n b
Electr® 8biljty

Electron. J. Probab. 27 (2022), article no. 49, 1-50.
ISSN: 1083-6489 https://doi.org/10.1214/22-EJP770

Noise sensitivity for the top eigenvector of a sparse
random matrix*
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Abstract

We investigate the noise sensitivity of the top eigenvector of a sparse random symmet-
ric matrix. Let v be the top eigenvector of an N x N sparse random symmetric matrix
with an average of d non-zero centered entries per row. We resample k£ randomly
chosen entries of the matrix and obtain another realization of the random matrix with
top eigenvector vtk Building on recent results on sparse random matrices and a
noise sensitivity analysis previously developed for Wigner matrices, we prove that,
if d > N?/°, with high probability, when k < N°/3, the vectors v and v!* are almost
collinear and, on the contrary, when k > N°/3, the vectors v and v[*! are almost
orthogonal. A similar result holds for the eigenvector associated to the second largest
eigenvalue of the adjacency matrix of an Erdés-Rényi random graph with average
degree d > N?/°.
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1 Introduction

Noise sensitivity is an important phenomenon in probability theory that describes a
function of many independent random variables whose output asymptotically decorre-
lates when only a small proportion of the random variables are resampled. It has deep
connections with threshold phenomena and it has been extensively studied since the
pioneering work of Benjamini, Kalai, and Schramm [3]. It has found many applications
in theoretical computer science and statistical mechanics where it commonly appears in
large systems in a critical state such as critical percolation. We refer to the monographs
[8] and [14] for references and background.
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Noise sensitivity for the top eigenvector of a sparse RM

Recently, the authors of [4] have investigated the noise sensibility of Wigner random
matrices, that is a N x N symmetric matrix with i.i.d. centered entries with unit variance
above the diagonal. Calling an unit eigenvector corresponding to the largest eigenvalue
top eigenvector, they studied how the direction of the top eigenvector varies when
resampling a number k of uniformly chosen entries of a Wigner matrix. Under an
exponential tail assumption on the entries, they proved a threshold phenomenon as N
goes to infinity: if k¥ < N°/3, with high probability, the top eigenvectors remain nearly
aligned while if & >> N°/3 their are almost orthogonal. Since N°/3 is much smaller than
N(N +1)/2, the number of independent random variables in the matrix, the latter result
can be interpreted as a noise sensitivity statement. On the random matrix side, the
proofs in [4] built on many outstanding results which have been proved on the spacing
and fluctuations of eigenvalues and on the delocalization of their eigenvectors, we refer
to [2, 13] for lecture notes on this topic.

In this paper, we extend the results of [4] to a large class of sparse symmetric random
matrices with an average of d non-zero entries per row. In the regime d > N¢ for some
e > 0, many remarkable results have recently been achieved for such sparse random
matrices including eigenvector delocalization and Tracy-Widom or Gaussian fluctuation
of the extremal eigenvalues, including [5, 10, 11, 16, 18, 22, 23, 24, 25]. One thus might
expect to observe the same threshold phenomenon for the top eigenvector in sparse
random matrix ensemble as it was shown for Wigner matrices. Indeed, we prove this
phenomenon assuming a certain condition on the parameter d. Our work notably builds
upon [11, 18] for local laws of the resolvent and [18, 23] for eigenvalue spacings.

Sparse random matrices have many applications in computer sciences and statistics.
One of canonical models for a such matrices is the sparse Erdds-Rényi graph, which is
often used to describe random networks. In view of the graph, resampling an entry (of
the adjacency matrix) can be regarded as creating or deleting an edge on the graph with
some probability so that we can generate a random perturbation to some given networks
through resampling. Since eigenvectors tend to be more informative than eigenvalue,
it might be expected that the above-described phase transition of top eigenvector find
some opportunities to be applied in other disciplines.

1.1 Definition and main results
We first introduce the main model of random matrices which we will consider.

Definition 1.1 (Sparse random matrices). Let ¥ > 0 be a fixed number and ¢ = q(N) €
(0,v/N] be a sparsity parameter. Let H = (h;;) be an N x N random matrix where all
entries are real and independent up to the symmetry constraint h;; = h;;. We assume
that h;; is the product

LijlYij
)

-
1] q

where {z;; : i < j} and {y;; : i < j} are independent and satisfy the following conditions:
foralli,j

(i) Bxy; =0, Bz}, = 1 and Eexp(dzy;) <97

(i) P(y; = 1) = 1—P(y;; =0) = ¢°/N.

The condition E exp(ﬂx?j) < ¥~! asserts that the entries of the matrix are uniformly
sub-Gaussian. Our condition ensures that

1
_ 2 _
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The order of magnitude of a non-zero entry is of order 1/q. More precisely, for any
integer k > 1, there exists a constant C' = C(k,d) > 1 such that,

¢FNTH<ERY < CP PPN (1.1)

In this paper, we will use the following notation in the asymptotic N — oco: The sym-
bols O(-) and o(-) are used for the standard big-O and little-o notation. For nonnegative
functions f and g of parameter N, we write f < g if there exists a constant C' > 0 such
that f < Cg, and f < gif f 2 g and g = f. Finally, we use the less standard notation
f < g if there exists a constant € > 0 such that N¢f = O(g). Beware that the underlying
constants could depend implicitly on the parameter ¢ which is fixed throughout the
paper.

We now describe the resampling procedure. Let (g, jx),1 < k < N(N +1)/2, be a
random uniformly chosen ordering of the set S = {(i,5) : 1 <i < j < N}, independently
of H. For a positive integer k¥ < N(N + 1)/2, the set Sy, = {(i1,71),- - -, (i, Jx)} is thus a
random set of k£ distinct pairs (with ¢,, < j,,) which is chosen uniformly from the family
of all sets of k distinct elements in S. By convention S is the empty set.

Definition 1.2 (Resampling procedure). Let H' = (h;;) be an independent copy of H.

For integer 0 < k < N(N +1)/2, we define H*] = (hy;]) as the random symmetric matrix
generated from the given random matrix H, by resampling entries in Sy: fori < j,

w _ J Py (5,7) € Sk,
Y hij (i,7) & Sk-
The remaining entries of H'¥! below the diagonal are determined by symmetry.

Let Ay > --- > Ay be the ordered eigenvalues of H. We consider an orthonormal basis
of eigenvectors of H by {vy,---,vn}, i.e.,, Hv; = \;v; and ||v;|| = 1 for each i. Note that
Luh and Vu recently showed that sparse random matrices have simple spectrum [24]
with probability tending to one as NV goes to infinity. This implies that A\; > --- > Ay and
the eigenvectors are uniquely determined up to a sign. We call v; the top eigenvector of
H. Similarly, we use the notation A[lk] > ... > /\E’f,] and v[lk], .- ,v%] to denote the ordered
eigenvalues and the associated unit eigenvectors of H*!

The usual scalar product in R” is denoted by (-, ) and ||v||», = max; |v;| is the />°-norm

of a vector. Our main results are the following two complementary claims.
Theorem 1.3 (Noise sensitivity). If ¢ > N'/? and k > N°/3 then

E ‘<V1,V[1k]>‘ =o(1).
Theorem 1.4 (Noise stability). If ¢ > N'/9 and k < N°/3 then

. k
E_min, VN|vi = svi) = o(1).

As a result, E ’<v1,v[k]>’ =1-o0(1).

Ifq 2> \/]V , then Theorem 1.3 and Theorem 1.4 are contained in [4]. To explain the
threshold at N°/3t°(1) and the technical condition ¢ > N'/? on the sparsity parameter
we may repeat the heuristic first explained in [4]. First, from [11], the eigenvectors of
H are delocalized in the sense that ||v,,|. = N~/?*°(1) with high probability for any
1 < m < N. Recall that )\[lk] is the largest eigenvalue of H[*! with eigenvector ng]. We
might guess from the derivative of a simple eigenvalue as the function of the matrix

entries that

k k-1 . .
)‘[1 - /\[1 P (14 10 # TiNir, (i — Pigea Vi = TN
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where v; is the i-th coordinate of the top eigenvector v*l. Assuming that v; is nearly

independent of the matrix entries h;; and h;;, since h;; is centered with variance 1/N,
we would get from the central limit theorem that

k—1
k t+1 ¢ VEk
M= =3 =) = s
t=0

On the other hand, if ¢ > N'/° then [18, Theorem 1.6] implies that A\; — \; is of order
N~—2/3_ Hence as long as vk/N?3/2t°(1) is much smaller than N~2/3, it is believable that
the approximation (1.2) is valid and that vgk] is a small perturbation of v;. This explains
the threshold at k = N5/3+°(1)_ In some sense, the proof of Theorem 1.4 makes rigorous
the above heuristics. As it is usual in (non-integrable) random matrix theory, instead
of working directly with eigenvalues, we will instead study the resolvent matrix of H*!
to shadow the behavior of V[lk] and A[lk] and interpret it as a stochastic process where k
plays the role of time.

Remark (Noise sensitivity for other eigenvectors). Following the above heuristic argu-
ment, for the eigenvector associated with the j-th largest eigenvalue, );, we expect that
the threshold is of order

N/ min(j, N — )72,

since the rigidity bound for )\; is given as N~2/3min(j, N — j)~!/3. However we note
that an important modification is required to show the noise sensitivity of the other
eigenvectors: the argument surrounding (3.3), Lemma 3.1 and Lemma 3.5 are tailored
to the case of the top eigenvector.

Theorem 1.3 is proved by considering the variance of the largest eigenvalue \; of H.
The main inequality we prove is that

2 N3 - X
E‘<v1,v[1’“]>’ 5%, (1.3)
where X is defined as
1 9 1y 1 9
X = N 2 (hij N) = NTr(H ) — L. (1.4)
1<i,j<N

It is a consequence of [18, Theorem 1.4] that Var(\; — X) is of order N ~%/3+°(1) provided
that g > N1/9. We then deduce Theorem 1.3. As in [4], the proof of the inequality (1.3) is
based on a variance formula for general functions of independent random variables due
to Chatterjee [6]. The inequality (1.3) shows that small variance implies noise sensitivity
of the top eigenvector.

We note that (1.3) is also true with X replaced by 0 (as done in [4]). It is immediate
to check from (1.1) that Var(X) =< 1/(Ng¢?) which is larger than N=%/3 for ¢ < N'/6,
Moreover, it follows from [15, 18] that Var();) is of the same order than Var(X') for
1 <« ¢ < N'/6, Hence, the presence of X in (1.3) was necessary to conclude in the regime
N1/9 5 q< N1/6.

We conjecture that Theorem 1.3 and Theorem 1.4 remains true as long as ¢ > 1. With
the current bounds available in [15, 18, 23] and the techniques of proof in the present
paper, it is possible to obtain the following statements for 1 < ¢ < N'/9: the conclusion
of Theorem 1.3 is true for k > min(N7/3¢~%, N2¢~2) while the conclusion of Theorem 1.4
is true for k < N¢?. Since we expect that these bounds are not optimal, we shall only
focus in this paper on the case ¢ > N'/9.
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Remark (Higher order fluctuations of extremal eigenvalues). When 1 <« ¢ < N1/9, we
can recover the edge rigidity by introducing higher order random correction terms
introduced in the recent preprint [21] posted after the first version of the present work.
Thus it may be possible to show the conclusion of Theorem 1.3 under the condition that
¢>1and k > N5/3 if we replace the term X with a new correction term £, in the main
inequality (1.3). (See [21, Lemma 2.5] and [21, Theorem 2.10] for the precise definition
of Z.) This £ captures higher (sub-leading) oder fluctuations of extremal eigenvalues (of
sparse random matrices) whereas the term X only governs the leading order fluctuation
of those. We note that the argument associated with (3.2) should be modified to establish
this extension rigorously. If we denote by Est the correction term corresponding to the
matrix H,; obtained from H by a single entry resampling at random. (See Section 3.1
for more detail.), we expect to have

L— Ly < N17¢

which will be beneficial to make some desired estimates. Similarly, for the extension of
Theorem 1.4, the shift of the resolvent in Section 5.2 must be justified with some proper
modifications.

Our definition of sparse random matrices was dictated by the use of [23] in the proof
of Theorem 1.3. The proof of Theorem 1.4 does not use [23]. Thus Theorem 1.4 remains
true for the more general sparse random matrix model considered in [18].

Remark. From the definition of our sparse random matrices, after k£ resampled entries
there are only around kq?/N entries which have been actually modified (most of the
resampled entries simply replace a null entry by a null entry). Hence the threshold at
N5/3+0(1) occurs after only ¢ N2/3+°(1) visible changes of the matrix entries. With this
point of view, as g gets smaller, we see that the top eigenvector gets more noise sensitive.

The proofs of Theorem 1.3 and Theorem 1.4 follow the same general strategy as
[4]. It should be noted however that new technical challenges appear as the sparsity
parameter g gets smaller. The dependency of the spectrum on a single matrix entry is
larger and concentration inequalities are much weaker. As a consequence some bounds
used in [4] where not good enough in the sparse regime. We had to modify substantially
some technical arguments and also to improve some resolvent estimates on sparse
random matrices from the current literature, they are gathered in the Section 6.

1.2 Extension to edge resampling in Erdés-Rényi random graphs

There is a natural extension of our main results to adjacency matrices of Erdds-
Rényi random graphs. This adjacency matrix is the N x N random symmetric matrix
whose diagonal entries are zero and whose entries above diagonal are independent
Bernoulli random variables with mean ¢*/N. We define the resampling procedure as in
Definition 1.2 with the random sets Sj and an independent copy of Erdés-Rényi random
graph. The resampling procedure describes a process where some randomly chosen
edges of the graphs are added and other are removed (of order kq?/N after k steps).

Let us denote an orthonormal basis of eigenvectors of Erdés-Rényi random graph
by {wy,---,wyn} where each w; corresponds with the i-th largest eigenvalue. Similarly
we denote by {w[lk], e ,WE\’;]} the orthonormal eigenvector basis of Erdds-Rényi random
graph after the resampling procedure.

In the regime ¢ >> 1, it is standard that the largest eigenvalue is close to ¢?> and the
top eigenvector is aligned the unit vector e with constant coordinates: e; = 1/ V/N for all
1, see [11, Theorem 2.16, Theorem 6.2] for precise statements. These results imply that
E|(wq, W[lk]ﬂ = 1+ o0(1) for all k. There is thus a strong noise stability in this case. As one
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might expect, for the second largest eigenvalue and its corresponding eigenvector the
situation is different and is parallel to sparse random matrices with mean zero entries.

