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We present some applications of central limit theorems on mesoscopic
scales for random matrices. When combined with the recent theory of “ho-
mogenization” for Dyson Brownian motion, this yields the universality of
quantities which depend on the behavior of single eigenvalues of Wigner ma-
trices and B-ensembles. Among the results we obtain are the Gaussian fluc-
tuations of single eigenvalues for Wigner matrices (without an assumption of
4 matching moments) and classical g-ensembles (8 = 1, 2, 4), Gaussian fluc-
tuations of the eigenvalue counting function, and an asymptotic expansion
up to order o(N ~1y for the expected value of eigenvalues in the bulk of the
spectrum. The latter result solves a conjecture of Tao and Vu.

1. Introduction. The object of this note is to show how two recent results in random
matrix theory, central limit theorems for linear statistics of eigenvalues on mesoscopic scales
(see [3, 21]), and homogenization for Dyson Brownian motion (DBM) introduced in [6] and
refined in [25], can be used to derive a number of results concerning the fluctuations of single
eigenvalues. In particular, we obtain the following results:

J1og N
N

1. Gaussian fluctuations on scale
the bulk,

2. Gaussian fluctuation on scale
ensembles in the bulk (8 =1, 2, 4),

3. Gaussian fluctuations for eigenvalue counting functions,

4. asympotic expansion of the mean and variance of eigenvalues in the bulk, up to an error
of order o(N~1).

for individual eigenvalues of Wigner matrices in

for individual eigenvalues of classical B-

J1og N
N

Here, N denotes the dimension of the random matrix ensemble under consideration. Item 1
was first obtained for the Gaussian unitary ensemble (GUE) by Gustavsson [20], and then
for complex Hermitian Wigner matrices whose moments match the GUE to fourth order by
Tao and Vu [34]. O’Rourke [29] extended this to the Gaussian orthogonal and symplectic
ensembles (GOE/GSE) by applying a result of Forrester and Rains [19] (and then to Wigner
matrices of these symmetry classes with four matching moments). Gustaffson originally first
proved Item 3 and then obtained Item 1 via the duality

i:hi<yl >k <= <y,

where the {);}; are random matrix eigenvalues in increasing order. Dallaporta and Vu [11]
used this to obtain the central limit theorem for the eigenvalue counting function of Wigner
matrices (of those with four moments matching the Gaussian ensembles) and additionally
computed the asymptotic expectation and variance of this quantity.

In the present work we remove all moment matching assumptions in Items 1 and 3. More-
over our approach also applies to S-ensembles and we obtain the Gaussian fluctuations for
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the eigenvalues of the classical f-ensembles. Our proof is based on universality, meaning that
we show that the eigenvalue fluctuations are universal, coinciding with the Gaussian case. In
the S-ensemble case, this approach applies for even nonclassical values of 8 > 1, and so if
the analog of Gustavsson’s result were known for general Gaussian S-ensembles, then we
would obtain Item 2 for all § > 1.

The formula we obtain for the expected value of a single bulk eigenvalue in Item 4 solves
a conjecture of Tao and Vu [33], Conjecture 1.7, and extends it to the real symmetric case.

1.1. Homogenization of Dyson Brownian motion. Our work relies on a recent technical
innovation in the study of Dyson Brownian motion (DBM), known as “homogenization.”
DBM is a stochastic process on random matrices first introduced by Dyson [13]. It was first
applied by Erd6s, Schlein and Yau [16] who introduced DBM as a tool to study local eigen-
value fluctuations and prove Wigner—-Dyson—Mehta conjecture for all symmetry classes.

Homogenization relies on a coupling between two Dyson Brownian motions x(¢) and
y(2). The first process x (¢) has initial data given by the Wigner matrix whose eigenvalues we
wish to study, and y(¢#) comes from the equilibrium Gaussian ensemble that we would like
to compare x(¢) to. The difference between these two processes satisfies a discrete parabolic
equation; the work [6] of Bourgade, Erdds, Yau and Yin establishes a homogenization theory
for this parabolic equation, resulting in the estimate

1 | e
(1.1) xi(0) = yi(t) = & = &y + O(N717)

for some ¢ > 0 with probability 1 — o(1). Here,

N N N N
(1.2) L= @) =D D). =Y y;0)—> b))
j=1 j=1

j=1 j=1

for some explicit, N-dependent function ®. Above, the y; are the quantiles of the semicircle
density, the limit of the empirical eigenvalue density of x(0) and y(0), and so the second
sums are roughly the expected value of the first sums. The function G is constructed from the
heat kernel of a nonlocal operator that arises as a continuum approximation to the equation
satisfied by x — y (hence the name “homogenization”).

The linear statistic (1.2) is on the scale # which must satisfy 1 > ¢ > N ~1 for the estimate
(1.1) to hold. This scale is in between the microscopic and global scales, and so the quantity
(1.2) is known as a mesoscopic linear statistic.

The representation (1.1) allows for a precise description of the fluctuations of quantities
depending on single eigenvalues x; (), provided one has good control of mesoscopic linear
statistics, specifically, the quantities (1.2). At the time of the publication of [6], such a gen-
eral result was not yet available, and the authors found that it sufficed, for their intended
application, to obtain a result about mesoscopic linear statistics for the GOE. The intended
application of homogenization in [6] was to the local correlation functions, which concern the
scale N~! and differs crucially from the /Tog(N)N ~! of the single eigenvalue fluctuations.
For this reason, it was not necessary to treat the quantities (1.2) for the non-GOE case.

In [25], the authors of the present work (with Yau) revisited the argument in [6] and derived
a refined homogenization result depending only on local assumptions on the initial data. We
also obtained precise control on linear statistics of observables such as @ in (1.2) in the
case of deformed Wigner matrices. The derivation of our main results will follow from a
combination of (1.1) and a strengthened version of the mesocopic CLT we proved in [25].
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1.2. Mesoscopic linear statistics. Let A1 < Ap--- < Ay, denote the eigenvalues of a
Wigner matrix. It is by now classical that for smooth functions f, the quantity

N N
PN —E[Z f<x,~>]
j=1 j=1

is asymptotically Gaussian for smooth functions f. A general result applying to sufficiently
regular functions appears in the work of Lytova and Pastur [28]. For compactly supported or
rapidly decaying functions f, 0 <« < 1 and an energy E € (-2, 2),

(1.3) Zf (N*(A; — E)) — [Zf (N*(%; —E))}

Jj=1 Jj=1

is asymptotically Gaussian, with limiting variance

(14 g;//(f(x) f(y)> Gy,

Here cyym = % for Hermitian Wigner matrices, and csym = 1 for real symmetric Wigner ma-
trices. Because of the rescaling by N¢, the sums (1.3) typically involve about N!~ eigen-
values, and consequently such linear statistics are refered to as mesoscopic. This result has
been known in restricted cases for some time (see [8, 9, 27]). In [21], He and Knowles obtain
the result for general Wigner matrices and general f. See also the work of Bekerman and
Lodhia [3] for the case of B-ensembles. We gave proofs of more general results in [25] in the
deformed Wigner case, and one-cut S-ensembles.

