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Abstract: For complex Wigner-type matrices, i.e. Hermitian random matrices with in-
dependent, not necessarily identically distributed entries above the diagonal, we show
that at any cusp singularity of the limiting eigenvalue distribution the local eigenvalue
statistics are universal and form a Pearcey process. Since the density of states typically
exhibits only square root or cubic root cusp singularities, our work complements previ-
ous results on the bulk and edge universality and it thus completes the resolution of the
Wigner—Dyson—Mehta universality conjecture for the last remaining universality type
in the complex Hermitian class. Our analysis holds not only for exact cusps, but approx-
imate cusps as well, where an extended Pearcey process emerges. As a main technical
ingredient we prove an optimal local law at the cusp for both symmetry classes. This
result is also the key input in the companion paper (Cipolloni et al. in Pure Appl Anal,
2018. arXiv:1811.04055) where the cusp universality for real symmetric Wigner-type
matrices is proven. The novel cusp fluctuation mechanism is also essential for the recent
results on the spectral radius of non-Hermitian random matrices (Alt et al. in Spectral
radius of random matrices with independent entries, 2019. arXiv:1907.13631), and the
non-Hermitian edge universality (Cipolloni et al. in Edge universality for non-Hermitian
random matrices, 2019. arXiv:1908.00969).

1. Introduction

The celebrated Wigner—Dyson—Mehta (WDM) conjecture asserts that local eigenvalue
statistics of large random matrices are universal: they only depend on the symmetry
type of the matrix and are otherwise independent of the details of the distribution of
the matrix ensemble. This remarkable spectral robustness was first observed by Wigner
in the bulk of the spectrum. The correlation functions are determinantal and they were
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computed in terms the sine kernel via explicit Gaussian calculations by Dyson, Gaudin
and Mehta [59]. Wigner’s vision continues to hold at the spectral edges, where the
correct statistics was identified by Tracy and Widom for both symmetry types in terms
of the Airy kernel [70,71]. These universality results have been originally formulated
and proven [17,35,36,67-69] for traditional Wigner matrices, i.e. Hermitian random
matrices with independent, identically distributed (i.i.d.) entries and their diagonal [55,
57] and non-diagonal [51] deformations. More recently they have been extended to
Wigner-type ensembles, where the identical distribution is not required, and even to a
large class of matrices with general correlated entries [7,8,11]. In different directions of
generalization, sparse matrices [1,32,47,56], adjacency matrices of regular graphs [14]
and band matrices [19,20,66] have also been considered. In parallel developments bulk
and edge universal statistics have been proven for invariant S-ensembles [12,15,17,18,
29,30,52,61,62,64,65,73] and even for their discrete analogues [13,16,41,48] but often
with very different methods.

A precondition for the Tracy-Widom distribution in all these generalizations of
Wigner’s original ensemble is that the density of states vanishes as a square root near
the spectral edges. The recent classification of the singularities of the solution to the
underlying Dyson equation indeed revealed that at the edges only square root singular-
ities appear [6,10]. The density of states may also form a cusp-like singularity in the
interior of the asymptotic spectrum, i.e. single points of vanishing density with a cubic
root growth behaviour on either side. Under very general conditions, no other type of
singularity may occur. At the cusp a new local eigenvalue process emerges: the corre-
lation functions are still determinantal but the Pearcey kernel replaces the sine- or the
Airy kernel.

The Pearcey process was first established by Brézin and Hikami for the eigenvalues
close to a cusp singularity of a deformed complex Gaussian Wigner (GUE) matrix. They
considered the model of a GUE matrix plus a deterministic matrix (“‘external source”
having eigenvalues 1 with equal multiplicity [21,22]. The name Pearcey kernel and
the corresponding Pearcey process have been coined by [72] in reference to related
functions introduced by Pearcey in the context of electromagnetic fields [63]. Similarly
to the universal sine and Airy processes, it has later been observed that also the Pearcey
process universality extends beyond the realm of random matrices. Pearcey statistics have
been established for non-intersecting Brownian bridges [3] and in skew plane partitions
[60], always at criticality. We remark, however, that critical cusp-like singularity does
not always induce a Pearcey kernel, see e.g. [31].

In random matrix theory there are still only a handful of rather specific models for
which the emergence of the Pearcey process has been proven. This has been achieved for
deformed GUE matrices [2,4,23] and for Gaussian sample covariance matrices [42—44]
by a contour integration method based upon the Brézin—Hikami formula. Beyond linear
deformations, the Riemann-Hilbert method has been used for proving Pearcey statistics
for a certain two-matrix model with a special quartic potential with appropriately tuned
coefficients [40]. All these previous results concern only specific ensembles with a matrix
integral representation. In particular, Wigner-type matrices are out of the scope of this
approach.

The main result of the current paper is the proof of the Pearcey universality at the cusps
for complex Hermitian Wigner-type matrices under very general conditions. Since the
classification theorem excludes any other singularity, this is the third and last universal
statistics that emerges from natural generalizations of Wigner’s ensemble.
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This third universality class has received somewhat less attention than the other two,
presumably because cusps are not present in the classical Wigner ensemble. We also
note that the most common invariant 8-ensembles do not exhibit the Pearcey statistics
as their densities do not feature cubic root cusps but are instead 1/2-Holder continuous
for somewhat regular potentials [28]. The density vanishes either as 2kth or (2k + %)th
power with their own local statistics (see [26] also for the persistence of these statistics
under small additive GUE perturbations before the critical time). Cusp singularities,
hence Pearcey statistics, however, naturally arise within any one-parameter family of
Wigner-type ensembles whenever two spectral bands merge as the parameter varies. The
classification theorem implies that cusp formation is the only possible way for bands to
merge, so in that sense Pearcey universality is ubiquitous as well.

