
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(1 —quj21522%) (1 — 2,522 21 k)
(1 —q1 21,502 k22,) (1 — 21,522.1)

Hézl’)k (q1,571,5; 22.k) (Hé;)k (21,53 Z2,k)) o (6.38)

Moreover, owing to (2.6), the last term of the r.h.s. in (6.36) can be further simplified to

I (1 —qoj22,5221)(1 — o k22,1 22,5) (6.39)

1<jened, 1= @2j225020220) (1 = 225228)°

Substituting (6.37), (6.38) and (6.39) into the right hand side of (6.36) yields (6.31). This
completes the proof. |

6.4 Contour integral formula of the limit of C(p™*; p~;u)

The main goal of this section is to complete the proof of Theorem 6.1 by employing the compu-
tations presented in Proposition 6.3 and Theorem 6.4.

Proof of Theorem 6.1. We start with simplifying the innermost inner product in (6.22). Sub-
stituting the contour integral formula of Theorem 4.3 inside the inner product yields

—[1ug 1]

&
(1,uq 1]} (Pfy 5;7[1’u1’1}; '00)7F(£17[1’u1’1];£f’[1’u1’2])>

u1,1

8

(n1tu1,1), ol &
7L1+U1 1

f 7{ 11 (q1,521,5 — @i p21,k) (215 — 21,k)

Cl ,dq Cl 1 ql»]ZL] 17.7 1<]<k‘<d ( Lj - ql,ksz)(quzl,j - Zl,k‘)

qLJ’le (1 =qjzjz10) (1 — qurz1k21) o) + o= [Lura] —
X P ) ) ) ) 5. Z g s[4y ,10,
H 11 (1 —q121,501,%21,6) (1 — 21,521,%) (o1& )

17] 1<j<k<d;

_’[17 N ] —. 1 ]
X HHfgll)g P1 7‘51 o » Po 7zl,j)H(§12’)j (PT7§1 e ) 1,])

—[Lug,1]
1

X Hdzlja 1U1 1]751 [17u1,2])> )

U1

where the contours of the variables {211, ..., 21 4, } contains the poles at pf U {5_’[1’““] } To use
Theorem 6.4, we need (i) to bring the inner product inside the integral, (ii) then to interchange
the limit and the integral and (iii) lastly, we have to look at how the behavior of the poles
changes if we somehow manage to do steps (i) and (i7). In what follows, we address those issues
one at a time.

Before going into the details of the justifications of (), (i¢) and (éi7), we perform a deformation
of the contours for the variables {21;}jc[1,4,]- Recall that the contours {C; ;}; are composed of

circles of very small radii around the points { pf, & ] } We claim that one can deform each
of them to a contour which is composed of the negatively oriented circle |z| = r and positively
oriented circle |z| = R where r and R must satisfy the conditions

J1u 1]

r < min|p] | Amin|&” | < max |pf| V max |&” 1u“]’<R<1 (6.40)

where |pf| (or |§1 L, 1]} denotes the set of the absolute values of all the variables in pj (or

1% L, 1]| . This claim is in the same spirit of [1, Proposition 2.2.7]. We briefly prove this
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claim here. While deforming the contours, we have to take into account the residues at the
_ — ) 17

poles of types (a) z1; = q1 21k, (b) 215 = Zl,/i and (c) z1; = (q1,;¢)~" where ¢ € & [l

pf U p; . Note that the residues of the poles of type (a) are always zero due to the presence of

1—(q121;) 710 for 6 € f;’[l’u“] U pf in the numerator of the factor a? (p?,&l_’[l’ul’l]; 215)-

q1,5
NYRTRY

Similarly, due to the presence of the factor 1 — z; ;60 for § € & U p{ in the numerator

of Héll)J (pT, 5;,[1,111,1]’ Py ;71,5), the residues at the poles of type (b) are always zero. Moreover,
the poles of type (c) contribute nothing while deforming the contours because of the constraints
on {qi;}; in (6.9). Now, we turn to justifying the heuristics (4), (i¢) and (i77) in details.

(1) Since the integrand is uniformly bounded over the circles |z| = r and |z| = R, we can
interchange the inner product and the integral using bilinearity of the inner product.