The method we use to derive our mesoscopic CLT represents a considerable simplification
over the proof offered in [25]. Moreover, the result we derive here is stronger than that in
[25], which had some restrictions on the scale of the function under consideration—this was
an artifact of the proof given there, and absent from the present work.

This strengthening is in large part due to the fact that we are dealing with Wigner matrices,
rather than the deformed Wigner matrices of our previous paper. Our result improves on
the known results for Wigner matrices [3, 21] in that we allow the function f to not have
compact support or decay quickly at infinity. As a consequence, the variance of the linear
statistic may grow logarithmically with N. This is essential for our application to (1.2)—the
function G turns out to roughly behave as a smoothed out step function on the mesoscopic
scale ¢, and for such a function the quantity (1.4) is O(log(N)). Note that the size of the
fluctuations of the linear statistics (1.2) and the single eigenvalues are the same, and so the
mesoscopic central limit theorem is necessary for treating the single eigenvalue fluctuations
via the homogenization approach. Such a CLT was not known prior to the present work.

The proof of the CLT, Proposition 4.1, is inspired by the method of Shcherbina [31], but
uses the cumulant expansion (as in [21]) instead of the more intricate resolvent expansion in
[25]. We also rely on the isotropic local law of [4, 23] to simplify the treatment of some error
terms (this is not strictly necessary as such a result was not available for [25]).

1.3. Statement of results. For simplicity, we state all our results for Wigner matrices in
the case when H is real and symmetric. The same proofs apply with only minor modification
to random Hermitian matrices. Where relevant, we comment on the corresponding results
for the complex Hermitian case. In this case however, many of results below can be derived
using the Brézin—Hikami formula [10], requiring neither of the techniques highlighted in the
Introduction.
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Let &, and &; be two real centered random variables with bounded moments of all orders,
with the variance of &, being 1. A real symmetric Wigner matrix is an N x N self adjoint
matrix so that the entries {H;;};<; are independent, and

VNH;; ~&;, ~NNHj~&, i#].

We also use the following notation for the cumulants of the matrix entries:

1 dk ,
Sk = i—kEIOgE[eltso] R
t=0
(1.5) '
1= ——— log E[e'"*
St + ik dkt 8 [e ]tz()

Our notational choice for the second line of (1.5) is so that the cumulant expansion we use to
derive our mesoscopic central limit theorem has a simple form (see the proof of Lemma 4.5).

We denote by A; < --- < Ay be the ordered eigenvalues of H. As a consequence of the
local semicircle law, Theorem 2.2, A; is typically very close to the ith N-quantile y; of the
semicircle distribution, also known as the “classical location” of A;. The semicircle and clas-
sical eigenvalue locations are defined by

1 Vi ;
(1.6) ,Osc(x)zgy/ (4—x2)+, /_2 ,Osc(x)dx:lﬁ.

Our first result describes the fluctuations of A; about ;.

THEOREM 1.1. Let k > 0, and let A; be the eigenvalues of a symmetric Wigner matrix.
For any sequence i =iy such that k N <i < (1 — k)N we have

)\'. Ay
(1.7) NZZY 4 N, ).

log(N)
1-y?/4

In the case of complex Hermitian Wigner matrices, the same result holds with limiting vari-
ance %

As explained in the Introduction, this has been obtained only for the Gaussian ensembles
and those Wigner matrices whose first four moments match the Gaussian ensembles [20, 29,
34]. Our contribution is thus to remove the assumption of matching moments. Theorem 1.1
has also been obtained independently by Bourgade and Krishnan [7] by different methods.

The result of Gustavsson holds for any sequence of indices iy such that iy — oo and
I[N —iy| — o0, that is, for indices close to the edge. We expect that our universality result
holds for any sequences such that ky N <iy < (1 — kny)N with ky > N~ for some suffi-
ciently small ¢ > 0. We do not pursue this here in the interest of brevity. Results for the case
of moderately growing iy follow from edge universality. For example, Gaussian fluctuations
in the case that iy — oo but iy < N¢ for some sufficiently small ¢ > 0, follow from [5].

By a well-known argument (see [11, 20] or below), the result on fluctuations of eigenvalues
implies a CLT for indicator functions:

COROLLARY 1.2. For E € (=2,2) let N(E) =#{i : A; < E} be the eigenvalue counting

function of a real symmetric Wigner matrix. Then,

./\/(E) — fooo dpsc d
e R N, 1).

(1.8)
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A similar method gives the following for classical B-ensembles in the one-cut case. We
recall that a 8-ensemble with potential V : R — R is the measure py on the simplex {A; <
A2 < --- < Ay € R proportional to the Gibbs weight with Hamiltonian #,

N
py — e PNH H:=%ZV(11)—%Zlog(M—M)
j=1 i<j
where V is assumed to satisfy a growth condition so that this measure is finite (see, eq., [1]).
For sufficiently regular V, the empirical measure is known to converge a.s. to a determinin-
istic probability measure we call the equilibrium measure and denote by pV) [1, 24]. The
one-cut case is the case that this measure is supported on a single interval.

THEOREM 1.3. Let V be a one-cut -ensemble with equilibrium measure supported in
[A, Bland V € C*. Assume that V is regular in the sense of [24]. Denote the particles by A;.
Leti =iy be a sequence of indices satisfying k N <i < (1 — k)N for fixed k > 0. Then, for
B=1,2,4 we have
BN (v

2./log(N)

where pV) is the equilibrium measure of V and yl-(v) is the ith classical eigenvalue location.

(1.9) i — ) L N, 1),

If the result for 8 ¢ {1, 2,4} were known for the Gaussian B-ensemble, then the above
result would be true for all g > 1. Instead, we have the statement that for all § > 1 and
smooth test functions F',

lim [Ey[F(Np" (yi(v))()»i — J/,-(V))/ log(N))]
(1.10) N=oo

—Egpe[F (Npsc(vi) (ki — i) /{/10g(N))]| = 0.

The expectation on the LHS is with respect to the B-ensemble with potential V and on the
RHS we have the expectation with respect to the Gaussian S-ensemble.

Asin Corollary 1.2 we also get a CLT for the eigenvalue counting function for 8 ensembles
with classical values of 8. A similar result for the indicator function 1(, ;) where (a,b) C
(A+«k, B—«) was obtained by Shcherbina [32] for classical 8, using Fredholm determinants.

Our method also allows for an asymptotic expansion of E[};] for Wigner matrices up to
order o(N _1), resolving a conjecture of Tao and Vu [33]. A related result for Gaussian di-
visible ensembles in the complex Hermitian case was obtained by Edelman—Guionnet—Péché
[14] using the Brézin—Hikami formula. This result finds an expansion for the quantiles of the
expected density of states; however this result does not imply the corresponding expansion
for the expected eigenvalue location.

THEOREM 1.4. Fix k > 0. Let H be a real symmetric Wigner matrix as above, and
kN <i<(l—«k)N.Then,

(1.11) NEg[ri—yi]l=

) Vi) 1 54, 3 ar — 1
— arcsin| — | — +—(y7 —2yi)+ vi+o(1)
27 pse (Vi) (2 2psc(vi) A DR

and

S4 ay—1 _
N2 in + N2 +O(N 2).