The bulk and edge universality is characterized by the symmetry type alone: up to a
natural shift and rescaling there is only one bulk and one edge statistic. In contrast, the
cusp universality has a much richer structure: it is naturally embedded in a one-parameter
family of universal statistics within each symmetry class. In the complex Hermitian case
these are given by the one-parameter family of (extended) Pearcey kernels, see (2.5)
later. Thinking in terms of fine-tuning a single parameter in the space of Wigner-type
ensembles, the density of states already exhibits a universal local shape right before
and right after the cusp formation; it features a tiny gap or a tiny nonzero local min-
imum, respectively [5,10]. When the local lengthscale £ of these almost cusp shapes
is comparable with the local eigenvalue spacing §, then the general Pearcey statistics
is expected to emerge whose parameter is determined by the ratio £/5. Thus the full
Pearcey universality typically appears in a double scaling limit.

Our proof follows the three step strategy that is the backbone of the recent approach
to the WDM universality, see [38] for a pedagogical exposé and for detailed history of
the method. The first step in this strategy is a local law that identifies, with very high
probability, the empirical eigenvalue distribution on a scale slightly above the typical
eigenvalue spacing. The second step is to prove universality for ensembles with a tiny
Gaussian component. Finally, in the third step this Gaussian component is removed by
perturbation theory. The local law is used for precise apriori bounds in the second and
third steps.

The main novelty of the current paper is the proof of the local law at optimal scale
near the cusp. To put the precision in proper context, we normalize the N x N real
symmetric or complex Hermitian Wigner-type matrix H to have norm of order one. As
customary, the local law is formulated in terms of the Green function G (z) == (H —z) ™!
with spectral parameter z in the upper half plane. The local law then asserts that G(z)
becomes deterministic in the large N limit as long as n := Jz is much larger than
the local eigenvalue spacing around Nz. The deterministic approximant M (z) can be
computed as the unique solution of the corresponding Dyson equation (see (2.2) and
(3.1) later). Near the cusp the typical eigenvalue spacing is of order N ~3/4; compare this
with the N~! spacing in the bulk and N ~2/3 spacing near the edges. We remark that a
local law at the cusp on the non-optimal scale N ~3/> has already been proven in [8]. In
the current paper we improve this result to the optimal scale N —3/# and this is essential
for our universality proof at the cusp.

The main ingredient behind this improvement is an optimal estimate of the error term
D (see (3.4) later) in the approximate Dyson equation that G (z) satisfies. The difference
M — G is then roughly estimated by B~!(M D), where B is the linear stability operator
of the Dyson equation. Previous estimates on D (in averaged sense) were of order p/Nn,
where p is the local density; roughly speaking p ~ 1 in the bulk, p ~ N~'/3 at the
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edge and p ~ N~!/4 near the cusp. While this estimate cannot be improved in general,

our main observation is that, to leading order, we need only the projection of M D in
the single unstable direction of 3. We found that this projection carries an extra hidden
cancellation due to a special local symmetry at the cusp and thus the estimate on D
effectively improves to p>/N 7. Customary power counting is not sufficient, we need to
compute this error term explicitly at least to leading order. We call this subtle mechanism
cusp fluctuation averaging since it combines the well established fluctuation averaging
procedure with the additional cancellation at the cusp. Similar estimates extend to the
vicinity of the exact cusps. We identify a key quantity, denoted by o (z) (in (3.5b) later),
that measures the distance from the cusp in a canonical way: o (z) = 0 characterizes an
exact cusp, while |0 (z)| < 1 indicates that z is near an almost cusp. Our final estimate
on D is of order (p + |o|)p/Nn. Since the error term D is random and we need to
control it in high moment sense, we need to lift this idea to a high moment calculation,
meticulously extracting the improvement from every single term. This is performed in
the technically most involved Sect. 4 where we use a Feynman diagrammatic formalism
to bookkeep the contributions of all terms. Originally we have developed this language
in [34] to handle random matrices with slow correlation decay, based on the revival of the
cumulant expansion technique in [45] after [50]. In the current paper we incorporate the
cusp into this analysis. We identify a finite set of Feynman subdiagrams, called o -cells
(Definition 4.10) with value o that embody the cancellation effect at the cusp. To exploit
the full strength of the cusp fluctuation averaging mechanism, we need to trace the fate
of the o-cells along the high moment expansion. The key point is that o-cells are local
objects in the Feynman graphs thus their cancellation effects act simultaneously and the
corresponding gains are multiplicative.

Formulated in the jargon of diagrammatic field theory, extracting the deterministic
Dyson equation for M from the resolvent equation (H — z)G(z) = 1 corresponds to
a consistent self-energy renormalization of G. One way or another, such procedure is
behind every proof of the optimal local law with high probability. Our o-cells concep-
tually correspond to a next order resummation of certain Feynman diagrams carrying a
special cancellation.

We remark that we prove the optimal local law only for Wigner-type matrices and
not yet for general correlated matrices unlike in [11,34]. In fact we use the simpler setup
only for the estimate on D (Theorem 3.7) the rest of the proof is already formulated for
the general case. This simpler setup allows us to present the cusp fluctuation averaging
mechanism with the least amount of technicalities. The extension to the correlated case is
based on the same mechanism but it requires considerably more involved diagrammatic
manipulations which is better to develop in a separate work to contain the length of this
paper.

Our cusp fluctuation averaging mechanism has further applications. It is used in [9] to
prove an optimal cusp local law for the Hermitization of non-Hermitian random matrices
with a variance profile, demonstrating that the technique is also applicable in settings
where the flatness assumption is violated. The cusp of the Hermitization corresponds to
the edge of the non-Hermitian model via Girko’s formula, thus the optimal cusp local
law leads to an optimal bound on the spectral radius [9] and ultimately also to edge
universality [25] for non-Hermitian random matrices.

Armed with the optimal local law we then perform the other two steps of the three
step analysis. The third step, relying on the Green function comparison theorem, is
fairly standard and previous proofs used in the bulk and at the edge need only minor
adjustments. The second step, extracting universality from an ensemble with a tiny
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Gaussian component can be done in two ways: (i) Brézin—Hikami formula with contour
integration or (ii) Dyson Brownian Motion (DBM). Both methods require the local law
as an input. In the current work we follow (i) mainly because this approach directly
yields the Pearcey kernel, at least for the complex Hermitian symmetry class. In the
companion work [24] we perform the DBM analysis adapting methods of [37,53,54]
to the cusp. The main novelty in the current work and in [24] is the rigidity at the cusp
on the optimal scale provided below. Once this key input is given, the proof of the edge
universality from [53] is modified in [24] to the cusp setting, proving universality for
the real symmetric case as well. We remark, however, that, to our best knowledge, the
analogue of the Pearcey kernel for the real symmetric case has not yet been explicitly
identified.

