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We study the sample covariance matrix for real-valued data with general
population covariance, as well as MANOVA-type covariance estimators in
variance components models under null hypotheses of global sphericity. In
the limit as matrix dimensions increase proportionally, the asymptotic spec-
tra of such estimators may have multiple disjoint intervals of support, pos-
sibly intersecting the negative half line. We show that the distribution of the
extremal eigenvalue at each regular edge of the support has a GOE Tracy—
Widom limit. Our proof extends a comparison argument of Ji Oon Lee and
Kevin Schnelli, replacing a continuous Green function flow by a discrete Lin-
deberg swapping scheme.

1. Introduction. Consider a matrix ¥ = X'T X, where X € R¥*/N has random indepen-
dent entries, and T € RM*M ig deterministic. We study eigenvalue fluctuations at the edges
of the spectrum of 3, when M < N are both large.

At the largest edge and for T > 0, a substantial literature, reviewed below, shows that
the fluctuations of the largest eigenvalue of T follow the Tracy—Widom distribution. In this
paper, we extend the validity of this Tracy—Widom limit to matrices 7 with both positive
and negative eigenvalues, and to all “regular” edges of the spectrum of $. Our main result is
stated informally as follows:

THEOREM (Informal). Let S=XTX , where /NX € RM*N pqg independent entries
with mean 0, variance 1, and bounded higher moments, and T € RM*M s diagonal with
bounded entries. Let |1 be the deterministic approximation for the spectrum of S and let E,
be any regular edge of the support of wg. Then for () the extremal eigenvalue of S near
E., and for a scale constant y > 0,

LtyNPUE) - E) S urw.

Here, L urw denotes weak convergence to the GOE Tracy—Widom law [30], and the sign
= is chosen according to whether E, is a left or right edge. A formal statement is provided
in Theorem 2.9, and we comment on the assumption of diagonal 7 in Remark 1.1 below.

Our study of this model is motivated by two applications in statistics and genetics. In the
first well-studied setting, yi,...,y, € R? are observations of p variables, or “traits”, in n
independent samples. When the traits are distributed with mean 0 and covariance ¥ € RP*?,
the sample covariance matrix 3 = n~'Y’Y provides an unbiased estimate of X, where Y €

R™*P is a row-wise stacking of y1, ..., y,. Assuming a representation ¥ = n'/2X’%1/2  this
takes the form
(1) r=32xx'%!/2
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The nonzero eigenvalues of ¥ are the same as those of its “companion” matrix T =X'TX.
Here T = X is positive definite, and since yi, ..., Yy, are independent and identically dis-
tributed, there is a single level of variation.

In the second setting, we consider models with multiple levels of variation which induce
dependence among the observations. For example, suppose the samples are divided into /
groups of size J =n/I, and modeled by a random effects linear model where the traits for
sample j of group i are given by

yi,j:ot,-—i-s,',jeRp.

Here, a;, €; j are independent vectors capturing variation at the group and individual lev-
els, with mean 0 and respective covariances X, Xo € RP*P, The traditional (MANOVA)
estimate of the variance component X is

) S =Y'BY,

where again ¥ € R"*? is a row-wise stacking of the observations y; ;. The matrix B is not
positive definite, having n — I negative eigenvalues: Loosely speaking, one subtracts a scaled
estimate of the second-level noise X, to estimate 1. Under a null hypothesis of “global
sphericity” where ¥, ¥ o Id, and introducing a representation ¥ = U X detailed in Sec-
tion 2.4, we obtain & = X'T X with T = U'BU having positive and negative eigenvalues in
nonvanishing proportions. [6], Boxes 1 and 2, has an example from quantitative genetics, and
our main result resolves an open question stated there about Tracy—Widom limits and scaling
constants in this model.

Returning to the general discussion, when M, N — oo proportionally, the empirical spec-
trum of  is well approximated by a deterministic law g [21, 26, 27, 31]. Under a “spheric-
ity” null hypothesis that 7 = Id, the law g is the Marcenko—Pastur distribution, and the
largest and smallest eigenvalues of p) converge to the edges of the support of g [3, 13,
32] and have asymptotic GUE/GOE Tracy—Widom fluctuations [12, 15, 16, 24, 25, 29]. In
statistics and genetics, these results have enabled the application of Roy’s largest root test in
high-dimensional principal components analysis [16, 23].

In this paper, we study 3 in the setting T # Id. For T > 0, [1] showed that all eigenvalues
of & converge to the support of 1o, and [2, 17] proved exact separation of eigenvalues and
eigenvalue rigidity. For complex Gaussian X and T > 0, [7, 22] established GUE Tracy-
Widom fluctuations of the largest eigenvalue, under an edge regularity condition introduced
in [7]. For complex Gaussian X, this was extended to each regular edge of the support in
[14]. For real X and diagonal T > 0, [19] established GOE Tracy—Widom fluctuations of the
largest eigenvalue, using different techniques based on earlier work for the deformed Wigner
model in [18]. Universality results of [5, 17] lift these assumptions that X is Gaussian and/or
T is diagonal.

We build on the proof in [19] to extend the above picture in two directions: First, we
establish a GOE Tracy—Widom limit at each regular edge of the support for real X, including
the interior edges. This extension is new even in the Gaussian setting. Second, we extend
the notion of edge regularity and associated analysis to 7 having both positive and negative
eigenvalues. This is important for our study of random effects models with multiple levels of
variation, whose edge behavior is obtained here for the first time.

REMARK 1.1. We restrict attention as in [19] to diagonal T'. By rotational invariance,
this encompasses the case of nondiagonal T and real Gaussian X . Existing universality results
of [5, 17] imply that our conclusions hold also for nondiagonal T > 0. We believe that, with
minor modifications to the proof, the results of [17] may be further extended to 7 having
negative eigenvalues, but we will not pursue this extension here.
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1.1. Strategy of proof. Our proof generalizes the resolvent comparison argument of [19]
for the largest eigenvalue. Let E, denote an edge of the deterministic spectral support of X.
(We define this formally in Section 2.) We will consider

S _ x'rDy

for a different matrix 72, and compare the eigenvalue behavior of > near E., with that of
S @ near an edge E.

In [19], E, is the rightmost edge of support. The comparison between 7 and TX) is
achieved by a continuous interpolation over [ € [0, L], where T(® = T and each T® has

diagonal entries {to(f) ca=1,..., M} given by

3) @) =) T+ (1= e,

(See [19], equation (6.1).) Taking L = oo, T is a multiple of the identity, and Tracy—
Widom fluctuations are known for £(°), Along this interpolation, the edge Eil) evolves
continuously. Defining a smooth resolvent approximation

4) P[i(” has no eigenvalues in Eil) + [s1, 82]] & E[K(%(l)(sl, 52))],

[19] establishes the bound

) %E[K(%(l)(sl,sz))] < N~1/3F¢

for a small constant ¢ > 0 and s{, s> on the N~2/3

probability in (4) for / =0 and / = oo.

We extend this argument by showing that the continuous interpolation in (3) may be re-
placed by a discrete Lindeberg sequence 7O 7MD T foran integer L < O(N), swap-
ping one diagonal entry of T at a time. Letting E, be any regular edge of ., each matrix
O =x'TOX will have a corresponding edge Eil) such that

scale. This is applied to compare the

(6) |[ECTD — ED| < 0(1/N).

Each of these L discrete steps may be thought of as corresponding to a time interval Al =
O(N ™YY in the continuous interpolation (3). We show that the above conditions are sufficient
to establish a discrete analogue of (5),

7 E[K (XD (51, 2))] = E[K (XD (51, 52))]| < N~

As L < O(N), summing over [ =0, ..., L — 1 establishes the desired comparison between
TO and 7D,

In contrast to the continuous flow (3), our swapping sequence is well-defined even for
negative to(lo). Furthermore, by swapping the diagonal entries of 7' from one support interval
to another without continuously evolving them between such intervals, we may preserve an
interior edge E. even as the other intervals of support disappear.

Section 3 reviews prerequisite proof ingredients. Section 4 constructs the interpolating
sequence. Finally, Section 5 establishes (7). The main step of Section 5 is to generalize the
“decoupling lemma” of [19], Lemma 6.2, to a setting involving two different resolvents G
and G corresponding to T =T" and T = T+,
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2. Model and results.

2.1. Deterministic spectral law. Let T = diag(ty,...,ty) € RMXM pe 3 deterministic
diagonal matrix, whose diagonal values 71, ..., )y may be positive, negative, or zero. Let
X € RM*N be a random matrix with independent entries of mean 0 and variance 1/N. We
study the matrix

S=X'TX

in the limit as N, M — oo proportionally. In this limit, the empirical spectrum of ¥ is well-
approximated by a deterministic law j19." We review in this section the definition of 1o and
its relevant properties.

When T =1d, pg is the Marcenko—Pastur law [21]. More generally, the law o may be
defined by a fixed-point equation in its Stieltjes transform: For each z € C*, there is a unique
value mq(z) € CT which satisfies

(8) z=

M
MO(Z) 2:: 1+ tamo(Z)

This is oftentimes called the Marcenko—Pastur equation, and it defines implicitly the Stieltjes
transform mq : Ct — CT of a law g on R [21, 26, 27]. This law ¢ admits a continuous
density fp at each x € R,, given by

1
©) o= lim —Immo().
where
(10) *:{R %fmqu)>AL
R\ {0} if rank(T) < N.

For x =£ 0, this is shown in [28]; we extend this to x = 0 when rank(7) > N in Appendix A
[10].

This law g may have multiple disjoint intervals of support, and two such cases are de-
picted in Figures 1 and 2 of Appendix A. We denote the support of o by supp(ieo), and we
call E, € R aright (or left) edge if it is a right (or left) endpoint of one of the disjoint intervals
constituting supp(to). When 0 is a point mass of 1o, we do not consider it an edge.

The support intervals and edge locations of g are described in a simple way by (8), as
explained in [17, 28]: Define P = {0} U {—tD[_1 : 14 # 0}, and consider R = R U {oc}. Consider
the formal inverse of m(z),

1
(11) 20(m) =——+ 21+t

as a real-valued function on R \ P with the convention zg(oco) = 0. Two examples are also
plotted in Figures 1 and 2 of Appendix A. Then the local extrema of zg are in 1-to-1 cor-
respondence with edges of wg, with the scale of square-root decay at each edge inversely
related to the curvature of z.

I'We define 1o as an N-dependent law depending directly on M /N and T, rather than assuming that M /N and
the spectrum of 7' converge to certain limiting quantities.
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PROPOSITION 2.1. Letmy,...,m, € I@\ P denote the local minima and local maxima*

of zo, ordered such that 0 > m| > --+- > my > —00 and 00 > My > -+ > my, > 0. Let
Ej=zo(mj) foreach j=1,...,n. Then:

(a) wo has exactly n/2 support intervals and n edges, which are given by E1, ..., E,.

(b) E; is aright edgeif m; is a local minimum, and a left edge if m j is a local maximum.
(¢c) The edges are ordered as E1 > --- > Ey > Exy1 > --- > E,.

(d) For each E; where m; # oo, we have E; € Ry and z5(mj) # 0. Defining y; =

2/|z6/(mj)|, the density of o satisfies fo(x) ~ (yj/m)/|Ej —x| as x — E; with x €
supp(££0)-

DEFINITION 2.2. For an edge E, of ug, the local minimum/maximum m, of zg such
that zg(my) = E, is its m-value. The edge is soft if m, # oo and hard if m, = co. For a soft

edge, y = ,/2/|zy(my)| is its associated scale.