(1.12) Vary (4;) = Vargog () + g
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REMARK. Tao and Vu [33] conjectured in the complex Hermitian case a formula similar
to (1.11). The formula we find sharpens their prediction, by identifying the quantity C; y in
their proposed asympotic Egug[Ail=yi + N _lC,-, ~ +o(N~1). Their main interest was the
dependence of the expectation on the fourth moment of the entries, and we find exactly the
dependence predicted in [33]. In the complex Hermitian analog of (1.11), the arcsin(y;) term
is not present, and s4 is replaced by the sum of the fourth cumulants of the real and imaginary
parts of the off-diagonal entries of the matrix. The formula (1.12) appears new.

For a 1-cut B-ensemble with equilibrium distribution py supported on [A, B] we obtain
the following:

THEOREM 1.5. Fixk > 0. Let i be an index so that «k N <i < (1 — «)N. We have

\2

1 1 2 Vi
(13)  NEv[pv ()i = v )] == S + W(E N 1) /A dvy (@),

where vy (x) is a specific signed measure, described in more detail below.

The mesoscopic central limit theorem we present, Theorem 4.3, is fairly robust. To illus-
trate this, we state an extension of some previous results on “partial linear statistics” of Bao,
Pan and Zhou [2]. Specifically, we weaken the regularity assumptions on the functions f
appearing there, and do not require the moment matching hypotheses of [2].

THEOREM 1.6. Let H be a real symmetric Wigner matrix. Fix u € (—2,2). Let f be a
C? function such that f'(x) # 0 only for x € (=2 +«,2 — k), and f(u) = 0. Then,

(1.14) S F Oty <) — E[Z f(M)lu,.fu}} <4 N(0.02).

2

where o~ is an explicit function of f. In fact,

o =V(f()l.<),

where V is defined in (4.7).
Suppose k/N — u € (—2,2). Then

k k
(1.15) Y fO0) —E[Z f(m} - N(0,07?),
i=1

i=1

where 6> =V (f (1)1.<5,), where the function y, is defined by

Vu
/2 Psc(x) dx = u.

REMARK. If f(u) # 0, the quantity (1.14) has variance of order log N; a central limit
theorem for this case follows from our result for the eigenvalue counting function. Further,
we introduced the notation 7, as the inverse of the cumulative distribution function of the
semicircle distribution so as to not conflict with our earlier notation for the N-quantiles yx.
Note,

Yk = Vk/N-
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2. The local semicircle law. Let H be a Wigner matrix as above. The empirical dis-
tribution of the eigenvalues of such a matrix converges to the semicircle distribution (1.6).
The local semicircle law, which will use throughout without further comment represents a
considerable strengthening of this statement. It is expressed in terms of the resolvent matrix

Giz)=H—-27", Imz>0.
Of particular importance is the normalized trace of G(z), because it equals the Stieltjes trans-
form of the empirical eigenvalue distribution:

1 AR |
my(z) = NtrG(Z) = N Z
j=1

Aj— z
The semicircle law is equivalent to

my(z) =m(z) +o(1),

where

1 —z+Vz2—4
m<z>=f;psc<x>dx=%.

The version of the local semicircle law we state here is taken from [22], Theorem 2.6, which
is a detailed, pedagogical treatment of the semicircle law and its applications. To state it we
introduce the following notion of overwhelming probability.

DEFINITION 2.1. We say that an event or family of events { A4, }; <z hold with overwhelm-
ing probability if for all D > O there is an Np, so that sup,; .7 P[A{] < N=P for N > Np.

THEOREM 2.2 (Local semicircle law). Define
S={E+in:|E|<10,0 <n <10}.
Then, for each € > 0 and each D > 0 large, and all N sufficiently large, we have

Imm(z) 1
Nl—e,7 Nl—e77

nile}x|G,-j(Z) —8ijm(z)| <
and

|mN(Z) — m(z)| = m

uniformly in z € S with overwhelming probability.

One consequence of the semicircle is that the eigenvalues A; are close to the classical
location (1.6).

THEOREM 2.3 (Eigenvalue rigidity). For each € > 0 and D > 0, we have

2 = yil < N7 minfi, (N 41— i)} 7

uniformly in i with overwhelming probability.
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3. Homogenization for DBM.

3.1. Wigner matrices. In this section we present the homogenization result of [6] for
Wigner matrices. We will need first the following definition.

DEFINITION 3.1. We say that X is a Wigner matrix with Gaussian component of size 7
if,

(3.1) X=e 02X 4+ /1 —e oW,

where X' is a Wigner matrix and W is an independent GOE.

Given a Wigner matrix X (which we will eventually take to have a Gaussian component)
and a GOE matrix W’ independent of X, we define the following system of coupled SDEs.
First we define,

(3.2) dx; (1) =,/ > 4B, + > Low—%a %0 =xnx)
. xi(t) =,/ —=dB; + — — —=dt, x; =A;
’ NN S - 2 ’ ;

where the B; are standard Brownian motions. Using the same Brownian motion terms, we
define

2 1
(3.3) d)’i(t):\/;dBi +NZ

]7élyl_y]

1

dr — %dt, ¥i (0) = A (W)).

It is well known that for each time ¢, the vector x; (¢) is distributed as the eigenvalues of the
matrix e 7//2X ++/1 —e~'W” where W” is an independent GOE matrix (see, e.g., the classic
calcuation of Dyson [13] or Section 4.3 of [1] for a pedagogical treatment). Consequently,
the vector y; (¢) is distributed as the eigenvalues of a GOE matrix for every ¢.

The following homogenization result is Theorem 3.2 of [6].

THEOREM 3.2. Let k > 0 and fix an index i with k N <i < (1 — x)N. There are con-
stants 19 < 1/4 and 81, 82 so that the following. Suppose that X is a Wigner matrix with
Gaussian component of size to = N~™. Let W be a GOE matrix independent of X and con-
sider the coupled system of SDEs defined above. Then, with probability at least 1 — N~° and
n=to/2,

1 1
(3.4) xi (1) —yi(n) = N an Vi, v (x(0) — y; (0) + O(W)
J

The function py, (x,y) is smooth and its properties are given below.

REMARK. We could have also used instead the homogenization result of [25], which
would have yielded the above estimate with much higher probability. However, the result of
[25] is presented in a general setting, and it would take some exposition to specialize it to the
simpler Wigner case. Moreover, we will not need the stronger result proved there.

The function py(x, y) is defined on [—2, 212 is defined explicitly in (3.22) of [6]. It is
smooth and obeys the estimates [6],

Cs C

3.5 0< I e — 0 i < -
(3.5 < ps(yi Vj) = S2+()/i _)/j)z | e Ps (Vi X)‘ S2+(Vi _x)z
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In preparation for the application of the mesoscopic central limit theorem, we show how to
rewrite the sum on the RHS as a linear statistic. Choose an €1 > 0 so that 0 < &1 < 19/10.
Using rigidity, and the first estimate of (3.5) we see that,

1 1
a6 N;le()’i,)’j)(xj(o)_)’j) N;pzl(%,y,)x< N )( 1(0) —¥))

1
+ O<N1+81/5>

with overwhelming probability. Here, x is a smooth indicator function that is 1 for |y| <1
and O for |y| > 2. An explicit calculation using (3.22) of [6] yields,

P (x y): tlpsc()/i)
(3.7) b psc (Vi) (x — )2+ (t1psc(¥1))?

