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We consider the ensemble of adjacency matrices of Erd6s—Rényi ran-
dom graphs, that is, graphs on N vertices where every edge is chosen inde-
pendently and with probability p = p(N). We rescale the matrix so that its
bulk eigenvalues are of order one. We prove that, as long as pN — oo (with
a speed at least logarithmic in N), the density of eigenvalues of the Erdés—
Rényi ensemble is given by the Wigner semicircle law for spectral windows
of length larger than N -1 (up to logarithmic corrections). As a consequence,
all eigenvectors are proved to be completely delocalized in the sense that
the £%°-norms of the £2-normalized eigenvectors are at most of order N =172
with a very high probability. The estimates in this paper will be used in the
companion paper [Spectral statistics of Erd6s—Rényi graphs II: Eigenvalue
spacing and the extreme eigenvalues (2011) Preprint] to prove the universal-
ity of eigenvalue distributions both in the bulk and at the spectral edges under
the further restriction that pN > N 2/3,

1. Introduction. The universality of random matrices has been a central sub-
ject since the pioneering work of Wigner [40], Gaudin [27], Mehta [30] and
Dyson [12]. The problem can roughly be divided into the bulk universality in the
interior of the spectrum and the edge universality near the spectral edge. The bulk
and edge universalities for invariant ensembles have been extensively studied; see,
for example, [4, 7, 8, 31] and [1, 6, 9] for a review. A key contributing factor to the
progress in the study of invariant ensembles is the existence of explicit formulas
for the joint density function of the eigenvalues. There is no such explicit formula
for noninvariant ensembles and, hence, our understanding of them is much more
limited. The most prominent examples for noninvariant ensembles are the Wigner
matrices with i.i.d. non-Gaussian matrix elements. The edge universality of Wigner
matrices can be proved via the moment method and its various generalizations; see,
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for example, [33-35]. The bulk universality for general classes of Wigner matrices
was listed in Mehta’s book [30] as Conjectures 1.2.1 and 1.2.2 on page 7. We shall
refer to these two conjectures collectively as the Wigner—Dyson—Gaudin—Mehta
conjecture, in recognition of the pioneering works of Wigner, Dyson, Gaudin and
Mehta listed above. It remained unsolved until very recently. This is mainly due
to the fact that all existing methods on local eigenvalue statistics depended on ex-
plicit formulas, which are not available for Wigner matrices. In a series of papers
[14, 16-23], a new approach to understanding the local eigenvalue statistics was
developed. In particular, it led to the first proof [14] of the Wigner—Dyson—Gaudin—
Mehta conjecture for Hermitian Wigner matrices whose entries have smooth dis-
tributions. This approach is based on three basic ingredients: (1) a local semicircle
law—a precise estimate of the local eigenvalue density down to energy scales con-
taining around (log N)€ eigenvalues; (2) the eigenvalue distribution of Gaussian
divisible ensembles via an estimate on the rate of decay to local equilibrium of
the Dyson Brownian motion [12]; (3) a density argument which shows that for
any probability distribution of the matrix elements there exists a Gaussian divisi-
ble distribution such that the two associated Wigner ensembles have identical local
eigenvalue statistics down to the scale 1/N. Furthermore, the edge universality can
also be obtained by some modifications of (1) and (3) [23]. The class of ensembles
to which this method applies is extremely general; in particular, it includes any
(generalized) Wigner matrices under the sole assumption that the distributions of
the matrix elements have a uniform subexponential decay. We remark that the uni-
versality of Wigner matrices, under certain restrictions on the distribution of the
matrix entries, was also established in [36, 37]. We shall discuss these results in
the companion paper [13].

In this paper and its companion [13], we extend the approach (1)—(3) to cover
a class of sparse matrices. This class includes the Erd6s—Rényi matrices, which
we now introduce. Symmetric N x N matrices with 0—1 entries arise naturally as
adjacency matrices of graphs on N vertices. Since every nonoriented graph can
be uniquely characterized by its adjacency matrix, we shall from now talk about
matrix ensembles (with 0-1 entries) and graph ensembles interchangeably. We
shall always normalize the matrices so that their spectra typically lie in an inter-
val of length of order one. One common random graph ensemble is the Erd&s—
Rényi graph [24, 25]. In it each edge is chosen independently and with probability
p = p(N). Since each row and column of the adjacency matrix has typically pN
nonzero entries, it is sparse as long as p < 1. We shall refer to pN as the sparse-
ness parameter of the matrix.

Our goal in this paper, and in its companion [13], is to establish both the bulk
and edge universalities for the Erd6s—Rényi ensemble under the restriction pN >
N?/3_In other words, we prove that the eigenvalue gap distributions in the bulk and
near the edges are given by those of the Gaussian Orthogonal Ensemble (GOE)
provided that pN > N?/3. We remark that the law of the Erdés—Rényi ensemble
is even more singular than that of the Bernoulli Wigner matrices, since the matrix
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elements are highly concentrated around 0. Another way of expressing the singular
nature of the Erd6s—Rényi ensemble is to say that the moments of the matrix entries
decay much more slowly than in the case of Wigner matrices.

The matrix elements of the Erd6s—Rényi ensemble take on the values 0 and 1.
Hence, they do not satisfy the mean zero condition which typically appears in the
random matrix literature. Due to the nonzero mean of the entries, the largest eigen-
value of the Erd6s—Rényi ensemble is very large and far away from the rest of the
spectrum, which by our normalization lies in the interval [—2, 2]. By the edge uni-
versality of the Erd6s—Rényi ensemble, we therefore mean that the probability dis-
tribution of the second largest eigenvalue is given by the distribution of the largest
eigenvalue of the GOE, which is the well-known Tracy—Widom distribution.

As the first step of the general strategy to establish universality, we shall prove
a local semicircle law, Theorem 2.9, stating that the eigenvalue distribution of the
Erd6s—Rényi ensemble in any spectral window of size 1 containing on average
Nn ~ (log N)€ eigenvalues is given by the Wigner semicircle law. Theorem 2.9
is valid in the bulk and at the edges as long as the parameter p = p(NN) satisfies
pN — oo with a rate at least logarithmic in N. Similar results but for much larger
spectral windows [of lengths at least n ~ (pN )~ 1/10] were recently proved in [38].

We note that the semicircle law for Wigner matrices in spectral windows of
size n ~ N ~1/2 has been known for some time [2, 29]. The semicircle law in the
smallest possible spectral window (of size n > N~! in the bulk) was established
in [17, 18]. This estimate, referred to as the local semicircle law, has become a
fundamental tool in the proofs of the universality of random matrices in [14] as
well as in the subsequent works [19, 37]. The local semicircle law in [17, 18] is
optimal in terms of the range of 7, but the error estimates, of order (N n)_l/ 2 in the
bulk and with a coefficient deteriorating near the spectral edges, were not optimal.
Optimal error estimates, uniform throughout the entire spectrum and valid for more
general classes of Wigner matrices, were obtained in [23]. The local semicircle law
proved in this paper can also be viewed as a generalization of the results in [23] in
two unrelated directions: (a) the laws of the matrix entries are much more singular,
and (b) the matrix entries have nonzero mean.

Besides eigenvalues, eigenvectors also play a fundamental role in the theory of
random matrices. One important motivation for their study is that random matri-
ces can be viewed as mean-field approximations of random Schrédinger operators
where delocalization of eigenfunctions is a key signature for the metallic or con-
ducting phase. Another question about eigenvectors of random graphs is the size
of their nodal domains, which can studied using delocalization bounds [10]. It was
first proved in [16] that eigenvectors for Wigner matrices are completely delocal-
ized, partly motivated by a conjecture of T. Spencer. The method was refined in
[17, 18], and was also adapted in [37, 38]. The key observation behind the proof
is that the delocalization estimate for eigenvectors follows from the local semicir-
cle law provided that the spectral windows can be made sufficiently small. Thus,
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Theorem 2.9 also implies, with v, denoting the ¢2-normalized eigenvectors, that
(log N)©
VN

holds with exponentially high probability with some constant C (Theorem 2.16).
This establishes the complete delocalization of all eigenvectors as long as the
sparseness parameter pN increases at least logarithmically in N. In particular,
this result gives the optimal answer to a question posed in Section 3.3 of [10],
asking whether ||[Vg|loo < N™1/2+0M holds for all eigenvectors v,. In fact, this
question was originally posed for fixed p, but our result shows that the bound
conjectured in [10] holds even for p > (log N)* N~!. It was recently proved in
[38] that ||Vylleo < (pN)~1/? away from the spectral edge; some earlier results
were obtained in [11]. These results established only the lower bound pN on the
localization length; the complete delocalization (1.1) corresponds to the optimal
localization length of order N.

Our main result on the bulk and edge universalities will require a further condi-
tion

(1.2) pN > N3,

(1.1) max{|[vylloo:1 S <N} <

This and related issues will be discussed in the second paper [13].

2. Definitions and results. We begin this section by introducing a class of
N x N sparse random matrices A = Ay. Here N is a large parameter. (Throughout
the following we shall often refrain from explicitly indicating N -dependence.)

The motivating example is the Erdds—Rényi matrix, or the adjacency matrix of
the Erdds—Rényi random graph. Its entries are independent (up to the constraint
that the matrix be symmetric), and equal to 1 with probability p and O with proba-
bility 1 — p. For our purposes it is convenient to replace p with the new parameter
g = g(N), defined through p = g%/N. Moreover, we rescale the matrix in such a
way that its bulk eigenvalues typically lie in an interval of size of order one.

Thus, we are led to the following definition. Let A = (g;;) be the symmetric
N x N matrix whose entries a;; are independent (up to the symmetry constraint
ajj = aj;) and each element is distributed according to

e
1, with probability N

2.1) aj=" ,
710,  with probability 1 — .
N
Here y := (1 — ¢?/N)~!/? is a scaling introduced for convenience. The parameter
g < N'/2 expresses the sparseness of the matrix; it may depend on N. Since A
typically has g2 N nonvanishing entries, we find that if ¢ <« N''/?, then the matrix
is sparse.
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We extract the mean of each matrix entry and write
A=H+yqle)(el,

where the entries of H (given by h;; = a;; — yq/N) have mean zero, and we
defined the vector

ey ::L(l,...,l)T.
VN

(As above, we often neglect the subscript N of e; the precise value of this subscript
will always be clear from the context.) Here we use the notation |e)(e| to denote
the orthogonal projection onto e, that is, (|e)(e[);; := N -1

One readily finds that the matrix elements of H satisfy the moment bounds

(2.2) e=

1
(2.3) Ehjj =+ Elhi|” < 55
where p > 2.

More generally, we consider the following class of random matrices with non-
centered entries characterized by two parameters g and f, which may be N-
dependent. The parameter g expresses how singular the distribution of 4;; is; in
particular, it expresses the sparseness of A for the special case (2.1). The parameter
f determines the nonzero expectation value of the matrix elements.

Throughout the following we shall make use of a (possibly N-dependent) quan-

tity £ = &y satisfying
2.4) 14a9 <& <AploglogN

for some fixed positive constants ap > 0 and Ag > 10. The parameter £ will be
used as an exponent in logarithmic corrections as well as probability estimates.

DEFINITION 2.1 (H). Fix a parameter £ = &y satisfying (2.4). We consider
N x N random matrices H = (h;;) whose entries are real and independent up to
the symmetry constraint ;; = h j;. We assume that the elements of H satisfy the
moment conditions

1 Ccp
2
(2.5) Eh;; =0, Elhi;l =N Elh;j|? < Ngr—2

for1 <i,j<Nand3<p<(ogN yAologlogN' “where C is a positive constant.
Here ¢ = g(N) satisfies

(2.6) (log N)* <g <CN'/?

for some positive constant C.
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Note that the entries of H exhibit a slow decay of moments. The variance is of
order N~!, but higher moments decay at a rate proportional to inverse powers of
g and not N''/2. Thus, unlike for Wigner matrices, the entries of sparse matrices
satisfying Definition 2.1 do not have a natural scale. (The entries of a Wigner
matrix live on the scale N ~!/2, which means that the high moments decay at a rate
proportional to inverse powers of N'/2. See Remark 2.5 below for a more precise
statement.)

DEFINITION 2.2 (A). Let H satisfy Definition 2.1. Define
(2.7) A:=H+ fle)(e|,
where f = f(NN) is a deterministic number that satisfies
(2.8) 0<f=<N°

for some constant C > 0.

REMARK 2.3. For definiteness, and bearing the Erd6s—Rényi matrix in mind,
we restrict ourselves to real symmetric matrices satisfying Definition 2.2. How-
ever, our proof applies equally to complex Hermitian sparse matrices.

REMARK 2.4. To simplify the presentation, we assume that all matrix ele-
ments of H have identical variance 1/N. As in [22], Section 5, one may, however,
easily generalize this condition and require that the variances be bounded by C/N
and their column sums (hence, also the row sums) be equal to 1. Thus, one may,
for instance, consider Erd6s—Rényi graphs in which a vertex cannot link to itself
(i.e., the diagonal elements of A vanish).

REMARK 2.5. In particular, we may take H to be a Wigner matrix whose
entries have subexponential decay,
P(N'2|hij] = x) < Cexp(—x'/?)
for some positive constants  and C. Indeed, in this case we get

©p)°P
NP/2

1
Ehj=0,  Elh;P’=~,  Elhyjl"<C (p=3).

Now we choose
q = N1/2(9(10gN)AO]OglOgN)_Q.

Since ¢~ < (log N)€loglog N y=1/2 '\ye find that all factors ¢ ! in error estimates
such as (2.16) and (2.17) below may be replaced with N —1/2 at the expense of
a larger exponent in the preceding logarithmic factors. In fact, using Lemma 3.2
below, it is easy to see that in this case all terms depending on ¢ in estimates such
as (2.16) and (2.17) may dropped, as they are bounded by the other error terms. In
particular, Theorem 2.8 generalizes Theorem 2.1 of [23].
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We shall frequently have to deal with events of very high probability, for which
the following definition is useful. It is characterized by two positive parameters,
& and v, where £ is subject to (2.4).

DEFINITION 2.6 (High probability events). We say that an N -dependent event
Q holds with (&, v)-high probability if

(2.9) P(Q°) < e~ "logN)*

for N > No(v, ag, Ag).
Similarly, for a given event 2g, we say that Q2 holds with (&, v)-high probability
on Qq if

P(Qy N Q) < eV loeN)

for N > No(v, ag, Ag).

REMARK 2.7. In the following we shall not keep track of the explicit value
of v; in fact, we allow v to decrease from one line to another without introducing a
new notation. It will be clear from the proof that such reductions of v occur only at
a few, finitely many steps. Hence, all of our results will hold for v < vy, where vg
depends only on the constants C in Definition 2.1 and the parameter X in (2.10)
below. (In particular, v is independent of £.)

We shall use C and ¢ to denote generic positive constants which may only de-
pend on the constants in assumptions such as (2.4) and (2.5). Typically, C denotes
a large constant and ¢ a small constant. Note that the fundamental large parameter
of our model is N, and the notation >>, <, O(-), o(-) always refers to the limit
N — o00. Here a < b means a = o(b). We write a ~ b for C"la < b < Ca.

We now list our results. We introduce the spectral parameter

z=FE +in,

where E € R and n > 0. Let ¥ > 3 be a fixed but arbitrary constant and define the
domain

(2.10) D:={zeC:|E|<X,0<n<3}

We define the density of the semicircle law

1
(2.11) Ose(X) i= 5y [4 —x214,

and, for Im z > 0, its Stieltjes transform

Osc(X)
R X —Z

dx.

(2.12) Mg (2) 1=
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The Stieltjes transform m.(z) = mg. may also be characterized as the unique so-
lution of

1
Z+mge

(2.13) Mge + =0

satisfying Immgc(z) > O for Imz > 0. We define the resolvent
G(2):=(H—2)"

as well as the Stieltjes transform of the empirical eigenvalue density
1
= —=TrG(z2).
m(z) =< (2)

For x € R we define the distance «, to the spectral edge through

(2.14) Ky = |1x] —2].

THEOREM 2.8 (Local semicircle law for H). There are universal constants
C1, Ca > 0 such that the following holds. Suppose that H satisfies Definition 2.1.
Moreover, assume that

Aol +o(1))1
- 2

Then there is a constant v > 0, depending on Ag, X and the constants C in (2.5)
and (2.6), such that the following holds.
We have the local semicircle law: the event

(2.15) & oglog N, q> (logN)C‘S.

(2.16) ﬂ{Im(z)—msc(z)l<(10gN)C25(min{;,l}+ 1)}
zeD R q*Jke+1n ql  Npy

holds with (&, v)-high probability. Moreover, we have the following estimate on the
individual matrix elements of G. The event

N { max |Gij(2) — dijmsc(2)]

a
zeD I<i,j<

S(logN)Cz‘f l-i- M_FL
q Nn Nn

2.17)

holds with (&, v)-high probability.

The results of Theorem 2.8 may be interpreted as follows. Consider first the
bulk, that is, kg > ¢ > 0. Then Theorem 2.8 states roughly that

1

1
(2.18)  |m(z) —msc(2)| S e + N

1
N |Gij(Z)_5ijmsc(Z)|§;+
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up to logarithmic factors. Since |mg.(z)| ~ 1, both estimates are stable in a sense
that they identify the leading order terms of m and G;; down to the optimal scale
n > N~!. Note that choosing n < N~!in

nz

1
Imm(z) = Nn ; E—)2 172
allows one to resolve individual eigenvalues A, of H. Therefore, below the scale
n < N~! the quantities m and G;; become strongly fluctuating and these fluctua-
tions are larger than the main term. In the regime 7 > (log N)“ N~! in which the
fluctuations are smaller than the main term, a spectral window of size n contains
at least (log N)€¢ eigenvalues, hence, an averaging takes place.

The factor 1/g on the right-hand side of the second inequality of (2.18) arises
from the strong fluctuations of the matrix entries 4;;, which take on values of size
g~ with probability of order g>N~!. Indeed, it is apparent from the representa-
tions (3.13) and (3.23) that G;; = m%chij + ---, that is, G;; has a component that
fluctuates on the scale ¢ ~!. The improvement from ¢! to ¢ ~2 in the first inequal-
ity of (2.18) arises from an averaging in the summation m = N -1 > i Gii. If the
random variables in the average were independent, one would expect the averag-
ing to yield an improvement of order N ~!/2; however, in our case there are strong
dependencies, which result in the more modest gain of order ¢ ~!.

At the edge (kg = 0), the estimates (2.16) and (2.17) may be roughly stated as

1 1 1 1/4 1
m(@) —mee (@ < =+ —.  1Gij@) — ijmse@)] S — + e + —.
q Nn g ~Nn Nn

Now we formulate the local semicircle law for the matrix A given in Defini-
tion 2.2. Define the quantities

(2.19) G(iz):=(A—-7", m(z) = %Tré(z).

THEOREM 2.9 (Local semicircle law for A). There are universal constants
C1, Cy > 0 such that the following holds. Suppose that A satisfies Definition 2.2,
and that & and q satisfy (2.15). Then there is a constant v > 0—depending on Ay,
Y and the constants C in (2.5), (2.6) and (2.8)—such that the following holds.

We have the local semicircle law: the event

2200 N {W(z) — mye(2)] < (log N)% (min{;, l} N L)}
reD - a>Vke+n gl Nny

holds with (&, v)-high probability. Moreover, we have the following estimate on the
individual matrix elements of G. If the assumption (2.8) is strengthened to

(2.21) 0< f<CoN'/?
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for some constant Cy, then the event

ﬂ { maxN |51j (2) = 8ijmsc(2)]

<i,j<
zeD =iy

S(IOgN)C"’é(lJr Immse(2) 1)]
q

(2.22)

Nn Ny
holds with (&, v)-high probability, where v also depends on Cy.

Next, let Ay < --- < Ay be the ordered family of eigenvalues of H, and let
uy, ..., uy denote the associated eigenvectors. Similarly, we denote the ordered
eigenvalues of A by ;| <--- < uy and the associated eigenvectors by vy, ..., Vy.
We use the notation uy = (uy (i ))lN: 1 and vy = (vg (i ))II.V: | for the vector compo-
nents. All eigenvectors are £>-normalized and have real components.

We state our main result about the local density of states of A. For E| < E»
define the counting functions

Ey
Nio(E1, E2) = N [E 0sc(x) dx,
1

(2.23) N
N(E1, Ey) :={a: E1 < uo < E2}|.

THEOREM 2.10 (Local density of states). Suppose that A satisfies Defini-
tion 2.2 and that & and g satisfy (2.15). Then there is a constant v > O—depending
on Ao, X and the constants C in (2.5), (2.6) and (2.8)—as well as a constant C > 0
such that the following holds.

For any E\ and E; satisfying Ey > E1 + (log N)s N~! we have

N(E1, E»)
(2.24) = Nsc(E1, E2)

* [1 * 0((1%' N )CS<N(E2 - Eni2 T q2<Ezl— El)m

with (&, v)-high probability.

Away from the spectral edge we have a stronger statement. Fix «, > 0. Then,
for any E| and E; satisfying E» > E1 + (log N)C%’N*l as well as kg, > Ky and
KE, > Kx, we have

(2.25) N(E1, E2) = Nu(Ey, Ez)[l + 0((10g N)Cé(m + %))}

with (&, v)-high probability, where the constant in O(-) depends on k.

REMARK 2.11. Both results (2.24) and (2.25) are special cases of a more
general, uniform, estimate; see Proposition 8.2.
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In the recent work [38], the asymptotics of the local density of states was also
established, but only in much larger spectral windows, of size at least (Np)~1/10 =
q‘l/ 5 and with a weaker error estimate.

Our next result concerns the integrated densities of states,

(2.26) ne(E) 1= %J\/'SC(—OO, E), RE) = %/\N/(—oo, E).