We now explain some novelty in the contour integration method. We first note that
a similar approach was initiated in the fundamental work of Johansson on the bulk
universality for Wigner matrices with a large Gaussian component in [49]. This method
was generalised later to Wigner matrices with a small Gaussian component in [35] as
well as it inspired the proof of bulk universality via the moment matching idea [68]
once the necessary local law became available. The double scaling regime has also
been studied, where the density is very small but the Gaussian component compensates
for it [27]. More recently, the same approach was extended to the cusp for deformed
GUE matrices [23, Theorem 1.3] and for sample covariance matrices but only for large
Gaussian component [42-44]. For our cusp universality, we need to perform a similar
analysis but with a small Gaussian component. We represent our matrix H as H + JtU,
where U is GUE and H is an independent Wigner-type matrix. The contour integration
analysis (Sect. 5.1) requires a Gaussian component of size at least 1 > N~/

The input of the analysis in Sect. 5.1 for the correlation kernel of H is a very precise
description of the eigenvalues of H just above N ~3/4, the scale of the typical spacing
between eigenvalues—this information is provided by our optimal local law. While in
the bulk and in the regime of the regular edge finding an appropriate H is a relatively
simple matter, in the vicinity of a cusp point the issue is very delicate. The main reason is
that the cusp, unlike the bulk or the regular edge, is unstable under small perturbations;
in fact it typically disappears and turns into a small positive local minimum if a small
GUE component is added. Conversely, a cusp emerges if a small GUE component is
added to an ensemble that has a density with a small gap. In particular, even if the density
function p (1) of H exhibits an exact cusp, the density p(t) of H will have a small gap:
in fact p is given by the evolution of the semicircular flow up to time ¢ with initial data
. Unlike in the bulk and edge cases, here one cannot match the density of H and H by a
simple shift and rescaling. Curiously, the contour integral analysis for the local statistics
of H at the cusp relies on an optimal local law of H with a small gap far away from the
cusp.

Thus we need an additional ingredient: the precise analysis of the semicircular flow
ps = PHE p near the cusp up to a relatively long times s < N~1/2*¢; note that p; = p

is the original density with the cusp. Here ,052) is the semicircular density with variance
s and M indicates the free convolution. In Sects. 5.2-5.3 we will see that the edges of
the support of the density p; typically move linearly in the time s while the gap closes
at a much slower rate. Already s > N~/ is beyond the simple perturbative regime
of the cusp whose natural lengthscale is N ~3/4. Thus we need a very careful tuning of
the parameters: the analysis of a cusp for H requires constructing a matrix H that is
far from having a cusp but that after a relatively long time 1 = N~ /2*¢ will develop a
cusp exactly at the right location. In the estimates we heavily rely on various properties
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of the solution to the Dyson equation established in the recent paper [10]. These results
go well beyond the precision of the previous work [5] and they apply to a very general
class of Dyson equations, including a non-commutative von-Neumann algebraic setup.

Notations. We now introduce some custom notations we use throughout the paper. For
non-negative functions f(A, B), g(A, B) we use the notation f <4 g if there exist
constants C(A) such that f(A, B) < C(A)g(A, B) for all A, B. Similarly, we write
f ~a gif f <4 gand g <4 f. We do not indicate the dependence of constants on
basic parameters that will be called model parameters later. If the implied constants are
universal, we instead write f < g and f ~ g. Similarly we write f < g if f < cg for
some tiny absolute constant ¢ > 0.

We denote vectors by bold-faced lower case Roman letters x, y € CV, and matrices
by upper case Roman letters A, B € CV*V with entries A = (q; j)f.?’ =1 The standard
scalar product and Euclidean norm on CV will be denoted by (x, y) := N~! > e[N] Xi Vi
and ||x||, while we also write (A, B) := N~! Tr A* B for the scalar product of matrices,
and (A) = N~ ' TrA, (x) .= N~ Zae[N] Xxq. We write diag R, diagr for the diagonal
vector of a matrix R and the diagonal matrix obtained from a vector r, and S © R for the
entrywise (Hadamard) product of matrices R, S. The usual operator norm induced by
the vector norm || - || will be denoted by || A||, while the Hilbert-Schmidt (or Frobenius)
norm will be denoted by ||A|lps :== +/(A, A). For integers n we define [n] := {1, ..., n}.

2. Main Results

2.1. The Dyson equation. Let W = W* € CNV*N be a self-adjoint random matrix and
A = diag(a) be a deterministic diagonal matrix with entries a = (a; fV: | € RN. We
say that W is of Wigner-type [8] if its entries w;; for i < j are centred, Ew;; = 0,
independent random variables. We define the variance matrix or self-energy matrix

S = (sij)}Yj—; by
Sij :=E|w,~j|2. (2.1)

This matrix is symmetric with non-negative entries. In [8] it was shown that as N tends to
infinity, the resolvent G (z) := (H —z) ™! of the deformed Wigner-type matrix H = A+W
entrywise approaches a diagonal matrix

M (z) = diag(m(z)).

The entries m = (my,...,my): H — HY of M have positive imaginary parts and
solve the Dyson equation

1

N
miz) 4 +> sijmj(z),  zeH:={zeCl|Sz>0}, ie[N]. (22

j=1

We call M or m the self-consistent Green’s function. The normalised trace of M is the
Stieltjes transform of a unique probability measure on R that approximates the empirical
eigenvalue distribution of A+ W increasingly well as N — oo, motivating the following
definition.
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Definition 2.1 (Self-consistent density of states). The unique probability measure p on
R, defined through

(M(2)) =1TrM(z>=/p(d”, e,
N T—2Z

is called the self-consistent density of states (scDOS). Accordingly, its support supp p
is called self-consistent spectrum.