Ix —yil + 1y — vil <26 N°.

(1+O(N~51/3),

Note that we left uncancelled the factor psc(y;) to show the connection of p;, (x,y) to the

Poisson kernel m Defining,
y — ¥ 1 t ;
(3.8) ®(y) = / X <x g/l ) ;/OSC()/I) . dx,
-2 nNe J pse(vi) (x — yi)* + (1105 (Vi)

we see that, by a similar argument as Section 4 of [6] (near (4.57—4.58)) that on the event that
the conclusion of Theorem 3.2 holds, that

1 1 _1—
(3.9) xi(t1) —yi(t1) = Nﬁx - ny +O(N"79)
for some ¢ > 0, where,

1 1

(3.10) N;xzﬁ;cb(x,-)—é(m
For later use, we note that for |x — y;| > ] N%.,

1
(3.11) P(x) = ———1>y +0(1)

pSC( l) {x y}

as well as the bounds,

(3.12) ox)<C, [P, <C, "W, <

3.2. B-Ensembles. In this section we discuss the analog of Theorem 3.2 for S-ensembles.
Let us consider the following set-up. Fix an index ip with « N <ip < (1 — k)N with ¢ > 0,

and two B-ensembles with potentials V and U. Denote their classical eigenvalue locations by
(V) (%)

l

(3.13) v =y =0, pM©0) =p(0) = psc(0).

and y; 7, and equilibrium measure by oY) and pU). Assume that,

Let, x; () and y; (¢) be the following coupled process:

_ |2 Vi)
(3.14) o) =\ 35 B+ Z ” S dr

J#l
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and

(3.15) in(t)=‘/N2'8dB+ PR U/;yodt
J

j# T

where the B; are standard Brownian motions, and the initial data are independent S-
ensembles for potentials V and U, respectively. Note that the distribution of each of the sets
of particles is invariant under ¢ (of course the joint distribution of all 2N particles together is
not).

The following theorem is a consequence of Section 8, specifically Theorem 8.15, of [25].

THEOREM 3.3. Let t1 = N®'/N with 0 < wy < 1/10. Then there are ¢, 681,82 > 0 so
that the following estimate holds with probability at least 1 — N 1. We have

1
G160 o) =g =~ 3 b )0 =y ) + O(NTITR).

lip—jI<N1 N¢

In the above theorem, the function p, as the theorem is written above, is not exactly the
same as p appearing earlier, however it also obeys the estimates (3.5). Above y;f)

“flattened” classical eigenvalue locations,

are the

G i
(3.17) y = .
! Npsc(0)
Note that for | j — ig| < +/N, the quantities yJ-(f), )/J.(U) and yj(v) all differ by less than C/N.
Similar arguments as to those in the Wigner case show that the sum on the RHS of (3.16) can
be written as

1 1. .
Gy~ 2 w0 = 50) = G~ L)+ O ),
li—jl=N1N®
where
(3.19) ZCD(xl by

and similarly for Ey- Here ® obeys also (3.11) (with ps(y;) replaced by ps(0)) and (3.12).

4. Linear statistics. In this section, we derive the mesoscopic central limit theorem we
will use to prove our main results. Let H be a real symmetric Wigner matrix, and let a; and
sk be as in (1.5). We will use frequently the local semicircle law discussed in Section 2.

4.1. Statements. Let fy(x) eC 3bea sequence of test functions. We will drop the N-
dependence from the notation and write f = fx. We assume that there are ¢, C > 0 so that

4.1) AT A Vi PN Vi FeYe
where || f]|, denotes the L” norm. We also assume that
4.2) f(x)#0 onlyif x¢ (—2+K 2 —k)

for some « > 0. For definiteness we assume « < 1= Deﬁne for A,

(4.3) Y (L) =E[e(V)], e(,\):exp{u\(trf(H)— [tr £ (H)])}.



APPLICATIONS OF MESOSCOPIC CLTS IN RANDOM MATRIX THEORY 2779

The function v is the characteristic function of the centered linear statistic. Let x (y) be a
smooth function that is 1 for |y| < 1 and O for |y| > 2. We use the quasi-analytic extension of

2
(4.4) o +iy) i= x O (f ) +ivf (x)).

In this section we make the following calculation.

PROPOSITION 4.1.  We have for any ¢ > 0,

(4.5) Y (W) = =AY GOV () + O(N*(1+ IAP)N T2 (1 + | £71/)).
where

m(z") —m(z)

1 e e
Viri= =z [ [ 3T @8 i) 20

+ 2s4m?(2)m(2)m' (z') + (az — 1)m' (Z')m(z) } dzd7.

(4.6)

We can further calculate the variance and expectation.

LEMMA 4.2. We have

2 (f) = f))? 4—xy
V()= 22// P «/——xT ;

S =)

+ %(/_2 f(x)% dx)z.

For the expectation we have for any ¢ > 0,

f(X) F@)+ f(=2)
+
2 4

E[tr f(H)] = N / F@pel)dr+ /

1—a2

X

(4.8) /f(x)«/—xZ
—4x2 2,

/f( >x aahs

+ O(NEN’”(II f”||}/2 +1)).

dx

REMARK. The form of the variance (4.7) has appeared before in the literature. In the
case that the Wigner ensemble matches the GOE to four moments, a, = 1 and s4 = 0, and the
formula matches that of Lytova and Pastur [28]. In the general case, this formula appeared in
the work of Shcherbina [31].

Integrating (4.5) gives us the following theorem.

THEOREM 4.3. Let f be as above and assume V (f) > c. Then
tr f(H) — E[tr f(H)]
V()

converges to a Gaussian with mean 0 and variance 1.

4.9)
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4.2. Proof of Proposition 4.1. We recall here the Hellfer—Sjostrand formula (see [12] or
Appendix C of [22]) which states that, we have

1 -
trf (H) — B[ f (H)] = — /C (0:F (@) dzdz

1
(4.10) = /}R (iyx )"0 +i(F00) +if )y x' ()

x N(my(z) —E[mpy(2)]) dxdy,

where f(x +1iy) ;= (f(x) +iyf'(x)) x(y) is a quasi-analytic extension of f and x(y) is a
smooth cut-off function that is 1 for |y| < 1 and O for |y| > 2. Fix a small a > 0 and define
the domain

4.11) Qq = {(x,y) eR*: |y| > N1}

Using the fact that y — Im[m y(x 4+1y)]y is an increasing function and that my (z) = my(2)
we get,

1
t f (H) — B[ ()] = /Q (iyx ) F"@) +i(£G0) +if @)X’ )

4.12) x N(mn(z) —E[mn(z)])dxdy
+O(N>* ")

with overwhelming probability. Using this, we have

') = i/ga(iyx(y)f”(ﬂﬂ(f(ﬂ +iyf'(x))x'(»)E(z) dx dy

(4.13)
+ON* 1),
where
(4.14) E(z) = NE[e(A)(mN(z) — E[mN(z)])] = ZE[e(k)(Gii — E[Gii])].