The statements of Proposition 2.1 are known for 7 > 0, and we describe the extension
to general T in Appendix A. When T > 0, an edge at O is usually called hard and all other
edges soft. Definition 2.2 extends this to general 7: A hard edge is always O and can occur
when rank(7) = N. If T has negative eigenvalues, then a soft edge may also be 0 when
rank(7) > N. We thus distinguish hard edges by the m-value rather than the edge location.

2.2. Edge regularity and extremal eigenvalues. We state our assumptions on 7 and X.
We also introduce the notion of a regular edge, which is similar to the definitions of [7, 14,
17] for T = 0.

ASSUMPTION 2.3. T =diag(ty,...,ty) € RM*M ' \where |ty| < C for some constant
C>0andeacha=1,..., M.

ASSUMPTION 2.4. X € RM*N is random with independent entries. For all indices
(a,i),all £>1, and some constants C, Cy, Ca, ... >0,

C'<M/N<C, EXul=0, E[X2]=1/N, E[VNXul‘]<C.

DEFINITION 2.5. Let E, € R be a soft edge of pg with m-value m, and scale y. Then
E. is regular if there is a constant T > 0 such that |m,| < 1 y < =1 and |m, + ta_ll >T
forall @ € {1, ..., M} such that 7, # 0.

A smaller constant t indicates a weaker assumption. We will say E, is t-regular if we
wish to emphasize the role of 7. All subsequent constants may implicitly depend on .

The existence of any regular edge will imply that the average value of |#,] is of constant
order; see Proposition 3.1. An interpretation of regularity is the following, whose proof we
defer to Appendix B.

PROPOSITION 2.6.  Suppose Assumption 2.3 holds and the edge E is regular. Then there
exist constants C, ¢, 5 > 0 (independent of N) such that:

(a) (Separation) The interval (E, — &, E. + 8) belongs to R, and contains no edge other
than E..

2y € R\ P is a local minimum of zq if zo(m) > zo(ms) for all m in a sufficiently small neighborhood of m,

with the convention that m = oo is a local minimum if z( is positive over (C, 0o0) U (—oo, —C) for some C > 0.
Local maxima are defined similarly.
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(b) (Square-root decay) For all x € supp(uo) N (Ex — 8, Ex + 8), the density fy of o
satisfies cA/|Ex — x| < fo(x) < C/|E4x — x]|.

We will study the extremal eigenvalue of % at each regular edge. This is well-defined
by the following results establishing closeness of eigenvalues of T to the support of .
Such results were shown in [1, 17] for T > 0, and we discuss the extension to general 7 in
Appendix C.

THEOREM 2.7 (No eigenvalues outside support). Suppose Assumptions 2.3 and 2.4 hold.
Fix any constants 6, D > 0. There exists a constant No = No(§, D) such that for all N > Ny,

-~

with probability at least | — N~P all eigenvalues of 3 are within distance 8 of supp(ii0).

THEOREM 2.8 (N ~2/3 concentration). Suppose Assumptions 2.3 and 2.4 hold, and E.

is a regular right edge. Then there exists a constant § > 0 such that for any ¢, D > 0, some
No = Ny(e, D), and all N > Ny,

P[no eigenvalue of ¥ belongs to [Ex+ N2+ E, +6]]>1- NP,
The analogous statement holds if E is a regular left edge, with no eigenvalue of by belonging
to [E, — 8, Ex — N72/3+¢],

2.3. Tracy-Widom fluctuations. The following is our main result.

THEOREM2.9. Ler s = X'TX. Suppose that Assumptions 2.3 and 2.4 hold for T and X,
and that E is a t-regular edge of the law 1. Let E have scale y as defined in Definition 2.2.
Then there exists a T-dependent constant § > 0 such that as N, M — oo:

(a) For E, aright edge and hmax the largest eigenvalue off in Ey +[-6, 6],

L
Y N3 Oomax — Ex) = urw.

(b) For E, a left edge and Amin the smallest eigenvalue of Y in E,+[-$6,4],

L
(¥ N3 (Es — Amin) = 1rw.

. . . L. . .
Here, urw is the GOE Tracy—Widom law. The notation — indicates convergence in law.
As E, is N-dependent, let us clarify that this means

IP[(y N)*3 (hmax — Ex) < x] — prw ((—o0, x])| < o(1)

for any fixed x € R, where E, is any (deterministic) choice of t-regular edge, and o(1)
denotes a term vanishing as N, M — oo and depending only on x, 7, and the constants in
Assumptions 2.3 and 2.4. Note that Assumption 2.4 requires M /N to be bounded, and one
may accordingly consider M = M (N) where N is the fundamental large parameter.

When T > 0, the above result holds also for the sample covariance matrix with the same
values of E, and y, since this has the same eigenvalues as by except for a set of [N — M|
ZEeros.

COROLLARY 2.10.  Under the conditions of Theorem 2.9, suppose T = 0, and let Y=
T'2XX'T'/2. Then Theorem 2.9 holds also for %.



TRACY-WIDOM FOR COVARIANCE MATRICES 2973

When T = 1d, the equation 0 = z;,(m,) may be solved explicitly to yield

my =—+v'N/(~N £vM), E.=(/N+vM)?/N,

1/3

N_2/3:|\/N:|:«/M|‘ 1 n 1
v NIV UN

for the upper and lower edges. These centering and scaling constants are the same as those of
[12, 24, 29] and differ from those of [16, 20] in small O (1) adjustments to N and M. These
adjustments do not affect the validity of Theorem 2.9, although the proper adjustments are
shown in [20] to lead to an improved second-order rate of convergence.

2.4. Application to linear mixed models. Consider Y € R"*P representing p traits in n
samples, modeled by a Gaussian random effects linear model

(12) Y =Uja) + -+ Uray.

Each random effect matrix a, € R *P has independent rows with distribution N (0, Z,).
The deterministic incidence matrix U, € R"*"r determines how the random effect con-
tributes to the observations Y. For simplicity, we omit here possible additional fixed effects,
and we present an example with a fixed mean effect in Example E.3 of Appendix E.

In many examples, a canonical unbiased MANOVA estimator exists for each covari-
ance X, and takes the form (2), where B = B, € R"*" is a symmetric matrix that is con-

structed based on Uy, ..., U. Spectral properties of MANOVA estimators in the regime
n,p,mi,...,mg — oo were studied in [9, 11], which contain additional discussion and ex-
amples.

Theorem 2.9 provides the basis for an asymptotic test of the global sphericity null hypoth-
esis

(13) Ho:Er=0r21d foreveryr=1,...,k

in this model, based on outlier eigenvalues of . While this test may be performed using any
matrix B in (2), to yield power against nonisotropic alternatives for a particular covariance
3, we suggest choosing B = B, such that 3 is the MANOVA estimator for Y. Under Hy,
let us set N = p and write o, = VNo, X, where X, € R™ >N hag independent N'(0, 1/N)
entries. Defining M =m + - - - +my, Fry = No,o U BUs € R">™s and

X1 Fiu - Fi
(14) X=|: | eR"*N, F=|: .. = |eRMM
X Fa - Fr

the MANOVA estimator (2) takes the form

k
£=Y'BY= ) o/UBUjq,=XFX.

r,s=1

Rotational invariance of X implies $ L X'TX where T = diag(tq, ..., ty) is the diagonal
matrix of eigenvalues of F. Under mild conditions for the model, as discussed in [9, 11],
Assumptions 2.3 and 2.4 hold for s,

In general, depending on the model design, the bulk eigenvalue distribution of & may have
multiple disjoint intervals of support. [11] studies the spectral behavior in spiked alternatives
to the null hypothesis (13), showing that outlier eigenvalues may appear in any interval in the
complement of this support. By Theorem 2.9, the deviation of such an outlier to the closest
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bulk edge may be compared to the Tracy—Widom null distribution as an assessment of its
statistical significance against the null hypothesis (13).

We focus on the case of the largest eigenvalue of 3, that is, testing the significance of an
outlier above the largest bulk edge. In detail, such a test may be performed as follows:

1. Construct the above matrix F. Let #{, ..., f) be its eigenvalues.
2. Plot the function zo(m) from (11) over m € R, and locate the value m,, closest to 0 such
that z(y(m.) = 0 and m, < 0.

3. Compute the center and scale E, = zg(my) and y =, /2/16/ (my).
4. Compare (y N )2/ 3(Amax — E,) to the GOE Tracy—Widom law prw.

Asymptotic validity of this test requires regularity of the rightmost edge of po. We provide
a sufficient condition for this in Proposition E.1, which encompasses many balanced classi-
fication designs. More generally, edge regularity is quantified by the separation between m,
and the poles of zg(m), and by the curvature of zo(m) at m,. One may visually inspect the
plot of zg(m) for a qualitative diagnostic check of this assumption.

Constructing F' and computing zo(m) requires knowledge of 012, e 6,(2. If any o2 is un-
known, it may be replaced by the 1/n-consistent estimate

A2 —1 S
Ur :p TrE)"’

where S, is an unbiased MANOVA estimator for %,. We verify this in Appendix E, where
we also discuss the concrete example of the balanced one-way design, and provide numerical
simulation results to assess approximation accuracy in finite samples.

3. Preliminaries and tools. The remainder of this paper is devoted to the proof of The-
orem 2.9. The proof can be separated conceptually into a “deterministic component”, which
constructs the interpolation from 7 = T to T1) to satisfy certain deterministic properties,
and a “stochastic component”, which then uses resolvent-based techniques to obtain the de-
sired estimates for this interpolation. The former component is more model-specific, but the
latter can potentially be applied to other models where interior edges arise.

We collect in this section some tools for the proof. The deterministic interpolation argu-
ments are then presented in Section 4, and the stochastic estimates in Section 5.

3.1. Notation. We denote Zy; = {1,..., M}, Iy ={1,...,N}, and Z =Ty U Ty con-
sidering Zy and Zy; as disjoint. We index rows and columns of CN+HM)x(N+M) by T and
consistently use lower-case Roman letters i, j, etc. for indices in Zy, Greek letters «, $, etc.
for indices in Zps, and upper-case Roman letters A, B, etc. for general indices in Z.

We typically write z = E + in where E = Rez and 7 = Imz. C* and C* denote the open
and closed upper-half complex planes. X’ denotes the transpose of a matrix X. ||v|| denotes
the Euclidean norm for vectors, and || X || = SUPy.||v|=1 | Xv|| the operator norm for matrices.
C, ¢ > 0 denote constants changing from instance to instance and may depend on 7 in the
context of a regular edge. ay < by means cby <ay < Cay.

3.2. Edge regularity. The following are consequences of edge regularity. Similar proper-
ties were established for 7 > 0 in [4, 17], and we defer proofs for general T to Appendix B.

PROPOSITION 3.1. Suppose Assumption 2.3 holds, and E, is a regular edge with m-
value my and scale y . Then there exist constants C, ¢ > 0 such that foralla =1,..., M,

c<|my| <C, c<y<C, |Ey| < C, |1+ tgmy| > c.
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Furthermore, if any regular edge E exists, then T satisfies
(15) Hae{l,...,M}: |to| > c}| >cM

for a constant ¢ > 0, and if T > 0, then also E, > ¢ > 0.

PROPOSITION 3.2. Suppose Assumption 2.3 holds and E, is a regular edge with m-
value m.. Then there exist constants c, 8 > 0 such that for all m € (m, — §, m, +6), if Ex is
a right edge then zi(m) > c, and if E, is a left edge then z;(m) < —c.