Theorem 1.5 (Noise sensitivity). Fix ¢ € {2,N}. If¢ > N/ and k > N°/3 then
E ‘<W5,W£k]>’ =o(1).
Theorem 1.6 (Noise stability). Fix ¢ € {2,N}. If¢ > N'/° and k < N°/ then

E min VN|w, — ska]HOO =o(1).
se{£1}

The proofs of these results will follow from an adaptation of the proofs of Theorem 1.3
and Theorem 1.4. With a different perspective, the noise sensibility of the spectrum
under edge resampling has already been considered in [9]. Our results suggest that in
real-world networks, a heuristic to discriminate eigenvectors containing an information
on the structure of the network from less relevant eigenvectors, could be through
random uniform resampling of the edges: noise sensitive eigenvectors should not contain
meaningful information.

Organization of the paper. In the next section, we shall cover some necessary tools
used in the proof of the main results. In Section 3, we describe the high-level proofs of
Theorem 1.3 and Theorem 1.4. The remaining sections, Section 4 and Section 5, are
devoted to the details, for Theorem 1.3 and Theorem 1.4, respectively. The proofs of
Theorem 1.5 and Theorem 1.6 are explained in Section 7. Finally, Section 6 contains
some new resolvent estimates on sparse random matrices.

2 Preliminaries

In this section, we collect some necessary tools for the proof of main results.

2.1 Variance and noise sensitivity

For any positive integer i, denote [i] = {1,--- ,i}. Let Y7, ---,Y, be i.i.d. random
variables taking values in a set ) equipped with a o-algebra. Consider the random vector
Y =(, - ,Y,) andlet Y’ = (Y{,---,Y,) be an independent copy of Y. We shall use
the following notation,

Y(Z) = (Ylv e a}/ifh}/i/»}/;}l»lv e 7Yn)
For Z C [n], we define YZ = (Y{,--- | Y,Z) by setting
Y! ifiel.

Let o0 = (0(1),--- ,0(n)) be a permutation in the symmetric group S,,. For i € [n], we
set ofi] = {o(1),--- ,0(i)} and o[0] = 0. Let Y and Y"” be independent copies of Y. We
assume Y, Y/, Y” and Y"” are independent. For j € [n], let Y(W)°oli=1] be the vector
obtained from Y°l~1! by replacing j-th component of Y ?l‘~1] as follows:

Y_(j)oa[ifl] _ Y}H .7 € 0[7' - l]a
J Yj/// j ¢ U[i _ 1].

For example, if n =5,i=j=3and o = (2,3,1,5,4), we have o([i — 1]) = {2,3},

voi-U = (v},Y5,V4,Y4,Ys) and YOol=U = (v; vy vy Vi, V5).
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On the other hand, if j = 1, we have
Y(j)oa[i—l] — (YY”, Y2/, Yv?)/7 Y4, Y5)

Lemma 2.1 (Variance and noise sensitivity). Assume f : Y — R is a measurable
function. Let j be a random variable uniformly distributed on [n| independently of
(Y,Y’,Y") and o be uniformly distributed in S,, independently of (Y,Y',Y" j). For any
k € [n], define I}, by

I, =T [(f(y) _ f(y(j))) (f(ya([kfll)) _ f(yu)oo([kfm))} ,

Then, we have for any k € [n],

5< (n:l) <2Var(kf(Y))>.

This is a small modification of [4, Lemma 3]. We refer to [4] for a proof and other
similar statements.

2.2 Local laws and universality in sparse random theory
We start by introducing two handy probabilistic notions.

Definition 2.2 (Overwhelming probability). Let { Ex } be a sequence of events. We say
Ey holds with overwhelming probability if for any D > 0, there exists No(D) such that
we have for N > Ny(D)

P(ER) < NP, (2.1)

If {Fn} is another sequence of events, we say that, on Fy, En holds with overwhelming
probability, if Exy U F5; has overwhelming probability.

Definition 2.3 (Stochastic domination). Let (Ux) and (Vi) be two sequences of nonneg-
ative random variables. U is said to be stochastically dominated by V if for all ¢ > 0 and
D > 0 there exists Ny(¢, D) such that we have for N > Ny(e, D)

P[Uy > NVy] < NP,

IfU is stochastically dominated by V, we use the notation U < V. If (Ey) is a sequence
of events, we say that on (Ey), U <V, ifU' <V with Uy = 1g,Uy. Finally, if (Un(t))
and (Vn(t)) are two families of sequences of non-negative random variables indexed by
t € T, we say that U; < V; uniformly in t € T if the above integer Ny(¢, D) can be taken
independent oft € T.

Note that if Uy and Vi are deterministic then U < V means Uy < N 0(1)VN.

Let H = (h;;) be as in Definition 1.1. Recall that A; > ... > Ay are the eigenvalues of
H and (vy,...,vy) is an orthonormal basis of eigenvectors. A first key ingredient is the
proof is the delocalization of eigenvectors.

Lemma 2.4 (Delocalization of eigenvectors [11, Theorem 2.16, Remark 2.18]). Assume
q > 1. We have

1
max ||[vi]|eo <

1<i<N VN’

A second ingredient is a non-asymptotic bound on the eigenvalue spacings of H.

Lemma 2.5 (Tail bounds for the gaps between eigenvalues [23, Theorem 2.2]). Assume
q > 1. There exists a constant ¢ > 0 such that the following holds for any § > N~¢,

sup P <)\i —Aig1 < 5) = 0O(dlogN).
1<i<N-—1 N

EJP 27 (2022), paper 49. https://www.imstat.org/ejp
Page 7/50


https://doi.org/10.1214/22-EJP770
https://imstat.org/journals-and-publications/electronic-journal-of-probability/

Noise sensitivity for the top eigenvector of a sparse RM

To be precise, in the above statement, the constant ¢ depends on the sub-Gaussian
tail parameter 9. Also, the O(-) on the right-hand side depends on ¢ and on a uniform
lower bound on log ¢/ log N (which is positive by the assumption ¢ > 1). There exists
a non-quantitative result which is optimal on the scaling which is contained in [23,
Theorem 1.6].

Lemma 2.6 (Tracy-Widom scaling for the gap [18, Theorem 1.6]). Assume q > N'/°. For
any € > 0, there exists a constant ¢ > 0 such that

P\ — Xy >eN723)>1—e

We now describe the location of the eigenvalues. Recall that if y is a finite measure
on R, its Cauchy-Stieltjes transform is defined as the holomorphic function on C; = {z €

C : Im(z) > 0} by
dp(A)
= [ —.
/ A—2z
A measure is characterized by its Cauchy-Stieltjes transform and tools like Helffer-
Sjostrand formula allow to infer precise information on the measure through its Cauchy-

Stieltjes transform, see e.g. [2] for its use in random matrix theory. We denote by m(z)
the Cauchy-Stieltjes transform of the empirical measure of eigenvalues of H:

1 1
m(z)zﬁiz:;Ai_z.

For an arbitrarily small constant € > 0, we define the shifted spectral domain

. . 1 1 1
D(e) = {w: k+ineCy: |k <3,0<n<1,|kl+n>N <q3N1/2 + FNu + (N77)2)}.
Lemma 2.7 (Local law, Theorem 2.1 of [18]). Assume ¢ > 1 and let ¢ > 0. There exists
an explicit random symmetric measure p, with random support [—L, L] whose Stieltjes
transform m, satisfies the following. Uniformly for any z = L+ w, with w = k+in € D(e),
we have,

- Ifk >0,

|m(z) — my(2)| < L 1 + 1 + 1 + L
’ Vel \Nnt/2 = @32NY2 © ¢3Ny — (Np)? )’

- Ifk <0,

1 1
Im(z) — my(z)| < N + BN

We note that in [18], the set D(e) is restricted to || < 1 but their local law holds for
any « taking value in any fixed interval (the focus in [18] is on the edge behavior). In
Section 6, we will prove an improvement on Lemma 2.7 when « and n are sufficiently
small.

The random measure p, has positive density on (—£, £) and it is a small deformation of
the semi-circular law. From [18, Proposition 2.6], the measure p, satisfies a polynomial
equation whose coefficients depend on the moments of the entries of H and on the
random variable X defined by (1.4), see Section 6 for details. Let us mention that there
exists a deterministic real L = 2 + O(1/¢?) such that

IL—L—X| <N Y23, (2.2)

EJP 27 (2022), paper 49. https://www.imstat.org/ejp
Page 8/50


https://doi.org/10.1214/22-EJP770
https://imstat.org/journals-and-publications/electronic-journal-of-probability/

Noise sensitivity for the top eigenvector of a sparse RM

see [18, Proposition 2.6] for details. We have forall z = F +in € C,,

. Ve+n, if Ee€e|-L L
Im[m,(E +in)] < { ; if B¢ { ’ E% (2.3)
/k¥1° L Bad! )

where k is the distance of F to {—L, L}, the boundary of the support of p,.
Lemma 2.7 can be used to establish a rigidity estimate of the eigenvalues of H. For
integer 1 <1 < N, we define the typical location of )\; as the number ; such that

i—1
N
that is, v; is associated with the (i — 1)-th 1/N-quantile of p,. See [15, Lemma 2.12]
for the asymptotic value of 7; in terms of X" and the corresponding 1/N-quantile of the
semi-circular law.

If ¢ > 1, there exists € > 0 such that ¢ > N¢. Then, the proof of Theorem 1.4 in [18]
with n = N=2/3 and k = N*(N~1/3¢=3 + N~2/3) (instead of k = N*(¢~% 4+ N=2/3) in [18])
gives

A\ — L] < N~V3¢73 4 N~2/3, (2.4)

More generally, armed with Lemma 2.7, we can obtain the next lemma by following the
standard argument using Helffer-Sjostrand formula such as [2, Section 1.8] with cut on
the imaginary axis at n = N—2/3;

Lemma 2.8 (Eigenvalue rigidity). Assume ¢ > 1. Forall 1 < < N, we have
Ni =il = NTV3q73 4 NT2/3,

From (2.3), we find easily 7; > i>/3N~2/3 uniformly in 1 < i < N. Moreover by
Lemma 2.8, if ¢ > N'/%, we have |\; — 7;| < N~2?/3. Hence, by Lemma 2.5, the next
corollary follows.

Corollary 2.9. Let € > 0 and assume q > N'/°. There exist ¢ > 0 such the following
holds for any § > N~¢, for all N large enough, with probability at least 1 — § log N :

cON~1 if 2<i< N¢
A=A 2>
ci?/3N=2/3 if N¢ <i < N.
Moreover, on the event {\; — A2 > cON *1}, the above inequalities holds with overwhelm-
ing probability.

3 High-level proof of the main results

We adapt the method of proof in [4] by applying recent results for the sparse Erdds-
Rényi graph model, in order to establish Theorem 1.3 and Theorem 1.4.

3.1 High-level proof of Theorem 1.3

For any 1 <4 < j < N, denote by H(;; the symmetric matrix obtained from H
by replacing the entries h;; and hj; with h;, where h}; is an independent copy of h;;.
(K] (k] (K]
ij J

Similarly, we write H, (i) for the symmetric matrix obtained from H'*! by replacing h;

and hg-’z] as follows:

(]
J
I'and hyz] are replaced with h

o If (4,7) € Sk, then hE’;] and h

« 1f (i,j) ¢ Sk, then hl"

dent copy of h;;.

are replaced with h;/;.

"
ij

where A} is another indepen-
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Denote by (st) a random pair of indices chosen uniformly from {(i,5): 1 <i < j < N}.
Note that

{(3,7) :1<i<j <N} =N(N+1)/2

Let 41 > --- > un be the ordered eigenvalues of Hg) and, let uy,--- ,uy be the associ-
ated unit eigenvectors of H ). Similarly, we define u[lk} > 2> u[k] and u[k] . ,ug\]ﬁ] for

H([ 1) We apply Lemma 2.1 with Y = H and f(H) =X\, — L — X:
KK (k] 2Var(\; —L—X) N(N +1)+2
E|(\ = = Qu) (O — ! = Q)| < - SNoen o 6D
where
1
Qt = 5 (15 (h’s’t) YA+ 1(s #1)),
o) [ (PL)? ~ (L)) (4 2(s £ 1)) 1E (st) € S, 32
% hit (h)?) A+ 1L(s # 1)) if (st) & Sk
By the spectral theorem, we have
N
ul,Hul Z/\ | 1117V,L §A12|<U1,Vi>|2:)\1:<V1,HV1>. (33)
i=1
Similarly, it follows that
(vi, Higpyvi) < (up, Hgpyuy).
Combining the two above inequalities, we obtain
(i, (H — Hsp)ur) < A= pn < (vi, (H = Hary)va)-
Also, by the same argument, we have
k k k) k k k k
(ul, (1™ =l ul)y <A = < o W ml )l
Let us write vi = (v1,---,vn), w1 = (u1, - ,un), v[lk] = (v&k]f-- ,vg\?]), and u[k] =
(u[lk], e [k]) Then, we find
Zspusup <A — p1 < Zgyvsvy,
where
Zuy = (hy — H)(1+ 1(s # 1)),
Similarly;,
ZEE) < ) < Znfl
where
S0 [ = R+ (s £ 0)) i (st) € 5k,
o (hst — W) (1 +1(s £ 1)) if (st) & Si.
We set Ty = (Zsvsvr — Qs )( k] [k] Q[k]) = (Zgvsvr — Qs )(Z[k] [k] [k] Q[k])

Ty = (Zatistty — Qut) (2! k]vik] Q[k]) T4—(Zstu up — Que) (ZY Ml — QI )Wehave

EJP 27 (2022), paper 49. https://www.imstat.org/ejp
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min(Ty, T, T3, Ta) < (A1 — 1 — Qo) (A = 1l — QU) < max(Ty, 1o, 15, 10). 3.4)

The next key lemma asserts that after one resample the top eigenvectors are close
in ¢*°-norm. Its proof will use the delocalization of eigenvectors and the rigidity of the
eigenvalues.

Lemma 3.1. Assume ¢ > N'/° and let ¢,§ > 0 be such that N*® « ¢. For1 <i < j <N,
let u§”) be the top eigenvector of H;;). Then, on the event {\; — X\ > N~'~¢}, the event

N { inf lsvi —uf? oo < N”“}

1<igjen CEED

holds with overwhelming probability. The analogous result for H ([Z]) also holds.
Next, let 0 < § < 1/9 and 0 < € < §/3 to be defined later, we define the events

&= {max (v loos [t floos V1 o [0 o0 ) < Ne1/2 (3.5)

& 1= {max (Jvi = wifloe, [V} = ulloc ) < N1/ (3.6)

Set the event £ := & N &;. Let ¢ > 0 such that ¢ + § < 1/9. According to Lemma 2.4,

Lemma 2.5 and Lemma 3.1, we have P(£°) = O(N~“log N) by choosing the +-phase

properly for u; and uzﬂ.). On the event £, we observe that vsvtu([f]ugk], usutva]vt[k] and

J
usutu[sk] ugk] can be replaced with

vsvtvgk]vlk] + O (N‘?’e*z*‘;) .