The following lemma will be used repeatedly.
LEMMA 4.4. Let H(z) be a holomorphic function on C\ R. Suppose that the estimate

(4.15) |H(z)| <

| Im[z]|*

for some 1 <5 <2 whenever |z —2| > k/2 or |z + 2| > k/2, where k is as in the definition
of f.Thereis a C > 0 so that,

4.16) VQ (iyx M f" @) +i(f @) +iyf (x0)x"(») H (x +iy)dx dy‘

<CKlog(N)(1+ | f"],) "

PROOF. We have only to deal with the term involving f”(x). For this, we fix a scale 7,
and integrate in parts for |y| > 1y, to find

4.17)

’

f yx(y)f”(X)H(eriy)dxdy‘ = / X f'(x)y(@.H)(x +iy)dxdy
[yI>mn [yI>n1
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where we used the Cauchy—Riemann equations. Since H is holomorphic away from the real
axis we have by the Cauchy integral formula,

CK

Hence,

VQ yx) f"(x)H dx dy‘ <

‘[l x(y)f%x)yﬁ%ffxx-+iy)dxdy‘
yi=m

@19 e Hdsdy

< CKlogN) (| £/, a0 + | £, )*™)
< C'K log(N)((n) '™ + || "], ) *™),

where we used the assumption that || f'||; < C. The result follows by taking n; = || f ”||1_1.
O

REMARK. Note the integration by parts technique in the above proof; before the partial
integration, the integral over x contributes || f”||. Integrating by parts contributes O(|y|™")
from the derivative of H (z), which is smaller when |y| > || /|| 1_1. The integral in the variable
y is always estimated by power counting. This argument of integration by parts and power
counting will be used repeatedly in what follows.

Let now

in o , . o ,
eq(A) =€XP[;/Q (iyx ) f" @) +i(f @) +if 0)y)x' ()
(4.20) .

x N(mn(z) — E[mn(2)]) dxdy},
so that by (4.12),
4.21) le()) — ea()| < LN £7] .
Let E4(z) be the same as E(z) but with e4()A) in place of e(A). Applying Lemma 4.4 with
H=E — Eq=O(ANT2=1 £lin~1), we see that

v = i/ (iyx W) f"(x) +i(f () +iyf () x" (¥)) Ea(z) dx dy
(4.22) m Ja,

+ONT 17,)

for any & > 0.

We will use a cumulant expansion on the right-hand side of (4.22). Let 9,5 denote differen-
tiation with respect to H,j,. By a direct calculation (similar to (4.36) below) using Lemma 4.4
one can see that with overwhelming probability,

(4.23) 05, ea)| < (1+ |A])*N®

for any ¢ > 0 and N large enough.
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LEMMA 4.5. For z € Q4 we have
14+ apd;
(z+2m@))Ea) =Y #E[E)mea(k)(Gm)] -y
ia ai
+O(NE(1 4 A%

< (N2 L) + (N0 + N2 T).

S4

2N2E[a§iea(,\)m2]

(4.24)

PROOF. By the cumulant expansion (see, e.g., Lemma 3.2 of [26] and the discussion
therein for use of the cumulant expansion), we derive

2E[ea(M)(Gii —ElGiil)] =Y E[ea(M)(GiaHai — ElGiaHail)]

(4.25) = Z %E[aiaeu(k)(hu]
(4.26) - Z l—i_]f,—iaazE[ea(k)(GiiGaa - E[GiiGaa])]
1 +diq
@27) = 3 e ((GE, — B[GE)]
+ {Z % I:E[agiea()\) Gai] + 2E[aaiea()¥)aaiGai]
(4.28) ‘
+ Efen0) (23 G — E[,Gu)) ]}
+ {Z %[E[Eﬁiea(}\)(}ai] + -
(4.29) ¢
+E[ea(M) (83 Gai — E[0}; Gai])]] }
(4.30) +O(NST32(1 + 101%Y),

any ¢ > (0. We begin calculating each term. Starting with (4.26) we have
1 +diqar
I a iiYaa — iiYaa = a ii — ii
N Elea(M)(GiiG E[GiiGaal)] ZZmE[e MG E[Giil))]
4.31) ia i
+ONS (N2 4+ (NpA) YY),
This term contributes the 2m E to the LHS of (4.24). For (4.27) we have
1— 6ia

Elea(M)(G?, — E[G2,])] = E[ea(M)d; (my — Elmp1)] + O(NE(Nn)~1/?)
(4.32) ia

= O(NS((Np) 2+ (Np2) 7).
We now start with the terms in (4.28). For a combinatorial factor K,

53 4+ 8;qa3

N3/2

1
E[e(M)(3%Gai — E[0%Gui])] = KmZW Y Ele(1)(Gia — E[Gial)]

un O(NE(N—I/z + N—1/2n—1))_
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By the isotropic local law (Theorem 2.12 of [4]),

1 N®
(4.34) ‘T Y Gia| < ——
N1/2 & /N1
with overwhelming probability, and so
1 _
(4.35) ~372 2 Ele®)(Gia — ElGial)| = O(N*(Nm) 2.
ia

In preparation for the second term of (4.28) we calculate, for i # a,
2i\ - 2iA - -
@36 daeat) == o) | B f&) Y GuiGun = ——ea0) [ 3. f ()2 G
a b a

Since with overwhelming probability,

(4.37) > GuiGa=0yGai = O(N*(Nn') " 2() "),
b

we find that (using Lemma 4.4)

(4.38) [iaeaO] < N(L+ (N2 (104 | £71))17).
For the second term of (4.28) we have
53+ 8iqa3 $3
Z T/’;E[amea(k)aaiGai] = _W ZE[aaieaO&)GaaGii]
4.39) ia ia

+ O(NE(1 4 A (NTV2 4 N=12p7Ty),
We see, using (4.38),
2
S s3m
3 2 Elduieat)GaaGir] = 3575 2 Elduiea(h)]
(4.40) i#a ia
+ON ™ AN 12 (1 +10))-

The derivative in the above expression together with the sum over i, a gives us N~3/2 x
0 2i.aGia = N=Y28.,m + O(N73/2(5')~2) by the isotropic local law. So, using Lem-
ma 4.4,

1 -1/2
(4.41) WZE[amea(x)] = O(N*(1 4 |A)N~1/2).
i#a
For the first term of (4.28) we further calculate, for i # a,
2

9%,ea(A) = eq(M) (i1)2m 2 ( /Q 0 f()D_GpiGapdd dZ)
a b

TR X
(4.42) +2e () /Q 3 f(2')9:(GaaGii + G7,)

= ea(k)% fQu 5z’f(z/)4m(z')m/(z/) dz' dz’

+ONE (L + N2 £ + 1))



2784 B. LANDON AND P. SOSOE

and so

53+ diqa3
> i Eldiea()Gail

a,i

(4.43) = Z N3/2 [ea()»)i)m_l / 3. £ (2 )am (2 )m' (z') Gy 7 dz/}

+OWNE(1+ 2N 2( 711 + 1))

= O(N*(1+ AN 2| 712 + 1))

where in the last line we used the isotropic law again.
Finally, for the terms (4.29) we see that (using (4.23) and the Green’s function estimates
of Theorem 2.2 repeatedly)

S4 + 8iqa
> S El(03iea) Gai] + -+ + Elea(r) (93 Gai — E[93;Gui])]
(4.44) 3
Ry _
=-> YE[02 ea(m?] + O(N®(1 + [AP)(Nm)~'/2).
a;éz Il
We further calculate the terms on the right side of (4.24).