PROPOSITION 3.3. Suppose Assumption 2.3 holds and E. is a regular edge. Then there
exist constants C, ¢, 6 > 0 such that the following hold: Define

Dyp={z€Ct:Reze(E,—8,E.+6), Imze(0,1]}.
Then forall zeDgand x € {1, ..., M},
c<|mo(@)| <C, ¢ <|1+tamo(z)] <C.
Furthermore, for all z € Dy, denoting z=E +in and k = |E — E|,
ek +n<|mo(x) —my| <Ck+n,  ¢f(zx) <Immo(z) < Cf(z)

where

Vik+n  if E € supp(uo),
f@)= KLH if E ¢ supp(1o).

3.3. Resolvent bounds and identities. For z € C*, denote the resolvent and Stieltjes
transform of X by

(16) GN@=(E -zl eCVN  my@)=N""TrGy(2).

These satisfy the basic properties

(17) Imy()| <1/n,  |Gij()| < 1/n,

(18) lmn (2) —my(2)| < |z —2'|/n*, 1Gij(2) — Gij ()| < |z = 2| /n*.
Asin [17, 19], define the linearized resolvent G(z) by

—zIld X (N+M)x(N+M) -1
Ho=("3" T.)ec . G@=HE .

The Schur-complement formula yields the alternative form

_( Gv©®  GNQXT
19) G(z) = (TXGN(Z) TXGyn()X'T — T) ;

which is understood as the definition of G(z) when T is not invertible. We will omit the
argument z in mo, my, Gy, G when the meaning is clear.

For any A € Z, define H (4) as the submatrix of H with row and column A removed, and
define G = (HW)~!. When T is not invertible, G4) is defined by the alternative form
analogous to (19). We index GW by 7\ {A}.

Note that G and G are symmetric, in the sense G’ = G and (G™) = G with-
out complex conjugation. The entries of G and G are related by the following Schur-
complement identities from [17], Lemma 4.4.
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LEMMA 3.4 (Resolvent identities). Fixz e C™T.
(a) Foranyi € Iy and o € Ty,
1 t
Gll = - (l) ’ GO[CY = - = (Ol) .
2+ 2 pery GopXaiXpi V410 Y jery Gi; Xai Xaj
(b) Foranyi # jelyand o # B €y,

Gij =—Gjj Z Gg}Xﬂia Gaﬁ = —Gua Z Gi%)XOtj-
BeIy €N

Forany o € Ty and i € Iy,
Gia=—Gii Y GhoXpi=—Gaa Y GV Xa.
BELy J€IN
(c) Forany A,B,C e Zwith A# C and B #C,

G =

GacGces
ap=G0ap—————.

Gce

3.4. Stochastic domination. For a nonnegative scalar W (either random or deterministic),
we write

E<V¥ and £=04(¥)
if, for any constants ¢, D > 0 and all N > Ny(e, D),
(20) P[lE] > N*W] < NP,

Here, No(e, D) may depend on ¢, D, and quantities which are explicitly constant in the
context of the statement.

Several known elementary properties of stochastic domination pertaining to union bounds
and expectations are reviewed in Appendix D.

3.5. Local law. We will require a local law for entries of G(z), when z € C™ close to
a regular edge E,. This was established in [17] for T > 0, and we discuss the extension to
general 7 in Appendix C.

THEOREM 3.5 (Entrywise local law at regular edges). Suppose Assumptions 2.3 and 2.4
hold, and E is a t-regular edge. Then for a T-dependent constant § > 0, the following holds:
Fix any constant a > 0 and define

1) D={zcC":Reze (Ex—8, Ex+8),Imz e [N~ 1]}.
For AeT,denotety =1ifAcIyandty =ty if A=a €Iy. Set

_ [mo(2)1d 0 (N+M)x(N+M)
(22) M(z) = ( 0 _T(Id+m0(Z)T)_1) eC .
Then forallz=FE +ineDand A, B €T,
(23) (Gap(2) — ap(2)/(tatg) </ (Immo(2))/(Nm) + 1/(N),
and also

mpy(z) —mo(z) < 1/(Nn).
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COROLLARY 3.6. Under the assumptions of Theorem 3.5, for any ¢, D > 0 and all N >
No(e, D), with probability at least 1 — N—D,

|Gap(2) = Map()|/Itatg| = N¥(Immo(z)/(Nn) +1/(Nn))

holds simultaneously for every z e D and A, B € L.

Here, No(e, D) may depend on the constant a defining D. It is verified from (19) that the
quantity on the left of (23) is alternatively written as

(24)

Gap—Tap (Gy—mpld GyX'
tatg \ XGy XGnX' —mo(d+moT)~!

This is understood as its definition when either #4 and/or ¢ is O.

3.6. Resolvent approximation. Fix aregular edge E,. For s1, 52 € R and > 0, define

Ex+s2

(25) X(s1,82,n) = N/ ) Immy(y+in)dy.
Ey+s1

-2/3 -2/3

For n much smaller than N and sq, sp on the N scale, we expect

#(E* =+ S, E* + S2) ~ 7-[_1%(5‘15 52, 77),

where the left side denotes the number of eigenvalues of ¥ in this interval. The following
is a version of this approximation, similar to [8], Corollary 6.2. We provide a self-contained
proof in Appendix D.

LEMMA 3.7. Suppose Assumptions 2.3 and 2.4 hold, and E is a regular right edge. Let
K :R — [0, 1] be such that K(x) =1 for all x < 1/3 and K(x) =0 for all x > 2/3. Then
for sufficiently small constants 3, & > 0:

Let Amax be the maximum eigenvalue of T in (Ex —8,Ex+0). Set sy =N
N~23=¢ and n= N~23-% For any D >0, all N > No(e, D),and all s € [—s+, 51],

~2/3+e | _

E[K (7~ X(s = 1,54, m)] = N7° < PlAmax < Ex + 5]
<E[K(m 'X(s + 1,54, m)]+N"P.

4. The interpolating sequence. In this section, we construct the interpolating sequence
TO ..., T® described in the Introduction. We consider only the case of a right edge; this
is without loss of generality, as the edge can have arbitrary sign and we may take the reflec-
tion T +— —T . For each pair T = T") and T =TUD, the following definition captures the
relevant property that will be needed in the subsequent computation.

DEFINITION 4.1. Let T,T € RM*M be two diagonal matrices satisfying Assump-
tion 2.3. Let E, be a right edge of the law o defined by 7', and let E, bea right edge
of fig defined by T. (T, E,) and (T E «) are swappable if, for a constant ¢ > 0, both of the
following hold.

e Letting o, 7, be the diagonal entries of T, T, we have Y, |ty — fy| < ¢.
e The m-values m, m, of E,, E, satisfy |m, — | < ¢/N.
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We say that (T, E,) and (T, E,) are ¢-swappable if we wish to emphasize the role of ¢.
All subsequent constants may implicitly depend on ¢.

One method to construct a swappable pair 7, T is to ensure |ty — fy| < @¢/M for every
a=1,..., M, and such a condition would hold for each pair 7O, 7UHD of 3 suitable dis-
cretization of the continuous flow in [19]. However, to study interior edges of the spectrum,
we will instead consider swappable pairs of a “Lindeberg” form where there is an O (1) dif-
ference between #, and 7, for a single index «.

We first establish some basic deterministic properties of a swappable pair, including close-
ness of the edges E., Ev* as claimed in (6).

LEMMA 4.2. Suppose T, T are diagonal matrices satisfying Assumption 2.3, E\, E.
are regular right edges, and (T, E) and (T, E,) are swappable Let my, y and m*, y be
the m-values and scales of E, E* Denote s = (1 + tam*) and Sy = (1 + fym) " . Then
there exists a constant C > 0 such that all of the following hold:

(a) For allintegers i, j > 0 satisfyingi + j <4,

1 Moo
’NZt’sé{toflvé N Zt&ﬂs;ﬂ <C/N.
o a=1
(b) (Closeness of edge location) |Ey — E*l <C/N and
(26) (Ex— E.) — — Z(za — Iu)Safa| < C/N?.
a 1

(¢) (Closeness of scale) |y —y| <C/N.

PROOF. By Proposition 3.1, |ty ], |S«|, ¥ < C, ¢ < |m| < C and similarly for 7y, 5o, ris,
y . From the definitions of s, and S, we verify
(27) ToSa — ;Olg()( = (o — ;ot)sagot + (nv/l* - m*)tasafaga-

Then, denoting A; j = N -y, thst tg E&, swappability implies

a“a'a

Lvj—1py ¥
|AlJ_Al+lj 1|<_Z‘t1slt] SJ ’|tasa_tasa|§C/N-

a=1

Iteratively applying this yields (a). For (b), note by (27) that
B

m*

E,—E, = — ISa)

= (. —na*>(m lv

My

1 4 .
- Al,l) + = Z(ta - tot)sagot-
N 1

Recall 0 = zo(m*) = — A3 0. Then part (b) follows from the definition of swappability,
together with [A] | — m 2| =|A11 — Asgl < C/N and |m;2 —m'm_'| < C/N. For (c),
we have y 2 = zo(m*)/Z = —m;3 + Az,0. Then (c) follows from ly~ = _ Y2 < |m;3
m3|+1A30— Agsl <C/N. O

We now prove the existence of an interpolating sequence. Note that to ensure the final edge
E,(kL) is not a hard edge at 0, we allow the final matrix 7% to have two distinct values {0, ¢}.
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LEMMA 4.3. Suppose T is diagonal and satisfies Assumption 2.3, and E is a T-regular
right edge with scale y = 1. Then there exist T-dependent constants C', T/, ¢ > 0, a sequence
of diagonal matrices TO, TW ... . T@ jn RMM for [ <2M, and a sequence of right

O ED, . EW

edges E of the corresponding laws Mg) defined by T, such that:

TO =T and E = E,.
TY) has at most two distinct diagonal entries 0 and t, for some t € R.
Each TV satisfies Assumption 2.3 with constant C'.

Each Eil) is ©'-regular.
TV, E,,(f)) and (T, Eil“)) are ¢-swappable for eachl =0, ..., L — 1.
(Scaling) Each Eg) has associated scale y® = 1.

AR

We first ignore the scaling property 6, and construct 7O ... 7D and Eio), el iL)
satisfying properties 1-5. We will use a Lindeberg swapping construction, where each 7 ¢+
differs from 7 in only one diagonal entry. It is useful to write 7o and z; as

) 1 1 1 ") 2 n 2 Z 1
m="5"N — 15 fom)=——3+ = 7
m? N 021y 0 (m + ty 1)2 m3 N o:tq#0 (m + o 1)3

and to think about swapping entries of 7' as swapping or removing poles of z; and z(j. In

particular, for each fixed m € R, we can easily deduce from the above whether a given swap
increases or decreases z((m) and z( (m).

Upon defining a swap T — T, the identification of the new right edge E, for T uses the

following continuity lemma.

LEMMA 4.4. Suppose T is a diagonal matrix satisfying Assumption 2.3, and E, is a t-
regular right edge with m-value m,. Let T be a matrix that replaces a single diagonal entry
to of T by a value 1, such that |t,| < ||T|| and either t, =0 or |m, + tv(;1| > 1. Let 70, 20
denote the function (11) defined by T, T. Then there exist t-dependent constants Ny, ¢ > 0
such that whenever N > Ny:

e T has a right edge E, with m-value v, satisfying |ms — .| < ¢/N.
e The interval between m, and m, does not contain any pole of zo or Zo.
o sign(my —niy) = Sign(%(m*))-

(We define sign(x) =1ifx >0, —1ifx <0,and 0 if x =0.)