THEOREM 2.12 (Integrated density of states). Suppose that A satisfies Defini-
tion 2.2 and that § and q satisfy (2.15). Then there is a constant v > 0—depending
on Ao, X and the constants C in (2.5), (2.6) and (2.8)—as well as a constant C > 0
such that the event

~ 1 1 %
ey {|n(E) — nge(E)| < (log N)C (ﬁ TR 2’5)}
Ee[-X,%] q q
holds with (&, v)-high probability.

Next, we prove that the N — 1 first eigenvalues of A are close to their classical
locations predicted by the semicircle law. Denote by y, the classical location of
the orth eigenvalue, defined through

o
(2.28) nse (Vo) = v fora=1,...,N.

The following theorem compares the locations of the eigenvalues w1y, ..., uny—1 to
their classical locations y1, ..., yn—1. It is well known that the largest eigenvalue

un of the Erd6s—Rényi matrix is much larger than yy. This holds for more gen-
eral sparse matrices as well; more precisely, if f > 1 +c, then uy ~ f + f~ ! is
separated from puy_1 ~ 2 by a gap of order one. The precise behavior of py in
this regime is established in Theorem 6.2 below.

THEOREM 2.13 (Eigenvalue locations). Suppose that A satisfies Defini-
tion 2.2 and that & satisfies (2.15). Let ¢ be an exponent satisfying 0 < ¢ < 1/2,
and set ¢ = N®. Then there is a constant v > O—depending on Ao, ¥ and the
constants C in (2.5), (2.6) and (2.8)—as well as a constant C > O such that the
following holds.

We have with (&, v)-high probability that

N—1
(2.29) Y lta — val® < (log NS (N4 4 N4/3780),
a=1

Moreover, foralla =1, ..., N — 1 we have with (&, v)-high probability that

o = al < Qog M) (N7[@ 17 +1(@ < log M) (1 + N'73%))]
2.30
(2.30) 4 NGB | N29),

where we abbreviated a := min{a, N — a}.
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REMARK 2.14. Under the assumption ¢ > 1/3, the estimate (2.30) simplifies
to

(2.31) o — Yol < Qog N)E(NPa~!/? + N729),
which holds with (&, v)-high probability.
REMARK 2.15. Theorems 2.10, 2.12 and 2.13 also hold—with the same

proof—for the matrix H. More precisely, Theorem 2.10 holds with N(E\, E»)
replaced with

N(E1, E2) :={a: E| < Ay < E2}],
Theorem 2.12 holds with n(E) replaced with

1
WE):=—=N(-o0, E),
(E) N ( )
and Theorem 2.13 holds with p replaced with A, .
Our final result shows that the eigenvectors of A are completely delocalized.

THEOREM 2.16 (Complete delocalization of eigenvectors). Suppose that A
satisfies Definition 2.2 and (2.21). Then there is a constant v > 0—depending
on Ag, X and the constants C in (2.5), (2.6) and (2.8)—such that the following
statements hold for any & satisfying (2.4).

We have with (&, v)-high probability

(log N)*
VN

Moreover, we have with (§, v)-high probability

(2.32) max [|Vy [[co <
a<N

(2.33) vy —ell —l+0( L+M>
' YT £IN )

If additionally f < C for some constant C, then we have with (&, v)-high proba-
bility
(log N)*

VN

Finally, there exists positive constants C, Co such that if f > Co(log N), then we
have with (£, v)-high probability

(2.34) IV lloo <

(log N)®

2.35 —elloo=C :
(2.35) vy —elloo = NT,
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REMARK 2.17. If f does not grow with N, then the components vy (i) of the
largest eigenvector fluctuate, and we do not expect (2.35) to hold. However, a delo-
calization bound similar to (2.34) holds for all f. In (2.34) this bound was proved
for f < C.In fact, a slight modification of our proof yields complete delocalization
for the values of f not covered by Theorem 2.16, that is, | < f < Co(log N)&. We
claim that in this case we have with (€, v)-high probability

(log )¢
N

The required modifications are sketched at the end of Section 7.3 below.

(2.36) Vi lloo <

REMARK 2.18. Similarly, if H satisfies Definition 2.1, all of its eigenvectors
are delocalized in the sense that
(log N)*

VN

with (&, v)-high probability. The proof is a straightforward application of (3.4)
below and the estimate (7.25) applied to G ;.

mo?x luglloo <

1/2 1

In the recent work [38], a weaker upper bound of size (Np)™' /- =¢g~ " was
established for the £°°-norm of the eigenvectors of A associated with eigenvalues
away from the spectral edge.

3. The weak local semicircle law for H. In this section we introduce and
prove a weak version of the local semicircle law for the matrix H. This result
is weaker than our final result for H, Theorem 2.8, but it will be used as an a
priori bound for the proof of Theorem 2.8. Moreover, Theorem 3.1 holds under
slightly weaker assumptions on & than Theorem 2.8, and is for this reason a more
suitable tool for proving eigenvector delocalization, Theorem 2.16; see Section 7.3
for details.

We shall prove Theorem 3.1 (the weak local semicircle law) for spectral param-
eters z in the set

(3.1) D :={zeC:|E|<%,(logN)!N~!<p<3}cD,
where the parameter L = L(N) will always satisfy
(3.2) L > 8&.

THEOREM 3.1 (Weak local semicircle law for H). Let H satisfy Defini-
tion 2.1. Then there are constants v > 0 and C > 0 such that the following state-
ments hold for any & satisfying (2.4) and L satisfying (3.2).

The events
C C(logN)* }

(33) {mﬂG~@§—+
ZQL#N’”| N
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and
§ 2%
(34) ZQL{m?X'G”(Z) - = S5+ S0

hold with (&, v)-high probability. Furthermore, we have the weak local semicircle
law: the event

ClogN)¢  C(logN)%*
(3.5) ZQL{W(Z) — Mse(2)] < Nz (Ny)1/3 }

holds with (&, v)-high probability.

Roughly, Theorem 3.1 states that

1 1
(3.6) 1Gij = 8ijm()| S —+ ———
J J q /Nn

and

1 1
— <4
(3.7) m@) = me@| S =+ G-
Comparing with the strong local semicircle law, Theorem 2.8, we note that the
error bound in (3.6) for G;; is already optimal in the bulk. However, unlike Theo-
rem 2.8, the quantity G;; is compared to m and not mg.

On the other hand, the estimate (3.7) is considerably weaker than the corre-
sponding bound in (2.18). The smaller power 1/3 in the factor (Nn)~!/3 reflects
the instability near the edge; it appears because we insist on having uniform bounds
up to the edge. If we were interested only in the bulk, it would be easy to repeat
the proof of Theorem 3.1 to obtain (Nn«)~!/2, thus replacing the power 1/3 with
1/2. The price would be a coefficient which blows up at the edge.

As in Theorem 2.8, the estimates of Theorem 3.1 are stable down to the optimal
scale 7 > N !, uniformly up to the edge. Thus, the difference between Theorems
2.8 and 3.1 lies only in the precision of the estimates.

In order to prove Theorem 3.1, we first collect some basic tools and notation.

3.1. Preliminaries. The following lemma collects some useful properties of
mgc defined in (2.13).

LEMMA 3.2. For z=E +in € Dy abbreviate k = kg. Then we have

(3.8) Mm@~ 1, |1 —mse(2)?| ~ ik + 1.
Moreover,
JEFn,  iflIEI<2,
Immygc(z) ~ n FEl> 2
NG if [E| > 2.

Here the implicit constants in ~ depend on X in (2.10).
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PROOF. The proof is an elementary calculation; see Lemma 4.2 in [21]. [

In order to streamline notation, we shall often omit the explicit dependence
of quantities on the spectral parameter z € Dy ; thus, we write, for instance,
Gij(z) = Gjj. Define the z-dependent quantities

Ny = r;l;flGijl, Ng = miaXIGii — M|,
3.9
A =|m —mg|, v =Gy — M.

DEFINITION 3.3. Let T C {1,..., N}. Then we define HD as the (N —
|T|) x (N — |T|) minor of H obtained by removing all rows and columns of H
indexed by i € T. Note that we keep the names of indices of H when defining
HD,

More formally, for i € {1, ..., N} we define the operation 7; on the probability
space by
(3.10) (i (H))wa == 1k # )11 # Dh.
For T C {1,..., N} we also write 7T := [ [;cr 7;. Then we define

HD .= ((rr(H))ij)i.jet-

The quantities G (2), A&T), ug) , etc. are defined in the obvious way using H M,
Here o =1, ..., amax, Where omax := N — |T|.
Moreover, we use the notation

(T) N
i i=1
igT
and abbreviate (i) = ({i}) as well as (Ti) = (T U {i}).
We also set
n_ L& m
(3.11) m' ):=NZGH :
i

Note that we choose the normalization N ! instead of the more natural (N —
IT))~" in (3.11); this is simply a convenient choice for later applications.
The next lemma collects the main identities of the resolvent matrix elements

GSD . Its proof is elementary linear algebra; see, for example, [22].

LEMMA 3.4. Fori, j # k we have
GikGyj

b
(3.12) Gij =G + G
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For i # j we have
(3.13) Gij =—GiiG§3?(hij — Zij), Gii = (hii —2— Zi) ™",
where we defined, for arbitrary i, j € {1,..., N},
N (i) @
(3.14) Zij=h;-GWh; = hyG'hyj.
k.l

Here h; denotes the vector given by the ith column of H. Note that in expressions
of the form (3.14) it is implied that the ith and jth entries of h; and h; have been
removed; we do not indicate this explicitly, as it is always clear from the context.

REMARK 3.5. Lemma 3.4 remains trivially valid for the minors H™ of H.
For instance, (3.12) reads

(T) ~(T)
¢M™ g™ | G Gy
ij = Hij ¢
kk

fori, j,k¢ T and i, j #k.

DEFINITION 3.6. We denote by E; the partial expectation with respect to the
variables h; = (hij)?/:p and setIE; X : =X — E; X.

We abbreviate
O (i) & 1 0
(3.15)  Zi:=IE;Z;i =1E; Y _hiGj hii = Z(h,-kh,,- - ﬁak,)Gk’l :
k,l k,l

The following trivial large deviation estimate provides a bound on the matrix
elements of H.

LEMMA 3.7. For C large enough we have with (¢, v)-high probability

C
|hij| < —.
q

PROOF. The claim follows by choosing p = v(log N)? in (2.5) and applying
Markov’s inequality. [

We collect here the large deviation estimates for random variables whose mo-
ments decay slowly. Their proof is given in the Appendix.



ERDOS-RENYI GRAPHS 2295

LEMMA 3.8. (i) Let (a;) be a family of centered and independent random
variables satisfying

(3.16) Ela;|” < = Nvgerth
forall2 < p <(log N)AologlogN yypore o > 0 and B,y e R.Then thereisav > 0,
depending only on C in (3.16), such that for all & satisfying (2.4) we have with
(&, v)-high probability

. 172
o g [ sup; |Ail 1 2
(3.17) }ZAla, < (logN) [ - + NVqﬁHOfZM" .
1 1
(i) Let ay, ..., an be centered and independent random variables satisfying
(3.18) Elai|” <

for 2 < p < (log N)AologlogN “Tpep there is a v > 0, depending only on C in
(3.18), such that for all & satisfying (2.4), and for any A; € C and B;j € C, we
have with (¢, v)-high probability

N N 172
i |A; 1
(3.19) 3" Asa| = (og MF| AL (Lgh ) ],
i=1 q N3
N By
(3.20) B,la,—za- Bij| < (log N)* —,
i q
i=1

1/2
(3.21) ’ > c_z,-B,-ja_,'f(logN)Zf[q <N22|B,,|> ]

I<i#j<N i#]
where o*i2 denotes the variance of a; and we abbreviated
By :=max|B;;|, B, :=max |B;;|.
i i#]
(iii) Let ay, ...,ay and by, ..., by be independent random variables, each sat-

isfying (3.18). Then there is a v > 0, depending only on C in (3.18), such that for
all & satisfying (2.4) and B;; € C we have with (&, v)-high probability

N 1/2
1
(3.22) | > aiBijbj| < (10gN)2§|: + ;"f‘ (N2 > |B,-j|2> }
irj=1 i)

REMARK 3.9. Note that the estimates (3.19) and (3.20) are special cases of
(3.17). The right-hand side of the large deviation bound (3.17) consists of two
terms, which can be understood as follows. The first term gives the large deviation
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bound for the special case where A; vanishes for all but one i; in this case it is
immediate that |A;a;| < (log N)5|A;|q~% with (£, v)-high probability. The second
term is equal to the variance of ) ; A;a;. In particular, (3.17) is optimal (up to
factors of log V). The estimates (3.19)—(3.22) can be interpreted similarly. [Note
that the powers of ¢ in the estimates (3.21)—(3.22) are not optimal; this is, however,
of no consequence for later applications. ]

For a family Fi, ..., Fy we introduce the notation
1 N
Fl:=— F;.
[F] NE;,

The following lemma contains the self-consistent resolvent equation on which
our proof relies.

LEMMA 3.10. We have the identity

1
(3.23) Gii = ,
Y —z—me — (] = 0

where

Yi=hii—Zi + A
and

1 GiiGij
3.24 A= — J =)

( ) =y G

PROOF. The proof is a simple calculation using (3.13) and (3.12). 0
3.2. Basic estimates on the event 2(z).

DEFINITION 3.11. For z € Dy, introduce the event
(3.25) Q(2) :={Ad(2) + Ao(2) < (log N) ¢}

and the control parameter

A@) +1Immgc(z)
Nn '

(3.26) W(z) = \/

Note that W(z) is a random variable. Moreover, on 2(z) we have W(z) <
C(log N)~* by (3.2).
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Throughout the following we shall make use of the fundamental identity

e i (Dt () 5~ 1p@Ditp ()
;mlﬂ —;Z D -

PRI

(3.27)
-y P 1
n

|ha — 22

A similar identity holds for D, Using the lower bound |m(z)| > ¢ from (3.8)
and the definition (3.25), we find

(3.28) c=1Gii(m)|=C
on 2(z). Using (3.12) repeatedly, we find that on €2(z) we have
(3.29) c<|6Pw)|<c

for |T| < 10 (here 10 can be replaced with any fixed number). Similarly, we have
on 2(z) that

(3.30) mix]GE?) (2)] < CAy(z) < ClogN)~*
=t
for |T| < 10.

LEMMA 3.12. Fixingz = E+in € Dy, we have foranyi and T C{1,..., N}
satisfying i ¢ T and |T| < 10 that

(3.31) m M) =mD () + 0<L>
Nn
holds in Q2(z).

PROOF. We use (3.12) to write

(T) (Giy) (T) ~(T) ~(T) (T) (T) ~(T) ~(T)
iZG(-iT)—iZG@)_lZﬂ_IZ M _ IZGﬁ G
N &~ i = N L= N & G('_]T) - : G@)

J J J ii j i
Therefore,

1 @T)

ZG(:T)_ ZG(T) ( Z (T))

—ZG(T)+0( mGSF)).
Nn

The claim now follows from (3.29). [
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LEMMA 3.13. For fixed z € D, we have on Q2(z) with (§, v)-high probability

(3.32) Ao(2) < C(l + (log N)wa(z)),
q

&
(3.33) max |Zi (2)] < C(“quN )

+ (log N)Zéqf(z))

PROOF. We start with (3.32). Leti # j. Using (3.13), (3.29), (3.30) and (3.12)
we get on Q2 (z) with (€, v)-high probability
i) "
D hinGy

1Gijl < C(hijl +1Zij)) < —+C
q ol

(3.34)

1/2

c

<S4 cogmx e +C(1ogN)2$( 22}0“”) :
q q

where the last step follows using (3.22) and (2.6). Using (3.12) repeatedly and
recalling (3.29), we find on Q(z) that Gkk = Gk + O(Ag) Thus, we get on
Q(z), by (3.27),

1 @)

I CA2
(3.35) ZZ|G£’/)| = ZI Gil =+ S

Nn '~

Taking the maximum over i # j in (3.34) therefore yields, on €2(z) with (§, v)-

high probability,
C 2¢ (Imm
Ao < —+0o(1)As+ ClogN)™ [ ——,
q Nn

where we used (2.6) and the fact that Nn > (log N )8 by (3.2). This concludes the
proof of (3.32).
In order to prove (3.33), we write, recalling the definition (3.15),

(@) )
1
Zi =Z(|hkk| - N)G(l) + 3" hik G .
k kAl

Using (3.20), (3.21) and (3.29), we therefore get, on 2(z) with (&, v)-high proba-
bility,

Cllog V)¢ Digop)
1Zi| = ==~ +Clog N)Zg[ <N22|G”1>

ClogN)s ClogN)EA T
< (Og ) + (Og ) 0 + C(log N)Z%- mm,
q /N7 Nn
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similarly to above. Invoking (3.32) and recalling (3.2) finishes the proof. [
We may now estimate Ay in terms of A.

LEMMA 3.14. Fixz=E +in € Dr. On Q2(z) we have with (¢, v)-high prob-
ability

(log N)®
q

(36 max|Gi(o) ~m() < c( 4 (log N)ZSW@).

PROOF. We use the resolvent equation (3.23). On (z) we have | A;| < CA%
and |h;;| < C/q with (£, v)-high probability by Lemma 3.7. Thus, Lemma 3.13
yields on €2(z) with (&, v)-high probability

((log N)&
q

(3.37) i <C + (log NY% \p(z)> <1.

From (3.23) we therefore get on 2(z) with (&, v)-high probability
(log N)*®
q

(3.38) |Gii — Gj|=1GiillGj;lIYi — Y| < c( + (longéw(z)).

Since m = % >_j Gjj, the proof is complete. [

Note that (3.36) implies

(log N)*

(3.39) Ag(z) < A@@)+ C( + (log N)zg‘l—'(z))

on €2(z) with (§, v)-high probability.

3.3. Stability of the self-consistent equation of [v] on Q2(z). We now expand
the self-consistent equation into a form in which the stability of the averaged quan-
tity [v] may be analyzed. Recall the definition v; := G;; — m.

LEMMA 3.15. Fixz € Dy. Then we have on Q2(z) with (&, v)-high probability

(1 —m2)[w] =m2 [v]* + m%[Z]

log N)*+!
+0(7(°g )
q

(3.40)

loo N4+ 2 _)
+ (log N) +10gN

PROOF. Recall that on Q2(z) we have v; = o(1). Moreover, (2.13) and (3.8)
imply that |mg.(z) 4+ z| = |ms(z)| ™' > ¢ for z € Dy . With (3.37) we may therefore
expand (3.23) on 2(z) up to second order to get, with (£, v)-high probability,

(3.41) vi =m2([v] = Y1) 4+ m.([v] — Y1) 4+ 0([v] — 11)3.
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Averaging over i in (3.41) yields with (&, v)-high probability
(1 —m2) ] = —m2[ Y]+ m2 [v]* — 2m3 [w][Y] + m2 [ Y]

+ O([v]—l—miax|T,-|>3.

Recall the definition (3.24) of A;. Using (3.19) and (3.29), we find on Q(z) with
(¢, v)-high probability

1 log N
=Nzhii—[Z]+[A]=—[Z]+0((og f NZZ|G”| )

(log N)® 2>
—= 4w,
N +

—[Z]+0<

where in the last step we used (3.27). Moreover, recalling that |[v]] = A, we get
by Young’s inequality

2m[vI[T]= O —— + (og M)I[TIP).
og N

Recalling (3.37), we therefore have
(1 —mZ)[v]
=m3 [v]* + my[Z]

log N)¢ A?
+0<£+\I’2+(logN)|[T]|2+maX|Ti|2+A3+ )
N i log N

1o 26+1 A2
Lo M)= 7 4 GogNy*+1w? _)
log N

=m2 [v]* +m2[Z] + 0(
where we used that on €2(z) we have A < Ay < (log N)=§ < (log N~ O

Note that, together with (3.33), Lemma 3.15 implies a weak self-consistent
equation on [v]:

A? log N)¢
4D (1=l =i+ 0( )+ o(M +og M%)
log N q
on Q(z) with (€, v)-high probability. Here we used (2.6) and (3.2). For the proof
of the weak semicircle law, Theorem 3.1, we shall only use the weaker form (3.42)
of the self-consistent equation.

3.4. Initial estimates for large n. In order to get the continuity argument of
Section 3.6 started, we need some initial estimates on Ay + A, for large n. In
other words, we need to prove that Q (E + in) is an event of high probability for
n~1.
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LEMMA 3.16. Letn > 2. Then for z=E +in € Dy we have
C(log N)¢ N C(log N)*

JN

Ag(2) + Ao(2) < <C(logN)™*

with (&, v)-high probability.

PrROOF. Fix z = E +in € D with n > 2. We shall repeatedly make use of the
trivial estimates

1 1 1
(3.43) G == mPl== mel ==
n n n

where T C {1, ..., N} is arbitrary. These estimates follow immediately from the
definitions of G and M.

We begin by estimating A,. Fori # j we get, following the calculation in (3.34)
and recalling (3.27), with (&, v)-high probability,

1Gij| < c. (A, +Cd N)Zf,llmm(ij) & (DA, + C(log N)*
iil<—+4o 0 — 4o _—.
YTy ? s Nn ~gq ’ JN

Taking the maximum over i # j yields with (&, v)-high probability

2¢
- E . C(logN) '
q VN

What remains is an estimate on A,. We begin by estimating with (£, v)-high
probability

Ao

C
17| < ;+|Zi|+|¢4i|-

In order to estimate |.A;|, we observe that (3.13) implies

G—Z:_Gjlj(hij_zij) @ #J).
Therefore, we have with (£, v)-high probability
()

1 1 ;
|Ail < |Gl + NZ|G§~IJ')||Gji|(|hij| +1ZijD)
J

(3.44)
C 1 C
<=+ CA0<— + Sup|Zij|) <—,
N q it q
where we used that with (£, v)-high probability

cC A, C
1Zii] < (1ogN)25[— + =2+ —]
N 9> q N
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as follows from (3.22) and (3.27). Similarly, from (3.15) and using (3.20) and
(3.21), we find with (&, v)-high probability
C(log N)® N C(log N)*
VN

Thus we have proved that with (£, v)-high probability |Y;| < C(logN)5q~! +
C(log N)*%N~1/2,

Next, using (2.13), we write the self-consistent equation (3.23) in the form
B [v] - i

(z+mge + [v] = i) (2 + mge) ‘

The denominator of (3.45) is with (&, v)-high probability larger in absolute value
than

|Zi| <

(3.45) v;

2—1—0((ogN)*q~ ! + (log N)* N™1/2))2 > 3/2,
since |z + mge| = |mse| ™! =2 and |[v]| < 1 by (3.43). Thus,

Ag+ O((logN)sq™" + (log N)XEN—1/%)
lvi| < 32 ,
which yields, after taking the maximum over i,

_ Aa+ O(Uog N)fq~" + (log N N71/%).
- 3/2

This completes the estimate of A4, and hence the proof. [J

Aq

3.5. Dichotomy argument for A. The following dichotomy argument serves
as the basis for the continuity argument of Section 3.6.
We introduce the control parameters

5. dog N)& . (og N)#/3

VA (Nm1/3 -~
where o = «(z) and 8 = 8(z) depend on the spectral parameter z. For any z € D,
we have the bound 8 < (log N)~¢.