LEMMA 4.6. We have
1+6;
> ——E[(diaa(}))(Gia)]

— N
(4.45) e
21)\. a ~r ! 1 / " d5!
== 8. f(z )aZ/NE[e(k)trG(z )G (2)]dz' dz
and

% ZE[aiiea()\.)Gii] = — 8Z/f(z/)m'(z’)m(z) dZ/ di/

(4.46) i T
O(N*(1+ 1) (N~

i?»E[ea(k)]/ = 7

and

> 2—1\]2E[8alea(k)m(z) ]
ai

@47) = 2B e [ e FEmE (@m0

+ONE L+ N2 72 + 1),

PROOF. We see that,

1 Sia
> R (310 (0) G

ia

(4.48) _ A / I F(Z)EY  e(W)Gap(2')Gpi(2')Gialz) dz dZ’

iab

=—2L 0y f(z )8Z'NE[6(A>trG(z/)G<z>]dz/di"

The second estimate is s1m11ar, and the last estimate follows from (4.42). [
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Putting together the last two lemmas we obtain,
1 A

Ea(2) = Z+2m(z) T Qa

dz'dz'd, f(7)

x {azf%zE[ea(x) trG(z')G(2)]

4.49
(4.49) — E[ea(M)](254m(2)*m(2))dym(Z)) — (a2 — l)m/(z/)m(z))}

+O(N* (141

1/2

D)+ (N) T N2,

< (N ™21+ | ]

We now complete the proof of Proposition 4.1. We see that with overwhelming probability,
if z and 7" are on different half-planes,

1 1 G@)—-G(
ey GG @) = e

(4.50) m(z) —m)
-z
+OWN ()~ ((Nn) ™+ () +0) )
whereas if they are on the same half-plane, divide into the cases n < 2n’ and n > 27’. In the
former, write m(z) —m(z") = [m’(s) ds to get

=0,

0oy GG =0, M= E oW () () + (N )) )
=z

(4.51) )

,m(z)—m(Z)_i_

= —; ON* ()~ (N) 7).
7 —z
Whereas if n > 25’ directly estimate my (') — my(z) = m(z') —m(z) + O(N (Ny')~™1) to

get,
m(z) —m(z)

S O () + (N () n) 7).

1
(4.52) 3 trG(z')G(z) = 8y

Integrating all of this (i.e., using the integration by parts and power counting technique of
Lemma 4.4) we see that for any ¢ > 0,

d
(4.53) TRA%
1 5 R, Nn Rl
:)LE[ea()\)][; /Q% 8zf(z)az/f(z)m
(4.54) x (281%

+ 2s4m?()m (' )m'(2) + (a2 — l)m’(z/)m(z)> dzdzdz’ dZ/]

(4.55) +ON*(1+ N2+ N2 )L D)

In order to complete the proof, we need only estimate the error in first replacing E[eq(1)] by
E[e(1)] and then restoring to the integral the region C? \ Qﬁ. First we estimate the size of
the integral appearing above, and show that it is at most O(log(N )2). We can then replace
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E[eq] by E[e(1)] = ¥ (1) using (4.21). The terms which need to be estimated involve f”(x);
the contribution from the other terms are bounded, due to the assumptions (4.1) and the
appearance of x’(y) in these terms which is nonzero only for y of order 1. We turn to the
terms with f”(x). The second two terms in the line (4.54) are bounded functions, so we can
integrate by parts in x to estimate this contribution by O(1).

When z and 7’ are in the same half-spaces, (m(z') — m(z))/(z’ — z) is bounded, and so
the derivative is bounded by C/Im[z']. Using then (the proof of) Lemma 4.4 we can estimate
this contribution by O(log(N). When z and 7z’ are in separate half-spaces we use instead the
estimate

/
— C
(4.56) g, MO ZmE)| . -
z—7 (Im[z'])* + (Im[z])
The largest contribution is from when both Im[z'] and Im[z] > || /" ||f1, where we integrate

by parts in both Re[z] and Re[z'] and find a contribution of order O(log(N )2). The other
regions are at most O(log(N)).

Finally, we argue that we can restore to the integral the region C2 \ Qﬁ at an error of at
most (’)(log(N)Nzc‘_1 Il f”1I1). The region (C\ Qq)? is easy to control as the second line of
(4.54) is bounded by C/(Im[z]Im[z']), and gives a contribution of O(N?*~2|| f”||3). The
“cross terms” 24 x (C\ ©,) (and vice versa) must be handled by integration by parts again
in the region where Im[z] or Im[z'] > || /" ||1_1 as above, and the cases of same and different
half-spaces are treated similarly, for example, using the estimate (4.56). The cross terms are
found to contribute O(N®~1|| £”|l1 log(N)). The claimed estimate of Proposition 4.1 follows
after takinga=¢. U

4.3. Proof of Lemma 4.2. We apply Green’s theorem to each term, which states

(4.57) /Q 3 F () dzdz = [a F@)d

We write 7/ = y £10 and z = x £ i0. First, we integrate by parts to find

—1 - .- " —
— f 3. f()d f(2) ( ,2) = m(@) ) dzdzdz' d7’
w2 Jc2 z+2m(z) 7 —z
(4.58) . | - o
5 FNR = m(z') —m(z _ _
= /(CZ 3. f(2)dy 8Re[z/]f(z/)z o) <2 o ) dzdzdz' dzZ’.
Note that x +i0 + 2m(x £ i0) = +iv/4 — x?1{jy<2}. Hence,
2 (m(y-l—iO)—m(x:l:iO) m(y—iO)—m(x:I:iO))
X 4+ 2m(x £10) y—x y—x

4.59
(4.59) . o
B x/4—x2(y—x)'

Hence, we find (note that some of the integrals over the real axes require intepretation as
principal values)

1 <2m(z’) —m(z)

z+2m(2) 7=z

(4.60) = ;_; /_22 /_22 Y hat

S G
Vi—xy-xn

1 [ o= - - - o
= _/(‘:2 0, f (2)0y ORe1.f (2) )dz dzdz'd7’
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—/ f 4 - /2 j%(y (f)x)dxdy

_ //2 GO —feD?  4-xy
o2 G- yimafa_e

where the last line follows by integration by parts in y and the second last line from the
identity