Thus, on the event &, it follows from (3.4)

(A1 = 1 = Qo) (W = i = QU)) = Zoy 2wl = 0 (12,0205 |N*277)
—1QuZy IN* T — QU ZaN* T QU@ 3.7

We shall check the following decorrelation lemma between the event £ and our
random variables of interest.

Lemma 3.2. If4e + 0 < 1/9, we have

1
E |:ZstZ£IZ]USUtU£k]U£k]]lgc:| =0 (]\]’3) ,

and

1
B [0~ i - QO — ! - @e] = o ).

Since B|Z,, 2| = O(N™Y), Q2| = O(N~2¢") and E|Q.QY| = O(N~3¢72),
we deduce that the inequality

- . 1
E |0z = 2 = Q)W = ! = Q)] = B [ 2,28 veonol!] + 0 <N3) (3.8)

follows from (3.7) and Lemma 3.2.
Using that (s,t) is uniformly distributed on {(7,5) : 1 < i < j < N} and that
E[Z;; ZZ[?] |Sk] = 4/N if i < j, we will prove the following lemma.

EJP 27 (2022), paper 49. https://www.imstat.org/ejp
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Lemma 3.3. We have

2 1
E {Zstng}vsvtvgk}vt[k]] = WE {(Vl’v[ﬁbz} to (]\73) :

Now we are ready to prove the main statement. From (3.1) and (3.8), we find

- N3Var(A\; — L — X)

e [<V1’V[1k]>2} k

(I+0(1)) + o(1).
Using (2.4), we have for any € > 0,
Var(A; — L — X) = O(N<4/3),

2
It remains to use Jensen'’s inequality: (IE|<V1, v[lk]>|) <E {(vl, v[lk]ﬂ and the assumption
k> N°/3 to conclude that IE {\(vl,v[lk]ﬂ} =o(1).

This concludes the proof of Theorem 1.3 with Lemma 3.1, Lemma 3.2 and Lemma 3.3
granted. These lemmas are proved in Section 4. O

3.2 High-level proof of Theorem 1.4
For z = F 4+ in with n > 0 and E € R, we introduce the resolvent matrix

R(z) = (H - zI)7},

where I denotes the identity matrix. We denote by R[*/(z) the resolvent of H¥. As
already advertised in the introduction, the proof of Theorem 1.4 relies on a fine study of
the functional process R!*! where k plays the role of time. The domain of the parameter z
will be tuned to follow the evolution of the largest eigenvalue A[lk] and the top eigenvector
v[*l as k evolves.

The main technical result is the following.

Lemma 3.4. Assume q > N'/° and k < N°/3. Then, there exists &, > 0 such that for all
0 < § < 4y, there exists ¢ > 0 such that, with overwhelming probability,

(K5 — (2)| < N~
SLle ISIB?)S(N Nn|IrnR” (2) —ImR;;(2)] < N™¢,

where the supremum is over all z = E + in with |E — £| < N=2/3+% and n = N~2/3-9,

We write vi = (v1,--+ ,vy) and v[lk] = (vgk], e ,UE\I;]). The next lemma connects the
entries of the resolvent with the coordinates of the top eigenvector for z close enough to
the largest eigenvalue.

Lemma 3.5. Assume ¢ > N'/% and k < N°/3. Let 0 < § < &, be as in Lemma 3.4. There
exists ¢’ > 0 such that with probability 1 — o(1) it holds that
) | < N=€ Ky _ I K] < A=
1Sr£17?§NN\nImRU(z) vvj| < N and 1£?§NN\771H1R” (2) —vi v | S NTC,
with z = \; +in andn = N~2/379,

In the proof of Lemma 3.5, we will also show that \; and /\[fl are close as long as
k < N°/3, see Lemma 5.5 below. The proofs of Lemma 3.4 and Lemma 3.5 are postponed
to Section 5.

We now explain the proof of Theorem 1.4 with Lemma 3.4 and Lemma 3.5 granted.
According to (2.4), we have

AL — L] < N72/3,

EJP 27 (2022), paper 49. https://www.imstat.org/ejp
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Thus, with overwhelming probability z = \; + in with = N~2/3-9 is in the domain
considered in Lemma 3.4. In particular, since
|vjv; —v v[ ]\ < |vjv; —nImR;;(2)| + n|ImR;;(z) — ImR ( )|+ |nImR ]( ) — v[ vk]|

the combination of Lemma 3.4 and Lemma 3.5 implies the following claim:

Lemma 3.6. Assume ¢ > N'/? and k < N®/3. There exists ¢ > 0 such that with
probability 1 — o(1), it holds that:
max _Nl|v;v; — v v | < N~¢. (3.9
1<i,j<N
Let 0 < ¢’ < ¢ with ¢ as Lemma 3.6. To prove Theorem 1.4, we prove that with
probability 1 — o(1),

VN|vi = vl < N7, (3.10)

for a proper choice of the 4--phase for the top eigenvectors. Let ¢ > 0 such that ¢ + € < c.

Let us call & the event that (3.9) holds and |[v{"||.c < N<1/2. By Lemma 3.6 and

Lemma 2.4, it is sufficient to prove that for N large enough (3.10) holds on the event &.

Let i be such that |v;| > 1/v/N. We choose the phases of v and v[*! such that v;, vz[k]
are non-negative. Then, we get on &,

2 _ (o, [k2 2 _ (o [k2
o = 12 = O e = )

< < N7071/2.
v + Uz[k] Vi

|vi —
For any integer 1 < 5 < N, we write:

k) 49,4 o] (k]
ol [+ = ol

1
o = V| == Jviv; — vl |<*|U vj = v v =,
Vs

)
Hence, on the event &;, we find
|Uj _ U]{k]| S N—c—1/2 +N€_C_1/2.

For our choice of ¢, we deduce that (3.10) holds for all N large enough. Theorem 1.4 is
proved. O

4 Noise sensitivity of the top-eigenvector
4.1 Proof of Lemma 3.1

Let ugij) > > M(”) be the ordered eigenvalues of H(;;) and, let u(”) . ,u%j) be

the associated unit eigenvectors of H (ij)- Using (3.3), we find
M > (), Bl = @7+ af? (H = Heg)al™) > p{? = 2( i + (5] [uf %

Similarly, reversing the role of H and H(;;), we get

i)’

Hglj) > M1 —2(Jhyg| + |h;/]|)||vlllzo

From (1.1) we have |h;;| < 1/¢. Hence, by Lemma 2.4 and ¢ >> N, we obtain

1 1
A — S 4.1
2 AT < < R @
We decompose u( 7 in the eigenvector basis of H:
(w) Z v
EJP 27 (2022), paper 49. https://www.imstat.org/ejp

Page 13/50


https://doi.org/10.1214/22-EJP770
https://imstat.org/journals-and-publications/electronic-journal-of-probability/

Noise sensitivity for the top eigenvector of a sparse RM

We write two expressions for ugij ),

N
Hug”) = Z Apqupvy = (H - H(ij))uglj) + (Mglj) - Al)ugm) + )\1uglj).
(=1
We deduce that
/\1115”) = Z)\[GL@V@ + (H(ij) — H)ug”) + ()\1 — ,Ll,g”))uglj).
(=1

Next, by taking an inner product with v, for ¢ # 1, we obtain
)\10{[ = )\1<V£, ugij)> = <Vg, Alugij)> = )\zOég + <Vg, (H(ij) — H)ugij)> + ()\1 — ,U,(lij))ag.

In other words,
((M —A) + (ui? — /\1)> ae = (ve, (Hj) — H)u(™?). (4.2)

Let ¢ > 0. According to Corollary 2.9, there exists ¢ > 0 such that on the event
{1 — X2 > N~17¢}, with overwhelming probability:

/N1 2 < ¢ < N€,
AL — A > (4.3)

d?BN=23 Ne < (< N.
Since Lemma 2.4 implies

. ” 1
(Ve (Higy = )l | < 4l = higl[velloe ol < -

we deduce from (4.2) and (4.1) that, on the event {\; — Ay > N~17¢},

1
(A1 = Ag) - o] < N

Thus, combining this last inequality with (4.3), we obtain, on the event {\; — Ay > N~17¢},

e < g 'N¢ 2<¢<N¢ 4.4)
8% .
TV g BN Ne << N
On the other hand, by setting s = /||, we have
Isvi —ui? oo = [[(s = a1)vi + Xy arvells

< (1= laa)lIvilloo + X perlael [ velloo
= N_1/2Ze¢1|04£\»

where on the last line, we have used that 1 — |oq| =1 — /1 -3, a? < 2oz lael
Using (4.4), we finally obtain

lsvi —u{? |l < N"V2q INCte f NTV2 AN 08
< g INTVRtere 4 mIN 12

Therefore we complete the proof by choosing ¢ > 0 small enough so that ¢ > N9+,
We can handle the case H, ([f]]) similarly since H!*! and H have the same law. O
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4.2 Proof of Lemma 3.2

Recall that £ = & N & where the events £; and &, are defined in (3.5) and (3.6). We
start by proving the first statement of Lemma 3.2. We split the expectation into two
parts.

S S

E {ZStZUf]Usvtva]vt[k}ﬂgc} =E [ZStZg]vsvtvgk]vik]]lgmgg} + E {ZStZ[’E]vsvtvgk}vik}ﬂglc] .

(4.5)

Using Cauchy-Schwarz inequality, we find

‘IE [Zstzg’;]vsvtvgklvi’“]nglc} <E [|ZstZ£’§]|nglc} < \/]E [|ZStZ£’§]\2} P(EY).

By Lemma 2.4 the event & holds with overwhelming probability and by Equation (1.1),
we have E|Z,, 2} [2 < 1/(N¢?). It follows that for any C > 0,

’E {Zstzi

ﬁ]vsvtvgk]vt[k}]lsf} ’ =O(N~).

We now turn to the first term on the right-hand side of (4.5). With ¢ > 0 as in the
definition of £, we want to show that

E [\Zstzi’ﬂ\ngg} < N—1-4¢ (4.6)
which implies

(%]

E [Z,, 28 0,00 15m55] < Ni2R [‘ZStZy;]‘]lg;} < N3, 4.7)

S

There is a dependence between Z.;Z é[’z] and the event &. To circumvent this difficulty,
we introduce some new events. Let ¢ > 4e such that ¢+ 6 < 1/9 (and ¢ as in the definition
of £). we consider the event & = &3 o U €31 where

30 = {min ()\1 — g, A Ag’“]) > N—H’} and
31 = {min (,Ul — i, ) — Mlﬁ) > N*H} : (4.8)

By Lemma 3.1, for any C' > 0, we have P(£5 N &) = O(N~C). Therefore, arguing as
above, it is sufficient to prove that

E [|Z0 25 1es ]| < N717
We note that
B [|2.2% 1e;] < SE[(23+ (Z0))1e]
SE[(h3 + (We)? + (h5)? + (hf)?) Leg]
SE[(h + (W)")eg, | + B (W02 + (0)D1eg, | 49)

We now use by construction the variables (hy, h},;) are independent of the event £ ;. We
get by Lemma 2.5 that

E [(h2 + (h)*)eg, | = O(N"'~log N).
Similarly, 4/, and k! are independent of the event £; o and

B [((W0)? + (W) 1es, | = O(N "¢ 1og ).
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Since we choose ¢ > 4e, it concludes the proof of (4.6) and of the first claim of Lemma 3.2.

We now prove the second statement of Lemma 3.2. As above we decompose £°¢ as the
disjoint union of £f and & N &S. We have |Q;;| < 1/(N¢?) and |Z;;| < 1/q. Since & holds
with overwhelming probability, we find from (3.4), that for any C' > 0,

E (|0 - 12 = Qu)A! — ! — Q)]s | = 0 (=€),
We now deal with the event £ N &5. From (3.4) and arguing as in (4.7), we find

B (| — 12 — Qu)(AT — ! - Qi’z]>|nmc}
< N2 [max(|Zual, N|Quil) - max(| 28], NIQW e |
We observe that
max(| Zst|, N|Qstl) < lhsel + [AL] + Rt * + [ 1,
the right-hand side is at most 2(|hs:| + |, |) with overwhelming probability since |h;;| <
1/q. The same comment applies to max(|Z, [k]| N |Q |) It follows that
E [max(| Zeel, N Quil) - max(1 2], NIQU )15 | S B[(h2, + (h) + (WL)? + (W) 1es]

Finally, by Lemma 3.1 on the event &3, & has overwhelming probability. We thus may
substitute in the above inequality 1¢¢ by 1cc. We are then back to the upper bound
in (4.9). The conclusion follows. O

4.3 Proof of Lemma 3.3
Integrating over the random pair (st), we have
2

E|Zuzilowonl o] = oo | 3 2zl
1<i<j<N

For brevity, we set V;; = vzv]v[k]v[ I We split the above sum on the right-hand side into

two parts,
D ZuZiVut Y ZuZiVi,
(i) €Sk (i5)¢ Sk
Where 1 gﬂi <j<N i/r/l/bOth sums, ZZ] = (hij—hi5)(A+1(i # 7)), Zi; = (hj;—hi;) (1+1(i #
j)) and Z% = (hij — hi})(1 +1(i # j)). Note that
ifi < j,

B(z2) ~s () - {§ 4

2| 2

Due to the dependence, it is tricky to compute E[Z;; Zl[f] Vi;] directly. Thus, we introduce
the conditional expectation E[-|S] for given Sy, to avoid this issue. We shall first estimate

E| Y E [ZMZ};“] |Sk} Vi |,
1<i<j<N
and then show the contribution of

E| Y (ZijZin]E[ZUZ |SkD

1<i<j<N
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is negligible. We start by computing
> E [Zz‘jzi[f]\sk} V= > E[Z,;Z;]|Vij+ Y E[Z,;Z]]
1<i<j<N (i7)ESk (i5) ¢Sk

Using the explicit expression for the expectations, we obtain

4 2 1
IR wORS-D WAEED 0
ZSJ 1<J 1=7 1=
- 2wnro(3 sl

The last sum of the above equation is negligible. Indeed, using the delocalization of
eigenvectors (Lemma 2.4), we have

> Vil = N7L

Since |V;;| < 1, we deduce in particular that

2 1
El Y E {ZijZZ.[;“HSk} Vij | = BV v 4o (N> .

1<i<G<N

To conclude the proof of the lemma, what remains to show is

1
]E H/-- ;. = —_—
§ 2]‘/1] o (N) )
1<i<j<N

(k] _

where we have set W;; := Z”Z {ZUZ |Sk} For the remainder of this proof, we

fix a pair (4,7), 1 <i < j < N. It is sufficient to check that E[W;;V;] = o(1/N?) where
the o(-) is uniform over the choice of the pair (4, j).
Let h;’ be a independent copy of h;; which is also independent of (H, H', H", H").