2.2. Cusp universality. We make the following assumptions:

Assumption (A) (Bounded moments). The entries of the Wigner-type matrix /N W
have bounded moments and the expectation A is bounded, i.e. there are positive Cj such
that

lail < Co.  El|wy| <N ke

Assumption (B) (Fullness). If the matrix W = W* € CV*V belongs to the complex
hermitian symmetry class, then we assume

E(%w;;)? E(E)fwij)(tswij)> _c
5 o > — T, 23
(E(E)iwij)(owij) E(3w;;)? N 3

as quadratic forms, for some positive constant ¢ > 0. If W = WT e RV*¥ belongs to
C

the real symmetric symmetry class, then we assume E wl.zj >N
Assumption (C) (Bounded self-consistent Green’s function). In a neighbourhood of
some fixed spectral parameter T € R the self-consistent Green’s function is bounded,
i.e. for positive C, k we have

mi(z)l < C, z€T+(—k,k)+iR".

We call the constants appearing in Assumptions (A)—(C) model parameters. All
generic constants C in this paper may implicitly depend on these model parameters.
Dependence on further parameters however will be indicated.

Remark 2.2. The boundedness of m in Assumption (C) can be ensured by assuming
some regularity of the variance matrix S. For more details we refer to [5, Chapter 6].

From the extensive analysis in [10] we know that the self-consistent density p is
described by explicit shape functions in the vicinity of local minima with small value of
p and around small gaps in the support of p. The density in such almost cusp regimes is
given by precisely one of the following three asymptotics:

(i) Exact cusp. There is a cusp point ¢ € R in the sense that p(¢) = 0and p(¢£4§) > 0
for 0 # 8 < 1. In this case the self-consistent density is locally around ¢ given by

p(c + x) = %xlﬁ[l +0O (x1/3) ] x>0 (2.42)

for some y > 0.
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(i) Small gap. There is a maximal interval [e_, e;] of size 0 < A := ey —e_ < 1 such
that p|je_ ¢,] = 0. In this case the density around ey is, for some y > 0, locally
given by

ﬁ(z )4/3A1/3
ples 1) = =2 W 0/ ) [ 140 (AP Wegear/)) ], 120
2
(2.4b)
where the shape function around the edge is given by
VA + )
\pedge()t) = 73 77 , A>0
(T+22+2/AA+0))2B + (1 +20 = 2/A(A+1)23 +1
(2.4¢)

(iii) Non-zero local minimum. There is a local minimum at m € R of p such that
0 < p(m) < 1. In this case there exists some y > 0 such that

3v3ytx x|
p(m+x) = p(m) +p(m)‘~Ilmin (2(7{[)(“1))3) [1 +O <,0(m)1/2 + W)] , X € R

(2.4d)

where the shape function around the local minimum is given by

V1+22
(WT+A2+0)2B + (V1+A2 =128 —1

We note that the parameter y in (2.4a) is chosen in a way which is convenient for the
universality statement. We also note that the choices for y in (2.4b)—(2.4d) are consistent
with (2.4a) in the sense that in the regimes A < x < 1 and ,o(m)3 < |x] <« 1 the
respective formulae asymptotically agree. Depending on the three cases (i)—(iii), we
define the almost cusp point b as the cusp ¢ in case (i), the midpoint (e_ + ¢;)/2 in case
(i), and the minimum m in case (iii). When the local length scale of the almost cusp
shape starts to match the eigenvalue spacing, i.e. if A < N3/ or p(m) < N~!/4, then
we call the local shape a physical cusp. This terminology reflects the fact that the shape
becomes indistinguishable from the exact cusp with p(c) = O when resolved with a
precision above the eigenvalue spacing. In this case we call b a physical cusp point.

The extended Pearcey kernel with a real parameter « (often denoted by 7 in the
literature) is given by

Wiin(A) =

I, reR. (24e)

Ky(x,y) =

’

1 f / exp(—w*/4 + aw?/2 — yw +z4/4 — az? /2 + x2)
- dz | dw
@eri)? Jg "o w—z

(2.5)
where E is a contour consisting of rays from £00e'™/* to 0 and rays from 0 to 00~ 7/4,
and & is the ray from —ioo to ico. The simple Pearcey kernel with parameter « = 0 has
been first observed in the context of random matrix theory by [21,22]. We note that (2.5)
is a special case of a more general extended Pearcey kernel defined in [72, Eq. (1.1)].
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It is natural to express universality in terms of a rescaled k-point function p,EN) which
we define implicitly by

N\ !
( ) Z Ef(Ail,...,)\,'k):/ka(xl,...,xk)p,EN)(xl,...,xk)dxl...dxk

k
(i1, ik }CIN]

for test functions f, where the summation is over all subsets of k distinct integers from
[N].

Theorem 2.3. Let H be a complex Hermitian Wigner matrix satisfying Assumptions (A)—
(C). Assume that the self-consistent density p within [t — k, T + k] from Assumption (C)
has a physical cusp, i.e. that p is locally given by (2.4) for some y > 0 and p either
(i) has a cusp point <, or (ii) a small gap [e_, e4] of size A = ¢, —e_ < N34 or
(iii) a local minimum at wm of size p(m) < N~V/4. Then it follows that for any smooth
compactly supported test function F : RE — R it holds that

N4 x «
e Sk (v e ) et |

— o (v,

c in case (i), 0 in case (i)
b:={(es+e_)/2 incase(ii), =33y A/NH>NV2  incase (i),
m in case (iii), — (pm)/y)> N2 in case (iii),
(2.6)

x = (x1,...,xr), dx = dxy...dxg, and c(k) > 0 is a small constant only depending
on k.

2.3. Local law. We emphasise that the proof of Theorem 2.3 requires a very precise a
priori control on the fluctuation of the eigenvalues even at singular points of the scDOS.
This control is expressed in the form of a local law with an optimal convergence rate
down to the typical eigenvalue spacing. We now define the scale on which the eigenvalues
are predicted to fluctuate around the spectral parameter 7.

Definition 2.4 (Fluctuation scale). We define the self-consistent fluctuation scale ny =
nt (1) through

/nf 1
(T +w)dw = —,
e N

if T € supp p. If T & supp p, then 7y is defined as the fluctuation scale at a nearby edge.
More precisely, let I be the largest (open) interval with T € I € R\ supp p and set
A :=min{|/|, 1}. Then we define

AVOIN?B, A > 1/N34,
- { / / 2.7)

1/N3/4, A < 1/N3/4,
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We will see later (cf. (A.8b)) that (2.7) is the fluctuation of the edge eigenvalue
adjacent to a spectral gap of length A as predicted by the local behaviour of the scDOS.
The control on the fluctuation of eigenvalues is expressed in terms of the following local
law.