2 1

For the other terms, note that (z + 2m)m = m? — 1 and since m’ = mz/(l —m?),

(4.62) crom
Therefore,
-1 - 2 = 2 ,m@m@ .,
= |8 F R F(&) S dzdz e dz
(4.63) - % /(cz 0 f ()0 f(2')m’ (') m’ (2) dz dz dz' dZ’
1 /2 x z
=l [0 =)
For the final term we have
1 - = = ,m@Qm@mz . _ .,
o LB F @b ) T dzdza
1 -
(4.64) = /@ 3 f ()3 f () (& )m()m' (2ym (z) dz dz dz' dZ’

1 /2 2—x% 2
=— —dx ) .
42 </—2 A V4 —x2 x)
This completes the calculation of V (f). To calculate the expectation, we use the cumulant
expanson on E[G};]. Let Q4 and a > 0 be as earlier. For z € Q24 we find for any ¢ > 0,

1 14+a
1+ zZE[G}i] = N ZE[GiiGaa + Giza] - ZE[mz]
a#i
(4.65) 54 4
+ = 2N3 7 X#:E[G,a i
a=+i

+O(N N~ (Np?)TP).
The term with s3 can be absorbed into the error term using the isotropic local law. We there-
fore find,
> (2 +2m)E[Gj; —m] = —d.m — (a — Dm* — s4m*
(4.66) i
+ONS (V') ™" + (Nn?)~'72)).
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Integrating, we find

(11— ag)m2 — sam® — a;m

1 _ .
Ewmﬂ—N/ﬂmmumwzgfmﬂm -

+OWN NS+ DN ).

Note that we had to remove and then return the domain C \ €4 as in the proof of Proposi-
tion 4.1; this is similar to what was done above. We take a = ¢. We calculate using Green’s
theorem as above,

1/5f<>’"2
7 ) om

dzdz’
4.67)

dzd7 = 1 / 3, f (ym’ (2)m(z) dzdZ
T JC

(4.68) L S
=5 [ o=
and
—/ zf(z) dsz’— / 3. f(m>(2)m’ () dzdZ’
(469 1 4x2 42
x4 —4x
Z,/ fx )7,—_)62 dx.
Finally,
-1 1. - m@ o, —1 2 f) S+ f(=2)
(4.70) 7/<cazf(z)z+2m dzdz' = o /_ 74_xzdx—|——4 .

This completes the proof. [
5. Derivation of the main results.

5.1. Reduction to Gaussian divisible ensembles. We will only provide full details for
the proofs of Theorems 1.1 and 1.4 for those Wigner matrices with Gaussian components
(see Definition 3.1). The reduction from general Wigner matrices to those with a Gaussian
component is well known in the random matrix literature, and so we will be brief in our
discussion. In our setting, this reduction will be a consequence of the four moment method
of Tao and Vu [34]. For the specific case of single eigenvalue fluctuations, similar arguments
were made in [34] and [29]. First, we have

PROPOSITION 5.1. Let H and W be two Wigner matrices so that
.
(5.1) |E[H;] —E[W)]| <N""¢ 1<s<4
for some ¢ > 0. Then if the results of Theorems 1.1 or 1.4 hold for W, they hold for H.

This is essentially a consequence of Theorem 15 of [34], specialized to the real symmetric
setting. The only extension is that the original Theorem asks for equality of the first four
moments rather then the fact that they are only approximately equal. This extension is well
known; see, for example, [15].

The additional required input is that given a Wigner matrix, one can find a matching Gaus-
sian divisible ensemble. The following is a consequence of, for example, Lemma 3.4 of [18].

LEMMA 5.2. Let H be a Wigner matrix, and let tg > 0. Then there is a Wigner matrix
W with Gaussian component of size N~™ so that (5.1) holds with some ¢ > 0.



APPLICATIONS OF MESOSCOPIC CLTS IN RANDOM MATRIX THEORY 2789

The consequence of these two results is that if there is a 79 > 0 so that we can prove our
main results for Wigner matrices with Gaussian components of size N0, then our results
extend to all Wigner matrices. The 7y we take is the one so that Theorem 3.2 holds.

5.2. Proof of Theorem 1.1. Let F be a smooth function, which we moreover take to be
of compact support. Let x(¢) and y(z) be as in Section 3.1, so that the initial data x(0) are
the eigenvalues of a Wigner matrix with Gaussian component of size N ~%. We will need to
introduce a third process z(¢) coupled to the same Brownian motions as x(¢) and y(¢), with
initial data an independent GOE matrix. We let

xi(Hy) — vy

log N ’
(1—y?/4)

and Z; (y) be the corresponding quantity for a GOE matrix. It suffices to show
E[F(Z;(x(1)))] =E[F(Zi(z®)))] + o(1),

where the time parameter ¢t = #; as in Theorem 3.2. By (3.9) we have

E[F(Z:(x(1)))] = E[F(Zi(y(1)) + on (& — &0)] + O(N ),

2
= X 1— -2 4.
= Jogn VT

Denoting the characteristic function of oy ¢, by ¥, (1), we have

E[F(Zi(y(®)) + an (& — £)))] = f Y (W) F(ME[ M & VOImant)] gy,

Zi(x)=N

where

Repeating the same argument for z(¢) we see that
E[F(Zi(x®))] - E[F(Zi(2(D))]

5.2 X .
o = / (W (R) = Y= () FE[ M HO=N i+ o(1).

Denote by V,(®) and V,(®) the functionals appearing in Lemma 4.2 for matrices X and Z.
Then we have

(5.3) Ve (@) — Vo(®)] < C.
From this and Proposition 4.1, we obtain that
Y =" o), [A] <log(W)'/4,
where o is independent of the choice of x or z. Since F is a Schwartz function, this yields

the claim. O

5.3. Proof of Corollary 1.2. The argument leading from Theorem 1.1 to the Corollary
1.2 was detailed in [20], Theorem 1.1. It suffices to notice that
P(N (E) = N[5, psc(u) du

,/h%logN

where iy is the integer part of

E [ 1
N/ Psc(y)dy — x —legN,
-2 2

Aiy = Vi
< =P <E)=P(NZE_ZIN ~ ),
_x) (hiy < E) ( <
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and xy is defined by the equality. Note that,

iN E
— = dy.
N /;zpsc(y) y
XN — X.

The result now follows directly from the convergence in distribution of 4;,. [

5.4. Proof of Theorem 1.3. Recall the following result for mesoscopic linear statistics,
[25], Theorem 6.18.

THEOREM 5.3. Suppose f is a C? function with support in [A, B, where supppy =
[—2, 2], satisfying the assumptions in Section 4.1. Let A;, 1 <i < N be sampled from a B-
ensemble with potential V. Then, there exists € > 0 such that

2
E[eix(Z,N:l f(ki)—fo(x)pv)] — exp(—%V(f) + lS(f))

5.4
+ONTHON ] 1 gy + O(NT),
where
1 (B (B/f(x)—f)\> —AB—xy+3(A+B)(x+Y)
\% =
ok 2ﬂn2[4[4( x—y >¢<x—A><B—x>¢(y—A)(B—y> ’

5(f) = 21?(% ~1) /AB £ dvy ()

where vy is a signed measure.