Similarly to H;; and H([fj]) we can define analogously H(”) and H [k ]) by replacing

(4,j)-element with h{’. Denote by 4, = (41,...,%y) and u[k] (@ [1] ey Ev]) the top
eigenvectors of H (ij) and H ([fj) respectively. To ease the notation, we define

Uj = uzu]u[k]ﬂgk]

By construction, we have
E[Wi;Us;] = E[E [Wi;|Sk] - E[Us]Sel] = 0

because, given Sy, the pair (Z;;, Z[ ]) only depends on (hj, hi;, by}, hi) while (i, ﬁ[lk]) is

independent of (hy;, h;, ki, hi}). Thus, it is enough to show

1
E[Wi; (Vij — Uij)l = o <N3> ~ (4.10)

The proof of (4.10) is performed as the proof of Lemma 3.2. Let § > 0, 0 < € < §/3, ¢ > 4e
be such that ¢+ § < 1/9. We consider the event & defined as &; but with H(St) and H([Sl)
replacing H ) and H([sl):

& = {max (Ivilloe, alloe, IVH o, 817 1 ) < Ne272}
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Similarly, if {f;};-, and {ﬂgk]}?l are the eigenvalues of H and H!¥ respectively, we
consider the event £ = &3 g U €31 with &5 defined by (4.8) and

53,1 = {min (/11 _ ﬁ2aﬂ[1k] _ ,&[Qk]) > ]\,_1_0}7

As in the proof of Lemma 3.2, we use Lemma 3.1 to deduce that on the event 53, we
have

[vi -t <N7F and v —al) < NTEO

)

with overwhelming probability after choosing the phases of u(;;) and ﬁEﬂ) properly.

Hence, on the event £ = S~1 N 5'3, we find that the bound
|Vvij o U”| S CN367276

holds with overwhelming probability for some C > 0. Also, by Lemma 2.4, the event &
holds with overwhelming probability. Using that |V;;|,|U;;| < 1, we deduce that for any
C >0,

B [Wij (Vij — Uij)l | S N*T27°E[Wy| + N*2E[[Wi|1g] + N~

Since IE[|ZZ-]»Z1.[§] ] = O(1/N), we have E|W;;| = O(1/N) and thus the first term on the
right-hand side of the above equation is o(1/N?). For the second term, we simply write
that

1 —1-c¢
BWylte] SB[ (1 + 00,7+ 047+ 00 + ) 14, | =0 (V1o

where we have used the independence of 5’371 and (hgj, hi;, hi;, hi}) and invoked Lemma 2.5.

Since 4¢ < ¢, this concludes the proof of (4.10). O

5 Noise stability of the top-eigenvector

5.1 Preliminaries on the resolvent matrix

Our first lemma is used to detect the largest eigenvalues from the diagonal entries of
the resolvent R(z) = (H — zI)~! for z close enough to L.

Lemma 5.1. Assume ¢ > N'/9. For any integer 1 < j < N, there exists a random integer
1 <14 < N such that for all E andn > 0
(max(n, |A; — E])) > < 2Ny ' ImR(E + in)s;.

The other way around, let e > 0. With overwhelming probability, for all integers1 < < N
and all E such that |E — £| < N—2/3*¢, we have

-2
Nn~T' ImR(E +in); < N (1£rjl1§11N [Aj E|>
Proof. From the spectral theorem,

N
Ny 'ImR(E +in)i; = )

p=1

Nv@)? NP N0
Mo = E)+n* = (N = B +7° = 2(max(n, |\ — E)))*

The first statement follows since there exists i such that |v;(i)| > N~1/2,
Next, we prove the second statement. Fix ¢ > 0 and consider E satisfying |E — £| <
N~—2/3+¢ From (2.4), with overwhelming probability |\; — F| < 2N~2/3%¢, Thus, from
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Lemma 2.4 and Lemma 2.8, for some ¢ > 0, with overwhelming probability the following
event holds: (i) max;<,<x/|v,[% < N71F¢, (ii) |\, — E| < 2N~2/3%€ and (iii) for all such
E with |E — £| < N72/3%¢, we have E — \, > cp?/3N~2/3 for all integer p > N’ := [ N?|.
On this event, from (i) and (iii), we have for some C > 0

N . N
N(Vp(l))Q N¢ N—1/3 n74/3
Yo R o< Y SONY(N')TANY
_ 2 2 — _ 2 — ’
p=N'+1 ()\p E) + n p=N'+1 ()\p E)
and
% N(vp()®  _ NeN
= Qe = EP 407 7 (min<en [N — B)*

Finally from (ii), for all N large enough, we have CN¢(N')"1/3N%/3 < N¢N'(min;<;<n
|\; — E|)~2. This proves the second statement. O

The following lemma on the resolvent of sparse random matrices will be crucial to
study the resolvent process indexed by the successive resampled entries. Below, we use
the Kronecker delta symbol: §;; = 1;—;.

Lemma 5.2. Assume ¢ > N'/? and let 0 < § < 1/3. We have

11
sup, mas || R(2)yy| = 3| < PR
and
sup max ‘ImR(z)i-|<i
2 1<ij<N TNy’

where the two suprema are over all z = E + in with |E — £| < N=2/3%% and n = N—2/3-9,

The first statement of the lemma is a consequence of [11, Theorem 2.8] and the norm
estimate of mgc(2). The second statement is new, it uses notably the improved local law
for the Cauchy-Stieltjes transform m(z) given in Lemma 6.1. We postpone its proof to
Subsection 6.2. We are now ready to prove Lemma 3.4.

5.2 Proof of Lemma 3.4

Step 1: net argument. We have |R;;(z) — R;;(2')| < |z — 2’| /n? where = min(Im(z),
Im(z')). Hence, by a standard net argument where we partition the interval [N ~2/3+9,
N~—2/3+] into N? sub-intervals, it suffices to prove the conclusion of Lemma 3.4 for any
fixed x real with || < N=2/3%%, » = F +in where E = L+ x and = N~2/37%_ Moreover,
from (2.2) and Lemma 5.2, it is sufficient to prove that for any deterministic real x with
|I€‘ < 2N72/3+6'

NpltmRY(2) — ImRy;(3)] < N~¢, (5.1)

uniformly in 1 <i,5 < N, with
Z=rk+ L+ X +in, (5.2)
and L deterministic as in (2.2). In the remainder of the proof, we fix such x and

corresponding random Z.
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Step 2: shifted resolvent matrix. The random variable Z depends on the entries
hi, j.» 1 <t < k. To avoid this, we set
f=k+L+X+in,
where
i 1
_ B2
= Zl-i-ﬂlt#h))(mt—]\,)-
By construction, from (1.1), we have
. 1 VE
‘Z — Z| < max W, m .
Recall the resolvent identity.
(X —z2D) = -2+ (Y —2)"HY = X)(X —2)7!
and the Ward identity for the resolvent: for any integers ¢, j,

N
> Rae)Ralz) = (R ()5 = i 53)

=1

It implies that

3~ R @) <l = A T IRElIAG
<|2—z|\/Z|R<z>u|2\/ZR(zw
l l

1 Vk 1
< max NqQ’N3/2q an,

where we have used Cauchy-Schwarz inequality, (5.3) and Lemma 5.2. Since k < N°/3,

we have
vk < N? <1
N3/2qn q ’

provided that N° < q. We deduce that Nn|R;;(Z) — R;;(2)| < N—¢ for some ¢ > 0. The

same conclusion holds for RZ[-I;-]( ) — R[k]( ). It follows that to prove (5.1), it is sufficient
to prove that

NplImRY (2) — ImRy;(2)] < N~¢, (5.4)
uniformly in 1 <i,5 < N.
Step 3: fluctuation of the resolvent process. Now, for 0 < t < N(N + 1)/2, we
define R (2) = (H! — 2)~! as the resolvent of H!. Since no other value of the resolvent

will be considered, for ease of notation, we omit the parameter 2 and simply write R*! in
place of R[l(%). From the resolvent identity, we get

k k
k t t—1 _
Rv[ij] —Rij =) (REJ] - R1[:j ]) = (hi,j, — hi,;, ) (RUE; ;R
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where E;; = eieJT + ejeiT]l(i # j) where e; denotes the canonical basis of R" such that
the i-th entry is equal to 1 and the other entries are equal to 0. We set

he = hi,j,, hy=h;

NI

G¢ = Nnlm ((R[t]EtR[tfl])ij + (R[t]EtR[tfl])jz) )

Et = Eitjt and

(G depends implicitly on {7, j}). Since R;; = R;;, we get that, by construction,

k
1
Np(ImR!Y) — ImR;;) = =52
t=1

The main technical ingredient in the proof of Lemma 3.4 is the following statement
(note that for deterministic sequences of non-negative numbers, U < V is equivalent to
U < Ny,

Lemma 5.3. Assume ¢ > N'/? and k < N2. With the above notation, for any integer
r > 1, uniformly in 1, j,

k 2r T
! k k —2r
’ <;(ht R ht)Gt) ) (N?’n?) " <N3772) o 69

Before proving Lemma 5.3 in the next subsection, let us conclude the proof of
Lemma 3.4. Since n = N~2/37% we have k/(N°n?) = N?°k/N®/3. Moreover, if k < N°/3,
we may find a small §, > 0 such that k < N%/3-3%_ We set ¢ = §, and assume that
0 < § < §p. From Markov inequality, this concludes the proof of (5.4) and Lemma 3.4.

5.3 Proof of Lemma 5.3

Step 1: moment expansion and symmetry. We set y; = h; — h} and write

k 2r
E<zytct> =Y B[Ga v Gl
t=1 t1

Combining the terms with equal indices, we get

r($pe) -Eryie

m=1 p

)

Pl Pl
tl th

=1

where the second sum is over vectors p = (p;), with p1 + ...+ p,, = 27, p; > 1 and the
last sum is over all sequences T' = (t1, ..., t,;,) pairwise disjoint ¢; in {1,...,k}. Since r is
fixed, it is enough to fix in the remainder of the proof an integer m in the above sum.

Despite the fact that (G;):er is not independent of (y;):cr, we start by checking that
the contribution of vectors p = (p;) such that min; p; = 1 is zero. More precisely, assume
without loss of generality that p,, = 1. We set

K(m,p) ZE Hytpl’thI’

We claim that K(m,p) = 0 if p,, = 1. Indeed, we can realize our random variables
by considering the m-tuple ((hY{,R}"),...,(hl,, hi"")) of iid copies of h;;, independent of

=1

m—1
E |y, G, H yZ"Gfl’l .

m’ m

a uniform m-tuple ((¢},751),.-., (i;n,jm)) of distinct elements in {(¢,5) : ¢ < j}. Then
for a given T as in the above sum and 1 < [ < m, we set (hy,h;,) = (h/,h]") and
(it,,jt,) = (i}, 7;). As a function of (h/,,, k"), Gy, is symmetric (because switching the

m) m
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values of h,, and b/, maps Rl*»] to Rlt»~! and maps Rl to Rl*»]). Moreover, as
a function of (k! "), for I < m — 1, Gy, is a function of A/ 1(t; < t,,) + h'L(t; > tm).
Summing over 7, it follows that

m—1
> [Tt
T 1=1
is a symmetric function of (k! , k). Indeed, consider the map (t1,...,tm) — (K+1—
t1,...,k+1—t,). This maps defines an involution on the set of 7" in the above sum and

its image on []}" 11 y;' GY' is symmetric in (h,,, h)). Therefore recalling that h; and hj

m? m
have the same distribution, we get
S ->E
T T

Since y; = hy — y;, we get that K (m, p) = 0.
We thus restrict ourselves to vectors p = (p;) such that

m—1

Pl IPL

h‘tmGtm H ytl th
=1

m—1
/ Pl IPL
htmGtm H Y, th
=1

pr>2, foralll <l<m.

Our goal is then to prove that, uniformly over all 7" and such vectors p, we have

- 1 " m-—r
E[vrcrn < (W) g (5.6)
=1

This immediately implies the statement of the lemma since (i) min; p; > 2 implies that
m < r and (ii) there are at most £™ choices for the elements of 7.

Step 2: resolvent bound. In order to extract the moments of y; in (5.6), we shall use
a decoupling argument using the resolvent expansion. For 0 < s < k, we define H a
the symmetric matrix obtained from H'®! by setting the entrles (i+jt)ter and (jsis)ter to O.
The resolvent of H!¥! at % is denoted by Rls) = (HlsJ — 2)~!. We note that given (i.j;)er,
the matrix H® is independent of (y;):cr. For ease of notation, we also set

1 1 1
= d -4
Q Nn and (= + Ny
Iterating the resolvent identity, we get
R¥ — R =% ( RE(HI — fls }))pR[t] i (R[s} (H — g[s}))gg[sy (5.7)

p=1
We have
HE = HET =N "(h,,,1(t > s) + b

1tJt (t S S)>Eitjt
teT

Recall the fact that |h;;| < ¢71,
we deduce that

RY| <1 (by Lemma 5.2) and ||RI*)|| < =, Since ¢° 2 N,

pls]
|R2] z] | = Z D +
p= 1
Similarly, using [Im(ab)| < |Im(a)||b| + |a|/Im(b)|, we find, by Lemma 5.2,

Z (0%
1

ImR[S] _ ImR
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Therefore, using again Lemma 5.2 and, we obtain

1<i,j<N

< and max ’Im]%[‘ﬁ] <«
1<i,j<N I

We are ready for the decoupling argument.

Step 3: decoupled resolvent. The following lemma on stochastic domination is ele-
mentary.

Lemma 5.4. Let (Uy), (Vi) be two sequences of non-negative random variables and
(uy) be a non-negative sequence such that Uy < uy. If there exist C > 0 and p,q > 0
such that 1/p+1/q < 1 and (EUX)Y? < NCuy and (EVE)Y/? < N°EVy then E[UxVy] <
UNE[VN].

Proof. Set r such that 1/p+1/q + 1/r = 1. From Holder inequality, for any event £
E[UnVy] — E[UnVy1e] = E[UxVyLee] < (EUR)YP(EV)Y (£

For a fixed € > 0, we consider the event £ = {Uy < N°uy}. Since £ has overwhelming

probability, we deduce from the assumptions that E[UxVy] < NeunyE[Vy1le]+o(unEVy).

The conclusion follows. O

We set
Gr = Nt (RUE R+ (RUBR),,).