Theorem 2.5 (Locallaw). Let H be a deformed Wigner-type matrix of the real symmetric
or complex Hermitian symmetry class. Fixany t € R. Assuming (A)—(C) foranye, ¢ > 0
and v € N the local law holds uniformly for all 7 = t + in with dist(z, supp p) €
[NSne(z), N1V in the form

P[I(u» (G@)—M@)v)| = NG,/%Z)IIUIIIIVII] = % (2.8a)

foranyu,v e CN and

N€¢||B C
%HMQQ—MQD 151 }_NW

|>— 120 |< = (2.8b)
N dist(z, supp p)

for any B € CN*N. Here p(z) == (SM(2)) /7 denotes the harmonic extension of the
scDOS to the complex upper half plane. The constants C > 0 in (2.8) only depends on
€, ¢, v and the model parameters.

We remark that later we will prove the local law also in a form which is uniform in
T € [—Nloo, NIOO] andn € [N_”C, NIOO], albeit with a more complicated error term,
see Proposition 3.11. The local law Theorem 2.5 implies a large deviation result for the
fluctuation of eigenvalues on the optimal scale uniformly for all singularity types.

Corollary 2.6 (Uniform rigidity). Let H be a deformed Wigner-type matrix of the real
symmetric or complex Hermitian symmetry class satisfying Assumptions (A)—(C) for
T € int(supp p). Then

C
P[ k) — 7| = Nne(n)] < G
forany e > 0and v € N and some C = C (¢, v), where we defined the (self-consistent)
eigenvalue index k(t) := [Np((—o0, 7))1, and where [x] = min{k € Z|k > x}.

In particular, the fluctuation of the eigenvalue whose expected position is closest to the
cusp location does not exceed N ~3/#* for any € > 0 with very high probability. The
following corollary specialises Corollary 2.6 to the neighbourhood of a cusp.

Corollary 2.7 (Cusp rigidity). Let H be a deformed Wigner-type matrix of the real
symmetric or complex Hermitian symmetry class satisfying Assumptions (A)—(C) and
T = c the location of an exact cusp. Then Np((—o00, ¢)) = k. for some k. € [N], that we
call the cusp eigenvalue index. For any € > 0, v € Nand k € [N] with |k — k.| < cN
we have

<
=N

(Ut [k = k) AN/

N€ C
P| A — wl =

where C = C (€, v) and yy are the self-consistent eigenvalue locations, defined through
Np((—00, yr)) = k.
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‘We remark that a variant of Corollary 2.7 holds more generally for almost cusp points. Itis
another consequence of Corollary 2.6 that with high probability there are no eigenvalues
much further than the fluctuation scale 1y away from the spectrum. We note that the
following corollary generalises [11, Corollary 2.3] by also covering internal gaps of size
< L

Corollary 2.8 (No eigenvalues outside the support of the self-consistent density). Let
T & supp p. Under the assumptions of Theorem 2.5 we have

P[EIA € Spec H N [t — ¢, T +c], dist(A, supp p) > NET]f(T)] <CN7Y,

forany e, v > 0, where ¢ and C are positive constants, depending on model parameters.
The latter also depends on € and v.

Remark 2.9. Theorem 2.5 and its consequences, Corollaries 2.6, 2.7 and 2.8 also hold for
both symmetry classes if Assumption (B) is replaced by the condition that there exists
an L € N and ¢ > 0 such that mini,j(SL)U > ¢/N. A variance profile S satisfying
this condition is called uniformly primitive (cf. [6, Eq. (2.5)] and [5, Eq. (2.11)]). Note
that uniform primitivity is weaker than condition (B) on two accounts. First, it involves

. . 2 . . o
only the variance matrix E |w,~ j| unlike (2.3) in the complex Hermitian case that also
involves E w,2 Second, uniform primitivity allows certain matrix elements of W to

vanish. The proof under these more general assumptions follows the same strategy but
requires minor modifications within the stability analysis.!

3. Local Law

In order to directly appeal to recent results on the shape of solution to Matrix Dyson
Equation (MDE) from [10] and the flexible diagrammatic cumulant expansion from [34],
we first reformulate the Dyson equation (2.2) for N-vectors m into a matrix equation
that will approximately be satisfied by the resolvent G. This viewpoint also allows us
to treat diagonal and off-diagonal elements of G on the same footing. In fact, (2.2) is a
special case of

1+(z— A+S[M)M =0, 3.1)

for a matrix M = M(z) € CNV*V with positive definite imaginary part, SM = (M —
M*)/2i > 0. The uniqueness of the solution M with IM > 0 was shown in [46]. Here
the linear (self-energy) operator S: CN*N — CN*N is defined as S[R] :== EWRW
and it preserves the cone of positive definite matrices. Definition 2.1 of the scDOS and its
harmonic extension p(z) (cf. Theorem 2.5) directly generalises to the solution to (3.1),
see [10, Definition 2.2].

In the special case of Wigner-type matrices the self-energy operator is given by

SIR] = diag (St) +T O R', (3.2)

where r = (r,'i)lNzl, S was defined in (2.1), T = Uiﬂ?,’j:] e CN*N with tij =

E wi2j]1 (i # j) and © denotes the entrywise Hadamard product. The solution to (3.1) is
then given by M = diag(m), where m solves (2.2). Note that the action of S on diagonal

1 See Appendix B of arXiv:1809.03971v2 for details.
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matrices is independent of 7', hence the Dyson equation (2.2) for Wigner-type matrices
is solely determined by the matrix S, the matrix T plays no role. However, T plays a
role in analyzing the error matrix D, see (3.4) below.