From Lemma 3.2 it also follows that there is a constant constant K > 1, de-
pending only on X, such that

1—m§C

’

(3.46) o= ‘

3
e

1
(3.47) e K+n<aiz) <KJk+n

forany z € Dy.

We shall fix E and vary n from 2 down to (log N)*N~!. Since \/k + 7 is in-
creasing and B(E + in) decreasing in 1, we find that, for any U > 1, the equa-
tion /k + 17 = 2U2KB(E + in) has a unique solution 1, which we denote by
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7 =1n(U, E) (recall that k = || E| — 2| is independent of 1). Moreover, it is easy to
see that for any fixed U we have

(3.48) <1

LEMMA 3.17 (Dichotomy). There exists a constant Uy such that, for any fixed
U > Uy, there exists a constant C1(U), depending only on U, such that the follow-
ing estimates hold for any z = E +1in € Dy:

(3.49) A(2) =UBR) or AQ2)= ﬁ ifn=nU,E),

(3.50) Az) =C1(U)B(2) if77<77(U, E)
on Q2(z) with (&, v)-high probability and for sufficiently large N .

PROOF. Fix z=FE +1in € Dy. From (3.42) and Lemma 3.2 we find

1—mg 5 A? (logN)# o

§C
with (&, v)-high probability. The third term on the right-hand side is bounded by
C*(BA + af + B?) for some constant C* > 1. We set Uy := 9(C* + 1). We con-
clude that in Q2(z) we have with (&, v)-high probability
1—m2, A? * 2
3.51) ——[v] - _0( >+C (BA +aB + B).
mg, log N

Depending on the size of 8 relative to «, which is determined by z, we shall
estimate either [v] or [v]? using (3.51). This gives rise to the two cases in Lem-
ma 3.17.

Case 1: n > 1. From the definition of 77 and C* we find that

o
3.52 < —<<
(3.52) = o2 =50 =¢

Recalling that A = |[v]|, we therefore obtain from (3.51) with (£, v)-high proba-
bility

A
ah <2A2 4+ C*(BA +af + ) <2A% + “7 £ 2C*aB,

which gives
aA <4A% +4C*ap.
Thus, either ¢ A/2 < 4A? which implies A > /8 > /U, or aA/2 <4C*af
which implies A < 8C*g < UB. This proves (3.49).
Case 2: n < 7. In this case the definition of 7 yields « < 2U2K?B. We express
|[v]|2 A? from (3 51) and we get
(3.53) 2 <2aA+2C*(BA+aB+ B <C'BA+C'B?

for some constant C” depending on U. Now (3.50) is an immediate consequence.
g
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3.6. Continuity argument. Conclusion of the proof of Theorem 3.1. We com-
plete the proof of Theorem 3.1 using a continuity argument in 7 to go from n =2
down to n = N‘l(log N)L. We focus first on proving (3.5). We use Lemma 3.16
for the initial estimate, and the dichotomy in Lemma 3.17 to propagate a strong
estimate on A to smaller values of 7.

Choose a decreasing finite sequence g, k = 1,2, ..., ko, satisfying ko < CN8,
Mk — Nk+1] < N8, n =2, and g, = N‘l(logN)L. We fix E € [—X, X] and set
Zk := E +1ny. Throughout this section we fix a U > Uy in Lemma 3.17, and recall
the definition of 7j(U, E) from Section 3.5.

Consider first zy. It is easy to see that, for large enough N, we have n; >
N(U, E), for any E € [-X, X]. Therefore, Lemmas 3.16 and 3.17 imply that both
Q(z1) and

A(z1) <= UB(z1)

hold with (&, v)-high probability. This estimate takes care of the initial point ;.
The next lemma extends this result to all £ < k.

LEMMA 3.18. Define the event
Q= Q(z) N {A ) < COW) B,

where
CWUzz{ : v
U=lciw).,  ifm <. E).
Then
(3.54) P(Q) < 2ke " (loeN)*,

PROOF. We proceed by induction on k. The case k = 1 was just proved. Let
us therefore assume that (3.54) holds for k. We need to estimate

P(Qpy1) < P(2% N Q(zxt1) N Qg y) + PR N (R (2k1)) + P2

=B+ A+P(Q),

(3.55)

where we defined

A =PI N {Aa(zr1) + Dolzr) > (log N) ¥,

B :=P[Q% N Q(zk41) N{AGir1) > CEV W) Bz }]-
We begin by estimating A. For any i, j, we have

0G;j(z)
|Gij(zk+1) — Gij ()] < lzag1 — 2kl sup |——=
zeDy, 0z
(3.56)
< N8 sup <N°.

zeDy, (Imz)z o
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Therefore, by (3.32) and (3.39), we have on ; with (£, v)-high probability

Ad(Zis1) + Do(zas1) < Aa(zi) + Ao(z) +2N7°

_ C((log N)¢
q

+ (log N)% \v(zm) + A

< CB(zx) < (logN)~¢.

Thus, we find that A < e~v{log N

Next, we estimate B. Suppose first that n; > 77(U, E). Then, similarly to (3.56),
we find |A(zk+1) — A(zp)| < N~°. Thus, we find on §; with (&, v)-high proba-
bility

—6 -6 3U
(3.57) A1) =A@ + N " <UB@) + N7 < Tﬁ(zk—i-l)-

Suppose now that nx1 > 77(U, E). Then from (3.57) and (3.52) we find A (zx41) <
@Gks1) Now the dichotomy of (3.49) yields on ¢ N Q2(zk+1) with (£, v)-high
probability that A(zx11) < UB(zx+1). On the other hand, if ng4; < (U, E), then
(3.57) immediately implies A(zx+1) < C1(U)B(zk+1). This concludes the proof
of B <e=MoeNF if p > H(U, E).

Finally, suppose that n; < (U, E). Thus, we also have nxy1 < (U, E). In
this case we immediately get from (3.50) on 2(zx+1) with (€, v)-high probability
A(zk+1) < C1(U)B(xk+1).

We have therefore proved, for all k, that (€2} )= e~ v(og N)¥ + P(£2}), and
the claim follows. [

In order to complete the proof of Theorem 3.1, we invoke the following sim-
ple lattice argument which strengthens the result of Lemma 3.18 to a statement
uniform in z € Dy. The main ingredient is the Lipschitz continuity of the map
z+ Gjj(z), with a Lipschitz constant bounded by n~2< N2

COROLLARY 3.19. There is a constant C such that

as9 P U @@ +7] U 1@ = cpop] sement,

zeDy, zeDL,

PROOF. Take a lattice £ C Dy, such that [L] < CN 6 and for any z € Dy there
is a Z € L satisfying |z — Z| < N—3. From the definition of G it is easy to see that
forz,z € Dy

1

(3.59) 1Gij(2) — Gij (D] Sn_zlz—ilfﬁ-
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The same bound holds for |m(z) — m(zZ)|. Moreover, Lemma 3.18 immediately
yields

(3.60) FNfro =5p0] |21 -yt

ZeLl

for some C large enough and some v > 0. From (3.59), (3.60) and N ™! « B(2)
we get

P[ U re@> Cﬁ(z)}] < ¢ vlog V)

zeDy,

The first term of (3.58) is estimated similarly. [

We have proved (3.5). In order to prove (3.3), we note that (3.5), (3.32) and
(3.58) imply

C C(logN)*
A< —+—F—F——
‘ q VN

with (&, v)-high probability. Now a lattice argument analogous to Corollary 3.19
yields (3.3). The diagonal estimate (3.4) follows similarly using (3.36). This con-
cludes the proof of Theorem 3.1.

4. Proof of Theorem 2.8. In the previous section we proved Theorem 3.1,
which is weaker than the main result Theorem 2.8 (strong local semicircle law),
but will be used as an a priori bound in the proof of Theorem 2.8. The key ingre-
dient that allows us to strengthen Theorem 3.1 to Theorem 2.8 is the following
lemma, which shows that [Z], the average of the Z;’s, is much smaller than that of
a typical Z;. (Notice that in the proof of Theorem 3.1, to arrive at (3.42), [Z] was
estimated by the same quantity as each individual Z;.) This lemma is analogous to
Lemma 5.2 in [21] and Corollary 4.2 in [23], but we will present a new proof (in
Section 5.3), which admits sparse matrix entries and effectively tracks the depen-
dence of the exponent p. Our new proof is based on an abstract decoupling result,
Theorem 5.6 below, which is useful in other contexts as well, such as for proving
Proposition 7.11 below.

LEMMA 4.1. Recall the notation [Z] = % > i Zi. Suppose that & satisfies
2.4), g > (log N)¢ and that there exists DcC Dy with L > 14& such that we
have with (£, v)-high probability

(4.1) A)<y(z) forzeD,
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where y is a deterministic function satisfying y(z) < (log N)~¢. Then we have
with (§ — 2, v)-high probability

1 Immg.(z) + v (2)
216001 = (Jog M) (25 + s+ log Nyt 22 )
q=  (Nn) Nn
4.2) -
forzeD.
In particular, by (3.40), we have with (§ — 2, v)-high probability
)
] — ]
m3
(4.3) 5
1 Immg. + y
<C Cd N145(— 1 N4SL>
= Clogn TEUBM G+ G T loeM

for any value of the spectral parameter z € D.

The proof of Lemma 4.1 is given in Section 5. In this section we use it to prove
Theorem 2.8 and to derive an estimate on || H || (Lemma 4.4).

The basic idea behind the proof of Theorem 2.8 using Lemma 4.1 is to iterate
(4.2) in order to obtain successively better estimates for A. Each step of the itera-
tion improves the power 1 — 7 of the control parameter (q_l + (N n)_l)l_t. The
iteration is started with the weak local semicircle law, Theorem 3.1, which yields
1 — t =1/3. At each step of the iteration, t is halved at the expense of reduc-
ing the parameter £ to & — 2, thus reducing the probability on which the estimate
holds. This iteration procedure is repeated an order loglog N times, which allows
us effectively to reach 7 = 0.

The iteration step is based on the following lemma, which is entirely determin-
istic.

LEMMA 4.2, Letl1 <& <& andg>1.Let0O<t <1andL > 1. Suppose
that there is a number y (z) satisfying

1 1 1—-1
(4.4) y(z) < (log N)'%% (5 + N—ﬁ) forze Dy

such that (4.1) holds with D:= Dy . We also assume that

1 —m?
] — [v]z‘

2

4.5) <C

1
ca N”fl(—
< logN+ (log N) +

a+y
+ (lo N)4$1—)
g% (Nn)? s

Nn
forze Dy,
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where a was defined in (3.46). Finally, we assume that if n ~ 1, then
(4.6) AR K 1.
Then we have
1 1 1-1/2
4.7 A(z) =< (log N)% (— + —)
q Nn
for z € Dy, and large enough N.

PROOF. The proof is based on a dichotomy argument. Define

1 1 \1-72
(4.8) ao(z) := (log N)<18+3/4>sz< +N_> .
n

We consider two cases.
Case 1: o < 10aq. Using the estimate (4.4), we find

1 1 2—1
+ gN)4$1 <2(log N)>% (- + —> :
Nn q

1
4.9
4.9) S+ N

(Nn)?

Now in (4.5) we may absorb the term A2/log N into the term |[v]|?> on the left-
hand side, at the expense of a constant 2. Then we complete the square on the
left-hand side and take the square root of the resulting equation; this yields

1 1 1—7/2
(4.10) A <4a + C(log N)3752/2(— + —) +Clog N)%1 |-
q Nn N7

where we used (4.9). Now (4.7) follows from (4.10).
Case 2: a > 10«g. Let us assume that A < «/2. Then in (4.5) the terms [v]? and
A? can be absorbed into the term «|[v]], so that we get
o (log M)
o

1 2
A=C ( +—> +C(logN)18‘§1L
qg Nn Nno
4.11)

1
C( N18€1_
+ C(logN) Nn

By the definitions of y and «, we have

Y - oo - 10a
Nna = (log N)1/4 = (log N) /4
and the first term in the right-hand side of (4.11) is bounded by «/log N thanks to
(4.8). The last term can be estimated similarly. Hence, (4.11) implies that A < «/4
provided that A < o/2.

In other words, if @ > 10«0, then either A > «/2 or A < «/4. Using the conti-
nuity of A(z) and & = «(z) in n = Im z, and the assumption

A(z) K 1=0(@)

(4.12) C(log N)'3




ERDOS-RENYI GRAPHS 2309

for n ~ 1, we get A < «/4 on the whole Dy . Together with (4.11), we obtain (4.7).
O

PROOF OF THEOREM 2.8. The main work is to prove Theorem 2.8 for spectral
parameters z € Dy, where

(4.13) L := 120¢.

Once this is done, the extension to all z € D is relatively straightforward, and is
given at the end of the proof. Recall the definitions (3.26) of W and (3.25) of Q(z).
It is clear that if D is replaced everywhere by Dy, then (2.17) follows from (2.16),
(3.32) and (3.36). Therefore, we only need to prove (2.16).

We begin by introducing

(4.14) £:=2(loglog N/log2) +&.

By the assumption§ (2.15) and (4.13), we have 5 <3£/2 < AgloglogN, L > 605,
and ¢ > (log N)%% . To prove (2.16) with D replaced by Dy, it therefore suffices
to establish

208 1 1
415 « ] N205< {(logN) } —)}
4.15) zerll{hn(z) me(2)] < (log N) e

with (&€, v)-high probability. _
The weak local semicircle law, Theorem 3.1 with £ replacing &, yields

(1, 1\
A < (log N)* (— + —)
qg Nn
(4.16)

1-2/3
S(lOgN) +N_7) forz € Dp

with (E, v)-high probability. Thus, (4.1) holds with

198 (1 1\
“.17) y(2) = (log N) f( r)
Nn
With L > 605 and g = (log N)(’Of we also have y < (log N)~¢ Thus Lemma 4.1
implies that, with 5 replacing £ and D= Dy , the statement

2
] - [v]z‘

SC

A2
4.18 <C
( ) — logN

1
+ C(log N4 ( +

T (log Ny e y)

Nn
forz € Dp,

1
(Nn)?
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holds with (€ — 2, v)-high probability. This implies (4.5), with the choice & = &
in (4.5), since Immg. < Ca. Moreover, y satisfies (4.4) with & = E and T =2/3.
We also find that A satisfies (4.6), since A <y < (log N)~¢ [see (4.16)]. We may
therefore apply Lemma 4.2 with & = & = £ to get that

1 1-1/3
—) forz € Dy,

21
(4.19) A < (logN)'% (— +
qg Nn

holds with (£ — 2, v)-high probability. We now repeat this process M times, each
iteration yielding a stronger bound on A which holds with a smaller probability.
After M iterations we get that

1 1-2(1/2)M /3
) forz € Dy,

198 1
(4.20) A < (logN) -+ —
q Nn
holds with (¢ —2M, v)-high probability.
To clarify the iteration, we spell out the details of the second step. We start from
(4.19) and define y as the right-hand side of (4.19),

-1 1 \!-1/3
(4.21) ¥ (2) := (log N)'% (— + —) .
g Nn
Thus, Lemma 4.1, with E — 2 replacing &, implies that
2
—m
<] — ]
SC
A2
<C
— logN

(4.22)

L g e )
(Nn)? N7

forz € Dy,

1
+ C(log N) ¢~ 2>( +

holds with (£ — 4, v)- -high probability. We now apply Lemma 4.2 with &} = £E— 2,
gr=Eand T = 1/3. [Similarly, in the kth step we set §; = E—2(k—1), & =E,
and T = (2/3)(1/2)*~1.] This shows that
1 1-1/6
— f eD
Nn) or z L
holds with (E — 4, v)-high probability. This is (4.20) for M = 2.
Now we return to (4.20) and choose M := [loglog N/log?2] — 1 (where [-] de-
notes the integer part). Using ¢ ~' + (Nn)~' > ¢N~1/2 [by (2.6)], we get

1 1 \—2a/2M/3 ~
(;++) < C = (og N2,
g Nn

21
(4.23) A < (logN)'% <— +
q
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Thus,

1
— f eD
LR —
holds with (§ 4 2, v)-high probability. Recalling (3.47), we find that (4.24) implies
(4.15), unless

78!
(4.24) A < (log N)39$/2<— +
q

7 1 1
(4.25) (log N) %2 > — > — .
Nn

Let us therefore assume that (4.25) holds. Then it remains to prove that with
(&, v)-high probability

(S

1 1
(4.26) A < (log N)“Oé >+ (log N)20E__ v forz e Dy.
n

Defining y as the right-hand side of (4.24), we use Lemma 4.1, with & 4 2 replac-
ing &, to get

2 2

@any [P Mep) o pp|<c +c<logN)185(1 +)
m3, ~ logN N7

with (&, v)-high probability, where we used (4.25) and |Imm.(z)| < Ca(z). We
can estimate the term [v]? by (4.24) and (4.25), so that

(4.28) aA = a|[v]] < C(log N)39§ + C(log N)'88 2 ~
q* n

This yields (4.26) and hence completes the proof of (2.16) with D replaced
with Dy . (Recall the simple lattice argument of Corollary 3.19.)

What remains is to extend (2.16) and (2.17) from z € Dy to z € D. Let us
therefore assume that z = E +in € D with 0 < 5 < 7 := (log N)! N~!. For any
i,j=1,..., N we get the bound

o (it () e ()P
D ‘Smf‘x§ e — 2l

o

|Gij (E +in)| =

We define the dyadic decomposition of the eigenvalues
Up:={a:lha — E|<n}, Uri={a: 2 p<ira—E| <2}  ((k=>1).
This yields

lug (D> Juo (1) g (1))
;Mtx—Zl_Z 2 A —z|—cZ 2 Im Ao — E —i2kn

k>0aeUy k>0aeUy

<C> ImGy(E +i2*n).
k>0
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Next, we break the summation over k into three pieces delimited by k; :=
max{k : 2¥n < 7} and k> := max{k : 2 < 3}. By spectral decomposition, it is easy
to see that the function y — yIm Gj;(E + iy) is monotone increasing. Therefore,
we get

ki~
S ImGu(E +i2n) < 3 - ImGu(E +if)
k>0 =2

k2 0 1

+ > mGuE+i2n+ 3 —
k=ki+1 k=ky+1

ce

_ (ogN)
S
ce

_ (logN)
e

+Cky — k1) +C

with (£, v)-high probability, where in the second step we used (2.17) for z € Dy.

Therefore, we have proved that

G (E +in)| < (log N)¢¢

max |Gj; i —_—
i =T

with (&, v)-high probability. This concludes the proof of Theorem 2.8. [

4.1. Estimate of |H||. In this section we derive an upper bound on the norm
of H. A standard application of the moment method yields the following weak
bound on || H ||. Its proof is given in the Appendix.

LEMMA 4.3.  Suppose that H satisfies Definition 2.1, that & satisfies (2.4) and
that q satisfies (2.6). Then with (&, v)-high probability we have

(4.29) |H| <2+ (logN)5g~ /2.

Using the local semicircle law, Theorem 2.8, we may prove a much stronger
bound on || H||. Lemma 4.3 will be used as an a priori bound in the proof of Lem-
ma 4.4.

LEMMA 4.4. Suppose that H satisfies Definition 2.1, and that & and q satisfy
(2.15). Then with (£, v)-high probability we have

(4.30) IH| <2+ (logN) 5 (g2 + N~25).
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PROOF. We only consider the largest eigenvalue Ay = maxy Ay ; the smallest
eigenvalue A; is handled similarly. Set L = 120&. Using (2.16) with & 4 2 replac-
ing &, we get with (& + 2, v)-high probability

a1g (] 1
(4.31) A(z) < (logN) —+—.
q Nn
Then applying Lemma 4.1 with
se (] 1
(4.32) y(2) := (log N) -+ —
q Nn
and £ + 2 replacing &, we have with (£, v)-high probability
1 —m?
<] — [v]z‘
mSC
(4.33) oL N)Cl‘?<1 T +Imm“>
. 0 —
=Tlogn 7" g2 2Ny

forz € Dy,

where C; is a sufficiently large constant. Now if £ > 2 and x > n, then Lemma 3.2
and (3.47) yield

Ui
4.34 I ~—, ~ JkK.
( ) mmgc \/E o \/E
Inserting (4.34) into (4.33), we find with (&, v)-high probability
@as) [Tl ppl<c X ycq N>Cl$<1 + W )
. v] —[v 0 -4+ —+—.
3, =Tlogn T 7 n? T Nk

Next, for any fixed C; > 0, we can find a large enough constant C» > 2Cy such
that if E satisfies

(4.36) 24+ (ogN)¥ (g 2+ N <E<3,

then

437 min{N"V2M N 262 k) = (log NYCHERIN T 12,

(Here k = kg = E —2.) From now on we assume that E satisfies (4.36). We define
(4.38) n=ng = (logN)CETI N1, ~1/2,

Note that  depends on E via k. From (4.37) we have

(4.39) K >.