REMARK. The measure vy is characterized explicitly in the book of Pastur and
Shcherbina [30] (see Theorem 11.3.2) in the case of analytic V. In general it can be realized
as a boundary value of the Stieltjes transform of the equilbrium measure and its derivatives.
In the case of sufficiently regular equilibrium measures one can show that it is a sum of delta
functions at the spectral edges and a continuous density in the interior.

The proof of Theorem 1.3 is now nearly identical to the proof of Theorem 1.1, replacing
Propostion 4.1 with Theorem 5.3. We apply the homogenization result Theorem 3.3 to the
re-scaled S-ensembles,

M),V W) (,,U)
(5.5) P D P00 w)y

psc(0) LT pse(0) T
where x; is the B-ensemble under consideration and y; is a Gaussian 8-ensemble.
The only thing that needs to be checked is that the variance of V (®) does not depend on
the parameters A, B (up to o(log(N)) terms). Using the fact that ®’ # 0 only near yi(v), a
short calculation using the bounds (3.12) (which also hold for CiD), one sees that for any « > 0,

L b)) — e’
50 vO=ggm oo Ty drerrem

The double integral does not depend on A and B, and so the proof proceeds as before.
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5.5. Proof of Theorem 1.4 and Theorem 1.5. We note the following elementary definite
integrals, which correspond to the terms on the right side of (4.8).

PROPOSITION 5.4. Lety € (—2,2) and [ be the indicator function:

F () =1x<y).
Then,
xt—4x242 4 —y? 3
57) [ e T b=y =),
12 2 —x? 4—y?

(5.8) . f_ F@ \/4_—22‘1“ .
(5.9 1f2f<x)—x R

' E -2 4 — x2 - 21 ’

In order to prove the expansion (1.11), we will use the following estimate, which is a
consequence of gap universality [17]. This estimate states that there is a constant a > 0 so
that for all indices i, j with « N <1i, j < (1 — k)N where « > 0,

(5.10) [Ew[psc (i) (Rit1 — 2i)] — EGog[pse (V) (A j41 — Aj)] < NIfa

where the first expectation is with respect to a Wigner matrix and the second is with respect
to a GOE matrix. Taking now a fixed Wigner matrix with eigenvalues A;, we fix asmall w > 0
and write

1 1
=oneg1, 2 Mtayesy 2 ke

li—ig|<N® li—ig|<N®

(5.11) iy — i

We compare the expectation of A;, — Ajo4+x t0 Aj; — Aj;—k. We can rewrite each of these
quantities as a telescoping sum of gaps of consecutive eigenvalues and apply (5.10). As a
consequence, using the smoothness of the semicircle distribution we see that by taking w
small enough, depending on a, that
1
‘EZN“’ P DR

li—ip|<N®

C

—Ai| =

Hence, it suffices to take the expectation of a local average of eigenvalues. Fix a small ¢; <
/10 and consider the following smooth function ¢. We let

PX) =X —Vigs  Vip—(No+N*1) =X = Vig+ N+ N°1
(5.13) @(X) = Vig+No+2ne1 = Yigs X = Vig+ No+3N®1 5

O(X) = Vig—(No—2N 1) — Vig» X = Vip—(NO+3N*1)-
We let ¢ smoothly interpolate between these values so that |¢'(x)| < C, and lp®(x)| <
CN*=D=¢D for k =2, 3. Note that if

N
5.14 -
(5.14) Jfx) INO 1 1(0(96)
then || f(x)|l1 < C, | f/(x)||1 <C and || f”(x)|l1 < N®/N and so we can apply Lemma 4.2
to f.
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Let I denote the interval
(5.15) I = [Yip—No—1, Yig+Ne]-
By rigidity we have with overwhelming probability that

N281 C

(5'16) Nlto — Nl-l—a)/Z

) so(M—N/ so(x)psc(x)dx‘

li—ig|>N®

2N® 41

by our choice of €1. Using the fact that

. .2
(5.17) yi—y,:iN;%(;) +0((’ Nz” )

one sees that

N N
o e dr = si— [ = yipto ax
B —1
2,0()/1'0)N

Hence, we see that for some ¢ > 0 we have

(5.18)
+ O(N**72),

(519) NE[)\.,‘O — )/[0] = ZE[f()\.,)] — fo(x)psc(x) dx — 2,07()/) + O(N_C)
; sc\Vig

Note that,

(5.20) f&x)—»>——01 (x>yip} — l{xf)/io})’

sc( l())

and so we see from Lemma 4.2 that

ZE[f()‘l)] - N/f(x)psc(x) dx
(5.21) !
1—ap sS4

__ arcsin(ﬁ) _ Vi + 23 2 295) + 0(1).
277,050()/1') 2 2 4!

This yields the claim.
To obtain the result for the variance, we rearrange (3.9) into:

1
xi(t) — E[xi ()] + N§y =yi(1) —E[yi(®)]
+ _({x _E[gx])

+ S ELEd +Elyi (0] - B[ (0] + O(N~'79).

Squaring and using the independence between x;(f) and ¢y, and y; (¢) and ¢, we have

Var(x; (1)) + Var(Cy) + (E[Cy])

2
= Var(yi (1)) + mVaT(Cx) + (E[ch —xi (1) + yi (r)D +O(N727%).

By (1.1), we have

1 2 1 2 —2-2¢
B0 = (B[ o —x0 +y0)) + o)
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SO
1
Var(x; (1)) = Var(yi (1)) + 5 (Var(¢x) — Var(¢y)) + O(N~2%)

ap; — 1

2 X 2
— Var(yi(l‘)) + W(/—Z @(X)ﬁ dx)
o ) 2 y2 2 —2-2c
+W(/2¢(x)ﬁdx) +O(N ).

Using (3.11) and Proposition 5.4, we have

a;—1 2 X 2 54 2 2 —x? 2
472 (/—2CD(X)«/4—X2 dx) +ﬁ(/—2¢(”\/4—x2 dx)
— (- Dy?+ %4 +o(1).

The gap universality result of [17] also holds for 8-ensembles, and so the proof of Theorem
1.5 is similar to the Wigner matrix case. [J

5.6. Proof of Theorem 1.6. First we consider the case (1.14). We will smooth out the
indicator function 1{y<,). Let x(x) be a smooth function so that x (x) =1 for x < u and
x(x)=0forx >u+ N1 where 0 <w < 1/10,and | x ® (x)| < CN¥@=D 'k =1,2 3. Let
ip be the index of the classical eigenvalue closest to u. By rigidity for any ¢ > 0, we have
with overwhelming probability

2w+-2¢

N ’

(5.22) D fO <y — Y FODxD[ = Y. |fow|=cC

li—igl<N@te

where we used f(u) =0, | f'| < C and |A; —u| < CN®*¢/N for i appearing in the rightmost
sum. It then suffices to apply Proposition 4.1 to the function f(x)x (x).

The proof of (1.15) is similar. First, by subtracting a constant we may assume that
f (k) =0. Let x(x) be the indicator function as above, but for u = y,. Then, for any ¢ > 0,
we have with overwhelming probability,

2w+2¢

k N
PIRACHEDIFACHPICY) -

i=1 i=1

(5.23) < > |row|=c

li—k|<N@+e

The result follows from applying Proposition 4.1 to f (x) x (x).
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