The proof of the local law consists of three largely separate arguments. The first part
concerns the analysis of the stability operator

B:=1—-MS[-IM (3.3)

and shape analysis of the solution M to (3.1). The second part is proving that the resolvent
G is indeed an approximate solution to (3.1) in the sense that the error matrix

D:=1+(z—-A+S[G)G = WG +S[G]G (3.4)

is small. In previous works [8,11,34] it was sufficient to establish smallness of D in an
isotropic form (x, Dy) and averaged form (B D) with general bounded vectors/matrices
X, y, B.Inthe vicinity of a cusp, however, it becomes necessary to establish an additional
cancellation when D is averaged against the unstable direction of the stability operator
B. We call this new effect cusp fluctuation averaging. Finally, the third part of the proof
consists of a bootstrap argument starting far away from the real axis and iteratively
lowering the imaginary part n = Jz of the spectral parameter while maintaining the
desired bound on G — M.

Remark 3.1. We remark that the proofs of Theorem 2.5, and Corollaries 2.6 and 2.8 use
the independence assumption on the entries of W only very locally. In fact, only the proof
of a specific bound on D (see (3.15) later), which follows directly from the main result
of the diagrammatic cumulant expansion, Theorem 3.7, uses the vector structure and the
specific form of S in (3.2) at all. Therefore, assuming (3.15) as an input, our proof of
Theorem 2.5 remains valid also in the correlated setting of [11,34], as long as S is flat
(see (3.6) below), and Assumption (C) is replaced by the corresponding assumption on
the boundedness of | M||.

For brevity we will carry out the proof of Theorem 2.5 only in the vicinity of almost
cusps as the local law in all other regimes was already proven in [8,11] to optimality.
Therefore, within this section we will always assume that z = 7 +in = p+w+in € H
lies inside a small neighbourhood

Dcusp ={z € H||z — 10| < ¢},

of the location 7y of a local minimum of the scDOS within the self-consistent spectrum
supp p. Here c is a sufficiently small constant depending only on the model parameters.
We will further assume that either (i) p(tg) > 0 is sufficiently small and 7¢ is the
location of a cusp or internal minimum, or (ii) p(79) = 0 and 7 is an edge adjacent to a
sufficiently small gap of length A > 0. The results from [10] guarantee that these are the
only possibilities for the shape of p, see (2.4). In other words, we assume that 7y € supp p
is a local minimum of p with a shape close to a cusp (cf. (2.4)). For concreteness we
will also assume that if 7 is an edge, then it is a right edge (with a gap of length A > 0
to the right) and w € (—c, %]. The case when 19 is a left edge has the same proof.

We now introduce a quantity that will play an important role in the cusp fluctuation
averaging mechanism. We define

~ —1/2 2% (a3 —1/2 1
a(z)::<(sgnmv)(;~sU/p)3>, y.= CM” " OWM)SM) " +i

- NER
TR R e TR
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where WM := (M + M™)/2 is the real part of M = M (z). It was proven in [10, Lemma
5.5] that o (z) extends to the real line as a 1/3-Hdlder continuous function wherever the
scDOS p is smaller than some threshold ¢ ~ 1, i.e. p < c. In the specific case of S as
in (3.2) the definition simplifies to

1 Z (Sm;(2))3 sgn Rm; (z) . Im ’
N p ()3 mi ()] p Im|

0(z) = <Pf3> = p = sgnRm,
i—1

(3.5b)

since M = diag(m) is diagonal, where multiplication and division of vectors are under-
stood entrywise. When evaluated at the location 7y the scalar o (79) provides a measure
of how far the shape of the singularity at 7 is from an exact cusp. In fact, if o (79) = 0
and p(79) = 0, then 7 is a cusp location. To see the relationship between the emergence
of a cusp and the limit o (79) — 0, we refer to [10, Theorem 7.7 and Lemma 6.3].
The analogues of the quantities f, p and o in (3.5b) are denoted by f,, s and o in [10],
respectively. The significance of o for the classification of singularity types in Wigner-
type ensembles was first realised in [5]. Although in this paper we will use only [10] and
will not rely on [5], we remark that the definition of o in [5, Eq. (8.11)] differs slightly
from the definition (3.5b). However, both definitions equally fulfil the purpose of classi-
fying singularity types, since the ensuing scalar quantities o are comparable inside the
self-consistent spectrum. For the interested reader, we briefly relate our notations to the
respective conventions in [10] and [5]. The quantity denoted by f in both [10] and [5] is
the normalized eigendirection of the saturated self-energy operator F in the respective
settings and is related to f from (3.5b) via f = f/||f|| + O (n/p). Moreover, o in [5] is
defined as ( f* sgn %m), justifying the comparability to o from (3.5b).

3.1. Stability and shape analysis. From (3.1) and (3.4) we obtain the quadratic stability
equation

BIG—M]=—-MD+ MS|G — M|(G — M),

for the difference G — M. In order to apply the results of [10] to the stability operator
B, we first have to check that the flatness condition [10, Eq. (3.10)] is satisfied for the
self-energy operator S. We claim that S is flat, i.e.

S[R1~ (R) 1 = %(Tr R, (3.6)

as quadratic forms for any positive semidefinite R € CV*V, We remark that in the
earlier paper [8] in the Wigner-type case only the upper bound 5;; < C/N defined the
concept of flatness. Here with the definition (3.6) we follow the convention of the more
recent works [10,11,34] which is more conceptual. We also warn the reader, that in the
complex Hermitian Wigner-type case the condition ¢/N < s;; < C/N implies (3.6)
only if #;; is bounded away from —s;;.

However, the flatness (3.6) is an immediate consequence of the fullness Assump-
tion (B). Indeed, (B) is equivalent to the condition that the covariance operator X of all
entries above and on the diagonal, defined as X,5 .4 := E w4pw,q, is uniformly strictly
positive definite. This implies that ¥ > c¢Xg for some constant ¢ ~ 1, where Xg is
the covariance operator of a GUE or GOE matrix, depending on the symmetry class we
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consider. This means that S can be split into S = Sy + ¢Sg, where Sg and Sy are the
self-energy operators corresponding to ¥ and ¥ — ¢ Xg, respectively. It is now an easy
exercise to check that Sg and thus S is flat.