Using (4.37), (4.38) and (4.34), we get

1 n :
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Similarly, using (4.37), we have
1 1
> X
Nn =~ q*Jk
Next, with the lower bound @ > /k /K from (3.47) and (4.39), we find, using
(4.31), that

(4.41)

1 1
(4.42) a > c(log N)C15H! (— + —> > A
qg Nn

with (&, v)-high probability, where we used (4.36) to obtain the first term q_l on

the right-hand side and we used Nn./k = (log N YC16+1 [see the definition (4.38)
of n] for the second term. Now we can assume

(4.43) g > (log N)©3¢

for some large C3 > 0 [otherwise (4.30) holds for some constant C by Lemma 4.3].
We have E + in € Dy [recall that E satisfies (4.36)]. Using (4.42), we can neglect
the terms AZ and [v]? in (4.35) to get, with (£, v)-high probability,

1 1 1
4.44 A <C(lo NC15<—+ + )
(4.44) =< C(logN) ag?  a(Nn)?  aN.k
Since @ > K/, the last term is bounded by
1 n 1
< (log N)™“85=1 " < (log N)~C16 71—
an i = (os) e = (e M

where we have used (4.40). The first term on the right-hand side of (4.44) can be
estimated similarly using (4.41) and (4.37). Finally, the middle term on the right-
hand side of (4.44) can be estimated by using (4.42). Putting everything together,
we obtain, for any E satisfying (4.36), that

1
(4.45) AR) K o forz=E +ine Dy
n

with (£, v)-high probability. Furthermore, with (4.34) and (4.40), we obtain that
for any E in (4.36)

1
(4.46) Imm(z) <Immg(z) + A(x) K N_77 forz=E+ine Dy,

with (&€, v)-high probability. Since

1 Ul
4.47 Imm(z) = — o
(47 ® N%:(/\(X—E)ZJH)2
we have

C
I > —
mm(z) > Nn
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if there is an eigenvalue in [E — 1, E 4+ n]. Then (4.47) and (4.46) imply that, for
any E satisfying (4.36), there is no eigenvalue in [E — n, E + n] with (£, v)-high
probability. The regime E > 3 is covered by Lemma 4.3. This completes the proof.

g

5. Abstract decoupling lemma and applications. In this section we prove
an abstract decoupling lemma which is independent of the random matrix model.
We shall apply this abstract result to random matrices in Sections 5.2, 5.3 and 7.4.

5.1. Abstract decoupling lemma. Throughout this section we use the letters A
and B to denote abstract random variables. Note that A in this context has nothing
to do with the matrix A from Definition 2.2. We work on the probability space
generated by the N x N random matrices H. Let (A[Ul) be a family of random
variables indexed by subsets U C {1, ..., N}, and denote A := A%l ForUcSc

{1, ..., N} we define the random variable
5.1) ASU._ Z (_I)ITIA[(S\U)UT] — (_I)IS\U\ Z (_I)IVIA[V].
TcU V:S\UcVcS

LEMMA 5.1 (Resolution of dependence). For any S we have

(5.2) A=Y AU,
ucsS

PROOF. The proof is a standard inclusion-exclusion argument. [

DEFINITION 5.2. Let A := A(H) be a random variable. Then we define the
new random variable A through

(5.3) AD(H) := A (H)),

where 1 was defined in (3.10).

REMARK 5.3. Note that the operation (-)(T is compatible with algebraic op-
erations in the sense that

(5.4) (A+ B)(T) =AM 4 B(T), (AB)(T) —AMpBM
Since 7y o my = Tyuy, wWe also have (A(U))(V) =AU

REMARK 5.4. The matrices H™ and G defined through (5.3) are N x N
matrices. We adopt this convention only in this section. This is in contrast to Defi-
nition 3.3, where the same notation was used for the (N — |T|) x (N — |T|) minors
of the same matrices. This slight abuse of notation will not cause ambiguity, how-
ever, because we shall only consider matrix elements Hi(jT) and GSD fori, j¢ T,
for these matrix elements the two definitions coincide.
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DEFINITION 5.5. We say that a random variable A is independent of the set
Uc{l,...,N}if A= AW [or, equivalently, if A is independent of the family
(hij:ieUor jeU)L

We shortly explain the idea behind these definitions. In many applications we
choose AUl := AW g0 that AU is independent of U. In this case, the decom-
position (5.2) can be interpreted as follows. We first fix a reference set S. From
(5.1) it is clear that AS-U is independent of S\ U, that is, it depends only on the
set U (among the variables in S). Therefore, (5.2) can be viewed as a resolution
of dependence of A on subsets of S. We shall see that when we apply this de-

composition to resolvent matrix elements, that is, set A = G;;, then Gij,IU will be
comparable in size with a product of at least |U| 4 1 off-diagonal resolvent matrix
elements, which are small with high probability. Hence, in this case, the decompo-
sition (5.2) is effectively a graded resolution with a trade-off between dependence

and size. A larger U means that Gij,IU is smaller, but it depends on more variables.

For smaller U’s we will exploit that GS*U is independent of more variables.

The purpose of this graded decoupling is to obtain large deviation estimates on
the average [ Z] := % > i Zi of N weakly dependent centered random variables Z;.
The precise result is given in Theorem 5.6 below. Before stating it, we outline the
main ideas.

In our applications, the covariances between different variables Z; are too large
to be controlled in terms of their variances and, hence, standard methods for sums
of weakly dependent random variables relying on such ideas do not apply. In-

stead, the weak dependence will be expressed in terms of the smallness of Zl.S U

for large U; the size of ZIS U reflects how strongly Z; depends on the set U. The
basic strategy is a high-moment estimate

1 -
EI@I2N = 7 2. EA@®Z;, - Z)
i1,e00lp

on some high-probability event E, whereby each term Z;; is expanded accord-
ing to the graded expansion of (5.2). The right-hand side is controlled using the
two following facts: (i) ZIS ‘U is small for large U (weak dependence of Z; on U).
(i1) The expectation vanishes if all factors are independent. Note that this graded
expansion differs from the conventional martingale-type arguments used to estab-
lish central limit theorems for correlated random variables.

The basic idea of a graded expansion to control large deviations of sums of
weakly dependent random variables was introduced in Lemma 5.2 of [21] in the
context of Wigner matrices. This result considers the special case Z; = Z; [as
defined in (3.15)] and uses expansions in full rows and columns to detect depen-
dencies. For the applications in [21], only large but N-independent powers p were
considered. Hence, in [21] it was not necessary to keep track of the p-dependence
or the probability of E.
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A new proof was given in Lemma 4.1 of [23], where the p-dependence and
the probability of E were tracked precisely. This proof relied on an expansion
in terms of individual matrix elements and not full rows and columns. Thus, the
expansion was more economical, but its combinatorial structure was considerably
more involved.

In this paper we present an abstract generalization of the row and column ex-
pansion method of [21]. It is formulated for an arbitrary family of random vari-
ables Z1, ..., Zx. As input, it needs bounds on the terms of the graded expansion
of Z;. The abstract formulation thus streamlines the argument by dissociating two
unrelated steps of the proof: (i) the moment estimate using the graded expansion
(a probabilistic estimate given in Theorem 5.6) and (ii) controlling the size of the
graded terms for a concrete application (in the case of resolvent matrix elements,
a deterministic, almost entirely algebraic, argument given in Section 5.2).

For our purposes, this increased generality is needed for two reasons. First, it al-
lows for an efficient control of the strong fluctuations associated with sparse matrix
entries. Second, we use it to control the average of not only Z; (Lemma 5.13) but
also quantities like (7.27) with a different algebraic structure. In the special case
Zi=Ziandgq =N 172 (Wigner matrix), our result reduces to that of Lemma 4.1
in [23].

THEOREM 5.6 (Abstract decoupling lemma). Let Zi,...,2ZN be random
variables and recall the notation

Let E be an event and p an even integer. Suppose that there exists a family of
random variables (Zi[U])i,U indexed by i € {1,...,N}and U C {1, ..., N} satis-
fying i ¢ U, such that Zi[g] = Z; and the following assumptions hold with some
constant C:

(i) Recall the partial expectation E; from Definition 3.6. For i ¢ U we have
that Zi[U] is independent of U and

(5.5) E 2z =0.

(ii) (L"-norm in B). For any U, S with U C S and i & S we consider ZiS’U
defined by (5.1) from the family Zi[U]. Then for any numbers r < p with |S| < p
we have

(5.6) EQAE)ZXY) < (v (CXw)")  withu:=|U|+1,
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where X and Y are deterministic and X satisfies

1

5.7 X< ——-.
-7 ~ pdlogN

(iii) (rough bound on the L?-norm in [E];). Define

(5.8) [E]; := (r; ' o) (E).

]

For any U, S satisfying U CS,i ¢ S, and |S| < p we have
(5.9) E(E)IZY) < NP
(iv) (rough bound on Z;). For any U we have
(5.10) 1(8)| 2" < ¥ NC.
(v) (B has high probability). We require that
(5.11) P[E] < e—clogM*p,

Then, under the assumptions (1)—(v), we have

cP
(5.12) PA@)Z] = p?Y(X*+NH) < —

p
for some C > 0 and sufficiently large N. The constant in (5.12) depends on the
constants in (5.6), (5.10) and (5.11).

The key assumptions in Theorem 5.6 are (i) and (ii); the key (small) parameter
is X. Assumption (i) simply ensures that all terms of the graded expansion of Z;
have zero expectation. Assumption (ii) defines the decay of ZiS 'Uin the size of U;

roughly, it states that
1270 < xP

in the sense of high moments. This is in accordance with the principle outlined
above that terms of the graded expansion which depend on many variables have a
small size, while those which are independent of many variables may be larger. The
parameter Y is trivial in our applications, where we shall take it to be a logarithmic
factor. In Lemma 4.1 of [23], the role of X was played by the parameter W defined
in (3.26).

PROOF OF THEOREM 5.6. We find

N )4
(5.13) EQAE)|Z1P)=N"F" ) E<1<E)I_IZ§,«>’

j=1
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where # stands for either nothing or complex conjugation. Let o = (a1, ..., ap)
and define S = S(a) := {a1, @2, ..., ap}. Then we have

P
IE(I(E) ]‘[zj},)’.
j=1

p
5.14)  EAE)ZP) <N PpP Y N* max
p s§l o [S(a)|=s

Abbreviating S; := S\ {«;}, we find from (5.2) that
S;, U,
(5.15) Zy= Y Za .
U/]-CS]'
Thus, (5.14) implies
E1(E)ZIP)
(5.16)

p
<N PpP» N° max
A;l o |S(a)|=s

p !
E(I(E) Z Z l_[[zjj]gj,Uj>

UicS;  U,CS, j=1

(abbreviating AS'U = ASV) Writing U; := U’j U {a;}, we have

EA@®)IZIP)

p P Sp
(5.17) 5(%) ZZNSs”npmaxi

s=1n=1

p !
E(l(a) l_[[z(i*,lgf*wf) ‘ 8@ =s,
j=1

p
[U/j CSJ', Z |U]| =n}.
j=1

Now we claim that

P , P
E(l(E) ]_[[ggj]sj,wj>’:|g(a)| =s,U; CS;, > |Uj| :n}

Nss”npmax:
j=1

j=1
(5.18) e on |
<(CNpY(X*+N~H)?

for some C > 0. Then inserting (5.18) into (5.17), we find
(5.19) EW(E)Z1") < (Cply(X*+N~H)?,

which implies (5.12) by Markov’s inequality.
It only remains to prove (5.18). We consider two cases: n > 2s and n < 2s — 1.
We begin by proving (5.18) for the case n > 2s. Using Holder’s inequality, we
find

P 4
(5.20) ‘E(l(a)]‘[[zjj]gfﬂj)

j=1

P ] 1/p
< (1‘[ E(1<E>|[zz‘;*_,.]gf“f|f’>) :

j=1
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Applying (5.6) to the right-hand side, we obtain that

p , 1/p
(5.21) (]‘[ E(l(E)|[Z§j]SJ’Uj|P)> <YP(CnX)"
j=1

since ZJ(HU/J. I+1)=3; |Uj| = n. Combining (5.20), (5.21) and the factor n > p,
we have bounded the left-hand side of (5.18) as follows:

p ) p
N:s"'nP max{ E(l(E) H[Zgj]sjan) ‘ S(e)| =, U’j CSj, Z |U/j| =n
j=1 j=1
< N’YP(Cn*Xs)"
S NTYP(CHZXS)ZY

< (CNp"Y(X*+ N1,
where in the second inequality we used
Cn’Xs < CXs3p2 < CXp5 <1

[see (5.7)] and n > 2s, and in the third inequality s < p and n < sp. This completes
the proof of (5.18) for the case n > 2s.

Now we prove (5.18) for the case n < 2s — 1. Fix sets Uj with }-; |U;| = n,
where we recall that U; := U’j U{c;} and |U;| = IIU;-I + 1. By definition of U},
we have aj € U; for all j. Since n < 2s — 1, we therefore find that there exists
a k such that o € Uy and o ¢ U; for j # k. By the definitions (5.1) and (5.5),

[Zgi]gf Ui s independent of S; \ U”,, that is, of S \ U;. We conclude that

p

S;, U,

(5.22) I [zjj] IR
J#k

is independent of {«y}. Therefore,

p !
E(l([s]a,g H[Zifj]sf’wf)

(5.23) J'ZI
= E([l’[ [Zij]S’U-f} 1((E10)Ee, [zjk]SkM) ~0.
J#k
Thus,

p , P /
(5.24) E(l(E) ]‘[[ij]SJ’Uj) = —E(l([E]ak \ B) ]‘[[zjj]gj,%)

j=1 j=l1
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which yields

p 4
]E(l(E) ]‘[[zﬁj]g.fﬂj)‘

J=1

p !
(525 < E(l([E]ak &[] |[Z§j]sj,wj|>

j=1

p ! /
<|1aEl \ B TTIEE 1| EQ(EL, \ 81125 1% %).
J#k 00

Since (5.22) is independent of oy, we get

p 4
< |18l [T 11250%%)
o0 JjFk

p !
Hl([a]ak \& [z %Y%)
J#k

o0

(5.26) ,
= 1@ [Tz 1>
j#k

Using the definition of Z;*" in (5.1) and (5.10), we have

o0

(5.27) |1(E)[z§j]sf“}| < yNC2IU]

and
p S ,

(5.28) ‘1(3) [T12 1570 < (rw©yr-12n < (yN =122,
J#k

where we used s < p and n < 2s in the last inequality. Combining (5.25), (5.26)
and (5.28), we get

P 4
(5.29) ’E(l(a)]‘[[ggj]g,-,wj)

j=1

< (YNO)P~122P(E1([E]y, \ B)I[ 2% 15 V).

Applying Schwarz’s inequality on the right-hand side, we find

p ’
’E(l(E) ]‘[[zjj]sf’Uj)

j=1

(5.30) /
< (Y NOP~122P (P([Ely, \ )2 B1(Elop) 125 150Uk 212,

Using (5.7), (5.11), (5.9) and that n <25 — 1 <2p, we get for any C>0

p !
(5.31) ‘E(l(@)]‘[gﬁjﬁf@)

j=1

< (YNC)YP22Pp(E%)1/2 < yP N—CP.

Since s < p, the proof of (5.18) in the case n < 2s — 1 is complete. [
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5.2. Decomposition of G;j. In order to apply Theorem 5.6 to estimate [Z],
we need to derive bounds, and hence formulas, for the decomposition GI.S.’IU of
resolvent matrix elements G;;. As usual, G refers to the resolvent of H at a fixed
spectral parameter z (which is suppressed in the notation), that is, G = G(H) is
viewed as a function of H. The main result of this section is the bound (5.73)
below.

Note that the results in this subsection are entirely deterministic.

LEMMA 5.7. Letz= E+in € D,where D C C is some compact domain. Let
Uc{1,2,...,N}and

1

(5.32) Ul < .
(Ao + Ag)log N

Then for any i, j ¢ U, we have

(5.33) |G —medij] < C(1G = j)Aa + D).

In particular, if Ag + A, < (log N)~L, then

: ()
(5.34) l;é%{Gii | >c.
Here the constants ¢ and C depend only on D.

PROOF. Define
(5.35) By :=max{|G{;” — 8;Gii|:i,j ¢ V.|V|=m}.
In the case m =0, (5.33) follows from the definitions of A, and A4. The estimate
(5.34) follows from (5.33), noting that |ms.(z)| > ¢ on a compact domain z € D
with ¢ depending on D. Next, from (3.12) we get

¢Me®

(536 GED =GP - N where i, j ¢ (k}UT and k ¢ T.

cD

kk
Assuming (5.34) for |U| = m, we therefore obtain
(5.37) Bu1 < By + CoB,,
for some constant Cqy > 0 independent of m. This implies that
m
(5.38) Buy1 < Co Z B} + By.
k=0

By induction on m one obtains B,, < 2By as long as ComBg < 1/2. [

In order to state the next result, we introduce a class of rational functions in
resolvent matrix elements. Fix two sets U C S satisfying U # &. For fixed n € N
let the following be given:
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(i) asequence of integers (ir)f“Ll1 satisfying iy # ix41 for 1 <k <mn;

(ii) a collection of sets (Uy),,_, satisfying iy, iq4+1 ¢ Uy as well as S\ U C
Uy, CSforl <a<n;

(iii) a collection of sets ("]1“,3)%:2 satisfying ig ¢ Tg as wellas S\ U C Tg CS
for2 < g <n.

Then we define the random variable, parametrized by (i,)" +1 U2 _,, (T ,3)%:2,

r=1> a=1"
. \n+1 n n P
(5.39) F((r), 21 (Ua)gr> (Tﬁ)ﬁzz) = aa
where
AU T
_ o _ B
P = 1_[ Giasia+l’ Q - 1_[ Giﬁ,iﬂ'
a=1 B=2

Note that F depends on the randomness via the resolvent matrix elements. All
matrix elements are off-diagonal in the numerator and diagonal in the denominator;
n counts the number of off-diagonal elements in the numerator. The sequence of
indices of these matrix elements is consecutive if P/(Q is written as an alternating
product of off-diagonal elements from the numerator P and reciprocals of diagonal
elements from the denominator Q, that is, in the form

(5.40) P _ UG UG T ... U

0 — Vi 202 0213 303 infp+1°

DEFINITION 5.8. For U C {1,..., N} and i, j ¢ U define G, := G{;”. For
i,j¢Sand UCS define GiSj’[U through (5.1).

LEMMA 5.9. LetSc{l,...,N}andi, j ¢S. Then
S, )
If @ £U CS, then GI.SJ?U can be written as

S 2|U] Ky
(5.42) Gi'= Y Fi.  Fa=) Fuk
n=|U|+1 k=1

where ZﬁiU”U'H K, <4YNU|! and each F k is of the form (5.39) (with a possible

minus sign), with iy, ...,i, € U, i1 =i, ip+1 = j, and with some appropriately
chosen sets (Uy);,_, and (Tﬁ)%zz which may be different for each Fy j.

Note: the index n in F,, and F}, ; refers to the number of off-diagonal elements
appearing in the rational functions (5.39), while k is just a counting index.
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PROOF OF LEMMA 5.9. First, (5.41) follows from (5.1).

It remains to prove (5.42) in the case U # &. Using Definition 5.8 and Re-
mark 5.3, one readily sees that, for a set T satisfying TNU=@ and i, j ¢ SUT,
we have
(5.43) G =G
Thus, if a € U C S, we get from (5.1) and (5.43) that

S,U S\{a},U\{a} S,U\{a}
Gl] = G - Gij

(5.44) S\(al.U -
— G \{a \a} _ (Gij\{u}, \{a})(a) fori, j ¢S.

In the special case |U| = 1, writing U = {a}, we have

S, S S

(5.45) Gi'=6""=6\ -G

Using (3.12), we obtain (5.42) for the case |U| = 1, that is,
(S\{a}) ~\{a})

G, G,
S{a} _ ~O\ah) _ ~6) _ Tia  “Taj

(5.46) G =Gy Gij = E\ia))

aa

For a general set U with |U| > 2, using (5.44), we can write GSUY iteratively
as F — F@ where F itself is of the form E — E®) for some appropriate E. For
example, for a, b € U we have

GZS]U GS\ a},U\{a} (stj\{a} U\{a})(a)

S\ {ab},U\{ab}

e S\{ab},U\{ab} )(b)

(GlJ

S\{ab},U\{ab S\{ab},U\{ab}\ (b
_(Gij\{a} \ab) _ (SN abh DNlab 0y (@)

Recall F@ = F o 7, from Definition 5.2. Then to prove (5.42) in the case U
with |U| > 2, we use induction on |U|. The key step is Lemma 5.10 below, which
contains the required properties of F — F@ _Tts proof will be given later.