(i) Now, we justify the interchange of the limit and the integral. First, we fix u;;. We
denote

Y = Sym(pg, o Aaizgds {(@iz) ™} {eads {=5))
and then define a homomorphism
¥: Sym(Y) — Sym(Y),
V(pr(Y) = pu(pg - o1 argzdio {1 }5) — e{—(a2105) 7'} {=2155).

where {pg} is the set of power sum symmetric polynomials. Owing to the representations in
(6.32)—(6.34), one can write the inner product after taking it inside the integrand in the following
way

Lug 1]

~
&
< S s (&N (0 (), Y sy @) sy (5?[1’”1’21)>

ADey ADey u1,1

= Y 50 @MU (rw (D)) L(AD] < ug). (6.41)
AW ey

Now, we seek to bound ¢ (7,a)) using the fact ¥ is a algebra homomorphism. For the sake
of notational convenience, we denote A(V) just by A for the rest of this discussion. Recall that
we have sy = det(hy,_i;;) and henceforth, W(sy) = det(¥(hy,—i+;)). Thus, using the iden-
tity | det(A)| = /det(AA*) and the inequality det(D) < []; Dy for any positive semi-definite
matrix D, one can write |¥(sy)| <[], (ZJ \IJ(hAi,Hj)Q)l/z
of t" in the expansion of [];~; (1 + t*p;). Therefore, ¥(h,) is given by the coefficient of ¢" in
[Ti>1 (14T (py)). Moreover, one can bound |¥(p,(Y))| by p,(]Y|) where |Y| denotes the set of
the absolute values of the variables in Y. This shows |¥(h,(Y"))] is also bounded above by A, (]Y]).

Consequently, one can bound [¥(sy)| by [[, (ZJ h?\i_iﬂ)lm. But, hy,—i+;(]Y]) is bounded
above (1+|A|)!™ (max |Y'|)»~#/. This implies one can bound |¥(s,)| by (14|A))*® (max |Y])M.
Similarly, one can show that [¥(sy/,)| can be bounded by (1 + IADE (max [V )A=1H - To
that effect, we get |U(ra(Y))] < (1 4+ [A)P*M+(max |Y|)M. Now note that when I()\) is
large in (6.41), s)( ;r’[l’um]) is zero. Henceforth, one can bound the right side of (6.41)
by > sev |sa( ;r’um)‘(l + |ug 1])"+2 (max |Y])Al. Furthermore, max|Y| is bounded above by

max |21 j|. Combining all these observations with the fact that | max ff’[l’ul’z]‘ x max |Y| is less

than 1, we get

. Furthermore, h, is the coefficient

Yo )DL < wia)

AeY
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< 371+ AN (max ¢ A (max |y V) < cc. (6.42)
AEY
Note that the bound on the right side in (6.42) does not depend on the value of w; ;. This
show after taking the inner product in (6.41) the integrand is uniformly bounded over all values
of uy 1. Therefore, we can interchange the limit u1; — 0o and the integral.
(73i) Here, we discuss the consequences of taking the limit of the following term

—[Luy 1]
1

d1
[In; <HD B 20 6 ) Pl i“ﬂ“’ﬂ)>
j=1

(n1+u11),[pf 6
u1,1

as u1,1 tends to oo. Using (6.35), one can write the limiting value as

nl
91,5

dl
f 7{ H (q121,5 — QL ez1k) (21,5 — 21k) H qLJZl J
Cl ,dy Cl 1 Q17]Z]-7j j

— z z z
L i<y (215 — @1r21k) Q1215 — 21k) i 7

< 11 E q1,521,j%1.k)( Ch,kZLkZl,J)Z( + g, )

Po
- iZ21.4 z 1 — Z1.4%
1<j<k< I 41,521,591,k l,k)( 1,5 l,k)

1u — 1u
H Q1 i pl ) + [ b 2})/)0 ;Zl,])H(g?)J (pl 7€+ [ ' 2] H leJ’ (643)

where the contours {C; 4, } are now composed of two circles |z| = r and |z| = R satisfying (6.40).

Thus, the variables {z1;} acquire some new poles at £+[ 2]

2 +,[1
H (o761 21 ;) in (6.43).

Following the description of C(p™, p~) in Proposition 6.3, we now consider taking the inner
product of the integral in (6.43) with the following expression

coming out from the factor

d2

1, _713 s - +717 i
[1o* o F (0365 bl gl

=1 (n2tuz), o3 &5

Using the steps (¢), (i7) and (iii) as described above, one can again bring the limit u; 2 — oo
inside the integral and obtain the limit using (6.36). Note that those steps also have to be
accompanied by suitable deformation of the contours. Consequently, it changes the set of valid
poles for the variables 21 j to p U p3 U 52—,[17@,1] U {q2,j22,j} j<d,- Now, using induction over i
(in conjunction with Theorem 6.4), we see that the deformed contours of the variables {z; ;};
now contain the poles at

p[;m] U {qi+1’jzi+1’j}j€[1rdi+l] U---u {qm7jzm7j}j€[1,di+ﬂ

for all 4 € [1,m — 1]. Furthermore, applying Theorem 6.4 (in a similar way as in (6.43)) at every
step of the induction, we observe that the limiting value of C'(p™; p~;u) (after taking u — oo as
n (6.7)) matches with the limiting expression of (6.11). This completes the proof. [
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