In particular, [10, Proposition 3.5 and Lemma 4.8] are applicable implying that [10,
Assumption 4.5] is satisfied. Thus, according to [ 10, Lemma 5.1] for spectral parameters
z in a neighbourhood of 7y the operator B has a unique isolated eigenvalue S of smallest
modulus and associated right B[V;] = BV, and left B*[V}] = BV eigendirections
normalised such that || V;|ns = (V1, Vi) = 1. We denote the spectral projections to V;
and to its complement by P := (W, -) V; and Q := 1 — P. For convenience of the reader
we now collect some important quantitative information about the stability operator and
its unstable direction from [10].

Proposition 3.2 (Properties of the MDE and its solution). The following statements hold
true uniformly in z = 1o + @ +in € Deysp assuming flatness as in (3.6) and the uniform
boundedness of |M || for z € 1o + (—k, k) + 1Ry,

(i) The eigendirections Vi, V; are norm-bounded and the operator B~ is bounded on
the complement to its unstable direction, i.e.

1B~ Qllns—hs + I1Vill + VAl < 1. (3.7a)

(ii) The density p is comparable with the explicit function p(to+w+in) ~ p(to+w+in)
given by

p(ro)+(|a)|+n)l/3, in cases (i),(iii) if 1o = m, ¢,
7= 1 (ol +m)"2(A+ |0l +7)71,  incase (i) if o =e_, w € [—c, 0]
(A + ||+ 7))~ Yo(|lw| +n)~V2, incase (ii) if o = e_, w € [0, A/2].
(3.7b)

(iii) The eigenvalue B of smallest modulus satisfies
B~ -+ p(p+ o), (3.7¢)
and we have the comparison relations
(i, MS[Ve Vi) ~ p + o],

K i » (3.7d)
Vi, MSIV1B~ QIMSIV,1V,] + MSB~ QIMSIV,1V; Vi)

~ 1.

(iv) The quantities n/p + p(p + |o|) and p + |o| in (3.7¢)—(3.7d) can be replaced by the
following more explicit auxiliary quantities

(ol +m' (o] + 7+ M)/,

(p(x0) + (Jol +1)'73)?,

(ol +n+ M3, ifrp=ec_,

p(w) + (ol + ', if g =m,c.

(o + 0 +in) = {
(3.7e)

& (1o +w+in) = {

which are monotonically increasing in n. More precisely, it holds that n/p + p(p +
lo|) ~ &1 and, in the case where tp = ¢, m is a cusp or a non-zero local minimum,
we also have that p + |o| ~ &. For the case when Ty = e_ is a right edge next
to a gap of size A there exists a constant c, such that p + |o| ~ & in the regime
w € [—c,csAland p + |o| < & in the regime o € [c. A, A/2].
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Proof. We first explain how to translate the notations from the present paper to the nota-
tions in [10]: The operators S, B, Q are simply denoted by S, B, Q in [10]; the matrices
Vi, V, here are denoted by //(l, b), b there. The bound on B~1Qin (3.7a) follows di-
rectly from [10, Eq. (5.15)]. The bounds on Vi, V; in (3.7a) follow from the definition of
the stability operator (3.3) together with the fact that | M || < 1 (by Assumption (C)) and
|Slihs—p- S 1, following from the upper bound in flatness (3.6). The asymptotic expan-
sion of p in (3.7b) follows from [10, Remark 7.3] and [5, Corollary A.1]. The claims in
(iii) follow directly from [10, Proposition 6.1]. Finally, the claims in (iv) follow directly
from [10, Remark 10.4]. d

The following lemma establishes simplified lower bounds on '51 , 52 whenever 7 is
much larger than the fluctuation scale ny. We defer the proof of the technical lemma
which differentiates various regimes to the Appendix.

Lemma 3.3. Under the assumptions of Proposition 3.2 we have uniformly in z = 1o +
 +1in € Deysp with n > n¢ that

~ 1 12 ~ o~ 1
&2 _+(Nin) . & Z§2<P+N—n>.

We now define an appropriate matrix norm in which we will measure the distance
between G and M. The || - ||4-norm is defined exactly as in [11] and similar to the
one first introduced in [34]. It is a norm comparing matrix elements on a large but
finite set of vectors with a hierarchical structure. To define this set we introduce some
notations. For second order cumulants of matrix elements x (Wgp, Weg) = E wapweq we
use the short-hand notation « (ab, cd). We also use the short-hand notation « (xb, cd)
for the x = (x4)q4e[n]-Weighted linear combination o Xak (ab, cd) of such cumulants.
We use the notation that replacing an index in a scalar quantity by a dot (-) refers to
the corresponding vector, e.g. A,. is a short-hand notation for the vector (Aup)pe[n]-
Matrices Ryy with vector subscripts X,y are understood as short-hand notations for
(x, Ry), and matrices Ry, with mixed vector and index subscripts are understood as
(x, Rey) with e, being the ath normalized |e,|| = 1 standard basis vector. We fix two
vectors X, y and some large integer K and define the sets of vectors

Ip = {X, ¥} U {84., (V}")a.la € [N]},
Iy = [ U{Mu|u € It} U {k.(Mu)a, b-), kg((Muw)a, -b)|u € I;,a,b € [N]}.

Here the cross and the direct part «, kg of the 2-cumulants « (-, -) refer to the natural
splitting dictated by the Hermitian symmetry. In the specific case of (3.2) we simply
have «.(ab, cd) = 8,48pcSap and kq(ab, cd) = §4¢0patap- Then the || - || ,-norm is given
by

R. R
L

wvel [uflv]”

K., xy —k/2K —1/2
IRl =R ™ = > NK|R|y + N7'/* max :
0 uelx |ull
<k<K

We remark that the set I; hence also || - ||« depend on z via M = M (z). We omit this
dependence from the notation as it plays no role in the estimates.

In terms of this norm we obtain the following estimate on G — M in terms of its
projection ® = (V|, G — M) onto the unstable direction of the stability operator . It
is a direct consequence of a general expansion of approximate quadratic matrix equa-
tions whose linear stability operators have a single eigenvalue close to 0, as given in
Lemma A.1.
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Proposition 3.4 (Cubic equation for ®). FixK € N,x,y € CN anduse||-||, = ||-||f’x’y.