LEMMA 5.10. Let F be of the form (5.39). We assume that

(Ge)o(Gm))=

n n—1
(5.48) s¢{i1,i2,i3,...,in+1}U<U Ua>u(u ']I‘,g),
B=1

a=1

1
(Ao + Ag)logN

(5.47)
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then F — F9) is equal to the sum (with signs £) of 2n — 1 terms of the form (5.39),

n ~ ~A ~ nA s flA
F=FO =3 BN @il T
=1
(5.49)

n—1
~p 7B ~p B ~p =B
+ Y FPGEIT OF iz TPy,
=1
where the new arguments, carrying a tilde, satisfy the following relations:
1)
(5.50) it=n+1 and 7% =n+2.
(i1) For 1 <l <n, the family (z ) is given by

(5.51) (il l’il Z’il 3,...,il n+2) = (01,02, ey 11y Sy 041y v o5 in+1)-

For 1 <l <n —1, the family (z ) s given by

(552) (il’17 il,Z’ il’3, CR ) il,n+3) = (ll’ i2’ R ila il-‘rls s, il-l—l’ il+2’ L) ln+1)

(iii) All sets @fa, Tf‘ 8 [[jfa and TIB g appearing in (5.49) are subsets of

(5.53) (Ln) Ua) u (Ln) Tﬁ) U {s).
a=1

p=2

Now we return to complete the proof for Lemma 5.9. Using (5.44), we get for
seUandi,j ¢S that
(5.54) G?jU - GS\{S U\is) (G;Sj\{s},w\{s})m_

Using induction on |U| and applying the decomposition (5.42) to GS\{Y} U\{Y}

get
Ul-

S U n
(5.55) I Z Fo=Y Fug,
n=|U| k=1
where Zﬁl;Ullw—ﬁ K, < 4|U|_1(|U| — 1)! and each F;  is of the form (5.39) (with
a possible minus sign) with i», ..., i, € U\ {s}, i1 =i, in+1 = j, and with some

appropriately chosen sets (Ug))_;, (']I“g)%:2 satisfying
S\ U c U, Tg CS\ {s}, l<a<n,2<pB<n.
Now from (5.54) we get

2|U|-2 K,

(5.56) Z Z wik — (Fy k)(T))

n=|U| k=1
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Moreover, using (5.49), we get

n—1

(5.57) Fk—{Fkﬂ”—E:Eﬁ,+§:&kb

=1 =1
where each F Ak ;and F, k ; 18 of the form (5.39) (with a possible minus sign) with
i1 =1, imt1 _],wherem—n—l-ZforF el and m =n + 3 for F kl’ and the
other indices belong to U. Here the sets (IUO[)Z:l and (Tﬂ) B2 satisfy

S\UcU,, TgcS, Il<a<m2<f<m.

Furthermore, With (5.50), the number of off-diagonal elements in the numerators
of F Ak ;and F, k ; are n + 1 and n + 2, respectively. Hence, together with (5.56),
we obtain

m%ﬁ%KZ: H+§:F )

n=|U| k=1 \I=1

2|U| 2 < 4U=1([U| = 1)! for the summation bounds

With the assumption of }
in (5.55), we know that GiSjIU can be written in the form (5.42) with ZEEJ”UH_I K, <

4IUI U1 This completes the proof of Lemma 5.9. [

PROOF OF LEMMA 5.10. Using (3.12), it is easy to derive the following two
identities for s ¢ U:

o w ) G(U)G(U)
. s sj ..
(5.58) Gl-j _Gl-j 7(;3@) fori, j ¢ UU {s},
(5.59) ! L, Gl /Gy for k ¢ UU {5}
. or Sy.
G(U) G(Ué) G US)G(]U)G([U)

kk

Now (5.58) implies that Lemma 5.10 holds in the case n = 1. We shall first prove
it for the case n = 2, and then give the proof of the general case. If n = 2, then by
assumption F has the form

GO
(5.60) o Ji ik
)
Gjj

with some sets U, V, T and indices i, j, k. Fors ¢ UUVUTU {ijk} we get from
(5.58) that

qus) G(.V) GglU) G(IU) G! (V)

(5.61) F=
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Next, using (5.59) on the first term, we obtain

(Us) (V) (Us) (T) (T) (V) 0 ~@©) (V)
ij G G G G G G, G G

(562) F= + +

Using (5.58) again on the first term, we have

(Us) (V) (V) (Us) ~(T) ~(T) ~(V) O ~O) ~W)
66l 6 V666 666y

(5.63) F=F® 4
(T?) (V) (Ts) ~(T) ~(T) ) ~(D)
Gjj " Gss Gjj "Oss G Gss Gjj
One can easily check that the last three terms are of the form (5.39), and the indices
satisfy (5.50)—(5.53). This completes the proof for Lemma 5.10 in the case n = 2.
Now we consider the case of a general n. Inserting (5.58) and (5.59) into each
term in (5.39), we have

) P
(5.64) F(ir) 2t Ua)iey, (Tp)goy) = o
where
n (Ue) ~(Ua)
(Ua) _— (Uas) ia,S Sia+1
P = H H(Gia,iw R )
a=1 ss
and
(Tg) ~(Tp)
ﬁ (Tﬂ) ﬁ 1 + Gi,gs Gsi/g
’/3 lﬁ - G(TﬂS) G(T,s) (Tﬁ)G(TﬂS)
B=2 B=2 ig,ig igig =SS igig
On the other hand,
P®)
+1
(5.65) (F(n) 5y Ua)ymy (T2 =
where

n
K Uy s —1 (Tgs)y—1
P = HGE « and (0Y)7'=T](G;, 1)
a=1 B=2

For m € N, we write, using (5.58) and (5.59),

(5.66) G = A1 + Bam-1.,
where
Um) 7 Um)
GImG
(5.67) Apne1 =G and By i= —m St

[Um
Gim
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Similarly, we write

(Tt+1) =1
(568) (Gim+1+:}m+l) = Azm + Bng
where
G(Tm+l) (Terl)
. (Tmt+18) —1 L im+18 Sim+1
5.69) Ay, = (Gim+1,im+l) and By, = Ty G(TmH)G(TmHS) .
im+lim+l S§ im+lim+l

Then

2n—1 2n—1

F=TlAn+Bw, FO=]] An.
m=1 m=1

To complete the proof, we use the identity

2n—1 2n—1 2n—1 /m—1 2n—1
(5700 [] An+Bw) =[] An=)_ (]‘[ A,)Bm( [T @,
m=1 m=1

m=1 \j=1 j=m+1

It is easy to check that, for any term of the form

m—1 2n—1
(H Aj>Bm< I1 (AJ+BJ)>
j=1

j=m+1
in the sum (5.70), the desired properties (5.49)—(5.53) hold. [J

We may now easily obtain the following bound on GI-SJfU.

LEMMA 5.11. LetUcCSc{l,2,...,N}and

1
(5.71) S| < .

(Ao + Ag)log N
Then
(5.72) 1G7 — myebijl < C(1G = j)Ag + Ao).
If in addition U # @ and i, j & S, then
(5.73) G5V = (Cujay) !

and

(5.74) 1(1/GinSY| < (ClUIA ) UL

+B))

S————"
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PROOF. The estimate (5.72) follows (5.41) and (5.33). In order to prove

(5.73), we apply Lemma 5.9 to each G i U and get
2|U]| K
(5.75) Gi'= Y Fu.  F=) Fu.
n=|U|+1 k=1

where Zn U+1 K, < 4U|UJ!. Here each F, i is of the form (5.39) (with a pos-
sible minus sign), where n counts the number of off-diagonal elements in the nu-
merator; the indices satisfy ip,...,i, € U, i1 =i, in4+1 = j. Note that the factors
P in (5.39) are the product of off—diagonal terms and the factors Q the product of
diagonal terms. Applying (5.33) and (5.34) on the off-diagonal and diagonal terms
in P and Q, we get

CA,)"
(5.76) Fri < Cn_"l) <(CA)".
Together with 0y | Ky < 41U, this implies (5.73).

In order to prove (5.74), we observe that, similarly to Lemma 5.9, we have
T
(max g1 1cs |Gy IV

(5.77) 1(1/GinSY| < (clup P+t
! (minjgr7cs |GY) )|)'U'+2

provided that

max |G( )| <  min {G(T)|
k,j¢T,TCS j¢T,TcS

Hence, (5.74) follows. [

5.3. Proof of Lemma 4.1. QObserve first that (4.3) follows immediately from
(4.2) and Lemma 3.15. It therefore remains to prove (4.2).

We define the event E by requiring that on it (4.1) and the following two events
hold:

(i) Forevery z € D we have

Ao(z) <c( +(1ogN)2¥np(z))

< c(l + (log N)ZS\/Imm“(Z) - ”(Z)>.
q

(5.78)

Nn

(i1) For every z € D we have

&
max |Gj; (z) — m(z)| < c(@ + (log N)2f\p(z))

¢
< C(Lg AL N)2f\/ Immee(@) + V(Z)).
q N7

(5.79)
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Now Theorem 3.1, Lemmas 3.13 and 3.14, as well as (4.1) and DcC Dy imply
that E holds with (§ — 1/2, v)-high probability. Note that here we reduced the &
to & — 1/2 to account for the intersection of three events of (£, v)-high probability.
It is crucial that v remain constant in this step, as in some applications, such as
Theorem 2.8, it is iterated.

We write Z; as

@)
1 i i
(5.80) Zi= Z(h,?k - N) G\ + ZthG,(d)hl,-.

k k£l

Lemma 4.1 follows from the next two lemmas. As before, we shall consistently
omit the spectral parameter z € D from the notation in the following arguments.

LEMMA 5.12. On E we have with (&, v)-high probability

‘l(u)_z(i):(h > KeL0)

(5.81)

1 Immsc+y)

< (log N)“é( : >
w2 T N

LEMMA 5.13. On E we have with (§ — 2, v)-high probability
)

‘1( >—ZZh,ka, hij

ikl

(5.82)

1 I ‘
< (log N)l“f( + + (log N)* M)

(Nn)? N7

PROOF OF LEMMA 5.12.  We split the sum inside the absolute value on the
left-hand side of (5.81) as

V- ey e

i#k

RN T

t;ék

(5.83)

In order to estimate the first term of (5.83), we use the estimate (3.17) [with (hizk —
N~ playing the role of a;, and setting A; = N~', @ =2, f=—2and y = 1] to
get, with (&, v)-high probability,

(5.84) ‘N;((hik N)‘ < (logN) N2
1



ERDOS-RENYI GRAPHS 2331

Therefore,

‘1@)(%;(;@—%)) | = Qog N [1(8) 7> g |
(5.85)

3
<C(logN) NIg"

Similarly, in order to estimate the second term of (5.83), we fix i and sum over k,
which yields with (£, v)-high probability

()
maxZ(

where the sum over k was estimated by (3.17). This yields with (&, v)-high proba-
bility

(5.86) <(logN)sg~",

|1<~>—Z§( L) <">—m>\

1 3 .
=5 Y [1(E)Qog N)ig ™ (m© —m)).
i
Im G;
< o( )
n
Thus, we get with (&, v)-high probability
1

j Immg. +y
5.88 1(E)— h2 — — ® _ ’ C(log N —= 1 7
(5.88) ‘( ) %( N)(m m)| = Clog M0

Finally, we estimate the third term of (5.83). First, with (3.12) and |m.| > ¢, we
note that if Ay < 1, then

(5.87)

Using (3.31), we have in B

; G;iG;
@) YjiYij
mY —m —— E
| = ‘ N T Gii

(5.89) Gij — G| <CAZ fori,j#k.
Together with (5.79) we get with (€, v)-high probability
i - 1 Immg + y
(i) Q) 2% s¢
5.90 max|(G,; — <C(log N - .
(5.90) nax|(Gyg —m™)| < CllogN) <q+ Nn )

Then we use (3.19) [with (hizk —N7h playing the role of a; and G,(jk) —m®
playing the role of Ag, and setting « =2, 8 = —2 and y = 1] to get, with (§, v)-
high probability,
()

> (- ) (G5 —m®)

(5.91) max
Pl

< (10gN)4$ (l 4+ M>q—l_
q

Nn
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Hence, we have with (&, v)-high probability

1 & 2 1 @) @)
l(ﬂ)ﬁ Z(Z(hik - N)(Gkk —m ))

i k
(5.92)

< og Ny (1 L [lmmety)
q Nn
Note that, in applying (3.19), we used that the family {hizk — N~1}4 is independent

of the family (G —m®};. Combining (5.85), (5.88) and (5.92), we obtain (5.81).
0

PROOF OF LEMMA 5.13.  We shall apply Theorem 5.6 to the quantities

0 _ ) 4
5.93)  Zi:=Y haGPhi,  ZV=1G ¢ Y hiuGY h,
k£l k2l
and define E as in the beginning of Section 5.3, that is, E is defined by requiring

that (4.1) and (5.78)—(5.79) hold. Recall that the collection of random variables
Zi[V] generates random variables Zl-S U tor any U C S by (5.1). Let

(5.94) p = (log N)5—3/2,

Next, choose

1 I
X :=— + (log N)ZE mmsic—i_y,
q V. Nn
(5.95)
Y := (log N)zg.

[In other words, X is defined as the right-hand side of (5.78) up to a constant.] We
now derive a bound which implies both (5.6) and (5.9), that is, we establish the
assumptions (ii) and (iii) of Theorem 5.6. To this end, we shall prove the stronger
statement that, for i ¢ S, r < p and any sets U C S with |[S| < p, we have

(5.96) EQA(ENIZY) < (Y (CXw)*)  foru=|U|+1.
Using the assumptions of Lemma 4.1, we have in D that
(597 g=(ogN)*,  Nnx(ogN)'*,  y<(logN)™*.

It is therefore easy to check that Z; and E satisfy the assumptions (i), (iv) and
(v) of Theorem 5.6. Thus, the conclusion of Theorem 5.6, (5.12), implies the
claim (5.82).
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It remains to prove (5.96). By the definition of ZiS Uin (5.1) and (5.93), for
i ¢S, we have

V) ,
V=B MY Gl

V:S\UcVcS k£l
((US\D) .
= (- 3 > DVngGE
k£l V:S\UCVCS\{k,!}
(5.98)
({US\U) -
= Y hihu > S pVigE”
k£l V:S\UCVcS\{k,[}
({US\U) .
= Y hihy[Gp]SNEA TN,
k#l

where in the last equality we used the definition of G>'U, Definition 5.8. Thus, we
may write

(5.99) Z,-S’U =A1+ Ay + Az + Ay,
where
A=Y 3" highyi[G ]SRN DVED,
keUleU\{k}

(Sik)

Ay= 3" 3" highii[Gg] SN OVKY
keU I

(Sil)

Az:=Y Y hichi[ G S,
leU &

(Si)
Agi= ) hixhiilGul®Y.
k#l

Now we have

EA(E1)127Y") = E(L(EI)|A; + Az + A3 + Aal")
(5.100)

4
<4 > EW(E])IA;N,
j=1

and we are going to bound E(1([E];)|A;|") for each j =1, 2, 3, 4. Using the as-
sumption (4.1), that is,

(5.101) A<y <(logN)7¢,
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(5.78) and (5.79), we get A, + Ag < C(log N y~¢, which implies the assumption
(5.71) of Lemma 5.11.

Throughout the following we set u := |U| 4+ 1. We begin by estimating the con-
tribution of A;. Observe thatif i #k,/,i € A andi ¢ B, then [le]A’B is indepen-
dent of the ith row and column of H. (The same argument will be repeatedly used
in the rest of the proof below.) Thus, we have

A EIN G ENEDTNED = 11(8)[G ) SNEDDNRD < (cjuyx) VI

where in the second step we used (5.73) and A, < CX on E. Thus, we find, using
Ul <|S| < p=(ogN)$3/?and ¢~ < X, that

E1(E1)A1]" < (log N)* max || il ((CUIX) HI=1)”

(5.102) < (log N)*¢ = ((C|UIX)YI=1Y
<Y (CXuw)")".
In order to bound the contribution of A, we estimate, as above,
[AENG NN = [1@)[GuI NI < o™,

where in the last step we used (5.73) and A, < CX on E. Thus, we may apply the
moment estimate (A.4) from the Appendix with

By :=1(k € U)1( ¢ SU (IDI(E]N[Gg] N ENE,
This yields

1/2 r
E1(E])|As]" < (Cr>2’((é + ($<log N)E N) )(C|U|X>U')

< (xclux)Uly,

where we used that |U| < (log N)?, that the By, defined above are independent of
the randomness in the ith column of H, and that

£/2
l—f—Mfl—l—(logN)zé %SX
q VN T4 V' Nn

as follows from Immg. > /1 and n < 3. Thus, we get
(5.103) E1([E])]A2]" < (Y (CXu)")".

(Recall that u = |U| 4+ 1.)
Exchanging k and [/ in the above estimate of A, we obtain

(5.104) E1([E])IA3]" < (Y (CXu)")".
Finally, we estimate the contribution of A4. As above, we estimate

ILIEINGI®Y| = [1E)GuIEY| < (clux)UIH!
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by (5.73) and A, < CX on E. We may now apply the moment estimate (A.4) the
Appendix with

By :=1(k,1 ¢ SU iDL EIIGu] Y.
This yields
E1([E])|A2]" < (r2(C|Ux)/ U,

where we used that the By; are independent of the randomness in the ith column
of H. This gives

(5.105) E1([E])|A2]" <= (Y (CXuw)")".

Combining (5.102), (5.103), (5.104) and (5.105), we obtain (5.96). This com-
pletes the proof. [

6. The largest eigenvalue of A.

6.1. Eigenvalue interlacing. We now concentrate on the spectrum of A. We
begin by proving the following interlacing property. Recall that A} < -.- < Ay
denote the eigenvalues of H and p; < --- < uny =: Umax the eigenvalues of A.
The associated eigenvectors of H are denoted by uy, ..., uy, and those of A by
Vi,..., VN =: Vmax. Also, we set CN;(z) =(A—2)"L

LEMMA 6.1. The eigenvalues of H and A are interlaced,

(6.1) M <t<pu<---<un—1 <Ay < UN.

PROOF. We use the identity
6.2) (e,Ge)™' = f + (e, Ge) ™!,
which follows by taking (e, -e) in
G()(A-2)G(R) =G@)(H—2)G() + fG(2)le)(e|G(2).
From (6.2) we get
Ve, € 2\ -1 u,. e 2\ —1
e (Bh) = (BhT)

It is easy to see that the left-hand side of (6.3) defines a function of z € R with
N — 1 singularities and N zeros, which is smooth and decreasing away from the
singularities. Moreover, its zeros are the eigenvalues of A. The interlacing property
now follows from the fact that z is an eigenvalue of H if and only if the right-hand
side of (6.3) isequal to f. [
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6.2. The laws of umax and vmax. In this section we establish the basic proper-
ties of (max and vax. We make the assumption that f > 1 4 &p uniformly in N
[see (6.4) below], which is necessary to guarantee that uy—1 and py are separated
by a gap of order one. Note that in [26] it was proved, in the case where H is a
Hermitian Wigner matrix, that if f < 1 no such gap exists.

The following result collects the main properties of pmax and viax for the rank-
one perturbation A = H + f|e)(e| of the sparse matrix H. The most important
technical result is (6.9). It states that, for large f, the eigenvector v,k is almost
parallel to the perturbation e. Consequently, e is almost orthogonal to the eigenvec-
tors vy fora =1, ..., N —1 (Corollary 6.7). As it turns out, this near orthogonality
is the key input for establishing the local semicircle law for A in Section 7. We re-
fer to the discussion at the beginning of Section 7.1 for more details on the use of
Corollary 6.7.

THEOREM 6.2. Suppose that A satisfies Definition 2.2 and that in addition to
(2.8) we have the lower bound

(6.4) f>1+¢

for some constant gy > 0.
Then we have with (€, v)-high probability

(6.5) Mmax = f + % +o(1).

In particular, there is a constant c, depending on &g, such that with (&, v)-high
probability we have

(6.6) Umax > 2 + c.

Also, we have

(6.7) Eumax=f+l+0(i+i+i>
f P f*q  fN

as well as, with (§, v)-high probability,

6.8) f+1+0<1 4 +(1°gN)S>
. Umax = — — .
" f P fq VN
Note that (6.7) and (6.8) locate [imax more precisely than (6.5) in the large- f
regime.
Moreover, the phase of Vmax can be chosen so that we have with (§,v)-high
probability

1ty

1
6.9 mx,€)=1——+0 —_—
© a8l =1 = 575+ 0( 3 FIN
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Finally, there is a constant Cq such that if

(6.10) f>Co(logN)* and £>2
then we have with (€, v)-high probability

1 (log N )26
(6.11) Mmax = Etmax + N Zhij + 0(W>

i,j

In particular, if (6.10) holds, we have (by the central limit theorem)

IN
(6.12) E(Mmax — Eptmax) — N(O’ 1)
in distribution, where N (0, 1) denotes a standard normal random variable.

REMARK 6.3. In analogy to Definition 3.3, we define A as the (N —
IT]) x (N — |T|) minor of A obtained by removing all columns of A in-
dexed by i € T; here T C {1,..., N}. If A satisfies Definition 2.2, then so does
(N/(N — [T )Y 2AM  Therefore, all results of this section also hold for A pro-
vided |T| < 10. (Here 10 can be any fixed number.) Throughout Sections 6 and 7

we abbreviate /ng)x = MQRITI and VI@X = Vg\q,rlm.

REMARK 6.4. Statistical properties of the k largest eigenvalues of a random
Wigner matrix with a large rank-k perturbation have been studied in [3, 5, 26, 32].
Theorem 6.2 collects analogous results for the more singular case of sparse matri-
ces. We restrict our attention to the special case where the perturbation is f|e)(e|.
(Note that in [3, 5, 32] the authors allow quite general finite-rank perturbations of
Wigner matrices.)

The rest of this section is devoted to the proof of Theorem 6.2. It is based on
the following standard observation. Let © be an eigenvalue of A with associated
normalized eigenvector v. This means that

(uw—H)v= f(e,v)e.

Suppose now that u is not an eigenvalue of H. Thus, we can choose v and K > 0
such that

(6.13) v=K(u—H) e,
(6.14) L= fle.(u—H)""e).
Using the spectral decomposition of H, we rewrite (6.14) as

1 (e, ug) |
6.15 —=) —F.
( ) f Z M_)"a

o
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It is easy to see that (6.15) has a unique solution, timax, greater than A . Moreover,
(6.15) readily yields ptmax — An < f < max — A1, that s,

(6.16) Umax € [f + A1, f+An]

Our proof is based on the series expansions

(6.17) Mmax = [ Y (€, (H/jtmax)"e),
k=0

(6.18) Viax = K ) (H/tmax)“e.
k=0

Note that the expansions (6.17) and (6.18) can be interpreted as perturbative cor-
rections around the matrix f'|e)(e|.

In order to control the expansions (6.17) and (6.18), we shall need the following
large deviation bound, proved in the Appendix.

LEMMA 6.5. Let1 <k <logN. Then

(log N)*
N1/2
with (&, v)-high probability provided that 1 < q < CN'/2.