In this paragraph, we prove that (5.6) holds when G; is replaced by G,. In the next and
final step, we will prove that G; and G, are close. From (5.8), we observe that fort € T,

|Gyl < 1,

Given (ij¢)ter, y¢ is independent of (f{[s])ogsgk. We deduce from (1.1), Lemma 5.4 and
the assumption min; p; > 2 that

H yﬁt Gpt‘|

teT

mr)

E ] G2] (5.9)

teT

Note that in the above expression, we have set p; := p; ift =¢;, € T.
Next, we estimate E [HteT G‘f} in (5.9). We first observe that [],.,(a?G?) is a sum
of products of the form

[T (RE Rl ) (B2 R

teT

with (a1t7 a2t), (agt, a4t) € {(Z,j), (]7 Z)} and (81t7 82t), (S3t, S4t) S {(t, t— 1), (t — 1, t)} Using
[Im(ab)| < [Tm(a)||b] + [a[[Tm(b)],

e =2 11 Ao |7

where the sum is over possible choices of a;,a; in {i,j}, b, b}, in {is,j:} and s, s; in
{t —1,t}.

We now bound the right-hand side of (5.10). Since 2|ab| < |a|? 2, it suffices to
treat the case (aq, by, s¢) = (a}, b}, s}). We denote by Er the conditional expectation with

) (5.10)

b/
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respect to Fr, the o- algebra generated by H, H' and (isjs)s¢r (in other words, we
integrate only on (ij;):er given the rest of the variables). Since r is fixed, we have

ET H ‘Rf[lsttbt 5 N2 Z H | atut

teT w teT

where the sum is over all w = ((u¢, v¢))ter With 1 < ug, vy < N and Rl [w] is the resolvent
of the symmetric matrix H*/[w] obtained from H*! by setting the entries (u;v;);cr and
(veug)er to O (that is Rlsl = Rl [(it, jt)ter])- We would like to apply Ward identity of the
resolvent (5.3) in the above expression but the matrix Rl [w] depends on the summation
index.

To overcome this difficulty, we approximate Rls] [w] by the resolvent of another care-
fully chosen matrix. For Tp C T, let Wy, be the set of w = ((us, v¢))ter as above such
that {us, v} N{i, 7} # 0 if and only if ¢t € Ty. If w € Wy, we set wg = ((ut, v¢))eer, and
wy = ((ue, v¢))rgm,- We write

R[St]

A IS sz Do > T IR, ) (5.11)

teT ToCT wo w1 teT

We next define Rl*l[wy] as the resolvent of the symmetric matrix H!*/[w,] obtained
from H'*! by setting to the entries (uv;)ier, and (viu)ier, to 0 and, for t € T\Tp, the
entries (usv;) and (viuy) are set to hy,,, (irrespectively of the value of s). The computation
leading to (5.8) gives

<f and  max llngj][wo]’<a, (5.12)

max |R[ ° wO | - 7] 1<i,j<N

1<i,j <N
uniformly over all choices of wy. Moreover, the resolvent identity implies
RPIw] = REwo] + RN wo) (¥ [wo] — HMw]) R [uw].

In particular, since uy, vt is d1fferent from i, j for all ¢t ¢ T, we deduce from (5.8)-(5.12)
REL [w], |R([fl],t[ ]| < 3 and similarly for R[*![w,]. Using (1.1),

we find
‘R[S] [w]aut - R[S] [w()]aut| < 526]_1 S a,

where the last inequality comes from ¢ > N'/°. We note that the bound |R*[w] .., —

Rﬂt| ~< ¢~ would have been too large for our purposes for ¢ < N'/3.
In (5.11), we use for t € Ty, |REY, [w]| < 1 and for t ¢ Tp, Raiti,[ | < |RE, [wo]| + a.
We obtain

< o 3 ST (1R fwoll? +02)

[s¢]
ET H ’Ratbt
teT ToCT wo w1 t¢Ty

We next observe that for ¢ ¢ Tp, the matrix R [w,] does not depend on w; = ((us, Vs))sgTy-
We get

ET H ‘ R:ttl]t

< X T (X (Al o)

ToCT wo t¢Ty w,v

< ﬁ ST (Va/n+ N2%?)

T() CT wo t¢T0

= Z N2\T [ Z ‘T(Jl

ToCT
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where we have used Ward identity (5.3), « = 1/(Nn) and (5.12). The number of possibili-
ties for wy is at most (4N)!Tol. Hence, since No> = N20+1/3 > 1, the above expression is
maximized for Ty = ) for all N large enough. Therefore, we finally obtain in (5.9) the

bound,
[T v ce
teT

2(m—r)

< em (5.13)

E
N™

which is precisely the aimed bound in (5.6).

Step 4: resolvent expansion. In this final step, we prove (5.6). The proof is a slightly
more complicated version of the argument leading to (5.13). To do this, in view of (5.13),
it is sufficient to compare G; and G;. From the resolvent identity, we have

n—1

R = RE 43 (R[s] (A H[s}))pR[s] 4 (R[s] (A H[s1))"R[s1_
p=1

By Lemma 5.2 and (5.8), we have

(( RV — H[s]))” Rm)ij

—n

(%

=q

Hence, if n is large enough, this term can be made smaller than the right-hand side
of (5.13). Recall G; = NyIlm((RUE,RI*=1),; + (RUE,R*1),,). By the resolvent expan-
sion,

n—1
R E,RI-1 — (Z (fg[t] (B~ H[t]))pR[t} n (ﬁ[t](ﬁ[t] _ Hm))” Rm)

p=0
n—1 ’
x B, Z (R[tq](ﬁ[tq] _ H[t71]))p Ri-1 ¢ (R[tq](ﬁ[tq] —H[tfl])>” Rle-1
p'=0

Thus, we find that G; — G can be written, up to negligible terms of order smaller than
q~", as a finite sum of terms of the form

J = (Nn)hs , h2,. - h'7 ,Im (R[t] Rl R pl1l ple-1] ... plt1 ) ’

T1y1''T2y2 p+p'Yp+p ix17 Y122 Ypis " I Tpr1T Yp+1Tp42 Yptp'J
(5.14)

where p+p’ > 1, (x1y1) € {(i5Js), (4sis)}ser, he is either h or b’ and (i{j5) € {(4:Jt), (Jeir)}-
We call 7 = p+ p’ > 1 the length of the expansion. We define Tj as the set of t € T such
that {it,j:} N {4, 5} # 0. We claim that

=g [ STIRS + 82+ 6 | . (5.15)

a,b,s

where the sumis overs € {t,t—1}, a € {i,4,1s,Js,5 € To}, b € {it,j,} and §; € {0, 1} is the
indicator that {4, j: } has a non-empty intersection with {i,j} U {45, js : s € T\t}. Indeed
the factor ¢~ 7 comes from (1.1). Next, we use (5.8) and |Im(ab)| < |Im(a)||b| + |a|[Im(b)|.
If §, = 1, we use |RL7]\ ~< 1 and the claimed bound follows. Assume otherwise that §; = 0.
Then, in (5.14), by assumption we have {x;,y;} = {2+, vy, } for some t; € T. If there is
at least one [ such that ¢; ¢ Tj then, since ¢; = 0, there are at least 3 resolvent terms

EJP 27 (2022), paper 49. https://www.imstat.org/ejp
Page 25/50


https://doi.org/10.1214/22-EJP770
https://imstat.org/journals-and-publications/electronic-journal-of-probability/

Noise sensitivity for the top eigenvector of a sparse RM

in (5.14) of the form f%g:l] with & # . From (5.8), we then obtain the bound J < ¢~ "%, In
the final case, we have §; = 0 and for all [, ¢; € T and the claimed bound (5.15) follows.
We deduce that

Pt—0¢t

[[er-ITer =2 T1er 1T 7+ k.

teT teT * teT

where R is a remainder term with |R| < ¢~ and the sum is a finite sum over 0 < oy < p;
and terms J;; as above of length 1 < 7; < n such that

T=Y =Y (p—or) =1,
t,l t

As in (5.10), we observe that fort € T,
Gol < > RE) <1,
a,b,s

with a € {4,7}, b € {i,ji} and s € {t — 1,¢}.
Using 2|ab| < |a|?> + |b|?> and the conditional independence of (y;) and (G;) given
(isjs)ser, we deduce

H yP Gpt H P Gpt

teT teT

2(m—r) Pt—Ot

EJ] G H Ju+ R

teT

]EH (\R[St 1> 4+ q 2B + 6, ) + R,

atby

<Zq
<Zq

where R’ is negligible and the last sum is over the finitely many possibilities for , > 1,
ay € {imjv is7j575 S TO} and bt € {it7jt}'
We may now essentially repeat the argument in the previous step to argue that
Er H (‘RLSJJJJQ +q 2B + 5t) < a®m

teT

2(m—r)

where as above, [Er is the conditional expectation with respect to Fr. This will conclude
the proof of (5.6).
With the notation of (5.11) and the computation which follows, we write

Er]] ('R“t”t‘Q ta s +5t) N2m > 22 11 (|Rast’11t wol | + a + & [w ])

teT ToCT wo w1 t¢T,

where §;[w] is the indicator that {u:,v;} has a non-empty intersection with {i, j, us,vs, s €
T\t}. Note that we have used that ¢=23% < a? for our choice of q. We further decompose
T\Ty as:

IT (1B lwol? + 02 +awl) = 32 T (1BELwol?+0?) ] alw
t¢To T1CT\To t€T t&T,UTo

We observe that once all indices (us, v5)s¢ are chosen there at most 4mN choices of
(ut,v¢) such that 6;[w] = 1. It follows that

> 11 (IRatut ol > + o + 6w ) D | | (Z( I Hz+a2)>

w1 t¢Ty T1CT\To teT, u,v
< Z N™~ITol=ITh] H (Na/n+ N?*a?)
T1CT\To teTy
S Z N'm—|T0H—|T1\a2|T1\’
T, CT\To
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where we have used Ward identity (5.3), « = 1/(N7) and (5.12). We note that Na? >
1. Thus for all N large enough, the above sum is maximized for 73 = T\Ty and
NI Tol+H 2T = (Na)?m =270l Since the number of possibilities for wy is at most
(4N)ITol, we deduce that

Al 1
E; H (|RLSZL|2 g2t —&-&) < = Z N2m—=|To| o2m=2|To| a?m,
teT ToCT

where we have again used that NV o2 > 1. This concludes the proof of (5.6) and the proof
of Lemma 5.3. O

5.4 Proof of Lemma 3.5

In order to show Lemma 3.5, we need to estimate the effect of the resampling to ;.
The following proposition provide us the upper bound of the difference between \; and
AM
Lemma 5.5. Assume ¢ > N'/? and k < N%/3. Then, if0 < § < &, with &, as in Lemma 3.4,
we have

A — AP < N2l
Proof. If \; = A[lk], we are done. Thus, suppose A[lk] < A\1. We setp = N=2/379_ According
to Lemma 5.1, we can find 1 < ¢ < N such that

1
e < Ny 'ImR(\q + in) 4.
Since we have |\; — £| < N~2/3, it follows from Lemma 5.1 that

Ny~ R (A + in)ii < <1¥§i<“N =)

Since A\ > A[lk] > )\[2]“] > > /\E]f,], we observe
. _\E| L
i [ = A= = A

Moreover, we can apply Lemma 3.4. For ¢ > 0 as in Lemma 3.4, we obtain
Ny~ R O+ in)i; = Nt (TR + )i — [ImR® (O + i)is — TmR (A + i)
Lt 1
- 2772 NCUQ ~ ,,72

)

As a result, we obtain

1 k:72
?<‘)\1—/\[1]‘

(k]

In other words, |\ — A[lk]‘ < 1. We have the same conclusion in the other case \}" > \;

by reversing the role H and H'*!. O

Proof of Lemma 3.5. We fix 0 < § < §, and set n = N~2/379, We write v,,, = (v, (1), ...

v (N)) and Vil = (viﬁ](l), e ,vﬂi](]\/')) for m = 2,..., N. By the spectral theorem, we

have

)

N

anviv j anvm(i)vm (j)
NnImR(z)i; = T Z 25 2
M =B+ = (Am = E)? 41
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Let € > 0 and let N’ := | N?¢|. In the proof of Lemma 5.1, we have checked that with
overwhelming probability: for all F satisfying |E — £| < N~2/3t¢, we have, for some
¢ >0,

N . .
N m m - g g
3 % < ON¢(N')"V/3N4/3, (5.16)
me g1 (Am = )24
By Lemma 2.6 and Lemma 2.4, we can find ¢y > 0 such that

where £ is the event that (5.16) holds, {\; — Ao > coN~%/3} and max,), ||V, |2, < N L
On the event &, we find for all E with |\; — E| < (¢/2)N~2/? that for some C > 0,

N Nuv,y, v
m,iUm,j e N7 AT4/3
m§:2 O — B2 + 17 < CONCN'N??°,

We fix ' > 0 such that 6+9’ < dp. On the event &, for any E such that |\ —E| < nN*‘;,,
we have

2

€ n e—28"
<N |——— -1 <N .
- (A — E)? +n? B

2
‘ Nr] V;Vg — Nuvs
v

(A= E)? 47?2

Recall = N~2/3=9 Combining all of the above estimates and choosing 0 < ¢ <
min(¢’,/3), we conclude that for all E satisfying |\, — E| < nN~%", for some C > 0,

max |NnImR(E +in);; — Nvyv1,;] < CN™ min(6,8)

1<i<jEN

on the event £. Now we repeat the above argument for R*]. We define the event £
similarly for H*. It provides us an event £*! of probability at least 1 — ¢ /2 such that for

all E satisfying |\ — E| < pN—?,

(%] R e LML) — min(5,5")
1SI%23>§NINnImR (E +in)i; — Nvj vy 5| <CN .

According to Lemma 5.5, we have |A; — A"/| < nN—¢ = N—2/3-3-3' with overwhelming
probability (since § + ¢’ < dp). Since P(E N €[k]) > 1 — ¢ and € can be made arbitrarily
small, this concludes the proof of the lemma by picking any 0 < ¢/ < min(d, §’). O
6 Resolvent of sparse random matrices

In this section, we have gathered the proofs of some estimates on the resolvent of H

which have been used.

6.1 Cauchy-Stieltjes transform near the edge
Recall that for z € C;, we have set R(z) = (H — z)~! and
1
m(z) = NTrR(z).

The following local law improves on Lemma 2.7 when « and n are both small. We fix
€p > 0, for example ¢y = 1/4 is sufficient for our purposes. We define the spectral
domains:

Dy:={w=r+ineCy:|rf <3N <pn<1}.

and we let Dy = {w = k +in : |k| < 3,7 > N°~1} be the infinite half-strip containing Dj.
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Lemma 6.1. Assume q > 1. Let m, be as in Lemma 2.7. Uniformly on w = k +in € Dy,
we have, with z = L + w,

m) - ma < o+ L ey (4 1)
m(z) —my(z — 4+ — K —+ — .
Nn ¢ ! Nn ¢
Before proving Lemma 6.1, we first prove a bound between m, and ms., the Cauchy-
Stieltjes transform of the semi-circular law.