PROOF. By Proposition 3.1, |m.| > v for a constant v. Take § < min(t/2, v/2). Then
the given conditions for 7, imply that (m, — 8, m, + §) does not contain any pole of z¢ or Z,
and

|zo(m) — Z5(m)| < C/N

for some C > 0 and all m € (m, — 8, m, + §). For sufficiently small &, Proposition 3.2 also
ensures zi(m) > c forall m € (my — 8, my+8). If Z,(my) < 0 = z;,(m), this implies Zo must
have a local minimum in (m, m, + C/N), for a constant C > 0 and all N > Ny. Similarly, if
Zo(my) > 0, then Zo has a local minimum in (m, — C/N, my), and if Z;(m,) = 0, then Zo has
a local minimum at m,.. The result follows from Proposition 2.1 upon setting E, = Zo(my).

O

The basic idea for proving Lemma 4.3 is to take a Lindeberg sequence 7?, ..., TX) and
apply the above lemma for each swap. We cannot do this naively for any Lindeberg sequence,
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because in general if Eil) is 7;-regular, then the above lemma only guarantees that E,(le) is
7741-regular for 7,41 = 1 — C/N and a 7;-dependent constant C > (. Thus edge regularity,
as well as the edge itself, may vanish after O (N) swaps.

To circumvent this, we consider a specific construction of the Lindeberg sequence, apply
Lemma 4.4 along this sequence to identify an edge E, for each successwe T, and use a
separate argument to show that E. must be 7 '_regular for a fixed constant t/ > 0. Hence we
may continue to apply Lemma 4.4 along the whole sequence.

We consider separately the cases m, < 0 and m, > 0.

LEMMA 4.5. Suppose (the right edge) E. has m-value m, < 0. Then for some t-
dependent constant No, whenever N > No, Lemma 4.3 holds without the scaling condition,

property 6.

PROOF. We construct a Lindeberg sequence that first reflects about m, each pole of zg
to the right of m,, and then replaces each pole by the one closest to m..

Suppose, first, that there are K; nonzero diagonal entries 7, of T (positive or negative)
where —#, ! > m,. Consider a sequence of matrices 7, 7M. T&D where 7O =T,
and each T **1 replaces one such diagonal entry 7, of T*) by the value 7, such that —iy; I <
my and |my + tv(;1| = |my + t(;ll. For each such swap T'— T, we verify |fy| < |to| < | T,
Zo(my) = zg(my) =0, and 25 (my) > z5(my) > 0. Thus we may take 7, = m, in Lemma 4.4,
and the new edge E + = Zo(my) remains t-regular for the same constant 7.

All diagonal entries of 7K are now nonnegative. Let t = || T KD be the maximal such
entry. By the above construction, —t~! < m, < 0. Since Ej (KD s t-regular, (15) implies
t > ¢ for a constant ¢ > 0. Let K, be the number of positive diagonal entries of 7K1 strictly
less than ¢, and consider a sequence 7K1+D  TKi+K2) where each 7*+D replaces one
such diagonal entry in 7® by r. Applying Lemma 4.4 to each such swap T — T, we verify
zo(m*) < zo(my) =0, 80 my < my < 0. Then |my| < |m4| and min, |m*—|—t 1| > mingy |my+
ta_ll. Also 7, —l—tva_l > 0forall 7, #0, so 20 (my) > —2/m3 > 2¢3. This verifies E. = %o(iy)
is 7’-regular for a fixed constant 7 > 0. (We may take any t/ < min(z, 3/%))

The total number of swaps L = K| + K is at most 2M, and all diagonal entries of 7 (&)
belong to {0, ¢}. This concludes the proof, with property 5 verified by Lemma 4.4. [

LEMMA 4.6. Lemma 4.5 holds also when E, has m-value m, > 0.

PROOF. Proposition 2.1 implies m, is a local minimum of zg. The interval (0, m.) must
contain a pole of zp—otherwise, by the boundary condition of z¢ at 0, there would exist a
local maximum m of zg in (0, m,) satisfying zo(m) > zo(m.), which would contradict the
edge ordering in Proposition 2.1(c). Let —t~! be the pole in (0, m,) closest to m.. Note that
t <0 and |t| > |ms|~! > T. We construct a Lindeberg sequence that first replaces a small
but constant fraction of entries of T by ¢, then replaces all nonzero f, > ¢ by 0, and finally
replaces all 7, <t by 0.

First, fix a small constant cg > 0, let K1 = [coM |, and consider a sequence of matrices
7O 7MW TED where T® = T and each T**D replaces a different (arbitrary) diag-
onal entry of T™ by . For cq sufficiently small, we claim that we may apply Lemma 4.4
to identify an edge Eik) foreach k =1, ..., K, such that each E,(kk) is t/2-regular. Indeed,
let k € {0, ..., K; — 1} and suppose inductively that we have identified this edge Efg’ ) for

J=0,...,k.Let mj, y; be the m-value and scale for Eij). Then Lemmas 4.4 and 4.2 ensure
mj —mj_1| <C/N and |y; —yj—1| < C/N for a t-dependent constant C > 0. This yields

|my —mo| < co(M/N)C and |yx — yo| < co(M/N)C. As the original edge Eio) is T-regular,
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for sufficiently small cq this implies Eik) is in fact 3t /4-regular. Applying Lemma 4.4, we
may identify an edge EikH) for T+ with m-value my, | satisfying |myy1 — mi| < ¢/N
when N > Ny. Thus Eikﬂ) is T/2-regular, completing the induction.

7D now has at least coM diagonal entries equal to ¢. By the condition in Lemma 4.4
that the swap my — m, does not cross any pole of zo or Zg, we have that —t~ 1 is still the

pole in (0, m,(kKl) ) closest to mkal). Let K> be the number of nonzero diagonal entries ¢, of
T KD (positive or negative) such that 7, > ¢. Consider a sequence 7Ki1+D 7 Ki+K2)

where each T*+1 replaces one such entry in 7®) by 0. Note that each swap T — T of this
sequence satisfies Z(,(m) > z,(m) at every value m. Then in particular, Z{(m) > z,(my) =0,
so Lemma 4.4 yields a new edge E, for which —t~1 <y, < m,. For every « such that
—tva_1 > —t~1, we have —tv(x_l > m, because — ! is the closest pole to the left of m.. Then,
since ni, < My, this shows mina:_ﬁ;l>_t,1 |y + ta—1| > mina:_t(;1>_t,, |my + ta—1| > 1/2.
The conditions 14 > ||~ > ¢ and

0 (i) < L _ oM 1
=Zzo(m -~ —
OV =52 TN it +11)2

ensure that 1, + 7! > v for a constant v > 0, and hence ming |7y + tvojl| > min(v, t/2) for
the minimum over all «. To bound Z{j (1714, let us introduce the function

P t2m?
Jm ==y (; (1 + tam)?
and define analogously f(m) for T. We have f'(m) <0 for all m, so f(my) > f(m,). Fur-
thermore, if 7, was the value which was replaced by 0, then 1 + #47, > 0. (This is obvious for
positive t,; for negative 4, it follows from —t < m<m, < —t, 1 as —¢~1 is the closest
pole to the left of m,.) Then f(l/h*) > f(my) > f(my). Applying the condition 0 = z((m),
we verify f(m,) = mizg(m*). Then

4
58("3*) > nj—ZZg(m*) > Zg(m*)
m,
This shows that E, = Zo(r,) is t/-regular for a fixed constant 7/ > 0. (We may take v/ =
min(v, T/2) as above.)

Finally, T X1+X2) now has at least coM diagonal entries equal to ¢, and all nonzero diago-
nal entries ¢, satisfy t, <t < 0. Let K3 be the number of such entries and consider a sequence
7Ktk (K14 K+ K3) where each T+ replaces one such entry of T by 0.
Again, each such swap satisfies Eé(m*) > z{)(m*) =0, so by Lemma 4.4, —t7 <y, < m,.
As in the K3 swaps above, this implies miny, |7, + tva_ 1 | > ¢ for a constant ¢ > 0. The condi-
tion 7, < t for all nonzero #, implies that 1 + 7,71, < 0 for all nonzero 7,, so we have

. 2c0M  t*m3
f(m*) > — < >cC
N (14 tmy)3

for a constant ¢ > 0, by Proposition 3.1. Applying again f (1,) = Mz (m.), this yields
Zo(my) > ¢' >0, s0 E, is t’-regular for a constant t/ > 0.
The total number of swaps L = K| + K7 + K3 is at most 2M . All diagonal entries of T®

belong to {0, ¢}, so this concludes the proof. [

We now establish Lemma 4.3 for all properties 1-6 by rescaling.
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PROOF OF LEMMA 4.3. By Lemmas 4.5 and 4.6, there exist sequences 7@, ... 7@
and Eio), e E,(FL) satisfying conditions 1-5. By Lemma 4.2, the associated scales yy, ..., ¥L
satisfy |y;+1 — y1| < C/N for a ¢, 7’-dependent constant C > 0 and each/ =0, ..., L — 1.

We verify from the definitions of E, m,, y that under the rescaling T +> ¢T for any ¢ > 0,
we have

E.— cE,, m*|—>c71m*, y |—>cf3/2y.

2/3 2/3

Consider then the matrices 7! = v T® and edges Ei” v, T Ex D We check properties

1-6 for T® and Ei). Properties 1, 2, and 6 are obvious. Since TO .. TD are all 7/-
regular, Proposition 3.1 implies ¢ < y; < C for constants C, ¢ > 0 and every /. Then it is easy
to check that properties 3, 4, and 5 also hold with adjusted constants. []

Finally, we record here a deterministic estimate for any swappable pair (7, E.) and
(T, E,) that satisfies also the scaling condition y =y = 1. In the proof of [19] for a contin-
uous interpolation T®, denoting 7, and 7, the derivatives with respect to [, the differential
analogue of the following lemma is the pair of identities

Ziatasg = Niity, Ztat S _Nm*(A4 — 4)
o o
where Ay =A40=N" Zat4 4

LEMMA 4.7. Suppose T, T satisfy Assumptlon 2. 3 E., E, are associated regular right
edges wzth scales y =y =1, and (T, E*) and (T, Ey) are swappable. Define s, = (1 +
*) Sa:(1+ta *) ,Ag=N" Zcx(xaa

(28) Po = SaSa(taSa + faga)» Qu = SaSa (tés(% + lasafaga + l\‘g.}g)

Then for some constant C > 0, both of the following hold:

M
(29) 2N (my —iity) — Y (ta — Ia)Po| < C/N,
a=1
M
(30) ‘3]\/(}’}1* - ”h*)(A4 - m;4) - Z(t(x - tvot)Qa <C/N.
a=1

PROOF. For (29), we have from 0 = z6 (my) applied to T and T
(3D m;z m Zt Sy —fzsz

The left side may be written as
(32)  m% =it = (e — my) (i + m)my 2, % =20, — m)m;, > + O(N~2),

where the second equality applies |my|, |ms| < 1 and |m, —m,| < C/N. The right side may
be written as

V. 1
_Zt 52— 1252 = 5 — (o — foa) St + (52 — 52)tale + (to — by)1x52
o
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Including the identities (1 4 t4my)sq = 1 and (1 4 fy714)5 = 1,

—Zts — 252

2

— Z — ta)(tas (1 + Ty So + 15, 21 + faMy)Sq) + (s2 —5 )tata
(33) ¢

2

v o v o v o v o 2 ) v
- Z — lo)SaSa (taSq + taSq + o SalaMs + tySalams) + (Sa - Sa)tata
o

Z To — ta)sasa (taSo + tozs(x) + Rq,
o

z[ =

where we define R, as the remainder term. Noting that
Sg - 53 = (Sa — Sa) (S + Sa) = (Za"h* — taMy)SaSa (Sa + Sa),
we have
Ry = tOl;()(SOlgOl (taSaMMy + toSqmy — i{asa’/h* - fagam*
+ Zasanv’l* + lvozgoe’”h* — loySqMy — loSqiMy)

= toSalaSa My — My) (taSa + laSa).