(6.19) (e, H*e) — E(e, Hke)| < C

PROOF OF (6.5). The key observation is that
C(k)

S—

(6.20) ‘E(e, HFe) — / xKoge(x) dx

for some constant C (k) depending on k. Indeed, a standard application of the mo-
ment method (see, e.g., [28], Section 1.2) shows that [£(e, H?e)=C,+ 0, (q_z),
where C,, .= #(Zn”) = [ x*"0s.(x) dx is the nth Catalan number. If k is odd, one
finds by a similar moment estimate that E(e, H ke) = O (q_l). We omit the de-
tails.

For the following we work on the event of (§, v)-high probability on which
(4.29) holds. We consider solutions w of (6.14) in the interval 1 :=[2+ 88 /20, 00).
By monotonicity of the right-hand side of (6.15) in I, we know that (6.14) has at
most one solution in /. For any kg € N, using (6.19) and (6.20) we may expand
(6.14) in I [see (6.17)] as

= f:goo / (%)k@scoc)dx

IH| )" C(ko) ~ ko(log N)sko
0
: <fk§k:o< N )
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= —fums(n)

ro(r & (stam) +/ & Grigm)

C(ko)  ko(log N)ka)
+ + :
q VN

where the first term comes from extending the sum over & to infinity and using that

> sc(x) dx
IZE)/(X) Osc(x)dx = /Q x

for u > 2. It is easy to see that the second term is o(1) by an appropriate choice of
ko(N). Thus, we have proved that, for u € I, the equation (6.14) reads mg. (1) =
—f_1 + r(u), where r(u) — 0 as N — oo uniformly in pu.

Next, the function pu +— mg () is continuous and monotone increasing on
(2, 00), with range (—1,0). Let i be the unique solution of mg. (i) = —f‘l.
(Note that here we need the assumption f > 1.) Using (2.13), we find that
i=f+f1>2+ 8% /10. We therefore find that, for N large enough, the equation
Mmec() = —f_1 4+ r(w) [which is equivalent to (6.14) on /] has a unique solution
@ € I which satisfies © = £ 4+ o(1). Since u is the only solution of (6.14) in I, we
must have (4 = ttmax. U

Note that (6.5) remains valid if e in (2.7) is replaced with any £%-normalized
vector. It is a simple matter to check that (6.20) is valid for arbitrary vectors e.
Moreover, Lemma 6.5 remains correct for arbitrary e provided one replaces N /2
on the right-hand side of (6.19) with ¢~'. We omit the details, as we shall not need
this result.

From (6.6) and (4.29) we find that with (£, v)-high probability

I H ||

Iu‘ max

6.21)

<l-c¢

for some constant ¢ > 0. In particular, (6.17) and (6.18) converge with (&, v)-high
probability.

PROOF OF (6.8). From (6.17) and Lemma 4.3 we find pumax = f(1 +r(f))
with (&, v)-high probability, where lim ¢, r(f) = 0. Together with the simple
identities

(6.22) E(e, He) =0, E(e, H%e) =1,
(6.17), (6.21) and Lemma 6.5 yield with (&, v)-high probability

(6.23) Mmax:f+%+mef4[_l3)+0<f3> +O(%)'
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By explicit computation we find that
(6.24) E(e, H) = 0(¢™").
Thus, (6.8) follows. [

PROOF OF (6.7). From (6.17) and (6.21) we get with (&, v)-high probability

7 f 1 1
(6.25)  pmax=f+ . (e, He) + [/ernax (e, H?e e) + 0<f3 f—2q>a

where we used (6.24). Iterating (6.25) yields with (£, v)-high probability

pmax = f + (e, He) — (e, He)*/f + (e, He)’/f* — (e, He) (e, H’e)/f*
(6.26) |
+ e, 126)/1 — e, Hel e )1+ 05+ = ).
7
where we used Lemma 4.3. In order to complete the proof of (6.7), we use the
rough estimate Euﬁm <ETrA% < CNf2 + N < N€, by (2.8). Recalling (6.19),
we also get

|E(e, He)?| <

ZIG

C C
|E(e, He)’| < —,  |E(e, He)(e, He)| < —
Ng Ng

by explicit calculation using (2.5). Now taking the expectation in (6.26), using
(6.22) yields (6.7). U

PROOF OF (6.9). We compute the normalization constant K in (6.18) from
Z Mmk k/ Hk+k/ e)
k,k'>0

(6.27) =14 2u,) (e, He) + 312 (e, H?e) + O (i)

3 (log N)*

=14+—=+ 0( + )

f? f3 VN

with (&, v)-high probability, where we used Lemmas 6.5 and 4.3, as well as (6.8)

and (6.21). Now (6.9) is an easy consequence of (6.18), (6.8) and Lemmas 6.5
and4.3. [

What remains is to prove (6.11).

PROOF OF (6.11). We assume (6.10), and, in particular, ftmax > > o (log N)%
by (6.5). Thus, from Lemma 4.3 we get with (£, v)-high probability

IHl_ 6
Mmax CO(IOg ]\[)2S
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From (6.17) and (6.8) we therefore get with (&, v)-high probability
co logN (e, Hk e)

Mmax = f Z

where cg < 1 is a positive constant to be chosen later. Thus, we find with (&€, v)-
high probability

+ O(e—cologNloglog N)’

max

o logN k colog N k k
E(e, H e f (e, H"e) — E(e, H"e)
Mmax = f Z (e. He)+ f ) -
,LLmax N«max k=2 I’Lmax

+ 0(6_00 log N loglog N)‘

Therefore, we get, for any 0 < ¢ < 1 and using (6.8) and Lemma 6.5, that with
(&, v)-high probability we have

cologN (e, Hk ) f

Mmax = f Z (e,He)+0<

Mmax /-’L max

(log N)Zf)
INA

Here the constant in 0 (-) depends on cg.
Next, Lemma 4.3 yields

(6.28) IE(e, Hke)| < (5/2)% + NCkevlogN)F < 3k

for k < (v/C)(log N)~!. [Here we used Schwarz’s inequality and the trivial es-
timate E(e, He) < NC to estimate the contribution of the low-probability event
on which (4.29) does not hold.] By the assumption (6.10) on &, (6.28) holds for
k < colog N for cp small enough. It is therefore easy to see that the equation

cologNE<e Hk )

fZ

has a unique solution & > 0, which satisfies 1 = f + O(f~!). Writing ftmax =
o+ ¢, we get with (£, v)-high probability

S S (CHI

+ 0<(1j[g\jvﬁ)2_$>.

Next, by (6.8) we find ¢ = O(f~") with (&, v)-high probability. Moreover,
(6.22) and Lemma 6.5 imply that (e, He) = O ((log N)§ N~1/2) with (£, v)-high
probability, and that the sum in (6.29) starts at k = 2. This yields the expression
with (&, v)-high probability

(6.29)

1 (log N)*
=(e,He) + — ol ——L—
f=lede f ;al; ( fVN )
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for some coefficients @ = O(1), by (6.28). We conclude that with (&, v)-high

probability we have

(log N)* (log N)* )
VN fVN /)

where we used that |(e, He)| < (log N)¢ N~/ with (&, v)-high probability.
Summarizing, we have proved that with (&, v)-high probability we have

;=<e,He>(1+0(f—1))+0< ):(e,He)+O(

_ 1
(6.30) Mmax=ﬂ+ﬁzhij+R,
i,j

where |R| < 0((10}?%25). Using Eurznax < N€, we therefore get
(log N>2$>

VN
and (6.11) follows by taking the expectation in (6.30). [

EIR| < O(

This concludes the proof of Theorem 6.2.
For future reference, we record two simple corollaries which we shall use in

Section 7 to control the matrix elements of G.

COROLLARY 6.6. Suppose that A satisfies Definition 2.2. Then we have with
(&, v)-high probability
6.31) el < max gl =I1H| <24 (ogN)*q~ ' fora=1,...,N—1.

PROOF. Use (6.1) and Lemma 4.3. [

COROLLARY 6.7. Suppose that A satisfies Definition 2.2 and that, in addi-
tion, f < CoN'/2. Then we have with (£, v)-high probability
(6.32) > Ve e)P=0(f7).

a#EN

PROOF. The statement is trivial unless f > 1+ &g, in which case we use (6.9)
and |le]| =1. O

7. Control of G: Proofs of Theorems 2.9 and 2.16. In this section we adopt
the convention that if F' = F(H) is any function of H, then F(A) is denoted
by F, that is, we use the tilde (-) to indicate quantities defined in terms of A =
H + f|e)(e|. Thus, for example, we have

A:ﬁ, /‘Lot:xa, Va:ﬁOl’

~ 1 ~
G@i=(A-07,  i@=13 6@
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and
1~\(,:=max|C~},-j|, ZN\d ::maxléii—msc ,

i#] i
(7.1)

~

A =i — mg|, Ui =G — my.

Note that G and /% were already introduced in (2.19).

We begin by using the interlacing property (6.1) to derive a bound on A. Recall
the convention that if ' = F(H) is any function of H, then F is defined as F (A),
where, we recall, A= H + f|e)(e|.

LEMMA 7.1. Let A satisfy Definition 2.2. Then for any z € D, we have

~ T
IA(z) — A(R)| < No

PROOF. Define the empirical density 9(x) := % > o 8(x — o). Thus, the inte-
grated empirical density defined in (2.23) can be written as 7(E) = [ _Eoo o(x)dx.
Similarly, define the quantities ¢ and n in terms of the eigenvalues A{,...,An
of H. Using integration by parts, we find
o(x) — nx) —n
o(x) —o(x) dr — _/ () (2X) d

(x —2)

By (6.1) we have [fi(x) — n(x)| < N~! for all x. Thus, we find

T

KO- A@Isy [ pdi=o

GTRNEN =2 T Ny O

We note that the claim (2.20) of Theorem 2.9 is now an immediate consequence
of Lemma 7.1 and the strong local semicircle law (2.16) for H.

The rest of this section is devoted to the proof of the estimate (2.22) for the
matrix elements of G. From now on we consistently assume the upper bound (2.21)

on f.

7.1. Basic estimates on the good events. In this section we control the indi-
vidual matrix elements G;; in terms of A, which in turn will be estimated using
Lemma 7.1. Our basic strategy is similar to that of Section 3, but, owing to the non-
vanishing expectation of a;;, the self-consistent equation for (N},- ; has several addi-
tional error terms as compared to Lemma 3.10; see Lemma 7.2 and Proposition 7.6
below. The most dangerous of these error terms is estimated in Lemma 7.5 below.
We will use the spectral decomposition of H , combined with bounds on (e, v¢) and
IV loo- The former quantities are estimated using Corollary 6.7, while the latter
are estimated by bootstrapping. The spectral decomposition requires simultaneous
control of all eigenvectors, whose associated eigenvalues are distributed through-
out the spectrum. Since bounds on ||vy ||so (delocalization bounds) may be derived
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from a priori bounds on Aq(z) for Rez being near the corresponding eigenvalue,
we will therefore need bounds on 1~\d(z) that are uniform for all z € D; with a
fixed imaginary part. Hence, the bootstrapping now occurs simultaneously for all
E e [—X, X] (see Definition 7.3 below).

We use the following self-consistent equation for G, whose proof is an elemen-
tary calculation using (3.12) and (3.13) applied to G see also Lemma 3.10.

LEMMA 7.2. We have the identity
1
—z —mye — ([V] — ;fi)’

(7.2) Gii =

where

:f,- = hj — Z‘ +,4T,'

and
5 i ~ @)
Z; :=1E; Zaikall ai,
k,l
(7.3)
~ f f*N-—1 1

SR R AL A PP

Recall that in expressions such as (7.3) the vector e stands for ey_1; see (2.2).

DEFINITION 7.3. For N~ !(log N)t < < 3 introduce the set D(n) := {z €
Dy :Imz = n}. We define the event

(7.4) Q) == { sg}() )(T\d(z) + Ao(2)) < (logN)~¢ }
ze n

Recall the definition of A from Remark 6.3. Similarly to Lemma 3.12, we
have the following result for the matrix A.

LEMMA 7.4. Fixing z=E +in e D, we have foranyi and T C{1,..., N}
satisfying i ¢ T and |T| < 10 that

(7.5) Dy =m D) + o(Nin)

holds in fl(n).
The following lemma is crucial in dealing with error terms arising from the

nonvanishing expectation of a;;. Recall that, when indexing the eigenvalues and
eigenvectors of A we defined oy ;= N — |'T.
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LEMMA 7.5. Fixing z=E +in € Dr, we have for any T C {1, ..., N} satis-
fying |T| <10 and for any i € T that

M ¢ <C(10gN)§<1 N /Imn7+ 1 )
N q Nn ~ Nn

>y o

on Q(n) with (&, v)-high probability.

(7.6)

PROOF. For technical reasons, it is convenient to avoid the situation where
Wmax 18 close to X. In order to ensure this, we may if necessary increase X slightly
and hence assume that f <X —3 or f > ¥ + 3. We start by proving the following
delocalization bound. Define

.7

) T , .
R := max max|v{ (Hl.
T TI<100t0ms N P TO [V ()]

First we claim that on €2(5) we have with (&, v)-high probability

(7.8) R<Cy7
and, assuming f < ¥ — 3, we have with (&, v)-high probability
(7.9) Rimax < C /1.

In order to prove (7.8) and (7.9), we note that on SNZ(n) we have, in analogy to
(3.29),
(7.10) c<|G @) <cC

for all z e Dy, such that Imz =7 and N large enough. From (6.31) we find that

7= u,o, —|— in € Dy with (&, v)-high probability for o # omax; see Remark 6.3.
Thus, we get with (&, v)-high probability

(T 2 (T), .\ 2
vg (J)

T T =
B (Mfg)—ug{))2+772 N

This concludes the proof of (7.8). Next, if f < X — 3, then by (6.5) and Lemma 4.3

we have /Lmax e [—X, X] with (&, v)-high probability. Thus, we get (7.9) just like
above.

Having established (7.8) and (7.9), we may now estimate the left-hand side
of (7.6), using the spectral decomposition of G, by

(T) \ (1)
f <e, Vmax) Z (T) (l)hlz
/N — T| T ;Lgl;)x _ 4 Umax
(7.11) e
f (e, vy ') (T)
+ | ) % Z ve (Dhyi .
\/N - |T| aFUmax M((X ) — 1 *
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By the delocalizaiion bound (7.8) and the large deviation estimate (3.19), we find
for o # amax on 2(n) with (&, v)-high probability

(T)

1
Y v Ohy;
1

< (logN)S(E + —)
qg N

Similarly, we have

(T) oD (Ohui| < (log N);g(Rmax I 1 )
z : max = :
I 9 VN

Next, we estimate the first term of (7.11). If f <X — 3, then f < C, and the first
term of (7.11) is bounded, with (&, v)-high probability, by

C Jn 1 1 1
—(log N)* (— + —> < C(logN)* (— + —)
VNn g N g Nn

If f> % 43, then by (6.5) and (6.8) we get |y — z| > cf with (£, v)-high
probability. Thus, the first term of (7.11) is bounded with (£, v)-high probability
by

Cf (log N)® (1+ 1 >< C(log N)¢
VN f \q¢ N VNg '

where we used the trivial bound Ry,x < 1. We therefore get that the left-hand side
of (7.6) is bounded with (&, v)-high probability by
(T)

1 1 f 1 |<ev ‘Ol >|
ca Ns( +—)—|—Cl NE—<——{——) E 22 *
o V) q Nn (g N) \/N q «/N @FUmax |/J,((), ) -zl

g1 1
<C(ogN)*|—+ —
q Nn

R P
« (Z ﬁy/z.

o |Mo¢
By (6.32) this becomes

C(logz\/)f<l + L)
qg Nn

1/2
+ Cllog N)f — (5+ 1)(2 Tl ) :
\/ﬁ q \/ﬁ o |M()_Z|2

o

(7.12)
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Using (7.5), we get
1 1 1

1 ~ N 1
— = —1Im 7=—ImTrG(T)=—Imn~1+O<—>,
; e =22 m ;M((F) —z 7 n n*

which therefore yields the bound

C(logN)g( + Lﬁ) +C(10gN)§<J[q + ! )( /%Imnﬁ + %)

on §~2(n) with (&, v)-high probability. Here we used (7.8). The claim follows. [J

For the following statements it is convenient to abbreviate

Imm(z) +L>

(log N)é zg<
7.13 O(z) :=———+ (logN
(7.13) (2) p (log V) N N

PROPOSITION 7.6. Assume (2.21). Then for z = E +in € D we have

(7.14) Ao(z) < CP(2),
(7.15) max |Z;(z)| < C®(2),
(7.16) max | (2)| < N%

in Q(n) with (€, v)-high probability.

PROOF. We start with (7.14). Let i # j. Using (3.13) for A instead of H, and
writing a;; = f/N + h;j, we get with (&, v)-high probability

@ij) (tj)
|Glj| < _ ZhlkG(lj)h Z G(ll)
(717 (i) W) ¢
ij ij
Zh LGS f S aip S
i kil N N kil N

by Lemma 3.7 and (7.10).
The second term of (7.17) is bounded exactly as in (3.34) and (3.35); using
(3.22) and (7.10), we estimate it by

tog NS 1 cogny( [, L
& q 8 Nn ~ Nn

on 52(77) with (£, v)-high probability.
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The last term of (7.17) is bounded with (&, v)—high probability by

2 2 (t/) 2 @)
L oo Gug| < AN S g e v
N [ max — 2| N QF0max | o Z|
cf C f? )
(7.18) <L -4l e, v
N NT] Nna%me o )|
¢, C
- N Nn

where in the first step we used (6.8), and in the last step (6.32). Here we estimated
the term arising from ;5% by C(Nn)~lif f <2%, and by Cf/N if f > 2X.
Using Lemma 7.5, the third and fourth terms in (7.17) are bounded on S~2(n) with
(&, v)-high probability by the right-hand side of (7.6). This concludes the proof of
(7.14).
Next, we prove (7.15). By definition,

)
5 f
(7190 Zi=Y hyGYL ot Z L GO h, 1 IE, Zhlka}h,,
k.l k.1
The first two terms are bounded using Lemma 7.5, and the last one exactly as
(3.33).
Finally, we prove (7.16). Using (6.8), (6.9), (6.32) and (7.10), we find on €2(n)
with (&€, v)-high probability

~ f AN = 1(e, Vi) P

A=L_71

NN N w2
PN > (e, v. (l))lz_i_izéijéji
N N aF0max 'u‘(xl)_z N J "

2
—11 1
(7.20) i—f———[1+0(—>:|
N N N f f

where in the second step we distinguished the two cases f <2% and f > 2%, as
in (7.18). O

We may now estimate Ag in terms of A,
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LEMMA 7.7. Assume (2.21). For z=E +in € Dy we have
(7.21) max |Gji(z) — i (2)| < CP(2)
l

on SNZ(n) with (¢, v)-high probability. In particular, on SNZ(n) we have with (&, v)-
high probability

(7.22) Ai(@) < A@R) + CP(2).

PROOF. Using (7.15), (7.16) and Lemma 3.7, we find

~ C [imii 1
(7.23) max |Y;| < (log N)* — + C(log N)Zé( mme, _)
" q Nn  Nn

on S~2(n) with (&, v)-high probability. From (7.2) we therefore get
1Gii — Gjjl =1GillGj;|ITi — T

< (logN)>— + C(logN) — 4+ —
q Nn ~ Nn

on (1) with (&, v)-high probability. Since 7 = % >_j Gjj, the proof is complete.
O

(7.24)

7.2. Establishing Q(n) with high probability. What remains to complete the
proof of Theorem 2.9 is to prove that the events Q(n) hold with (&, v)-high proba-
bility. We do this using a simplified version of the continuity argument of Sections
3.4 and 3.6.

LEMMA 7.8. Ifn>2, then Q(n) holds with (&, v)-high probability.

PROOF. The proof is similar to that of Lemma 3.16; we merely sketch the
modifications.

Let z = E +in € Dy, for n > 2. We estimate A,(z) following closely the proof
of (7.14), using (7.6) and setting R =1 in (7.12). Using the rough bound |éij| +
|m| <1 asin (3.43), we find

- C C C
K, < dog N)E S 4 (og %S 4 Wf < Cllog )%

q VN
with (&€, v)-high probability. Similarly, we find

- C C
Z:| < (log N)¥ = + (log N)* — < (log N) %
|Z;| < (log p (log N (logN)
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with (&, v)-high probability. In order to estimate A;, we proceed similarly to (3.44)

and find
e f f2 ~() (l)
Al =+ N|< Ge) + — Z|G I1G jil(laij| + 1Zij1).

The term Z j 1s estimated exactly as AU above; using the calculation of (7.18), we
therefore get
C Ccf
A1 = (log N)E S + (log VY% —> < C(logN)™*
il = (log N)¥ -+ (log N — + S < Cllog V)
with (&€, v)-high probability.
Now we may follow the proof of Lemma 3.16 to the letter, starting from (3.45)
to get Ag<C (log N)~% with (&, v)-high probability.
Thus, we have proved that Ad )+ A 0(2) <C(logN)~™ 2% with (&, v)-high prob-
ability. A simple lattice argument along the lines of Corollary 3.19 then concludes
the proof. [J

The following simple continuity argument establishes Q(n) with (&, v)-high
probability for smaller 5. Let n; be a sequence as in Section 3.6.

Note that, unlike in Section 3.6, each step k — k 4 1 of the continuity argument
has to establish a statement for all z € D(ng+1).

LEMMA 7.9. We have
P (i) < ke 1oz N)*

PROOF. We proceed by induction on k. The case k = 1 was proved in Lem-
ma 7.8. We write

P(Qne+1)) < P(Q0) N Q1k11)€) + PQOI).
Now for any w € D(ny) and on SNZ(nk) we have, using (7.14), (7.22) and (2.20),
Ag(w) + A, (w) < Clog )~
with (&, v)-high probability. Using the estimate (3.56), we find, for any z €
D(mk+1),
Aa(2) + Ro(2) < Clog N) ™

with (&, v)-high probability. Using a lattice argument similar to Corollary 3.19, we
therefore find

P(Q(nk) N ﬁ(nk_H)C) < e—v(logN)S.