Lemma 6.2. Assume ¢ > 1. Let € > 0 and set § = min(q, N'/>=¢). There exists C > 0
such that with overwhelming probability:

sup [msc(z) — my(z)] <
zeCqt

»Q\\Q

Proof. By [18, Proposition 2.6], there exists a deterministic even polynomial

ag as
Qy) = 2y4 + 4y6 +-

whose coefficients a; depend on the moments of h;; and are uniformly bounded such
that the random multivariate polynomial

P(z,y) =14 zy + > + Q(y) + Xy? (6.1)

satisfies
P(z,m(z)) =0.

We set Py(z,y) = 1 + 2y + y*. We have Py(z,msc(2)) = 0. We set f(z2) = Py(z, m(2))
and g(z) = m(z) — msc(2).

We have |X| < 1/(¢v/N). Hence the event & = {|X| < 1/¢*} has overwhelming
probability. On the event &£, uniformly in z € C,, we have |m,(z)| < C. Since, f(z) =
—Q(my(2)) — my(2)2X, we deduce that if £ holds, for all z € C,,

c
1f(2)] < Z (6.2)

By Taylor expansion, we have

f(2) = 9(2)(z + 2msc(2)) + g(2)*.

With /- is the principal branch of the square root function, we have z+2mg(2) = V22 — 4.
Hence

V22 =4+ /22 —4+4f(2).

Since g(z) is the difference of two Cauchy-Stieltjes transforms of probability measures,
as Im(z) goes to infinity, |g(z)| must vanish. From (6.2), this forces the choice of the
above +-sign to be + for all large z and thus for all z € C since g(z) is analytic on C.

The remainder of the proof is obvious by decomposing in two possibilities: if | f(z)| >

2% — 4] then [g(2)| < VI ()] + VB (2)]. I [ f(2)] < |22 — 4

2g(2)] = | — V22 — 4+ /22 — 4+ 4f(2)]
_ £ (2 1/ (2)]
_’_\/22_4<—1+1+0<|22_4|>>‘ S g
It concludes the proof since 1/1/|22 — 4| < 1/+/]f(2)|. O

By [11, Theorem 2.8], Lemma 6.2 implies the following weak local law.
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Corollary 6.3. Assume g > 1. For any € > 0, with overwhelming probability,

1 1
su max |R;;i(z) —d;imy(2)| < N | -4+ — ),
s ) =) <8 (G )

where z = w+ L and w = E + in.

Proof. From [11, Theorem 2.8], the result holds with ms(z) in place of m,(z) ([11,
Theorem 2.8] is stated in Dy but the case n > 1 extends obviously). It remains to use
Lemma 6.2 to bound the difference msc(z) — my(2). O

All ingredients are gathered to prove Lemma 6.1.

Proof of Lemma 6.1. We fix w € Dy and let z = £ + w. We set
9(z) =m(z) —m,(z) and A(z) = [g(z)].

Let P(z,y) be asin (6.1). Applying Taylor expansion, we have, from (6.1) and P(z, m.(z))=
0,

P(z,m(z)) = 92P(z,m(2))(9(2)) + %551’(%%(2))9(2)2 + R(g(2)),

where R(y) = byiy® + boy* + - - - is a deterministic polynomial whose coefficients are less
than C'/q?. We set

f(2) = P(z,m(2)) = R(9(2)), b(z) = 02P(z,m(2)), a(z) = %32213(3»%(@)

We get

a(2)g(z) = —b(2) £ V/b(2)? + 4 (z)a(2).

By [18, Proposition 2.6], with overwhelming probability, the following event holds: for
some C > 0, forall z € C, |a(z) — 1| < Cq=? and |b(2)| > +/||k| + n|/C. Moreover, by
Corollary 6.3, for some C' > 0, with overwhelming probability, the following event: for all
2 € Dy, A(z) < 1/log N and |R(g(z))| < CA(2)3/q?> < A(2)?/q? (for N large enough). On
the intersection of these two last events, say &, since |f(z)a(z)| is bounded uniformly on
Dy and g(z) is analytic and vanishes as Im(z) goes to infinity, the only possibility for the
+-sign is +. Arguing as in the proof of Lemma 6.2, we deduce that, if £ holds, for some
new C > 0,

A(z) = lg(2)| < CVIf(2)].
Since |f(z)] < |P(z,m(2))| + A(2)?/q%, So finally, since A(z) < 1/log N on &, if N is large
enough we get for some new C' > 0,

A(z) < CV/|P(z,m(z))]. (6.3)

The other way around, we now estimate |P(z, m(z)| in terms of A(z). By [18, Proposi-
tion 2.9], we have

E [|P(z,m(2))[*] < max

1<s1 4 50<2r
XE {|62P<z,m<z>>| (;+N1n) ““(]’Vng”}/ (““5@7(”) P —

(in [18], Proposition 2.9 is stated for w € D(e) but their proof holds in the larger domain
Dy). From (2.3), it follows that

Im(m.(2)) S Vx| +n,
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which gives us

Im(m(z)) S V&l +n+ A

Also, from [18, Proposition 2.6],
02P(z,m(2))| = [02P(2, m(2))| + O(A) S V6| +n+ A

By Young’s inequality, we obtain, for any € > 0,

B {{1oap e mey (5 + b ) I L (InlDY ™ m<z>>|2”182]
SV [0t (5 +5-) (37=) {0+ a}]
+ N° (]\}77)2 {(|K] +n)" + EA*} + N=/C"=VE|P(2,m(z))|*".
Thus,

E [|P(z,m(2))[*"]
< i_|_i ' L r{(\fﬂ-ﬁ-n)r—&—EAQT}—i— L 2r{(|/€\+n)r+EA2T}
¢>  Nn) \Nn Nn '
Ify=1/¢*+1/(Nn), we find
2 T arma2r
E [IP(zm(2)*] < (1W/Is[+n) " +72 EA%,
From (6.3), we deduce that
2r
(BAP)? < BAY SE[IP(2,m(2)] < (/5[ +0)  +72EA>.

Since x2 < a + bz, a,b, z > 0 implies that < v/2a + b, we have established that

o 1/2 2r
B < (2+ (i) )

Since r is arbitrary, from Markov inequality, the proof is complete. O

6.2 Proof of Lemma 5.2

It is enough to only show the second equality on Im(R;;), which is a consequence of
the following lemma.
Lemma 6.4. Assume g > N/? and let 0 < § < 1/3. We have

1

sup, m x MmRi;(2) = diIm(m.(2))] < Ny

<i,j<
where the supremum is over all z = F + in with |E — £| < 2N~2/3%9 and n = N—2/3-9,
Under the assumptions of the above lemma, we get for ¢ # j,

1

ImRU(z) =< NiT]’
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and, since by Equation (2.3), Im(m,(z)) < N~1/3+9/2,

1
ImR(2);; < |ImR(2)s; — Im(my(2))| + Im(my(2)) < N
n
The second statement of Lemma 5.2 follows. The remainder of this subsection is
dedicated to the proof of Lemma 6.4. It relies on an iterative self-improving error bound
on resolvent estimates. The proof is an adaptation of [11, Section 3], there are however
some new difficulties coming from the randomness of L.

Step 1: net argument. Arguing as in Step 1 of the proof of Lemma 3.4, it is sufficient
to prove that for any deterministic real x with |x| < N—2/3+9,

1

— 6.4
= Ny’ (6.4)

(Dnax [T Ry (2) — 0iTm(m.(2))]

with Z defined by (5.2). In the remainder of the proof, we fix such x and corresponding
random Z.

Step 2: inductive events. Forn= N"2/3"9 wesetD, = {z=E+inec C,:|E—-L| <
2N ~2/3+31 We introduce the following variables

Ac = sup max |R;;(z) — §;;mu(2)], A:= sup |m(z) —m.(2)|.

z€Dy ¥J 2€D1
Alm = rg?]x ImR;;(2), A™:= max ImR;;(2) — Im(m.(2))].

Note that AI™ and A™ depend implicitly on x (which is fixed). For a > 0 such that
(Nn)~! < a < 1/q, we introduce the events

Q:={A<N(Np) ;A < Neqfl} and Q(a):=QnN {Af)m + A < Nea},

where € > 0 is an arbitrarily small constant to be chosen later. We note that by Lemma 6.1
and Corollary 6.3, the event Q(1/¢) has overwhelming probability. By an inductive
argument, we will prove that Q(N¢/(Nn)) has overwhelming probability (if Nn < ¢, that
is ¢ > N'/3-9 there is nothing more to prove and the proof of the lemma is complete).
Then, if Q(N€¢/(Nn)) has overwhelming probability for all fixed 0 < ¢ < 1/9 then (6.4)
holds and the proof of the lemma is complete.

Step 3: resolvent of minors. For ease of notation, in the sequel, we often omit Z and
write m, m, and R in place of m(%), m.(Z) and R(Z). We have |m,| < 1, hence on Q(«),
we find |R;;| < 1. Similarly, from Equation (2.3), on Q(«),

ImR;; < Im(m,) 4 [ImR;; — Im(m,)| < N~V3H9/2 L Néo < Nea,

where have used that (N7)~! = N~1/3+9 < ¢, In summary, on Q(«a), for all i # 7,

€

N
‘R”| =1, ‘RLJ| < ? and ImR;; + ImR” S Nea. (6.5)

To be precise, the underlying constants in < and < in the above expressions depend only
on the measure p, through Equation (2.3). We will use this convention in the rest of the
proof.

For T  {1,---,N}, let H™ be the (N — |T|) x (N — |T|) minor of H obtained by
removing all rows and columns of H indexed by i € T. In addition, we set R(™)(z) =
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(H™ — 2I)~'. Our first goal is extend the bounds in (6.5) to R™ = R(™M () when Q(«a)
holds uniformly over sets T with |T| < 2.
For i, j # k, we have the following identity
R Ry
Ry
(see e.g. [2, Lemma 3.5]). Thus, since |Im(ab)| < |Im(a)b| + |Im(b)a|, we get
Im <ab> ‘ < [Im(a)be| + [Im(b)ac| + |Im(c)ab] + |Im(a)Im(b)Im(c)]
- |f?

k
A

C
and

k
ImR{Y — ImR,;|

< Im(Rik)|Rijkk| + Im(Rkj)|RikRkk| + Im(Rkk)|RikRkj| + Im(Rik)Im(Rkj)Im(Rkk)
N | Ry |2 .

On Q(«), from (6.5), we obtain

2e

[0
< < N€a.

‘ImR§f> — ImR;;

Similarly, for all z € Dy,

R (2) Ry N2 Ne¢
Rak()Ri(2)] o N2 N
| Rik (2)] q q
We may repeat the above computation for T = {k,l} and [ # k. It follows that, if Q(«)
holds, for all T with |T| <2, forall i,5 ¢ T with ¢ # 7,

R () - Ris(2)] <

N€
sup [ (2)] =< 1, sup [R)(2)| £ = and ImR|’ +ImR’ < N. (6.6)
z€Dy z€D1 q
Step 4: concentration inequality. Next, if T C {1,..., N}, we use the notation
i 70 (T)

Using classical resolvent identities, the following variables are used in the next step to
control R;(z) and R;;(2):

(i5)

szkl hl]7
k,l

(@
1 i
Zi(z) := Z (hikhli - N5kl> R;(d)(Z)
k.l

For a fixed z € C,, we note that R®(z) is independent of the vector (h;;); and
similarly for R(7)(z) with (h, hji)x,;. We are however interested in R) = R()(z) and
RU9) = R (%) with Z defined by (5.2), this breaks the above independence property. To
circumvent this difficulty, we define z; = x + L + &} +in and z;; = x + L + &}; + in with

1 (®) , 1 1 (i5) , 1
X, = — hi; — — X = — hiy,—— ).
N;( kl N) and J N — ( kl N>

The independence of R(¥)(Z;) and (h;;);; is now restored, and similarly for R(¥)(Z;;). The
next lemma relies on the concentration of the variables Z;; and Z;.
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Lemma 6.5. Assume ¢ > 1 and 1/(Nn) < a < 1/q. We have on Q(a),

1 a 1 o
Zi <N (= 4+ -2, 12| < Ne N
il = <q+ Nn) 12l = (q * NT})

a a a
Im(Z;)| < N°| — + ), Im(Z;;)| < N°© (—i— )
tn(z)] < N (S ) izl <ve (24 [
Proof. We start by controlling R®) = R(%)(%,) and R(¥) = R(¥)(3,;). From the resolvent
identity, we have
RO _ pG — —(z— éi)R(i)R(i).
Moreover, )
25l <
and on Q(«), from (6.6), for any k,{

‘(R(l z)) ‘<Z|R >R<>|<Z( R((jl))z)&%_

So finally,

N«
=<

(@) _ p@)
’Rkl Ry gNn

(6.7)

The same bound holds for ‘R,(flj ) _ R,(jl] ) ‘

Now, using the independence of R® and (hi1);, the large deviation estimate [11,
Lemma 3.8 (ii)] and (6.6)-(6.7), we obtain on Q(a),

(4)
1
|Zi‘ = Z <|hzk|2 - ) thkRkl hlz ‘|‘ TN

i kAl N
- (i5) 12
maxy |R | | MaXe |Rkl Nea
< R Sa
p ; ~ Z| +

qNn
1 1 «
v (bt 2,
q ¢ Ny
where we have used Ward identity (5.3). The first claim follows.

Similarly, since for i # j, the random variables {;i } 1.1, are independent of {A; } .1,
from [11, Lemma 3.8 (iii)] and (6.6)-(6.7), on ©2(«), we have

B 1/2
(i3) 5(i5) f3(id) (@)
maxy |Ry ;. maxp£ |Rk (w) Na
Zi; E: Ry
Z il = q2 + q N2 | + qNn

1 «
Ne | = — .
B (q2 * Nn)

The same argument gives, on Q(«),

(i)
m(Zij)| = | Y hasIm(R ) hys| < N° (Z + J\C;n> .
k,l

Finally, we obtain similarly, on Q(«)

(5)
1 «
ImZ; = Z <|h,,f|2 - N> mRY) + thklm (RV)hy; < N° <q Nn> .
k£l

The proof is complete. O
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Step 5: Iteration of the error bounds. Our next lemma improves the bound for the
off-diagonal entries of Im(R) when («) holds.