Then, denoting A; j = N -y, t(fls(’;ltg 51{, and applying Lemma 4.2(a),
1 . . _
N > Ry = (s — my)(Az + A12) = 200, —m,) Az 0+ O(N72).
o

By the scaling y =1, we have A3 o =1+ m;3. Combining this with (31), (32), and (33) and
multiplying by N yields (29).
The identity (30) follows similarly: The condition y = y implies

m; Zt Sy — f3s3
The left side is
(e — ma) (M2 4+ manig + m2)m > m> =30, — mm;* + O(N72).

Applying (1 + tymy)se = 1 and (1 4 fym,)Sy = 1, the right side is
— Zt sy — a Z(tasa foSa)( tasa + tySolySy —I—tasa)
= Z(ta — 1o)SaS (tozesi + tySalySy + tgié)
N o
+ tasozfafa (”’v’l* - m*)(tozlsé + tozsa;otgoz + lﬁsﬁ)
1 . 9 _
= (3 T = iQ0 ) +30i = m) s + O(N2).
o

Combining the above and multiplying by N yields (30). U
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5. Resolvent comparison and proof of Theorem 2.9. We will conclude the proof of
Theorem 2.9 by establishing the following estimate.

THEOREM 5.1 (Resolvent comparison). Fix ¢ > 0 a sufficiently small constant, and let
s1, 52, € R be such that |s1], |s2| < N~2/3%¢ gnd ne [N2/3-¢ N=2/3]. Let T, T e RMxM
be two diagonal matrices and E., E, two corresponding regular right edges, such that
(T, Ey) and (T, E,) are swappable and their scales satisfy y =y = 1. Suppose Assump-
tions 2.3 and 2.4 hold.

Let my, my be the Stieltjes transforms as in (16) corresponding to T, T, and define

Ey+so o E*+52
X=N Immpy(y+in)dy, X=N|, Immy(y+in)dy.
E«+s1 Ex+s1
Let K : R — R be any function such that K and its first four derivatives are uniformly
bounded by a constant. Then

(34) E[K (X) — K ()] < N~4/3+16,

PROOF OF THEOREM 2.9. By symmetry under 7 — —T, it suffices to consider a right
edge. By rescaling T +— y%/3T, it suffices to consider y = 1.

Let7©O .. 7@, Eio), e EiL) satisfy Lemma 4.3. Define x® (s1, 82, 1) as in (25) for
each (T(k), Eik)). For a small constant ¢ > 0, let n, s, [/ and K : [0, 00) — [0, 1] be as in
Lemma 3.7, where K has bounded derivatives of all orders. Fix x € R and let s = x N ~2/3.
Applying Lemma 3.7,

Plamax(2) < Ex + 5] <E[K (@ 'X O+ 1,50, m]+ N7
Setting ¢’ = 9¢ and applying Theorem 5.1,
E[K (™' X0 (s + 1,510, )] <B[K (r ' 2% D (s 41,54, )] + N~H3H17¢
for each k =0, ..., L — 1. Finally, defining T = X'TO X and Amax(ZP)) as its largest
eigenvalue in (ESY) — §', EXF + ') for some 8 > 0, applying Lemma 3.7 again yields
E[K (' XB (s + 1,54, )] <PAmax () < EL + 5 +20] + N7
Recalling L <2M and combining the above bounds,

P[N?3 (omax(Z) — Ex) < x] <P[N? (hmnax (D)) — ELP)) < x +2N"¢] 4 0(1).

The matrix 7' has all diagonal entries O or ¢, so SO = X'X for X € RM*N having
independent entries satisfying the moment conditions of Assumption 2.4. The corresponding
law ,uéL) has a single support interval and a unique right edge, so EiL) must be this edge.
Regularity of E{" and (15) imply |r| < 1 and M/N = 1.1f E{”) > 0, then s > 0. If E{" <0,
then ¢ < 0, and edge regularity implies M /N is bounded away from 1. Then we obtain
(35) P[N? (hmax (EH) — EP) <x +2N¢] = Fi(x) + o(1),

where F is the distribution function of p7w, by applying the results of [12, 17] to either
the largest eigenvalue of %) or the smallest positive eigenvalue of —% ). Combining the
above, we obtain

PN (hmax () = E2) < 2] < Fix) +0(1).

The reverse bound is analogous, concluding the proof. [J

In the remainder of this section, we prove Theorem 5.1.
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5.1. Individual resolvent bounds. For diagonal T and for z = y + in as appearing in
Theorem 5.1, we record here simple resolvent bounds that follow from the local law. Similar
bounds were used in [8, 19]. We also introduce the shorthand notation that will be used in the
computation.

Let E, be a regular right edge. Fix a small constant ¢ > 0, and fix s1, 52, n such that
Is1], |s2] < N72/3%¢ and n € [N~%/3~¢, N~2/3]. Changing variables, we write

2
X=X(s1,5,n) = N/ Immy(y+ E«+in)dy.
51

For y € [s1, s2], we write as shorthand
z=z(y)=y+E.+in, G=G(z(y),
my = mN(Z(y)), G'=G(z(y)),
) 2 (
Z G(O‘ z(y) %(“)EN/ Imm “)(y—I—E*—i—m)dy
IEIN 51

We use the simplified summation notation
i jGIN o, o,fely

where sums over lower-case Roman indices are over Zn and sums over Greek indices are
over Zys. We use also the simplified integral notation

/GABE/”cxawxmdﬁ :mvs/”mN&@»di
S1

S1

so that integrals are implicitly over [s1, s2], and we denote by F the function F evaluated at
F(z(3)) for ¥ the variable of integration. In this notation, ¥ and X® are simply

x=YIm[Gi.  x0=Ym[G.
i i
We introduce the fundamental small parameter

(36) W= N

We will eventually bound all quantities in the computation by powers of W. In fact, as shown
in Lemmas 5.2 and 5.3 below, nonintegrated resolvent entries are controlled by powers of the
smaller quantity N~ !/3+¢_ However, integrated quantities will require the additional slack of
N?¢. We will pass to using W for all bounds after this distinction is no longer needed.

We have the following corollaries of Proposition 3.3 and Theorem 3.5:

LEMMA 5.2. Under the assumptions of Theorem 5.1, for all y € [s1,s2], i Z J € Iy,
and o # B €Ly,

1 G t

Gii <1, — =<1 =<, <1, Gij < N71/3+¢,
i ty aa

Gig < N_l/3+e’ % ~ N—1/3+s, My — iy < N1/3+e

o tulp
If T is singular, these are defined by continuity and the form (19) for G.
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PROOF. Proposition 3.3 implies Immg(z(y)) < C/k +1 < CN~V3H¢/2 while n >
N~2/3=¢ by assumption. Then Theorem 3.5 yields (tatg)~ ' (G — IT)4p < N~1/3+¢ for all
A, B € 7. Proposition 3.3 also implies |mo(z)| < 1 and |1 + t,mo(z)| < 1, from which all of
the entrywise bounds on G follow. The bound on my follows from |mg —my| < C/k +1n <
CN~V3+e/2 and |my —mo| < N~V3+e, O

LEMMA 5.3.  Under the assumptions of Theorem 5.1, for all i € Ty and o € Ty,

Y G Xk < N7 NGO X, Xy —my < NTVTE
k p.q

PROOF. Applying Lemmas 3.4(b) and 5.2,

Y G Xk = —Gia/Gaa < N7V,
k

Similarly, applying Lemma 3.4(a) and Theorem 3.5,

1 1 1
—— —my= + (mo — my) < N~1/3+e,
Gaa tC( HO{(X GO(O! |:|

3 G Xy Xy = -
p.q

REMARK 5.4. All probabilistic bounds such as the above are derived from Theorem 3.5.
Thus they in fact hold in the uniform sense of Corollary 3.6. We continue to use the notation
< for convenience, with the understanding that we may take union bounds and integrals over
y € [s1, s2].

We record one trivial bound for an integral that will be repeatedly used, and which explains
the appearance of W.

LEMMA 5.5. Suppose the assumptions of Theorem 5.1 hold, F(z(y)) < Na(=1/3+e) for
some a > 2, and we may take a union bound of this statement over y € [s1, s2] (in the sense
of Lemma D.3). Then, with ¥ = N—1/3+3e

Nfﬁ<w*3
PROOF. We have N (sy — s1) N@(-1/3+8) <o N1/3+e ya(=1/3+e) < pga—1 ]

The next lemma allows us to “remove the superscript” in the computation.

LEMMA 5.6. Under the assumptions of Theorem 5.1, for any y € [s1, s21, 1, j € Zn (pos-
sibly equal), and a € Ly,

Gij _ Gl(jl) ~ N2(71/3+6), my — mg\‘;‘) < N2(*1/3+8)’ X — %(Ol) <.

PROOF. Applying the last resolvent identity from Lemma 3.4,
GiOlGjOt -G GjOl I

Gaw " ta Gua
so the first statement follows from Lemma 5.2. Taking i = j and averaging over Zy yields the
second statement. The third statement follows from Lemma 5.5 and X — X =Im N [N —

). O

k]

Gij— G =
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5.2. Resolvent bounds for a swappable pair. 'We now record bounds for a swappable pair
(T, E4) and (T E «), Where E,, E are both regular. We denote by m y, G X the analogues
of my, G, X for 7. For &, 81,82, nand y € [s1, s2] as in Section 5.1, we write as shorthand

i=i=y+E+in,  G=GE®Y),  my=mnE0)).

The results of the preceding section hold equally for G, my, and X. 5
The desired bound (34) arises from the following identity: Suppose first that 7 and T are
invertible. Applying A~ — B! =A~1(B — 4A)B~!

s ((=Z+2)Id 0 v
G G_G( 0 _f-1y G.
Hence,as z — 2 =E, — E*,
4 4 ~ Gia éjoz v
(37) Gij—Gij=) GiGjx(Ex—E) =) =t — Ta).
k o o o

This holds by continuity when T is singular, using the form (19).
The following lemma allows us to “remove the check” in the computation.

LEMMA 5.7. Suppose the assumptions of Theorem 5.1 hold. Let W = N~1/3%3¢_ Then
forany y € [s1,s2] and i, j € Iy (possibly equal),

G,’j—él‘j-<N2(_l/3+8), mN—nﬁN<N2(_1/3+€), :{—f-<‘~[—’.

PROOF. Applying Lemma 5.2 for both G and G, and also the definition of swappability
and Lemma 4.2, we have from (37)

o

(The contribution from k =i or k = j in the first sum of (37) is of lower order.) Taking
i = j and averaging over Zy yields the second statement, and integrating over y € [s1, s3]
and applying Lemma 5.5 yields the third. [J

In many cases, we may strengthen the above lemma by an additional factor of ¥ if we
take an expectation. (This may be seen by taking ¥ = Y@ =1 and @ = 0 in Lemma 5.9
below.) To take expectations of remainder terms, we will invoke Lemma D.2 combined with
the following basic bound:

LEMMA 5.8. Under the assumptions of Theorem 5.1, let P = P(z(y)) be any polynomial
in the entries of X and G with bounded degree, bounded (possibly random) coefficients, and
at most N€ terms for a constant C > 0. Then for a constant C' > 0 and all y € [sy, s2], we
have E[|P|] < N€.