The claim follows. [

This estimate (2.22) now follows from (7.14), (7.22), (2.20) and the lattice ar-
gument of Corollary 3.19. This concludes the proof of Theorem 2.9.
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7.3. Eigenvector delocalization: Proof of Theorem 2.16. 'We may now prove
Theorem 2.16. Delocalization for the eigenvectors vy, ..., vy—; is an immediate
consequence of the weak local semicircle law. From (6.1) and Lemma 4.3 we find
that wuy, ..., uny—1 € [— X, X] with (§, v)-high probability. Let L = 8 and set
n := (log N)E. Using (3.5), Lemma 7.1 and (7.22), we therefore find with (&, v)-
high probability

N2 12
(7.25) C>ImGjj(a+in =Y nlvs(J)l _ ()]

> (¢ < N).
5 (g — 1a)* + 0 n

This concludes the proof of (2.32). Moreover, the same argument [with « = N in
(7.25)] proves (2.34) if f < X — 3, since in that case pmax € D with (£, v)-high
probability by (6.5) and Lemma 4.3.

Next, we note that (2.33) is an immediate consequence of (6.9).

In order to prove (2.35), we use the following large deviation estimate which is
proved in the Appendix.

LEMMA 7.10. For k <log N and fixed i we have with (£, v)-high probability

(7.26) |(er)<i)|=’ > hiishigiy -+ hig_yi | < (log N,
i i

.....

Now from the expansion (6.18) we get with (&, v)-high probability

K (i) = —= + 0<—(1°gN)S>

max \/N \/Nf 9’

and (2.35) follows since K =1 + O(f_z) [see (6.27)]. In this argument we used
that f ~ pumax > Co(log N )‘5 for some large enough Cy to overcome the logarith-
mic factors in (6.18) that arise from (7.26). This concludes the proof of Theo-
rem 2.16.

Finally, we outline the proof of (2.36) for 1 < f < C(logN ). The idea is to
use the same proof as for (2.34), relying on the estimate (7.25). In order to do
this, we need the pointwise bound C > Gii (un +1in) which we get by extending
the proof of Theorem 2.9 to a larger set Dy. Here Dy has to contain wy, so that
we have to choose ¥ = C(log N )¢ in the definition (3.1) of Dy with some large
constant C.

This extension requires some modifications in our proof of the local semicir-
cle law. Now instead of the bounds (3.8), we have c(log N )¢ < |ms(z)| <1 for
z € Dr. We modify the definitions (3.25) of Q2(z) and (7.4) of 52(77) by replac-
ing (log N)~% with (log N)~%. Then, on these events, we get the lower bound
|Gii(z)| = c(log N )~¢ instead of (3.28). One can then check that all estimates of
Sections 3—7 remain valid with some deterioration in the form of larger powers of
(log N)%, provided that L > C£ for some large enough C; we omit the details.
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7.4. Control of the average of 3 é&ik)hk,-. In this final section we estimate
the averaged quantity

1 1
(7.27) M= 303 Gl
i#1 ki

The estimate of IT is not needed for the local semicircle law, but we give its proof
here, as it is a natural application of the abstract decoupling lemma, Theorem 5.6.
The expression (7.27) arises as an error term when controlling resolvent expan-
sions of the noncentered matrix A. Such expansions are used in the companion
paper [13] to establish the universality of the extreme eigenvalues; see Section 6.3
in [13].

Note that a naive application of the large deviation bound (3.19) yields |I1]| <
(log N)¢6 ¢! with (&, v)-high probability. In order to establish universality of the
extreme eigenvalues in [13], it is crucial that the factor ¢ ~! be improved to ¢ 2.

This is the content of the following proposition.

PROPOSITION 7.11.  Suppose that the assumptions of Theorem 2.9 hold. Then
for any z € D12y 42) we have with (§, v)-high probability

1 Immg(2) 1
cef -
(7.28) [TI(z)| < (log N) <q2+ N1 (Nn)z)'

PROOF. We shall apply Theorem 5.6 to the quantities
i ~ ()
Z;i = l(i 7’5 1) ZGllkhkia
k

(7.29)
(Ui)

ZW =102 D1G,1¢ ) Y. GV k.
k

Thus, M= [Z] and Z/' = Z;.
We define the deterministic control parameters

1 I 1
q Nn Nn
and the event
2= () | max 160 - 8me@| = X@).
1<i,j<N

z€D120(:+2)

Recall that the collection of random variables (Zi[U])U generates random variables
ZiS U through (5.1). We choose p := (log N)é in Theorem 5.6. It is immediate that
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the assumptions (i) and (iv) of Theorem 5.6 are satisfied. By Theorem 2.9, the
assumption (v) of Theorem 5.6 holds as well.
We shall prove that, for any U C S with 1,i ¢ S, |S| < p, and r < p, we have

(7.30) EA(E1)127Y") < (Y (CuX)")',

where u := |U| 4 1. Supposing (7.30) is proved, both assumptions (ii) and (iii) of
Theorem 5.6 are satisfied. Then the claim of Theorem 5.6, (5.12) and Markov’s
inequality yield (7.28).

It remains to prove (7.30). Throughout the following we abbreviate u := |U| 4 1.
By the definition of ZIS’IU in (5.1) and (7.29) we find, for 1,i ¢ S,

(Vi)
i \%
s (G RV ICa VL D C 1)'V'ZG( g
V:S\UcVcS
(GON) o
=1G#D Y h(=DB 3 MG
k V:S\UcCVCS\{k}

QY ~ (S\{k}, U\ {k}
=1G#D Y huGp
k

where in the last step we again used (5.1), as well as Definition 5.8 and the fact
that ((Si) \ {k}) \ (U\ {k}) = (Si) \ U. We split

Z,-S’U=D1 + Dy,

where
~ (Si)\{k}, U\{k & ~(Si),U
Dy=1G# 1Y h Gy Dy =162 )Y h GOV
keU k

Thus, we may estimate

2
EA(EINIZSY ) <27 Y EAIEL)ID,I).
j=1

To that end, we shall make use of (5.73). Note that Lemma 5.11 is entirely deter-
ministic. In particular, it applies if all quantities are defined in terms of A rather
than H (and hence bear a tilde in our convention). We shall apply it to the Green
function G.

We start by estimating Dj. Since G(SZ)\{k} AN D is by definition indepen-
dent of the ith column of H, for |U| < |S| < p = (log N)¢ we get from (5.73)
that
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Here we used that 1~\0 < X on E. Now we may estimate, using |U| < (log N )"3 s

E(1([E])|D1]") < (logN)"™* n;e}xE|hki|’<C|U|X>”U‘

C(log N)¢ ¢~ (C|u|x)!Ply
Y(CuX)") .

Next, we estimate D;. As above, since éﬁ’) Vin D is by definition indepen-

dent of the ith column of H, for |U| < (log N ) we get from (5.73) that

<(
<(

— ~ (Si y — = (Si s
110210657 o = 1@ G o < (ClUpx)UH
Now we use the moment estimate (A.2) witha =1, 8=-2,y =1and
A:=1(k ¢ SUNLEINGT .
This yields
E(L(E])|Dal") < (r(CUIX)TIHY,

Here we used that Ay defined above is independent of the randomness in the ith
column of H. Thus, we conclude that

E(E])ID2]") < (Y(CuX)")".
This completes the proof of (7.30), and hence of (7.28). [J

8. Density of states and eigenvalue locations.

8.1. Local density of states. The following estimate is the key tool for control-
ling the local density of states—and hence proving Theorems 2.10 and 2.12.

LEMMA 8.1. Recall the definition (2.14) of the distance kg from E to the
spectral edge. Suppose that the event

®n () {|’7~1(Z)—msc(z)|<(10gN)C§(min{;’l}+ 1)}
ceDy S a*Vke+n q)  Npy

holds with (&, v)-high probability for L := Co&, where Cyq is a positive constant.
For given E| < E> in [— X, X] we abbreviate

(82)  k:=min{kg,, kg,  E:=max{E;— Ej, (logN)EN.

Then, for any —% < E| < E» < X, we have

" - 1 E
(83) |(R(E2) — R(ED) — (nse(E2) — nse(ED))| < (log N)CE [N + m]

with (€, v)-high probability.
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PROOF. Recall the definitions (2.11) and (2.12). Similarly, we have

_ 1 Y 5 E _ 1
@(x)=ﬁagla<x—ua>, ﬂ(E)=/_OOQ(X)dX=N|{Ol-MaSE}|-

Thus, we may write

- 1 o(x)dx
@)=L TG = [CWY
N X —z
We introduce the differences
QA ::5_Q8C9 mA ::n~1_msc.

Following [15], we use the Helffer-Sjostrand functional calculus. Set 77 :=
(logN YEN~L. (Recall that L = Cp£.) Let x be a smooth cutoff function equal to 1
on [—&, £] and vanishing on [—2&, 2€]€, such that |x'(y)| < CE~!. Set n:= N1
and let f be a characteristic function of the interval [E{, E>] smoothed on the
scale n: f(x) =1on [Ey, E2], f(x)=0on [E| —n, E2 + 7], | f/(x)| < Cn~!,
and | f”(x)] < Cn~2. Note that the supports of f’ and f” have measure O (1).

Then we have the estimate (see equation (B.13) in [15])

[ 1ot eya sc‘ [ [Tan (f(x>+yf/(x))x/(y)mA(x+iy)‘

n
(8:4) +C‘ [ o /0 dy f”(x)x(y)ylmmA(eriy)‘

+ C‘/dx/ dy £ () x )y ImmA (x + iy)‘.
n

Since x’ vanishes away from [£, 2], the first term on the right-hand side of (8.4)
is bounded with (&, v)-high probability by

C 28 1 1
= [ax /g dy | £ (0) + yf (1)) (log N)CE (7 —)

_|_
g*Vk+& NE
E 1
< (logN 05(7 + —),
gN) PN

where we abbreviated « := min{xg,, g, }. In order to estimate the two remaining
terms of (8.4), we estimate Imm2 (x + iy). If y > 7, we may use (8.1). Consider
therefore the case 0 < y < 7. From Lemma 3.2 we find

(8.5) Immgc(x +1y)| < Cv/kx +y.
By spectral decomposition of A, it is easy to see that the function y > yImmi(x +
iy) is monotone increasing. Thus, we get, using (8.5), x + 17 € Dy and (8.1), that

~ : ~y o~ . - _ 1 1
ylmm(“lwfnlmm(x+1ms<logN>C5n<VKx+n+—+F)
(8.6) s q n
<(logN)

= N y=mn
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with (£, v)-high probability. From (8.5), m® = /it — mg., and the definition of 7,
we find

(log N)“¢ -

(8.7) lyImm® (x +iy)| < —— 0=

with (&, v)-high probability. Since 1 < 7}, we therefore find that the second term of
(8.4) is bounded with (&, v)-high probability by

C(log N)¢¢ Y n (log N)C%
dex \f (x)|/0 ayx() = <

In order to estimate the third term on the right-hand side of (8.4), we integrate
by parts, first in x and then in y, to obtain the bound

C’/dx f/(x)nRemA(x-i—in)‘
(8.8) +C'/dxf dy f/(x)x’(y)yRemA(x+iy)‘
n

+C'/dx/n dy f/(x)X(y)RemA(x+iy)‘.

The second term of (8.8) is similar to the first term on the right-hand side of (8.4),
and is easily seen to be bounded by

£ 1
1 ch(4+—>.
R N A

In order to bound the first and third terms of (8.8), we estimate, for any y <7,
7
Im® (x +1iy)| < [m® (x +i7)| +/ du (10,71 (x 4 iu)| + [9msc (x + iu)]).
y

Moreover, using (8.6) and (3.27), we find for any u < 7 that

1 .
< 2 1Gy (i)l

1~
10,7 (x + iu)| = ‘ﬁTer(x + iu)
i,j

1 1
=—Imm(x +iu) < —zﬁlmrﬁ(x +in)
u u

with (&, v)-high probability. Similarly, we find from (2.12) that

. 1 _ .
[0ymsc(x +1u)| < ;nlmmsc(x + 7).

Thus, (8.1) yields

69 mierini=logn (14 [Ta L) <toeml =i
y u y
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with (&€, v)-high probability.

Using (8.9), we may now bound the first term of (8.8) by (log NYCEN—L,

What remains is the third term of (8.8). We first split the y-integration domain
[1, 00)] into the pieces [n, 7] and [7], 00). Using (8.9), we estimate the integral
over the first piece, with (&, v)-high probability, by

(log N)¢

7
fdx |f’<x>|f dylm® (x+ i) = =5
n

Using (8.1), we may therefore estimate the third term of (8.8), with (&, v)-high
probability, by

(logN)CS ce !
—y  T{ogN) /dx/ dy|f (x)l( T S 4 )
(logN)CE ce 28 25
ST (log N) /dxlf(X)l[ dy + / /—K+ ]

cef 1 £

Summarizing, we have proved that
1 E
8.10 ’/ A A)\d)\‘flo ch[—+—}
(8.10) f0)e" ()| = Gog )| T+ ———
with (&€, v)-high probability.
In order to estimate |n(E) — ng.(E)|, we observe that (8.6) implies
- - - . (log N)“¢
mx +n) —nlx—n|=<Cnlmm(x +in) < —N

with (&€, v)-high probability. Thus, we get

R(E)) — R(E2) — f f(k)a()\)dx\‘ <C Y (R(E; +n) — R(E;: — )

i=1,2
Ct
- C(logN)
- N
with (&€, v)-high probability. Similarly, since o4 has a bounded density, we find

C
nee(ED) = nso(E2) = [ 09000 dx‘ <Cn=.

Together with (8.10), we therefore get (8.3). U

We draw two simple consequences from Lemma 8.1.
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PROPOSITION 8.2 (Uniform local density of states). Suppose that A satisfies
Definition 2.2 and that & and q satisfy (2.15). Then, for any E and E; satisfying
Er,>FE|+ (logN)CgN_1 we have

N(E1, Ey)
(8.11)
(log N)C¢ (1 N E,—E; ))}

Nee(Eq, E) ® Jk + E2— E

with (&, v)-high probability, where we abbreviated k := min{kg,, K, }.

:Nsc(El,Ez)[l + o(

PROOF. By (2.20), the estimate (8.1) holds. Assuming —X < E] < Ep < X,
we get from (8.3), with (£, v)-high probability,

|/\7(E1,E2)—./\/’SC(E1,E2)|5(10gN)C$<1+ N  Ey—E )

? K+ Ey — E;q ’
from which the claim follows. If £; < —% and E; < X, the claim follows by

replacing E1 with —X and using Lemma 4.4. The other cases where —% < £} <
E> < ¥ does not hold are treated similarly using Lemma 4.4. [J

The proof of Theorem 2.10 is completed by observing that both its statements,
(2.25) and (2.24), are special cases of (8.11). [Recall that in the bulk we have
Nsc(E1, E2) ~ N(E; — E)); at the spectral edge we have N (E1, E2) > N(E; —
E1)3/2, which is sharp for E; = —2.]

PROOF OF THEOREM 2.12. Let us assume that E < 0O; the case E > 0 is
treated similarly. Setting

Ei=-2— (logN)C'é(q_2 + N72/3)

for some constant C| > 0, we find that ny.(E1) = 0 and n(E1) = 0 with (&, v)-high
probability for C; large enough, by Lemma 4.4. We may assume that £ > E|.

By (2.20), the estimate (8.1) holds. Therefore, setting £, = E in Lemma 8.1
yields

[R(E) — nee(E)| < (log N)°8 (i 4 q_lz\/E ~ By + (og NN

N
1 1 K
< (log N)“* <N 5t qf)

with (&, v)-high probability. This holds for any fixed E. The claim (2.27), which is
uniform in E, now follows by a lattice argument similar to Corollary 3.19, whereby
we choose a lattice of points E; € [—X, ¥] with |E;41 — E;| < N~!; we omit the
details. [
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8.2. Eigenvalue locations. The following result contains the main estimate on
the locations of the eigenvalues 11, of A. Recall the definition (2.28) of the classical
location y,, of the ath eigenvalue.

PROPOSITION 8.3. Suppose that A satisfies Definition 2.2 and that & sat-
isfies (2.15). Let ¢ be an exponent satisfying 0 < ¢ < 1/2 and assume that
g = N®. Then the following statements hold with (&, v)-high probability for all

a=1,..., N — 1, for some sufficiently large constant K :
(i) If max{k,,, Ky} < (log N)KE(N=2/3 4 N=2%), then
(8.12) |ta = Yol < log N)SS (N7 + N720),

(i) If max{i,,, ky,} > (log N)XE(N=2/3 1 N=29), then
(8.13)  |tta — Val < (log N)S(N2Pg™1/3 4 N23=%0g7213 4 N729),

where we abbreviated o := min{a, N — a}.

PROOF. To simplify the presentation, we concentrate only on the eigenvalues

M1, ..., ipyy2. The remaining eigenvalues iy 241, ..., uny—1 are dealt with simi-
larly, using Lemma 4.4 and the estimate yy > 2 + ¢ which holds with (&, v)-high
probability.

We define the event €2 as the intersection of the events on which (4.30) holds
and on which

(8.14) R(E) — n(B)] = Qog M)W 1+ -5+ LE )
N ¢ ¢

holds for all E € [-X, ¥] and some positive constant Cy. Recalling (2.27) and
(4.30), we find that € holds with (&, v)-high probability for large enough Cy. Note
that on Q we have uny2 < 1. Indeed, the condition uy,2 < 1 is equivalent to
f(1) > 1/2, which follows from (8.14) and the fact that ny. (1) > 1/2.

Abbreviate ¢ := min{2¢, 2/3} and let C{ > Cp. We use the dyadic decomposi-
tion

2log N
{1,....N/2}= | Ux,
k=0

where we defined
Up = {o < N/2:2 4+ max{yy, tte} < 2(log N) 5 N~¢Y,
U == {a < N/2:2F1og M) N4 < 2 4 max{ye, o) < 21 (log N)CENE)
fork > 1.
By definition of Uy and Lemma 4.4, on €2 we have
o = Yal < Iog N)SNT (o € Up).
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This proves (8.12). _
Next, let K > 1. From (8.14) we find that on 2 we have

o ~ 1 1 LR
B.15) = nse(va) =(lta) = nec(ita) + (log N)COEO(N + 3 + qf )

On © and for « € Uy, the second term on the right-hand side of (8.15) may be
estimated as

1 JK
(1ogN)0050< Tt "“)
q
< (log N)Coé (N_ + N—3¢) + C2(k+1)/2(log N)(C()+C1/2)$N—§/2—2¢’

since K, <2+ jLy. Moreover, on Q and for o € U; we have
Mse(Va) + Nsc(ita) = c2**/2 (log N)3/PDC18 Ny =372

where weNused the simple estimate ng.(—2 + x) ~ x3/2 for 0 < x < 3. Thus, we
have, on 2 and for « € Uy,

(logN)C°$0( 1 ) L nse (Vo) + nse(ta),

from which we deduce using (8. 15) that

Nse(ha) = N (Ya) (1 + O[(log N)~ (€17 €)%Y),

Thus, we find, on Q and for a € Uk, that 2 + y, ~ 2 + pq and, hence, ng (x) ~
n..(ve) for any x between y, and f,. Here we used that n/.(x) ~ (ns(x))!/3 ~
V2 4+ x for —2 < x < 1. Thus, the mean value theorem and (8.15) imply, on Q2 and
for o € U,

e — Vol
< Clngc(a) — nse (Vo)
n/sc(yol)
C(logN)“s | 3¢ —2¢
=< W(N + N + N A /Kl/«a)
C(log N)C€0o&

it (N"23 4 N33 4 N=2041/3 4 N1B=20 /1)

where we used that «,, < Ky, + |e — Vol and k), ~ (a/N)2/3. Thus, we find, on
 and for o € Uy,

it — Vol < (log N)CE(NT2Bg 13 4 N237404=2/3 L N2,
This proves (8.13). U
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PROOF OF THEOREM 2.13. We apply Proposition 8.3. As before, we only
deal with the eigenvalues o < N /2; the proof for the eigenvalues N/2 <a < N —1
is the same. Suppose that « satisfies Case (i) of Proposition 8.3. Using a/N =
Nse(Ya) ~ (24 vo)*/?, we find that

(8.16) a < (log N)XE(1 4+ N1739).

Therefore, we get, squaring (8.12) and (8.13) and summing over «,
N—1
3 lit — val? < Qog NYCE(1 + N1=30) (V=43 4 N—4)
a=1

+ (log N)SS (N~ N¥/3780 4 N1-49)

with (&, v)-high probability. This concludes the proof of (2.29).
Finally, we note that (2.30) follows from (8.12) and (8.13) as well as the above
observation that Case (i) in Proposition 8.3 implies (8.16). [l

APPENDIX: MOMENT ESTIMATES: PROOFS
OF LEMMAS 3.8,4.3,6.5 AND 7.10

In order to prove Lemma 3.8, we prove the following high moment bounds,
which are also independently useful.

LEMMA A.1. (i) Let (a;) be a family of centered and independent random
variables satisfying

P SR
(A1) Ela;| = NvgoriP

forall 2 < p < (log N)AologlogN “yhere o > 0 and B,y € R. Then for all even p
satisfying 2 < p < (log N)AologlogN y,e paye

p sup; |A;| 1 2 1/29p
p i .
<(Cp) [ e + (Nyq,ma Ei 1A ) ]

for some constant C > 0 depending only on the constant in (A.1).
(i) Let ay, ..., ay be centered and independent random variables satisfying

(A.2) ]ET'Z Aia;

(A3) Blal < 5 oo

for all 2 < p < (log N)AoleloeN Then for all even p satisfying 2 < p <
(log N)Aologlog N i i Bjj € C we have

_ p max;-; |Bjjl 1 1/29p
ZaiBijaj S(Cp)zp[ﬂ—i-(mzw,ﬂz) ]
i#] 1 i#]
for some C depending only on the constant in (A.3).