Lemma 6.6. Assume ¢ > N€ and 1/(Nn) < a < 1/q. We have on Q(a),
Ay<N10+ a).
q Nn
Proof. Let i # j. Using
Rij = —Rz‘iR%)(hij — Zij), (6.8)
(see e.g. [2, Lemma 3.5]), it follows from (6.6) and Lemma 6.5 that on Q(«),

ImR”<ImRMR )||hij — Zm44meﬂszj &ﬂ+¢&MR ) ImZ,;

1 « «a «
<N%%+ )+N1+ ).
q N q N7
Since a < 1/q < N, the second term is dominant. Thus, by taking the maximum over

i # j, the statement of the lemma follows. O

It remains to control the diagonal entries of Im(R) when Q(«) holds.
Lemma 6.7. Assume ¢ 2 N and 1/(Nn) < o < 1/q. We have on Q(«),

« o 1
A < N° (+ +).
¢ q Nn = Nn

Proof. We will prove that if 2(«) holds then

max |Im(R;;) — Im(m)| < N° <Z + ]\(?77) . (6.9)

Since, by assumption, on Q(«), A = |m — m,| < N¢/(Nn), it will conclude the proof.
From [11, Lemma 3.10], the following identity holds: for all z € C,

Rn(?) =z+m(z) — Ti(2),

where

1 R’LJ Z)RJZ )
Yi(2) =hy — Zi(2) + Ai(z) and A;(z) = == Z o .
J
In particular, R;; — R;; = R;;R;;(Y; — T;) and consequently, from (6.6), on (a),

ImR; —ImRj;| S [TmR; || Ry || Ti — Y| + |Ris|[TmRy5]|Ts — Y| + | Ryi| | Ry |[Tm( Ty — X))
5 NEOZ|T1' — TJ| + \Im(TZ — TJ)‘

From Ward identity (5.3),

|Ri;(Z:))? CN504
‘A | o Z |R'LZ 'L Nn

Therefore, it follows from Lemma 6.5 that on Q(«),

1 a
Ti—T-<NE(+ )
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Similarly, we obtain from Lemma 6.5 that on Q(«),
a
(1)) < v (2 ) .
Therefore, it follows that
! a
| =<V (S

Since

1
ImR;; — Im(m) = N Z(ImRii —ImR;;),

J

Equation (6.9) is established. O

We are now ready to complete the proof of (6.4) by proving that Q(N¢/(Nn)) has
overwhelming probability. Let «; = 1/¢. As already pointed, Q(«;) has overwhelming
probability. If oy < N¢/(Nn), we are done. Otherwise, by Lemma 6.6 and Lemma 6.7,

we have
’ 1
Alm 4 Alm e (O“+1/m+).
¢ q Ny ' Ny

o T a1 4 1
Qg = — + [ +
q Nn = Nnp

we have that Q(as) has overwhelming probability. If oy < N¢/(N7), we are done.
Otherwise we continue. This process reach below N¢/(Nn) after a finite number of

< aj max (1/% 1/((1an)) as long as

~

ar > 1/(Nn). O

In particular, setting

iterations because ¢ > 1 and we have oy

7 Erdos-Rényi graphs

Let A be the normalized adjacency matrix of Erd6s-Rényi graph with edge density
p = ¢?/N. Each entry of the matrix A = (a;;)1<ij<n is distributed as follows. Every
diagonal entry a;; is zero. If i < j,

¢/q with probability ¢%/N,
al-j =

0  with probability 1 — ¢%/N,
where
(= (1—¢*/N)""2

The resampling procedure is defined as in Definition 1.2 with the random sets Sj and an
independent copy A" = (a;;) of A. For each integer 0 < k < N(N + 1)/2, we then obtain
a matrix Al¥! whose entries in Sj, above the diagonal are equal to the entries of A’ and
whose entries in S; are equal to the corresponding entries in A.

Let v; > --- > vy be the ordered eigenvalues of A. We denote an orthonormal basis
of eigenvectors of A by {wy,--- ,wy}, i.e., Aw; = v;w; and ||w;|| = 1 for each i. Again
from [24], with probability tending to one as N goes to infinity, ;1 > --- > vy and
the eigenvectors are uniquely determined up to a sign. Similarly, we use the notation
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ng]2'~21/][\]f] and w

unit eigenvectors of Al¥.

In this section, we explain the proof of Theorem 1.5 and Theorem 1.6. Let us fix £ = 2.
The case / = N can be handled in the almost similar argument. We define N x N matrix
A= (Gi;) by extracting the mean from the adjacency matrix A,

[1k], e ,wgf,] to denote the ordered eigenvalues and the associated

Colij = ai]‘ — anjj.
We find that
A=A+ fee* —al,

where f :=(q, e:= N"'/2(1,1,--- ,1)T € RN and a := f/N. The random correction term
X is again defined by setting

1 o 1
XY== > <a§j—N). (7.1)

1<i,j<N

We note that A satisfies most properties of the sparse random matrix H such as
Lemma 2.4, Lemma 2.6 and Lemma 2.7, see [10, 11, 18].

7.1 Local laws and universality of Erd6s-Rényi graphs
The delocalization of eigenvectors is valid for A.
Lemma 7.1 (Theorem 2.16 of [11]). Assume ¢ > 1. We have

1
max ||[wW;|leo <

1<i<N VN’
A non-asymptotic bound on the eigenvalue spacings of A is given as follows.

Lemma 7.2 (Theorem 2.6 of [23]). Assume ¢ > 1. There exists a constant ¢ > 0 such
that the following holds for any § > N~¢,

4]
sup P (Vi —vig1 < ) = O(dlog N).
1<i<N-1 N

Let 7y, > --- > vy be the ordered eigenvalues of A. The following lemma explains the
eigenvalue sticking between v;,; and ;.

Lemma 7.3 (Eigenvalue sticking [10, Lemma 6.2]). Assume ¢ > 1. There exits § > 0
such that we have forall1 <i <J{N

1
Vi1 = (i —a)l < -
Similarly, if N(1 — §) < ¢ < N, it follows that

. 1
i — Wi —a)| < -
vi = (75— a)] <

Using the eigenvalue sticking lemma, we can show there is a gap of the order N—2/3
between the extremal eigenvalues.

Lemma 7.4 (Tracy-Widom scaling for the gap). Assume q 2 N9, For any e¢ > 0, there
exists a constant ¢ > 0 such that

P(ve —vs ZCN_2/3) >1—¢
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Proof. According to [18, Theorem 1.6], we have for some constant
P — i > (¢/3)N~23) > 1 —¢/3.

(Setting diagonal entries to zeros does not harm the main argument of [18].) Thanks to
Lemma 7.3, it follows that

ve —v3 =in — i+ Ox(N ),
and the lemma directly follows. O

We denote by m(z) and m ;(z) the Cauchy-Stieltjes transforms of the empirical
measures of eigenvalues of A and A respectively:

1L 1 1L 1
mA(Z):N;VZ-—z’ mA(Z):N;ﬁi—z'

The local law estimates for Erdés-Rényi graphs holds.

Lemma 7.5. Assume q > 1. Let m, be as in Lemma 2.7. Uniformly on w = k +in € Dy,
we have, with z = L + w,

11 a1 1\"?
\mA(z—a)—m*(z)|<N—n+q—3+(/<;+n) N777+(73 :

Proof. Since A+ al — A = fe* has rank one, we have
™
ma(z —a) —m;(2)] = [maar(z) —m;(2)] < <,
n
the last inequality being a standard consequence of the interlacing inequality, see e.g.

[11, Lemma 7.1]. The conclusion of the lemma then follows from Lemma 6.1 (local law)
applied to A. O

Next, by the standard argument using Helffer-Sjostrand formula, the following
statements immediately follow as a consequence of Lemma 7.5.

Lemma 7.6 (Eigenvalue rigidity). Assume ¢ > 1. For all2 < i < N, we have
vi— (i —a)| < N7V 4 N

Corollary 7.7. Let ¢ > 0 and assume q > N'/9. There exists ¢ > 0 such the following
holds for any 6 > 0, for all N large enough, with probability at least 1 — § log N :

N cON~1 if 3<i < N¢
Vg — V;
? ci2/3N-2/3 if N¢ < i< N.

Moreover, on the event {v; — v, > cSN '}, the above inequalities holds with overwhelm-
ing probability.

7.2 Proof of Theorem 1.5

The outline of the proof is essentially same with that for the case of (centered) sparse
random matrices. The adjacency matrix of Erdés-Rényi graph, A, can be regarded as a
rank-one perturbation of a sparse random matrix so an adaptation is required. Since we
now consider the second top eigenvector, not the top eigenvector, the argument of (3.3)
and Lemma 3.1 should be modified. See Lemma 7.8 and Lemma 7.9 for detail.

EJP 27 (2022), paper 49. https://www.imstat.org/ejp
Page 38/50


https://doi.org/10.1214/22-EJP770
https://imstat.org/journals-and-publications/electronic-journal-of-probability/

Noise sensitivity for the top eigenvector of a sparse RM

Recall that 14 > --- > vy are the ordered eigenvalues of A and wq,--- ,wy are the
associated unit eigenvectors of A. For any 1 <i,j < N, denote by A(;;) the symmetric
matrix obtained from A by replacing the entry a;; and aj; with a;; and a; respectively.

k k

We define AEZ.;.) = (aEl;)) by

o = ajy (i,7) € Sk,

N agj (i,7) ¢ Sk,

v i; is another independent copy of a;;. Note that A = (ai;), A" = (aj;) and
A" = (a;]) are also independent copies. We denote the ordered eigenvalues of AlFl and
their associated eigenvectors by 14 > --- > vy and wy, - - - , wy. Denote by (st) a random
pair of indices chosen uniformly from {(z,) : 1 <i < j < N}. Note that

where a

{(i,j):1<i<j< N} =N(N+1)/2

Let y1 > --- > uy be the ordered eigenvalues of A, and, let uy,--- ,uy be the associ-
ated unit eigenvectors of A ). Similarly, we define u[lk] > > /,LES} and u[lk], e ,ug\lﬁ] for

AEIZ]t). We apply Lemma 2.1 with Y = A and f(A) =vy — L — X:

2Var(vo — L —X) N(N+1)+2
B [0 — 2~ Qu) (A — ! - Q)] < B2 2228, ](V(N+)1) /

(7.2)

where

Qst =

QW — ~((@y)? = (a4)%) if (st) € Si,
w2 —(af)?)  if (st) & S
Lemma 7.8. Let us write wo = (wy, -+ ,wy) and uy = (uy,--- ,uy). There exists e > 0
such that the following holds with overwhelming probability:
Zg s - < - < ZG, s YN
stUsUt #N? = Vg — f2 < LgWswWy + #N?
where

Zsp = 2(ast — Glyy).

Similarly, with overwhelming probability, we have

k], (k) KV k) _ K o Ikl (K], [F]
g UL]Ut - ERE Svy —py <S4y wL ]wt + #N2’
where w[zk] = (wgk], e ,wgf,]), u[zk] = (u[lk], . 7uy§]) and
ZIK . 2(a’ —a") if(st) € Sk,
ot 24— a") if (st) ¢ Sp.
Proof. By spectral theorem, we have
N
(g, Aug) = v |(ug, wi) > + > vil(ug, wi) | < (11 — v2)|(uz, w)[* + (wa, Aws).
i=2
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We write
w1 = aus + 8x
where a = (uz,w1), x € span(uy,us,---,uy) and ||x||> = 1 — o?. Since
Asywr = Awy + (A — A)wi = 1wy + (A — A)wy
and also

AstyW1 = apizug + BAs)X,
it follows that
viw1 = apUz + BAnX + (A — Agsr)) Wi
Then,
via = vi{ug, wi) = (U, 11W1) = pocx + (U, (A — Ag))W1).

By the eigenvector delocalization,

1
- = A-A —.
|(11 = p2)af = [(ug, ( (s))W1)| < N
According to [11, Theorem 6.2], we have v; ~ (g + ((g)~! with overwhelming probability.
Also, by the eigenvalue rigidity, we find us < C with overwhelming probability. Finally,
we obtain

1
|O“ = IOYNE
q¢*N
which implies
<LI2,A112> S W + <W27AW2>. (73)

Similarly, we have with overwhelming probability

(wa, A(st)W2> < W

+ (ug, A(spyuz).

As a result, it follows with overwhelming probability

N¢ N¢©
Sy — pp < (W, (A — Aggyy)w2) + PN

(ug, (A - A(st))u2> - W >

Using the same argument, we observe with overwhelming probability

k k k Ne¢ k k k K]
(g, (AW — AT ) — o < =l < (A Al el + ﬂ
We set T1 = (Zstwswt+N€/q3N2 Qs )( st w[gk]wik —|—N€/q3N2 Q[k]) = (Zstwswt—i—
Ne/qBNQ )( u[ ] 1[5] Ne/ 3N2 Q[k]) — (Zstu ut_Ne/q?)NQ Q )( £t] (] [ }_i_
N/@N? - Q) T — (Zostiss — N JPN? — Qo) (25l - Ne /N2 — QM. we have

min(Ty, To, T3, Ty) < (v2 — p2 — Qst) (ng - M[gk} QY ]) <max(Th, T2, T3,Ty).  (7.4)

EJP 27 (2022), paper 49. https://www.imstat.org/ejp
Page 40/50


https://doi.org/10.1214/22-EJP770
https://imstat.org/journals-and-publications/electronic-journal-of-probability/

Noise sensitivity for the top eigenvector of a sparse RM

Lemma 7.9. Assume ¢ > N'/° and et ¢,5 > 0 be such that N*® « ¢q. For1 <i < j < N,
let ué”) be a unit eigenvector of A;; associated with the second largest eigenvalue of

A(;j)- Then, on the event {v, — v3 > N~'7¢}, the event

N { inf ||SW2—ué“>||ooéN‘”2_5}

1<i<i<N se{*1}
holds with overwhelming probability. The analogous result for H ([Z]) also holds.

Proof. We shall modify the proof of Lemma 3.1. Let ugij) > > ,ug\i,j) be the ordered

eigenvalues of A(;; and, let ugij ), e ,ug\i,j ) be the associated unit eigenvectors of A ;.
According to (7.3), we have with overwhelming probability

vo 2 (ug?), Aug?) q?{\;?
_ Méij) + <ué"j)7 (A— A<ij>)u§”)> - qé\;z
> b9~ 2y, — &;’jHIqu)Hio - qé\;z
> s - qu.

Reversing the role of A and A;;), we also have with overwhelming probability

€

us? > vy — N

Thus, it follows that with overwhelming probability

_ )« N 7
e T < g 7
We write
uém) = Z QyWy,
£=1
and get

N
vous? = 3" w4 (A — s + (vs — pf? yug?
=1

Next, by taking an inner product with v, for ¢ # 2, we obtain
<(”2 — )+ (Néij) - V2)) oy = (W, (Agj) — A)ugj)>.