PROOF. By the triangle inequality and Holder’s inequality, it suffices to consider a
bounded power of a single entry of G or X. Then the result follows from (17) and the form
(19)for G. O

LEMMA 5.9. Under the assumptions of Theorem 5.1, let Y be any quantity such that
Y < W for some constant a > 0. Suppose that for each a € Ty, there exists a quantity Y
such that Y — Y@ < Wt and Y@ s independent of row o of X . Suppose furthermore that
E[|Y|€] < NC¢ for each integer £ > 0 and some constants C1, Ca, ... > 0.
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Then, for all i, j € Iy (possibly equal) and y € [sy, s2],
E[(Gij — Gij)Y] < N> T13FOgatl o yat3

]E[(mN _ l’hN)Y] < N2(—1/3+8)\_pa+1 < \_pa—l—_’)'
E[(X —X)Y] < w2,

PROOF. Applying (26), the bound N~ < W3, and Lemma 5.2 to (37),

(Gij — Gi))Y =Y GikGjx(Ex — E — i)Y
k

Gig GjOl

—Z(ta (Sasa ZGtk jk — o

By swappability and Lemma 5.2, the explicit term on the right is of size O (N2(~1/3+&)y),
(The contributions from k =i and k = j in the summation are of lower order.) Applying the
assumption Y — Y@ < wetl 55 well as Lemma 5.6, we may replace Y with Y@, G with

le , and G; jk with G(k above while introducing an O (N2(=1/3+e)gatly error. Hence,
. 1 . Gia G
_ b N (@) A(@) ia Yja (@)
Gii—Gi))Y = tog — 1 —E G, Gy, ————|Y
(38) ( ij lj) Ea (to a)(SOZSOZN p ik ~jk o Iy )
+ O (N> T3 Fegatl),

Applying the resolvent identities from Lemma 3.4,

Gig GO(O{ (o)
= G Xy = —
=T T O K

)Y + 0 (W),

o

1
(@)
L+1a Yy oo XeapXag T

Recalling s = (1+ to[m*)_1 , and applying Lemma 5.3 and a Taylor expansion of (1 + f,x) ™!
around x = m,
Gig
la

= =50 Y G X s + O (N2V/3H9)),
k

where the exphclt term on the right is of size O (N ~!/3+¢) < W. A similar expansion holds
for G ; jal f,. Substituting into (38),

= k,l

+ 0. (NZ(_1/3+8)\IJQ+1)_

Denoting by [, the partial expectation over only row « of X (i.e., conditional on X g; for all
B # o), we have

1 . .
Eq [ﬁ YGRGH -3 Gfi‘)Xang’?)XaZ} =0,
k k,l

while the remainder term remains O (N 2(=1/3+e) gatly by Lemma D.2, where the mo-
ment condition of Lemma D.2 is verified by Lemma 5.8, the moment assumption on Y,
and Cauchy—Schwarz. Then the first statement follows. The second statement follows from
applying this with i = j and averaging over i € Zy. The third statement follows from in-
tegrating over y € [s1, s2] and noting N1/3+eN2(=1/3+6) — ¢ a5 in Lemma 5.5. (If Y also
depends on the spectral parameter z(y), we evaluate my and my at a different parameter y
and integrate over y.) [
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5.3. Proof of resolvent comparison. We use the notation of Sections 5.1 and 5.2.

The proof of Theorem 5.1 is a lengthy computation using the preceding lemmas. To help
organize the various terms which appear in this computation, we denote them as Xj . for k =
3,4 and x a label describing the form of this term. The meaning of the index k € {3, 4} is to
denote that the typical size of this term X 4 is at most O (W¥)—this is verified from Lemmas
5.2 and 5.5. We choose the label * to indicate the form of this term: Roughly speaking, 1
indicates a term my — my, 2, 3, or 4 indicate a product of 2, 3, or 4 resolvent entries G;;,
the mark " indicates that a resolvent entry is squared, and the superscript ~ denotes that this
quantity is contained inside Im /. (A small exception is made for the notation X4 5y, which
has the term (my — my)2.) All of these terms depend implicitly on a fixed index i € Zy and
y € [s1, s2], which we omit for notational brevity.

X310 =K' (X)(my — m*)— ZG,k,
X33 = K/(%)m 21: GikGuGir,

%= K0 — 42 2 GuGulm [ GGy
Jik,l

X3, = K”(%) N7 > G,klm[ G
Jok,l

X420 = K'(X)(my — my) —ZG,k,
X413 =K'X)(my — m*)m Z GikGuGir,

X44=K'X)— N3 Z GijGkGuGir,
Jik,l

Xsu =K' (f) 3 Z G2 ]1,
J.k,l

X413 =K"(X)(my — m*) e > leGllIm/G]kG]l,
J.k,d

%4712/5/ =K"(X)(my — m*) Im/ G
j kl

%433 K”(%)N > GlpG,qurIm/G]qur,
Jspsq.r

3643/2_K”(3E)N— > Gi G,,qlm/G,pGJq,
Jspsq.r

X, 32,_1<”(3€) > G,qG,,Gq,Im/Gjp,
Jipsq.r
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1 B -~
Xiam = K'®) 35 ¥ GuGulm [ Giiy = m)GjiGjr
J.k,l

1 . -
X1 =K' @) Y Gl [[Giin =m0 Gy,

J.k.l
1 - . s
Xi5=K' X35 > GipquIm/Gijerqr’
J>psq.r
1 =
Xy 0y =K' 5 > G,-,,G,-qu/Gerpq,
J>psq.r
1 5 - s
364’2,5:1(”(36)@ > GipIm/quGerqr,
J>psq.r
—~—— " 1 ) . ~ . - . - ~
X5 =K"®)45 Y GipGig(Im | GG )(Im | GigGrr ).
J-k.p.q.r
1 . .
%ym= K33 > Gl?p(lm/quGj,) (Im/quGkr),
Jk.p.q.r
1 - .
364,255;1(”/(36)m > G,~,,G,~q<1m/Gij,-q>(Im/G,§r),
Jk.p.q.r
1 - -
36472,5/5/:K’”(3€)F > G?p(lm / G%tl)<lm f G%,).
J-k.p.q.r

We define the aggregate quantities
X3=X3127 + X33+ X353,
X4 =3%X420 +6X413+12X44+3Xg 0 +4X, 175 +8Xy 35 +4X, 35
+2X4 013 +2X4 03 +4Xy 53 + 44Xy 555,

Xy =Xyo0 + Xy 03 +2X4 05 — Xy 125 — Xg35 — 2X4 33
Theorem 5.1 is a consequence of the following two technical lemmas. (There are several
terms X3, and X4 . above which do not appear in the aggregate quantities X3, X4, X, orin
the statements of these lemmas. They appear in the intermediate calculations in the proofs,
and for convenience we have collected all required definitions above.)

LEMMA 5.10 (Decoupling). Under the assumptions of Theorem 5.1, denote X; = AX +
(1 =2)X for A € [0, 1]. For fixed i € Ly and y € [s1, 52, define X3, X4, and X, as above.
For fixed a € Ty, let sq = (1 + tomy) ™" and 5o = (1 + fymy) ™), define Py and Qy as in
(28), and
Rao = SaSa(taSa — faga)z-

Then

1 G (v;
f IE[K/(%A) o f‘"}d,\
0 f 1

o o

1 1 .
=sa§a/ E[K’(%k)—ZGikGik}dk
0 N =<
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1 1 _ s
— PoE[X3] + ggaE[aa] + gRaE[aq ]+ 0<(¥°).

LEMMA 5.11 (Optical theorems). Under the assumptions of Theorem 5.1, for fixed i €
Iy and y € [s1, 52], define X3 and X4 as above. Let Ay = N1 Yo t;'si. Then

2ImE[X3] = (Ag — m; ) ImE[X4] + O~ (¥°).

Lemma 5.10 generalizes [19], Lemma 6.2, to a swappable pair. We will present its proof
in Section 5.4. We introduce the interpolation X; = AX + (1 — A)X as a device to bound

K (.’aQ —K (3v€). (This is different from a continuous interpolation between the entries of T
and T'.) Let us make several additional remarks:

1. The proof in [19] requires this lemma in “differential form”, where 7' = 7. In this case,
we have G = G X, = X forevery A € [0, 1], 54 = Su, and t, = 7y. Then the integral over A
is irrelevant, and Lemma 5.10 reduces to the full version of [19], Lemma 6.2.

2. The term X, does not appear in [19] and is not canceled by the optical theorems of
Lemma 5.11. (When T = 7", we have R, = 0 so this term is not present.) The cancellation
instead occurs by symmetry of its definition, upon integrating over y: Momentarily writing
Xk « as Xk «(y), and noting that K (X) is real-valued, we obtain

(39) Im/%mfé(f)df :Im/%4712§(§)d§

from the symmetric definition of these two terms. A similar cancellation occurs for the pairs
(X423, X4.33) and (X4 53, X4 33) which comprise X .

3. An important simplification in the proof is that we may use Lemmas 5.7 and 5.9 to
convert O~ (W3) and O~ (¥*) terms to involve only G and not G—hence X3, X4, X, are

defined only by 7" and not T.

The other technical ingredient, Lemma 5.11, is identical to the full version of [19], Lemma
B.1, as the terms X3 and X4 depend only on the single matrix 7. We briefly discuss the
breakdown of its proof in Section 5.5.

In [19], for expositional clarity, these lemmas were stated and proven only in the special
case K’ = 1. Full proofs were presented for an analogous deformed Wigner model in [18].
Although more cumbersome, we will demonstrate the full proof of Lemma 5.10 for general K
in Section 5.4, as much of the additional complexity in our calculation due to two resolvents
G and G arises from the interpolation X, and the Taylor expansion of K.

We establish Theorem 5.1 using the above two results:

PROOF OF THEOREM 5.1. We write
. 1 4 1 .
(40) KX — KX =/ d—AK(%A)dx =/ K' (&)X =X)dA.
0 0

Recalling X =>"; Im [ Gi; and applying (37),

. ~ 3z . G; G
:{—x=zlm/(ZGikGik(E*_E*)_Z tla tla(a_tot)>
i k @

o o

(G and G denote G and G evaluated at the variable of integration y.) Further applying (26),
Lemma 5.2, and the trivial bound N ~2/3+¢ < w2

X-X= ZIm/Z(ra—ta)<sasa ZG,kG

Gia Gia

Cl tO(

> + 0~ (¥9).
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Applying this to (40), taking the expectation, exchanging orders of summation and integra-
tion, and noting that K'(X;) is real,

E[K (%) — K(X)]

=YY o [ [ B k') (e ZG,kG,k 2 dna

+ 0L (W),

where the expectation of the remainder term is still O« (¥*) by Lemmas D.2 and 5.8. De-
noting by X3(i), X4(i), and X7 4 (1) the quantities X3, X4, and X; defined by y and the outer
index of summation i, Lemma 5.10 implies

E[K (%) — K (X)]
. ~ 1 ~ 1 .
=Y > e~ | (PaE[xgm] - S QBE )] - gnaﬂa[xm]) d5

+ 0<(N1/3+8\115),

where the error is N!/3T¢ W5 because Yoot — fy| < C and the range of integration is con-
tained in [—N ~2/3te N—2/3+¢]. We note, from the identity (39) and the analogous cancel-
lation for the other two pairs of terms, that Im [ X, (i)dy =0, so this term vanishes. Then,
applying Lemma 5.11,

E[K (X) — K(X)]

R
ZX:X:(%[_fw)(paA“fmk Qa)lme [Z4(D)]d5 + 0= (N3 ).