A4) E
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PROOF. We begin with (i). To prove (A.2), we set p = 2r and compute

(A.5) E'ZAia,- = Y Ay A Ay, ApBag - aiai e ap, .
,~ .

Each configuration of labels (iy, ..., i) defines an equivalence relation (or par-
tition) I" on the index set {1, ..., 2r} by requiring that the indices j and k are in
the same equivalence class if and only if their labels satisfy i; = i;. We organize
the summation over the labels iy, ..., i> by (i) prescribing a partition I" of the
set of indices, (ii) summing over all label configurations yielding the partition T",
and (iii) summing over all partitions I". Thus, let a partition I" be given. Let [ de-
note the number of equivalence classes of I', and order the equivalence classes in
some arbitrary fashion. Let ry be the size of equivalence class s; clearly, we have
r1 + - -+ r; = 2r. Moreover, since the random variables a; are centered, we find
that each equivalence class has size at least 2; in particular, r; > 2 for each s and,
hence, I < r. Using the independence of the a;’s, we thus find that the contribution
of the partition I' to (A.5) is bounded in absolute value by

(A.6) Z l—[ |sz|rsE|a I's < H(Z|A s Nyqot;-i-ﬁ)

Abbreviating A := max; |A;|, we find that (A.6) is bounded by

[

I ((CAq—‘WSA—ZN—Vq‘*3 1A, |2)

s=1
1 1
_ <CAq—“>2’(WZ|Ai|2)
l 1 .
< (CAq_a)zr max{l, (m Xl: |Ai|2) }

A 1 5 1/242r
r
e[+ (mgmrr) |-
i

Next, it is easy to see that the total number of partitions of 2r elements is
bounded by (Cr)?", so that we get

5 A 1 1/292r

.

EZ Aial <(Cr) [q +<Ny /3+2oz§ |A|> ] :
1

This concludes the proof of (A.2).
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The proof of (A.4) needs more effort. Without loss of generality, we set B;; =0
for all i. As above, we set p = 2r. We find

2r
E‘Zai Bjjaj| = Z Bijiy -+ Biy,_ iy, Big, i yingsn = Bigy_yiay
i#j i1seeigr
(A7)
x Ea; a;, - - “in, 1 Ain, Qg 1 Qinyys * Qg Aiy, -
As above, we associate a partition I'(i) = I = {y} of the index set {1,...,4r}
with every label configuration i = (i1, ..., i4) by requiring that k¥ and / are in

the same equivalence class of I if and only if i = i;. We rewrite (A.7) by first
specifying a partition I' and summing over all label configurations i satisfying
['(i) = I', and subsequently summing over all partitions I". Note that a partition
I" yields a nonzero contribution to the right-hand side of (A.7) only if (i) each
equivalence class contains at least two indices, and (ii) [2k — 1] # [2k] for all
k=1,...,2r; here [n] denotes the equivalence class y >n of n in I'.

Next, we encode I" using a multigraph (i.e., a graph which may have multiple
edges) G = G (I') defined as follows. The vertex set of G is the set of equivalence
classes {y} of I'. Each factor Bj,,_,i,, OF Bi,_,i, gives rise to an edge of G con-
necting the vertices [2k — 1] and [2k]. Note that, by property (ii) of I', no edge of
G connects a vertex to itself. Moreover, G has 2r edges.

Let G be a multigraph with v vertices. We define the value of G through

v 1
(AS) PGy= 3 ( 1 1B, |) [ yam

i1,..iy {y,Y'}€E(G) y=1

where §, is the degree of y in G.

Fix a partition I". We claim that the contribution to the right-hand side of (A.7)
of all label configurations i satisfying I'(i) = I'' is bounded in absolute value by
C"¥(G(I')). This is an easy consequence of the definition of G(I"): each vertex
y carries a label i), and the contribution of vertex y is bounded by E|a;, 1% <
C% (Ng®%~2)~!. [Note that, by the property (i) of ', we have 3, > 2. Here we
also used that Zy 8, =4r.]

Next, we estimate ¥ (G(I')). Let Go := G(I"). The idea is to construct a se-
quence of multigraphs Go, G1, ..., G5 by successively removing edges incident
to vertices of degree greater than two, until all vertices have degree at most two.

If all vertices of G have degree at most two, set s = 0. Otherwise, pick a vertex
¥ of G with degree greater than two, and let 3’ be adjacent to 3. Define R(Gy) as
the multigraph obtained from G by removing an edge connecting  and 9. We
claim that

(A9) V(Go) < %V/(R(Go))

(regardless of the choice of the removed edge). Here we abbreviated B, :=
max;«; | B;j|. The estimate (A.9) is obtained by estimating |Bij7i]7,| < B, in (A.8),
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and by noting that [§,, — 2]1 in Gy is strictly greater than in R(Gg). Now set
G1:=R(Gy).

We continue inductively in this manner, generating a sequence Gy, ..., Gy of
multigraphs with the properties that Gy4+1 = R(Gy) (for an immaterial choice
of R), G4 has 2r — s edges, and all vertices of Gy have degree at most two.
By (A.9), we have

(A.10) YV (Go) < (fl ) YV (Gy).

Next, it is immediate from its definition that G is a disjoint union of sim-
ple closed and open paths. Here a simple open path of length [ > 0 is the
graph with vertices 1, ...,/ 4+ 1 and edges {1, 2}, ..., {l,{ + 1}; similarly, a sim-
ple closed path of length / > 2 is the graph with vertices 1,...,/ and edges
{1,2},..., {0 —1,1},{l, 1}.

From the definition (A.8) we immediately find

(A.11) Y(GUG) =Y (G)V(G),

where U denotes disjoint union. We shall now prove that, if G is a simple (open or
closed) path of length /, we have

1 12
(A.12) %(G)S(WZIBUIZ) :
0]
Using (A.10), (A.11) and (A.12), we find that

(2r—s)/2
(A.13) 7/(G(F))<( ) (szlBul )

Let us now prove (A.12). We start with a simple closed path of length /, whose
value (A.8) is given by

Cr = N, Z |Bisio) -+ 1Bi_yig |1 By

.....

Assume first that [/ = 2k is even. Then

1 1/2
CZk =< W( Z |Bi1i2|2|Bi3i4|2 T |Bi2k1i2k|2>

1,502k

12
x( S |Biiy PlBiyis | ,Zk,1|)

01,0002k

<1 2
< —E IB“I) .
2 ij

N i,j
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If /| =2k + 1 is odd, we find

1
62k+1 :WZ|BM2|< Z |Bizi3|“'|Bi2k+1i1|>

i1,i2 03,0000 02k 41

1 NE
= W(Z | Biyis | )

i1,i2
1/2
X<Z z|%mewww%m0
(FPRN TR N AN
. 5 1/2 12 1 2 2
<(mZier) al=(mrer)

iJj i,J

This proves (A.12) for closed simple paths. Consider now an open simple path of
length /, whose value (A.8) is

1/2
X ( Z |Bizi3||Bi4i5| T |Bi2ki2k+1|>

U5 i2k+1
1 5 /2
=< <FZ|BU| ) .
l’]
Finally, if [ = 2k + 1 is odd, we find
1
Olf WZ|Bi1i2|< Z |Bi2i3|"'|Bi2k+]i2k+2|)

i1,ip 3,.00502k42

1 5 1/2
= W(Z | Biyi, | )

i1,02

12
2 2 2 2
x < Z Z | Biyis|”+ - - [ Bige i yingsn | |Bi2i§| o |Bi§k+1iék+2| >

Dseens 242 85,00l 4 o

1 5 1/2 12 1 5 1/2
(X ml) o= (g i)

i,j iJ
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This concludes the proof of (A.12).
Thus, we get from (A.13) that the contribution to the right-hand side of (A.7) of
all label configurations i satisfying ['(i) = I" is bounded in absolute value by

(B, 1 R 1/21 2r
(G (mzmr) )

i#]

In order to conclude the proof of (A.4), we need a combinatorial bound on the
number of multigraphs of the above type containing 2r edges, as well as on the
number of partitions I" associated with any given multigraph G. Their product is
easily seen to be bounded by (Cr)* . This completes the proof of (A.4). [

PROOF OF LEMMA 3.8. The proof is a simple application of Lemma A.1 and
Markov’s inequality.

In order to prove (i), we choose p = v(log N)¢ in (A.2) and apply a high mo-
ment Markov inequality.

Next, we prove (ii). The bound (3.19) follows immediately from (i) by setting
a=1, 8 =-2and y = 1. Similarly, the bound (3.20) follows easily by applying
(i) to the random variables |a; |2 — ol-z and setting A; = Bj;j; here a =2, § = -2
and y = 1, as can be easily seen using (3.18). Moreover, the claim (3.21) follows
by setting p = v(log N)¢ in (A.4) and applying a high moment Markov inequality.

Finally, we prove (iii). Write

+

ZaiBijbj

i#]j

>_aiBijb
i.j

< ’ZaiBiibi
i

The first term is dealt with by noting that the random variables aby, ...,anby
are independent and satisfy (3.16) for « =2, 8 = —4 and y = 2. Therefore, (3.17)
yields with (&, v)-high probability

Bd 1 5 1/2
ZaiBiibi E(lOgN)gl:q—2+(mZ|Bii| ) i|
i i

B
<2(log N)s =4
q

In order to bound the off-diagonal terms, we set A; := > i Bijb;. Then we
may again apply (3.17) to get with (&, v)-high probability

B 1 1/2
Al < (1ogN>‘f[—" +(y ZiP) ]
9 \NiZ
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Since A; is independent of a;, we therefore get from (3.17)

E a,-B,-jb‘,- :’E Aia,-
i#j i
max; |A;]| 1 1/2
< Nf[il (—E:AZ) }
< (logN) p +y : |Ail

1/2
2%
< C(log N) [q (NZZIBUI) }

i#]

with (£, v)-high probability. We remark finally that the constant C may be ab-
sorbed into the small constant v when applying the high moment Markov inequal-
ity used to prove (3.17). U

PROOF OF LEMMA 6.5. To prove (6.19) for k = 1, we estimate with (&, v)-
high probability

O((log N)* N1/,

|(e, He)| ’ Zhu

where we invoked (2.5) and applied (3.17) to the O(N?) variables {hij:i < j}
(and similarly fori > j)withae=1,8=—-2and y =1.

If k > 2, we use a high moment expansion. The following notation will prove
helpful. We abbreviate o = (i, j) and write hy := h;;. Defining

B, jyk,1y == 8k,

we may thus write

(A.14) TE(e, Hke) Z BW2 wos - By IE (g, -+ - By,

.....

where IIE(-) := () — E(-). In order to make all matrix entries independent of each
other, we split H = H' 4+ H" into two triangular matrices, where

hiji=hijlG < j),  hi;=hilG > ).

This results in a splitting of (A.14) into 2F terms, of which we only consider

Z Balaz oz "’ Bak—lakHE(h:)q”'h:xk)

.....

(the other terms are dealt with in exactly the same manner and the resulting factor
2 is immaterial).
We abbreviate o = («tq, ..., ;) and write

Xk = Z({a — Edq),
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where we defined
1

Co i= NBOCIWZBOQO[S e Bak—lakht/xl e 'hka-
For even p € N we get therefore
(A.15) EX) = > El(le —Egy)  (Car — Ear)].
al,....aP

By independence of the family {%/,}, we find that a summand in (A.15) indexed
by a vanishes if there is an r such that [a"] N [a” ,] = ¢ for all ' # r. Here

[(a1,...,ar)] :={ai, ..., ak}. Thus, we find

(A16) EX{= ) El(q —E) - Car —Ear)lx (@', ... ),
al,...aP

where

p
x(@!, .. aP):=[1E (@ 1N [a"] # 2).

r=1

For each given label configuration @ = (a") = (), we define a partition I' (at)
of the index set {(r,]):r =1,...,p,l =1,...,k} by imposing that (r,/) and
(r’,1') are in the same equivalence class of I'(er) if and only if a;; = o7, We
now perform the sum over « in (A.16) by first specifying a partition I" and sum-
ming over all & satisfying I' = I" (&), and then summing over all partitions I". Note
that any partition I' yielding a nonzero contribution to (A.16) satisfies the two
following conditions:

(i) Each equivalence class of I' contains at least two elements.
(ii) Foreachr =1,...,ptherearer'=1,...,pand[,l’=1,..., k such that
(r,1) and (', 1’) are in the same equivalence class of T".

Condition (i) follows from the fact that A/, is centered, and condition (ii) from the
definition of x.
Let us fix a partition I" satisfying (i) and (ii). Its contribution to (A.16) is

D Ely —Eiy) - (ba, — Elar)]x (e)
o:(a)=T

< Y Bl +ElggD - (ar| + Elar DIx ().

o:(a)=I"

(A.17)

Next, we note that I gives rise to a multigraph G = G(I") defined as fol-
lows. The vertex set V(G) is given by the equivalence classes of I'. Each pair
{(r,D), (r,l+1)},l=1,...,k— 1, gives rise to an edge that connects the vertices
y 2 (r,) and y’ > (r,1 + 1). Thus, the set of edges E(G) of G contains p(k — 1)
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edges. The interpretation of the edges is that each factor By, ;a,,, on the right-hand
side of (A.17) is represented with an edge.
The expectation on the right-hand side of the identity

E[(1q11 +E[Egt]) -+ - (1ar| + Ellar D]

:%[lﬁBa;agﬂ] []‘[(th’ |+El_[|h’ )]

=1 r=1\i=1
is bounded by

clvl
2P 1_[ -
-2
VeV (G) Nq‘}/|
where |y | denotes the size of the equivalence class y; this is a simple consequence
of (2.5) and the constraint ¢ < CN'/2. By construction of G, each vertex y of G
carries a label «, . Thus, we may bound (A.17) by

2r clvl
W Z |: 1_[ Bal’ay/:| 1_[ Nq|y|—2’
L@ =y, y'}eE(G) Y€V(G)
where v = |V (G)| denotes the number of vertices of G. Here we dropped the
factor y, and the restriction that «1, ..., o be distinct, to obtain an upper bound.
By property (i) above, we have |y| — 2 > 0 and we get the bound
2P C Pk
(A.18) ~ Z I Buya, -
% {y,y'}€E(G)

Next, we split G = G U - - - U Gy into its connected components; here / denotes
the number of connected components. An immediate consequence of the property
(i1) of I" is the bound

(A.19) I<p/2
Thus, (A.18) becomes
crk

==t ) (D SN ) (-

/:1 C{l,..-,av- {)/,V/}EE(G )

(A.20)

where v; = |V (G )| denotes the number of vertices in G .

In order to estimate the contribution of the jth connected component, we pick
aroot r; € V(G;) and a spanning tree T; of G ;. First, we use the trivial bound
Bayay, < 1 for edges that do not belong to 7;. Second, we sum over all of the
v; — 1 nonroot labels «,,, starting from the leaves of T}, and using the identity

Z BaVay’ =N
o
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at each step. Third, we sum over the root label Yris which yields a factor bounded
by N2. Putting everything together yields

Z 1_[ Baya L < NUJ+1

ALy {y,y'}eE(G )
Returning to (A.20), we thus find that the right-hand side of (A.17) is bounded by

Cpk v+ Cpk
Np+v — NpP/2°

where we used (A.19).
Since the number of partitions I is bounded by (kp)*?, we get the bound

(Ckp)*\"

Choosing p = ﬁ(log N)¢ and applying a high moment Markov inequality com-
pletes the proof. [

PROOF OF LEMMA 7.10.  The proof is similar to (in fact, considerably simpler
than) the proof of Lemma 6.5. We only sketch the argument, using the notation of
the proof of Lemma 6.5 without further comment. Write

Z h”lhlllz ) lk ik = Z Baoal ajap "t Bak—lakholl'“holk’

..........

where o := (1, 7). Then, as in the proof of Lemma 6.5, we write EX ,f as a sum
over partitions I" which give rise to multigraphs G = G (I") whose edges are given
by the factors B and whose vertices are given by equivalence classes y of the set
{1,...,k} x{1,..., p}, to which has been adjoined a distinguished vertex yg. The
vertex Yo corresponds to the fixed label ¢, and it has degree p. Each multigraph
G has pk edges, and is connected. In this fashion we find that the contribution of
the multigraph G to EX ,f is bounded by

(A21) S| T Buw| T B

@)y v 7.7} EE(G) yeV(G)\w)

where the first sum ranges over families (o} ), ev(G)\(y,) Of labels; every vertex
Y # yo carries a label «,, which is summed over. The vertex yy carries the label o
which is fixed.

Since Eh, = 0, it is easy to see that [y | > 2 for all y. Choosing a spanning tree
of the connected graph G, one therefore finds that (A.21) is bounded by

[V(G)|-1 2\ _
N 1_[ <mo?xIE|ha| >_
yeV(G)\{r}
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Since the number of partitions I" is bounded by (kp)*?, we find EX ,f < (Ckp)kr
for p < (log N)%. Choosing p = ﬁ(log N)¢ and applying Markov’s inequality
completes the proof. [

PROOF OF LEMMA 4.3. Our proof is a standard application of the moment
method, along the lines of [22], Lemma 7.2.

In a first step, we truncate the entries 4;;. Let C; = C be a constant for which
Lemma 3.7 holds. Define

wij = Ehi1(hij] < Ciq™h).

Choose an independent family (X;;) of random variables, independent of H, such
that

Now set
hij = hijl(1hij| < Cig™") = Xij.

It is easy to see that |u;;| < e—v(log V¥ and, therefore,

(A22) ]P)(hl] ?é 7/1\[]) < efv(logN)E )
Moreover, we have

h, . Cl 11 7.2 1 —v(logN)s
(A23) Ehy=0.  lhjls——. By <g(+e ).

By (A.22), it suffices to prove that || H || <2 + (log N)ég~1/2 with (£, v)-high
probability. We shall prove that, for even k < c,/q, we have

(A.24) |ETr H*| < 3Nk2*.
In order to prove (A.24), we write

(A.25) ETI'ﬁk = Z Eil\iliz .. 'il\ik,likil\ikil

and apply a graphical expansion to the right-hand side. Before giving its pre-
cise definition, we outline how it arises from (A.25). Let the label configuration
i1,...,i; be fixed. We represent each index j =1, ..., k by a vertex [j], whereby
two indices j and j’ correspond to the same vertex if their labels agree, i; =i ;.
Let p be the number of vertices. We then construct a closed walk through the se-
quence of edges ([1], [2]), ([2], [3]), - .., ([k], [1]). The walk has k steps. We name
the p vertices 1, ..., p, whereby vertex v is reached after all vertices 1,...,v — 1.
Since Eh; ; =0, itis easy to see from (A.25) that each edge of the walk must appear
at least twice.
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We may now give a precise definition of such walks. Let w = (wy, ..., wg)
be a sequence with w, € {1, ..., p}. With w we associate a multigraph G(w) as
follows. The vertex set of G(w) is {1, ..., p}; the edge set of G(w) is given by
the undirected edges {wy, wo}, ..., {wg—1, wi}, {wr, wi}. [Note that G(w) may
contain multiple edges as well as loops.] We say that w is an ordered closed walk
of length k on p vertices if:

(i) A vertex that is visited for the first time at time j is greater than all vertices
visited before time j:max<;jw; <max; .;w; + I.
(i) All vertices are visited: {wy, ..., wr}={1,..., p}.
(iii) Every edge of G (w) appears at least twice.

Let W(k, p) denote the set of ordered closed walks of length k on p vertices.
The key combinatorial estimate of our proof is the bound

k 2k=2p4+2)72p—2
wikpi=(,," ) 202,

proved in [39]. Using the notion of ordered closed walks, it is not hard to see that
(A.25) may be rewritten as
k2 R R R
(A26) ETrH =37 3 > Ehewpewn - heconewoleaeawn
p=1 weW(k,p)LeL(p)

where L£(p) is the set of all p-tuples £ = (£(1),...,£4(p)) € {1,..., N}’ whose
components are disjoint. See [22], Section 7.1, for a detailed proof.

Next, associate with the multigraph G(w) its skeleton S(w), obtained from
G (w) by discarding the multiplicity of every edge (i.e., by successively removing
edges until it has no multiple edges). For e € E(S(w)), we denote by v(e) the mul-
tiplicity of the edge e in G(w). We have the obvious relation }_,c g (s(w)) v(e) = k.
If e = {v, v'}, we write £(e) := (£(v), £(v)) [the chosen order of the pair £(e) is
immaterial]. Then it is easy to see that

[Eheqwyeqwy) - - - Beque_yyeu Peqwo e |

< TI Ehee!™™
ecE(S(w))

< I —(1+e_”(1°gN)é)
ecE(S(W)) q

2 Eg k
q —v(logN)s ] (C)
<|—=—(14c¢ -,
- |:C2N( ) q
where we used (A.23) and introduced the shorthand Eg := | E(S(w))|. Therefore,

summing over £ € L(p) in (A.26) yields
k/2+1

5 q* NN
ETrH <Y Y Np[m(1+e—f(l°g1v) )} <—>

p=1 weW(k,p) q

Cv(e)—Z
v(e)—2
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Next, it is immediate that we have the relations p — 1 < Eg < k/2; these
inequalities follow from the above properties (ii) and (iii), respectively. Since
d?/N < 1, we therefore get

R k/2+1 ; C\k—2p+2
ETrHY| <N Y Wik, p)l(1+ecleM) )"(—) .
p=1 4
For k < N this yields
k/241
IETrH*| <3N Y S(k, p),
p=1
where
k—2p+2
_( 2k-2p+2)52p—2( €
S(k, p) == (2P—2>p 2 p .

It is elementary to check that S(k, k/2+ 1) = 2% and

4 2
Sk, p) < K (g) Sk, p+1).
8 \q

Therefore, choosing k < c./q implies S(k, p) < 2%, This concludes the proof
of (A.24).

The claim now follows by setting k = c,/q with a sufficiently small constant c,
applying a high moment Markov inequality and recalling that ,/g > (log N )é
by (2.6). O
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