According to [11, Theorem 6.2] and Corollary 7.7, the following holds with overwhelming
probability on the event {v, —v3 > N~17¢}:

q (=1,
lva =gl 2  N~17¢ 3 <l < Ne
2/3N-2/3 Ne¢ < ¢ <N.
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Due to (7.5), we have with overwhelming probability

v — vl > |us? — v,

for every ¢ € {1,--- , N}. Since the eigenvector delocalization implies
(i) 1
<W(, (A(”) — A)UQJ > < qT\V
we can observe
g 2Nt =1,
|| < < g7 IN°© 3 < ¢ < N€ (7.6)

¢ W2BN-Y3 Ne << N.
What remains can be done similarly as we did in Section 4.1. O

Next, let 0 < § < 1/9 and 0 < € < §/3 to be defined later, we define the events

&1 = {max ([[walloc, Iz, [WE ooy 10l ) < N<172}, (7.7)

&= {max (Hw2 — U|oo, W — ug’“]nw) < N‘1/2_5} . (7.8)

Set the event £ := & N &. Let ¢ > 0 such that ¢+ § < 1/9. According to Lemma 2.4, [23,
Theorem 2.6] and Lemma 7.9, we have P(£¢) = O(N~“log N) by choosing the +-phase

properly for u;; and u@) On the event &, it follows that from (7.4)

(v2 — po — Qst) (Vék] - N[zk] - Q[ﬁ]) > ZStZ£]§]wswtka]w£k] -0 (|ZstZ£]§]\N36_2_6)
—|QuZB N — QW 2,y [ N* 7 — 1QuQY) — o(N 7). (7.9)

The proof is done by the following two lemmas.
Lemma 7.10. If4e 4+ § < 1/9, we have

1
E [ZstZy;]wswtka]w,Ek]]lgc} =0 <N3> , (7.10)
and

1
E [(Vg — iy — Qst)(z/gc] — u[zk] — Q[S]?)]lgc} =0 <N3> . (7.11)

Lemma 7.11. We have
2 1
E [ZStZ£I§]wswtw£k]w£k]} = —NBE [(Wz,wgk]>2} +o (N3) )

The above two lemma can be shown in the very similar way of Lemma 3.2 and
Lemma 3.3 so we omit the detail. Applying (3.1), we establish

N3Var(vs — L — X
E [(WQ,W[QIC])Q} < ( 2k )

Using (2.4) and Cauchy interlacing, we have for any € > 0,

(I+0(1)) + o(1).

Var(vy — L — X) = O(N<™4/3),

which concludes the proof. O
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7.3 Proof of Theorem 1.6

As in the previous subsection, we shall rely on the same strategy described in
Section 3 and focus on explaining how to modify some details in regard to rank-one
perturbation.

For z = E +in with n > 0 and E € R, we define (with an abuse of notation)

R(z):=(A—zI)~!

where I denotes the identity matrix. We denote by R[*!(z) the resolvent of Al*l. Then, as
we showed in Section 3.2, the desired result follows from the following two lemmas.

Lemma 7.12. Assume ¢ > N'/? and k < N°/3. Let R(z) be the resolvent of A. Then,
there exists 6y > 0 such that for all 0 < § < dg, there exists ¢ > 0 such that, with
overwhelming probability,

sup | max Nn|ImR[ ](z —a) —ImR;;(z —a)| < N™¢,
1<i,j<N
where the supremum is over all z = E +in with |E — £| < N=2/3+% andn = N=2/37%, and
the term L is defined as in Lemma 2.7 with setting X’ as in (7.1).

Proof. We notice that

M=

R _ R;j =

v]

(R — REY)

~
Il
-

I
W

(aitjt,i 7,),)(R E'Lf]th 1])

o~
Il
—

|
M=

(éitjt - lt]t)(RHEuth[f 1])

~
Il
—

We also find that the resolvent estimates of H, Lemma 5.2, still holds for the resolvent of
A.

Lemma 7.13. Assume ¢ > N'/? and let 0 < § < 1/3. Let R(z) be the resolvent of A. We
have

1 1
o, g, |18l —0u] <+ 3
and
sup max |ImR ”’-< L
z 1<i,5< N’I7

where the two suprema are over all z = E +in with |E — £| < N72/3%% and n = N—2/379,
and the term L is defined as in Lemma 2.7 with setting X as in (7.1).

The first statement of the lemma immediately follows from [11, Theorem 2.9]. We shall
prove the second statement in Subsection 7.4. Lemma 7.13 is an essential ingredient.
What remains would be a straightforward modification of the proof of Lemma 3.4. Note
that we used the trivial inequality h;; < ¢~ ! in the proof of Lemma 3.4 and it still holds
that a;; < ¢~ *. O

Lemma 7.14. We write wy = (wy, -+ ,wy) and wi) = (wl, .- wl)). Assume ¢ > N1/
and k < N°/3. Let 0 < § < &y be as in Lemma 7.12. There exists ¢ > 0 such that with
probability 1 — o(1) it holds that

max N|nImRZ]( ) — wiw;| < N~ and max N|nImR[§](z) - wl[k]wj[«k]\ <N,

1<i,5< 1<i,5<
with z = vy +in and n = N—2/3-9,
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Proof of Lemma 7.14. The next lemma is a modification of Lemma 5.5. See the following
lemma.

Lemma 7.15. Assume q > N'/9 and k < N°/3. Then, if0 < § < &, with &, as in
Lemma 7.12, we have

g — Vgc]‘ < N72/39,

Proof. If v, = z/gc}, we are done. Thus, suppose v
to Lemma 5.1, we can find 1 < ¢ < N such that
1

27 < Ny 'ImR(vs + in) .

M < 1, We set n = N~2/3-9_ According

Since we have |(v2 + a) — £| < N=2/3, it follows from Lemma 5.1 that

Ny "mR¥ (vy 4 in) s < ( min ’1/2 - z/[k]D
1<j<N

With overwhelming probability, v [ | > vy > ugc] > z/gc] > > Z/JU\?] so we have
iy v = 4] = oo - 41,
Applying Lemma 7.12, we get the desired result by showing
Ny~ YmR¥ (1) 4 in)i; > %
The other case 14" > v, can be proven by reversing the role A and A, O

We fix 0 < § < Jp and set n = N~2/379 We write w,,, = (W,u(1),..., W, (N)) and

wll = (wiﬁ](l), . ,w,[q]i](N)) for m # 2. By the spectral theorem, we have
Nifwiw; g NP (1) Wi )
NyImR(z);; = —— 9
A (z):; (v2 — E)? +n? n; (U — E)? 4+ n?
Let € > 0 and let N’ := [ N?¢|. We see that with overwhelming probability: for all
satisfying |E — (£ )| N—2/3%¢, we have, for some C' > 0,
o~ VWi (D)W ()
3 m—’” < CN(N')"Y/3N4/3, (7.12)
m=N'+1 (v — E)? +

We can find ¢y > 0 such that
P()>1-¢/2,

where £ is the event that (7.12) holds, v —vy > coq, va—r3 > ¢oN /% and max,, |[Wy |2
N<—!. On the event £, we find for all E with |1, — E| < (co/2)N~2/3 that for some C > 0,

N’
: : Nwm mj) SCNEN/N4/3,
(vm — E)?

m= m
and
N )W (J
w1 (1)wi () < Neg2.
(Vl — E)2 + 772
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We fix ¢’ > 0 such that § + ¢’ < §p. On the event &, for any E such that |v, — F| < nN*‘;/,
we have

Nn2wiwj

I Nuww;| < N2
B+ S

The proof is done by following the argument of the proof of Lemma 3.5 and applying
Lemma 7.15. O

7.4 Resolvent of Erdos-Rényi graph: Proof of Lemma 7.13

The second statement of Lemma 7.13 will be shown in this subsection. It is enough
to prove the following lemma.

Lemma 7.16. Assume ¢ > N'/% and let 0 < § < 1/3. R(z) be the resolvent of A. We
have

1

sup | max ImR;;(z — a) — 6;;Im(my(z — a))| < N

1<i,5<
where the supremum is over all z = E + in with |E — £| < 2N~2/3t% and n = N—2/379,
and the term L is defined as in Lemma 2.7 with setting X as in (7.1).

Proof. We can prove this lemma by using the same argument in Subsection 6.2 with some
additional ingredients, Lemma 7.17 and Lemma 7.18. We already know it is sufficient to
prove that for any deterministic real x with |x| < N=2/3%9,
Im Ry, (2 5iTm(m, (5 — a))] < — (7.13)
 Jax [ImRi; (2 a) — 0;;Im(m, (2 — a))| N .

with z defined by z =k + L + & +in.

Forn = N"2/37% wesetD; = {z=FE+ine€ C, : |F — L£| < 2N~2/3t9}, We introduce
the following variables

Ac = sup max |R;;(z — a) — 0;;m.(2)|, Aa:= sup |ma(z —a) —my(2)].
z€Dy WJ z€D1
A= max ImR;;(2 —a), A" :=max|ImR;(Z — a) — Im(my(2))).
i#£j i

For o > 0 such that (Nn)~! < a < 1/q, we introduce the events
Q:={As <N (Np)~'; A < N°g '} and Q@) =090 {A™+ A" < Na},

where ¢ > 0 is an arbitrarily small constant to be chosen later. By Lemma 7.5, [11,
Theorem 2.9] and Lemma 6.2, the event {2(1/¢) holds with overwhelming probability. If
Q(N€/(Nn)) has overwhelming probability for all fixed 0 < € < 1/9 then (7.13) holds and
the proof of the lemma is done.

Note that, if Q(«) holds, for all T with |T| < 2, forall ¢,5 ¢ T with ¢ # 7,

N€
sup |RZ(ZT)(Z)\ =<1, sup \Rg)(z)\ < — and Ile(.gr) + ImRST) < Nea. (7.14)
z2€D, z€D1 q

For ease of notation, in the sequel, we often omit Z and write m, m, and R in place of
m(Z — a), m«(Z) and R(Z — a). We define Z;;(Z — a) by setting
(i5) B
Zij = ZaikR,(:lj)alj.
k,l
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We set

(4) (4)
= Z <|aik|2 ) R,(fk + Zaszkl ag;.
k

k£l
In addition, let us define z; = k + L + &; +in and Z;; = x + L + &;; + in with

1 (1) 1 1 (i5) 1
_ o2 _ o2

oyl Je,l
Let us set R := R (3, — a) and R") := R (3;; — a). The following lemmas are new
inputs to show the desired results.
Lemma 7.17. Assume ¢ > 1 and 1/(N7) < a < 1/q. We have on («),

(@)
I m (£)) @ DY
. N\ B ) i = Ny’

and

Proof. Using the spectral decomposition of R(Y), we have

©) )
> gt [ an = LT 30 e ]

k,lN N a(()—H—L X —a)?

Z w(’) 1)y

Thus, it is enough to estimate

(1)
n{en_1,wd) Z )
wo (Day;. (7.15)
AN
l

—rk—L—-X; —

We have |[(en— 1,Wa )| <1, |w ( )| < N=1/2. Moreover, from the large deviation estimate
[11, Lemma 3.8 (ii)], we obtain

> lal = NEJa| + ) (Ja| — Ela]) < ¢ <
l !

Note also that

n -
, =Im(myu (2 — a)).
za: W =k —L— X —a)2+ 72
It follows from the local law that
(1) 2
f nien—1,ws) f 1
) i i P = = 7.16
\/N;(z/((,f)— —L— X, —a)? +7}2XZ:W ) NN?? 7:10)
Similarly, the second statement follows from
f nen—1,w) oot 1
— - D)= < —— 7.17
NP Do ZW DN =Ny 717
as claimed. O
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Lemma 7.18. Assume ¢ > 1 and 1/(N7n) < a < 1/q. We have on («),

1 « 1 o
Zil < Ne =+ ) Zi-<NE<+ )
12l (q Nn 2] > N1

a o ! o
Im(Z;)| < N° | — + >, Im(Z;; -<N€<+ )
iz <8 (S 4[5 ) . iz <ve (24 [

Proof. From the resolvent identity, we have

RO _ pG — —(z— 52.)R(i)]§(i)_

Moreover, )
‘Z — ZZ| =< N7q,
and on Q(«), from (7.14), for any k, 1
i N¢
(rORD) ‘<Z|R DR <Z< 24+ (RD)?) s =2
n
So finally,
Ne¢
R — R < qu (7.18)
The same bound holds for ’R,(flj ) R,(jﬂ ) ‘
We write
(1) 1\ =) (i) )
Zi(2) = Z (|aik|2 — N) R, + ZaikRkl a;
k k£l
(i) (4) A .
Y (laal = ) (R~ )+ S (R - A7) o
k k#l
Note that
i (5) ‘a
(|azk2 - > (szk kk) lk|2
(1)
Nea f f?
< 52 1+ |G J
~ gNn 2,; (a”“Jr NGkl NE N
< Nea
~ ]\],'7 )
and
(4) 4 . Nea
Z @ik (R;(;l) - R;(Jl)) ay; -< Z laika
k£l Uy
(1) 2
Na . . f. I f
S ikl + Slaik| + S5 laul + =
quZ#O o L)+ Lol + L
< Neqa
~ "Ny
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Then we have

®

(@)
1\ ~u ~ (i Neqa
Z 2 () Z (4) 4q
|Zz| < ; <|a1k - N) Rkk‘ + s aikRk,l ap;| + N77 .

Using the large deviation estimate [11, Lemma 3.8 (ii)], it follows that

1/2

(4) (4) (i) = (i) (i5)
. 1\ =i . =) . maxy |R;,| maxgy R, | 1 ~
Z (a?k — N) R](dz + Z aile(cl)ali < kk 4 # kl + ﬁ Z |R](<:l)|2
k k#£l q q k,l

Applying [11, Lemma 7.5] and [11, Inequality (7.18)], we find
S (Li+ L+ 2V A0 < Lo L
AV S ) A PR )

In sum, we establish on Q(«),

1 «
Zi Ne| - FY B
12:) = (q+VNn>

where we have used Ward identity (5.3). The first claim follows.

Similarly, since for i # j, the random variables {/;x } 1.1, are independent of {A; } .14,
from (7.14)-(7.18), [11, Lemma 3.8 (iii)], [11, Lemma 7.5] and [11, Inequality (7.18)], on
Q(a), we have

| g 1/2
(i5) = (i7) 5(i4) (i5) €
maxy | R max R 1 oy 1 1 N
ZZ” ) k|2 kk |+ k¢l| Kl |+ N22|R§€ly)|2 +7+N + N‘JO‘
"l q q P, q n n

1 «
Ne| = — .
B <q2 * Nn)

The same argument gives with aid of Lemma 7.17, on Q(«),

(i5)
() e[ @ @
Im(Z;;)| = airIm(Ry; )aj| < N (—|— >
fon(Z) = 3ot o t

Finally, we obtain similarly, on Q(«)

(4) (i)

1 i i € «Q

ImZ,; = E <|a,k|2 — N> Ile(clg =+ E aiklm(R,(Cl))ali =< N <Z + N77> B
k k#l

as claimed. O

Following Step 5 (iteration of the error bounds) of Subsection 6.2, we can complete
the proof with the above technical lemmas. We omit the details. O
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