Finally, applying Lemma 4.7, we have

(41)

v Ay — m;4 Qa
42) N —ra)(Paf : ) <C/N.

Thus the first term of (41) is of size O<(N - 1/N - N72/3+¢ . w*) which is of smaller order
than the remainder N!/3+t¢W3_ (In [19] for the differential version of Lemma 5.10, this first

term is zero due to the exact cancellation of the analogue of (42).) Hence E[K (X) — K (i)] <
N1/3+8\_Ij5 :N_4/3+168. O

5.4. Proof of decoupling lemma. In this section, we prove Lemma 5.10. We will implic-
itly use the resolvent bounds of Lemma 5.2 throughout.

Step 1: Consider first a fixed value A € [0, 1]. Let [E, denote the partial expectation over
row « of X (i.e., conditional on all Xg; for B # «). In anticipation of computing [, for the
quantity on the left, we expand

Gig Gm

o o

K'(X;,

as a polynomial of entries of row « of X, with coefficients independent of all entries in this
row.
Applying the resolvent identities,
G; G 1
d = el Z sz)Xak = — @ Z Ggg)xak.
Iy la % 141, Zp’q qu Xaanq &




TRACY-WIDOM FOR COVARIANCE MATRICES 2993

Applying Lemma 5.3 and a Taylor expansion of the function (1 4 #,x)~! around x = m,

G.
e 5 Y G\ Xk + a5 (Z G XopXag — m*) 3G X
la k P-q k
2 () 4
(43) —t S (Z G(a Xothaq — m*> ZGik X(xk + 0<(llf )
k

=U| + Us + Uz + 0<(¥?),

where we defined the three explicit terms of sizes O (¥), O« (U2), 0~ (V3) as Uy, Uy, Us.
Similarly

(44) + = Ui + U+ Us + 0 (¥,

Ia
where Ui are defined analogously with sy, Ty, M, G in place of sy, ty, my, G.
For K'(X;), define %&a) = AX@ 4 (1 —0)X@ and note from Lemma 5.6 that X; — %g“) <
. Taylor expanding K’(x) around x = %f\a),
K" (%)
2
Applying the definition of X, X(*) and the resolvent identities,

%—}C(“):Im/Z(Gﬂ—G(“) —IIH/Z
J

Further applying the resolvent identity for Gy, a Taylor expansion as above, and Lemma 5.5,

45) K'(X) =K' () + K"(x?) (%), — x¥) + (X, — X2 4 0 ().

 =Im f Goa Y G2 X0pG') X oy

G"‘“ J:Pq

X—X@ = 15, Im/ 3 G X0pG Xy
Jj-r.q
(46) 41252 Im / Z G Xy Xas ) 3 G0 X GO Xy + 0 (W)
J.pq
=Vi+ W+ 0<(\I’3),
where Vi < W and V5 < W2, Analogously we may write
(47) X-X =V + V2 + 0L (9),

where Vy, V, are defined with 5y, 7y, iy, G in place of s, ty, my, G. Substituting (46) and
(47) into (45), and combining with (43) and (44), we obtain

1 :W2+W3+W4+0<(‘1/5),

t(X o

where the O (¥?), O (¥3), O-(¥*) terms are respectively
Wy = K’(.’f&a))Ul (}1,

(48)

(&) W01 + U102) + K" () (V1 + (1 =) Vi) Ui U1,
(%ia))(UﬂV/] + UrUs + U Us) + K”(x(a))()‘vl + (1= WV1) (U201 + U102)

K///( (Ol))

+ | K" (XY AVa 4+ (1 —0)V) + (AV)+ (1 — ,\)\71)2]U1 U.
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Step 2: We compute E, of W,, W3, Wy above. Note that xX@), i(“), G@, G@ are inde-
pendent of row « of X. Then for W5, we have

Ea[WZ] = SagaK,(xia)) Z ng)éz(?)Ea [X“kX“l]
k,l

1
= safa K'(X) - DGR GLY.
k

where we have used E[Xyx Xq;] = 1/N if k =/ and 0 otherwise.
For W3, let us introduce

Vi = K ) =) S 66

(49)

24y = K0 i)y S 6

(@) @) @ G0 5@
@3,3 (%)\ N2 ZG Gil ’

() (Ot) () (o) ()
33,3= A ZZG G Gzz )
1
V5 = K'(E) 5 Y 66 m [(G)
]kl
1
(@) ) ( )G ( ) ( )
Z Ol2/2/ — K//(%)\O{ ) o o Imf G o
]kl
(a) (a) (@) () (@) ~(a)
Yy =K"(X] )Nz ZG,k G, Im/G Gy,
J.k,l
@ _ g <a> (a) (a) 5 () ()
2% = K"(X; Zk:lG Im/ijGjl,
Js

which are versions of X3 , that don’t depend on row « of X and with various instances of
my, ms, G, X replaced by my, my, G, X,. Consider the first term of W3 and write

Eo[K'(%")U2U1]

=E, [_tasggan(x;@) (Z G XopXag — m*> 3 GEZ’)XO,/{(V}E?)XM}
pP.q k,l

:—tas‘%faK/(%gx)) Z (ngq)Ea[XapX(quaanl]
kl,p,q

N

The summand corresponding to (k,/, p,q) is O unless each distinct index appears at least
twice in (k, [, p, ¢). Furthermore, the case where all four indices are equal is negligible:

1
— —myd{p =q)E, [Xakxaz])G‘“) G,

1
Z(Gl({?[[-za[xgk]—ﬁm*laa[ ])G(“)G(g)<N N-2.w2 s
k
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(The k =i case of the sum may be bounded separately as O~ (N ~2).) Thus up to O (P), we
need only consider summands where each distinct index appears exactly twice. Considering
the one case where k = and the two cases where k = p and k = ¢,

Eo[K'(X,”)U201]
®)

a2 K () (N2 ZZ (G —m)GL G + ZZG(a) (a)G;;;))

+ 0 (Wd).

Re-including p = k and [ = k into the double summations introduces an additional O (W)
error; hence we obtain for the first term of W3

(50) Eo[K'(X\)U2U1] = —10525a (D5, +2953) + 0« (¥°).

Similar arguments apply for the remaining three terms of W3. For the terms involving an
integral, we may apply Lemma 5.5 and also move X, outside of the integral and imaginary
part because X is real and does not depend on the variable of integration y. We obtain

(51) Eo[K'(X)U1U2] = —fa 5250 (205 +225%) + 0 (¥°),
(52) Eo[AK" (X ) VIUIUN] = = 2tas250 (D5 + 2D%) + 0<(¥9),

(53) Eo[(1 = VK" (X010 ] = —(1 = Diyi2se (295 4+ 22

3,22 3, 22) + 0« (LDS)

and [E, [ W3] is the sum of (50-53).
For Wy, consider the first term and write

Eo[K'(X) U301 ]

2
= Eq [zjsgfaK/(%ﬁ“)) (Z G XopXag — m*> 3 G§Z)XakG§7)Xa,}
p.q

k,l

= 12535 K' (X)) Y (Gg’g}Gg‘;‘)Ea[Xapxaquxasxakxa,]
p.q.r.s.k,l

1 1
= 1P = g1 G Bl Xar Xas Xor Xat] = sl {r = 1G5 Bl Xap Xag Xk Xai]

1 v
+ el = g =5 Bt Xl |G G

A summand corresponding to (k, I, p, g, r, s) is O unless each distinct index in (k, [, p, q, 1, s)
appears at least twice. Furthermore, as in the computations for W3 above, all summands for
which (k, [, p,q,r,s) do not form three distinct pairs may be omitted and reincluded after
taking [, introducing an O (¥>) error. Considering all pairings of these indices,

Eo[K'(X\")U3U1]

" 1 v 1 v
= 25K O () - GG 4 - S G Gl 6
k k.l

1
+ 8—3 Z G(Ol) (Ol) (U)G(Ol) + 2m Z G(Q)G(Q) (G(‘X)) > + 0< (\.IJS)
okl J.k,l
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At this point, let us apply Lemmas 5.6 and 5.7 to remove each superscript (o) above and
to convert each G to G, introducing an O (W>) error. We may also remove the superscript

(o) and convert X; to X in K’ (.’{i )), via the second-derivative bounds
K'(X) - K' (X)) < | K" X — 25 < w.
K'(X,) — K'(X) < |K"|  1%x — X| < W.
We thus obtain
Eo[K' (X U3U1 ] = 125350 (X420 + 4% 415 + 8% 4.4 + 2% 4) + O (V).
Applying a similar computation to each term of Wy, we obtain
s Eo[K' (X)) (U3 U + UsUs + Uy U3)]
= 5050 (1252 4 tySaluSe + 1252) (X400 +4%4.13 + 84,4 + 2X44) + O (V0),
Eo[K" () (V1 + (1 = W)Vi)(U2U) + U U2)]
(55)  =suSa(MaSe + (1 = MigSe) (taSe + laSa)
S (X4 105 + 2%y 103 + 2%, 35 + 2%, 35+ 8%, 33) + 0<(¥),
Eo[K" (XY (AV2 + (1 = W) Vo) U1 U4
(56) = suSa(M2s2 4+ (1 —1)i252)
S (X 3 + 2%y 073 + 2%, 25 + 2%, 55 + 8%, 53) + 0<(¥),

KW(%(“)) . .
Ea[Tk(wl +( - )»)Vl)zUlUl}
57 S, -
N “za(uasa + (1 = Vigsa)’

5
. (%4’2/5/5/ + 2%4,2/'2‘5 + 4:{4’225/ + 8%4,255) + 0< (‘-I’ ),

and E,[Wy4] is the sum of (54-57).

The O« (\115) remainder in (48) is given by the difference of the left side with W, W3, Wy.
As this is an integral over a polynomial of entries of G®) and X, its partial expectation is still
O~ (¥?) by Lemmas D.2 and 5.8.

Summarizing the results of Steps 1 and 2, we collect (48), (49), (50-53), and (54-57):

Gia éia
EQ[K/(%U / ]
o o

K ) TG 6L i 9 + 200 — (2 +2203)
— My25y (;pg‘jg@ +29(%) — (1 = ViaiZsa(25 +22%)

) + SaSq (1252 + taSalySe +1252) (Xg.00 +4%413 +8%X4.4 +2%X4.4)
+ SaSa ()\tasa +d - A)Zaga)(tasa + Zotgot)

X (Xg 105 +2X4 105 + 2%, 35 + 2%, 35 + 8%, 33)
+ Sasa ()\.t S + (1 - )\')t()[ )(%4,2/1'“2’ + 2%4721\2 + 2%472/5 + 2%4’231 + 8%4,23};)



TRACY-WIDOM FOR COVARIANCE MATRICES 2997

S, v v
- %(Atasa (1= Wia¥a)’ Xy o3 + 2% 255 + 4%, 255 + 8%, 2535) + O< (V).

Step 3: In (58), we consider the first term on the right (of size 0~ (¥?)) and remove the
superscripts (o), keeping track of the O« (¥3) and O~ (¥*) terms that arise.
Applying the resolvent identities and a Taylor expansion for Gy, we write
GiaGra
GC{O{
=Git — Gaa Y_ GV Xy GV X
ik oo ir darUpe Aas

r,s

(59) =Gk + tySa Z G(a)XotrGl({a)Xas

r,s

Gt = Gir -

— 1252 (Z G XopXaqg — m*) 3 GO Xy G Xy + O (W)
y2ys r,s

= Gt + R + Ry + 0~ (¥%),

where we defined the two remainder terms of sizes O~ (¥?), O<(¥?) as Rk, R3x. Similarly
we write

(60) G = G + Rox + Ra + 0 (W),

For K’ (.’{gta) ), we apply the Taylor expansion (45) and recall Vi, \71, Vs, 172 from (46, 47) to
obtain

KW(%&O{))
2
(61) =K'(X) — K"(X)AVi+ (1 = 0V)) — K" (X)) AV + (1 = 1) V)

K'(x) = K'(%) — K"(&") (%~ %) — (¥ — X7)" + 0-(¥7)

K///(:{ia))
2
Taking the product of (59), (60), and (61), applying the identity

AV + (1 =) Vi) + 0 (39).

xyz=(x —38;)(y —8y)(z —8;) + xy8; +x8yz + 8xyz — x8y8; — 8, y8; — 6x8yz + 8,66,
(with x = GEZ), x — 8x = Gjx, and 8y = Ror + Ray, etc.), and averaging over k € Iy, we
obtain

5
(62) x) ZG("‘>G(“>—SQ+531+532+ZS4,+0<(\1/5)
j=1

where
1 .
Sp=K'(X)—Y GG
N k
o 1 o o o
53,1=K/(%§))NZG( "Rk + K/ (X))~ ZRZkGl(k),
k

« 1 e
S32=—K"@D)Vi+ 1 =0V D GRG.
k
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] }
Sur = K'(X@)~ ZG(“’R + K (@)~ ZngG§Z>,

Spn=—K"(X) AV + (1 = 0)Va)— ZG(“) G,

K" :{(Ol)
S4,3=—%(/\v1 +(1 - V) ZG(‘”G}g),

Saq=—K'(X\) Z RoxRa,
k

o1 -
Sa5= KX (Vi + (1= Vh) - 3 G R
k

K" (XN + (1 = 0)V)— Z Ry G,

Recalling the definition of Ry and applying E, to the O (¥?) terms,
E, [S3,1] = tasa@gx?z + tOl OIZ?EO%)’
EalS321 = Masa® Y + (1 = Wiaia 25,

Similarly, we apply E, to each of the O (¥*) terms, considering all pairings of the four
summation indices as in Step 2. Then applying Lemmas 5.6 and 5.7 to remove superscripts
and convert G to G, we obtain

EolSa.11=—(t3s5 + 1352) (Xa.13 + 2X4.4) + O (V).
EolSa2] = —(higsy + (1 = MIZ52) (X, 515 +2%453) + 0« (¥),

1 vy
EQ[S4’3] = —E(Atasa + (1 — )\.)tasa)z(%A‘,z/E/z/ + 2%4’2/35) + 0< (\IJS),
]EOl[S4,4] = _tasaza-\s'/cx (%4,4’ + 2-%4,4) + 0« (\IJS),

Ea[S4’5] = _()\'t()lsol + (1 - )\.)i{a.\s‘/a)(tasa + fa§a)(%4’3§/ + 2%4’35) + 0< (\DS)

Then applying E, to (62), noting that the remainder is again O~ (¥>) by Lemmas D.2 and
5.8, and substituting into (58),

GlOl GlOli|

o o

B K'()
. 1 v .
= SoSa Ky [K,(%A)N ZGikGik:| - tasés(x(@gfl)] y(a))
k
— fafgsa (250 + 257) — 2htasZiaW S0 — 201 = MiaiZsa 235
+ Sofa(gse + 1a35) (X422 +3X4,13 + 6%4.4 + 2X4 4)
(63) + SoSq (taSataSa)(Xa00 +4X413 + 6Xa4 + Xg4)

+ S Sa ()‘tasot + (- )L);aga)(tasa + ;aga)
X (Xy 105 +2Xy 105 + Xy 33 +2X, 35 + 06Xy 33)
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+ e (Mgsg + (1= Digse) 2%, 513 + 2%, 55 + 8%, 53)
S vy
= (Maso + (1= WiaSa) (424 235 + 8%, 533) + O (V).

Step 4: In (63), we remove the superscript («) from 2)3 . and 23 ., keeping track of the
O~ (W*) errors that arise. For each quantity z)gai or 23(“*) , let )3, or Z3 . be the analogous
quantity with each instance of mg\‘,x), G@, G("‘), .’f&a) replaced by my, G, G, X,.

For @3 1o» recall from (59) and (61) that

G\ = Gk + Ry + 0(9),

K'(X") = K'(6) — K" (X)W + 1 =) WV) 4 0-(V2).
()

For m )~ — m,, we apply the resolvent identities and write

G2

@ 1 jo

My  —My =My — My — —
N * N * N 2}: Gaa
1
=my — my — Gaaﬁ Z Gﬁ)XakG;‘;)Xal

J.k,1

1
=mpy —my+ tasaﬁ Z Gji)XakG )Xal + 0<( )
.k,

=my—my+ 0+ 0<(\IJ3),
where Q is the O (¥?) term. Multiplying the above and averaging over k,

1 .
233 1 =312 + K'(X)(mY — m*)ﬁ > Gie Rox
k

K/(:{gw)) (@) _ Z R + K’ :{(a) Q ZG(N) G@
k

o o 1 o o
— K" XV + A=) (mY —m*)NZG( G + 0. (v),
k

where each term except 2)3 12 on the right is of size O« (W*). Taking E, and applying Lem-
mas 5.6 and 5.7 to remove superscripts and checks,

2);11)2/ =Eu[D3,127] + (taSa + ;aga)$4,l3 + tosaXq 4
+ (Masa + (1 = ViaSa) Xy 125 + O< (7).

(64)

Similar arguments yield
28y = BalZ3,12] + (taSa + fae) X413 + TuFaXaa
+ (Masa + (1 — VigSa) Xy 125 + O<(¥°),
V) = EalD331+ Qlasa + fada) X4
+ (MaSa + (1 = Vigfa) Xy 53 + O< (W),
Z5%) = Eol Z3 3] + (taSa + 2050) X4 4
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+ (Masa + (1 = DiaSe) Xy 33 + 0<(¥),
@é‘ﬁz = Eal3 551 + (faSa + fa50) Xy 35 + 21a5aXy 23
+ (MaSa + (1 — MiaSa) X, 555 + O<(¥),
2% = Eal 23 351 + (lase + fafe) Xy 33+ 2fafaXy 33
+ (Masa + (1 — VigSa) X4 55 + O<(¥°).
Substituting into (63),

GlC{ GlOl i|

o o

B K'()
v 1 1 X v
= SoSaEa |:K (:{)\)N Z GikGiki| - tasgsaEa[Q&IZ/ + @3,3]
k

65) — foSasaBal 23,12 + 23,31 — 20asiiaBalDs 53] — 21 — MiaSgsaBal 25 53]
+ SaSa (1252 + taSalaSa + 1252) (Xg.00 +2%413 +4%Xa4 + X4 0)

+ SaSo (MaSa + (1 = ViaSe) (taSa + laSa) Xy 155 +2X4 35 + 4%, 33)

+ SaSe (M252 + (1 — V)I252 )X, 513 + 2%, 53 + 4%, 53)

+ 454 5q (Mase + (1 — A)taio,) X405+ 0 (¥d).

Step 5: We take the full expectation of both sides of (65), applying Lemma 5.9 to convert
23« and Z3 , into X3 .. We illustrate the argument for Z3 1»/: For k # i, denote

Y =K' &) Gy — )G, YO =K' (X)) — )G

Then Y < W2 and Y — Y@ < W3 foralla € Tu, the lattgr from Lemma 5.6 and the second-
derivative bound for K. Then applying Lemma 5.9, E[Y Gi;] = E[Y Gix] + O~ (V). Hence

. . -

(66) E[K’(aem(mzv i) 3 GG~ Gl-k)} — 0.(99),
k

where the k = i term is controlled directly by Lemma 5.7. Applying this argument again with
Y =K' (%A)G o> together with the bound my —my, < C/N < U3 we may convert the term
mN m*
(67) B[ K Qe G — . =y ) ZG | = 0w,
Finally, a Taylor expansion of K’(x) around X yields
(68) K'(%) =K' X + (1 -0K"X)E - %)+ 0-(¥?),

where we have used ¥ — X < W by Lemma 5.7. Applying the third implication of Lemma 5.9
with Y = K" (X)(my — my)G%, < W3 for k # i, we obtain

(69) [K”(ae)(ae X)(my —my)— ZG} 0 (¥°).

Then combining (66-69), we obtain E[Z3 2] = E[X3,12] + O<(¥>).
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The same argument holds for the other terms )3 . and Z3 .. Then taking the full expecta-
tion of (65),

Gia éia
E[K/(ifx) = ]
o o

. 1 - A
= SaSaE[K/(%A)N Z GikGik:| - (tasgsa + tasgsa)E[%?),lZ/ + %3,3]
k

(70) — Z(Atasgga + (- )L)fagisa)E[%&ﬁ]

+ SaSq (1252 + tySaleSe + 1252 E[X4 00 +2X4 13 +4X4.4 + X4a]

+ SaSa (MaSa + (1 = Miafa) tasa + faSa) E[2X, 155 + 2%, 35 + 4%, 3]
+ Sada (Masg + (1 — WiZ55)E[2%, 573 + 2%, 55 + 4%, 53]

Ao (Mase + (1 — Wixde) EIX, 551 + 0« (W°).

Finally, we integrate (70) over A € [0, 1], applying [A = [(I1 —A) =1/2 and [A* =
[2x(1 =) = [(1 — »)? = 1/3. Simplifying and identifying the terms X3, X4, X, Pa,
Oy, and R, concludes the proof of the lemma.

5.5. Proof of optical theorems. We discuss briefly the proof of Lemma 5.11. In the setting
K’ =1, Lemma 5.11 corresponds to [19], Lemma B.1, upon taking the imaginary part.

The proof for general K is the same as that of [19], Lemma B.1, with additional terms
arising from the Taylor expansion of K’ as in the proof of Lemma 5.10. The computation
may be broken down into the identities

N Y E[K'(X)] + 2m; '"E[K'(X) (my — m)])
=2E[X3] — 2m ' (z — EDE[X2] — (As — 2m; ' — m ) E[X4] + O (¥°),
N7'E[K'(X)(my —m,)] = 2E[X420 + X413 + a4 + Xy 151 = 0 (¥°)
E[2X413 +3X44 + Xa o +2X, 551 = O« (W),

)

)

’

(z — EQE[X2] — E[Xg 20 +4X44 + Xy a0 +2X, 35] = O< Ve

’

5
BIXy 105 +2X4 35 + Xy 35 + Xg 013 +2X4 03 + Xy 03 +2X4 053] = O<(¥

9

where X, = K/(¥)N~! >k Gizk. For K’ = 1, the first four identities above reduce to [19],
egs. (B.29), (B.33), (B.38), (B.51). The fifth identity is trivial for K’ = 1, as the left side is
0. It is analogous to [18], eq. (C.42), in the full computation for the deformed Wigner model,
and may be derived as an “optical theorem” from X5 3.

Lemma 5.11 follows from substituting the second and fourth identities into the first, adding
dm} ! times the third and fifth, and taking the imaginary part (noting K is real-valued). This
concludes the proof of Theorem 5.1, and hence of Theorem 2.9.
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