For fixed z € Deysp and on the event that |G — M|« + || D|ls« S N7 the difference
G — M admits the expansion

G—M=0V,—B'QMD]+©’B~'QIMS[V,;]V;] + E,

(3.8a)
IE. < NVE(OP +10]1ID]. + I1DI12),

with an error matrix E and the scalar ® := (V|, G — M) that satisfies the approximate
cubic equation

O +50%+£0 =¢,. (3.8b)
Here, the error €, satisfies the upper bound
lex| S N*YKIDIS + (R, D)) + (Wi, MD)]|
+ (<V1 M(SB*Q[MD])(B*Q[MD]))‘ : (3.8¢)

where R is a deterministic matrix with || R|| < 1 and the coefficients of the cubic equation
satisfy the comparison relations

n
|El|~;+p(p+lal), &2l ~ p +1o]. (3.8d)

Proof. We first establish some important bounds involving the || - ||,-norm. We claim
that for any matrices R, Ry, R;

IMSIR IR I < NYPK IR LR Nl,  IM R S NV R, 39

1O1smss S 1, 1B Qllisss S 1, [(Vi, R)| S IRl

The proof of (3.9) follows verbatim as in [11, Lemma 3.4] with (3.7a) as an input.
Moreover, the bound on (V, ) follows directly from the bound on Q. Obviously, we
also have || - [« < 2] - |I.

Next, we apply Lemma A.1 from the Appendix with the choices
A[R1, R2] = MS[R(]R,, X := MD, Y =G-M.

The operator B in Lemma A.1 is chosen as the stability operator (3.3). Then (A.1) is
satisfied with A := N1/2K according to (3.9) and (3.7a). With § := N~2/4K ye verify
(3.8a) directly from (A.5), where ® = (Vj, G — M) satisfies

130 + 1207 = BO = —po + (R, D) © + O (N7 |0 + N/K | D|1}).
(3.10)
< N'2K||D||,. The coefficients

~

Here weused |®| < |G—M |y, < N7'YK and |M D],
o, 2, w3 are defined through (A.4) and R is given by

R = M*(B~'Q)*[S[M*V;V}] + S[VFIM*W].

Now we bound [(R, D) © < N~V4K 103 + N1/3K |(R, D)|*/? by Young’s inequal-
ity, absorb the error terms bounded by N —1/4K |®|3 into the cubic term, u3®3 +
ON~4K101%) = 11303, by introducing a modified coefficient [i3 and use that
luszl ~ |3l ~ 1 for any z € Deygp. Finally, we safely divide (3.10) by /i3 to ver-
ify (3.8b) with & := —B/i3 and & := 2 /[i3. For the fact 3| ~ 1 on Deygp and the
comparison relations (3.8d) we refer to (3.7¢)—(3.7d). |
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3.2. Probabilistic bound. We now collect bounds on the error matrix D from [34, The-
orem 4.1] and Sect. 4. We first introduce the notion of stochastic domination.

Definition 3.5 (Stochastic domination). Let X = XNy = Y (V) be sequences of non-
negative random variables. We say that X is stochastically dominated by Y (and use the
notation X < Y) if

P[X > NY] <C(e,») N™’, NEe€N,

for any € > 0, v € N and some family of positive constants C (e, v) that is uniform in
N and other underlying parameters (e.g. the spectral parameter z in the domain under
consideration).

Itcan be checked (see [33, Lemma4.4]) that < satisfies the usual arithmetic properties,
eg. if X1 < Yy and Xo < Yo, then also X1 + X5 < Y+ Y2 and X1 X5 < V11>,
Furthermore, to formulate bounds on a random matrix R compactly, we introduce the
notations

IR| < A <+— |ny| < Alx|yll uniformly for all x,y € cV,
IRl,wy <A <=  |(BR)| < A|B| uniformly for all B € CV*V

for random matrices R and a deterministic control parameter A = A(z). We also intro-
duce high moment norms

1/p X, R
X1, = (Bx) "R, = sap LY
xy  Ixllyl

for p > 1, scalar valued random variables X and random matrices R. To translate high
moment bounds into high probability bounds and vice versa we have the following easy
lemma [11, Lemma 3.7].

Lemma 3.6. Let R be a random matrix, ® a deterministic control parameter such that
® > N~Cand |R|| < N for some C > 0, and let K € N be a fixed integer. Then we
have the equivalences

IRIS™Y < ® uniformlyinx,y <= [RI<® <= |R[, <pe
N€¢® foralle >0, p > 1.

Expressed in terms of the || - || ,-norm we have the following high-moment bounds
on the error matrix D. The bounds (3.11a)—(3.11b) have already been established in [34,
Theorem 4.1]; we just list them for completeness. The bounds (3.11¢)—(3.11d), however,
are new and they capture the additional cancellation at the cusp and are the core novelty
of the present paper. The additional smallness comes from averaging against specific
weights p, f from (3.5b).

Theorem 3.7 (High moment bound on D with cusp fluctuation averaging). Under the
assumptions of Theorem 2.5 for any compact set D C {z € C|Jz > N~} there exists a
constant C such that for any p > 1,€ > 0, z € D and matrices/vectors B, X,y it holds
that

<, 1GlIg\
1%, DY) 1 <e.p IXIIYIN v (141G, (Hﬁq) SENERREY
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T ¢ Gl \P
I BDYp <c.p IBIN vy | (141611, (1+ ﬁ> . (1)

Moreover, for the specific weight matrix B = diag(pf) we have the improved bound

: ; TP TR
| (diag®h)D) 1 <c.p Noog[w+w | (141G1,) (1+15 ) . Ga1e
and the improved bound on the off-diagonal component
. ‘ ; 12 TR
| {diag®NIT © G'1G)ll, <.p Neog[v+v] (1+1G1) (1 ' W) ,

(3.11d)

where we defined the following z-dependent quantities

o ISGI
W= /N—n, Yy = qu, Yy =G = Mllg, o4 :=lol+p+¥+y/n/p+i,+v,

and g = Cp>Je.

Theorem 3.7 will be proved in Sect. 4. We now translate the high moment bounds
of Theorem 3.7 into high probability bounds via Lemma 3.6 and use those to establish
bounds on G — M and the error in the cubic equation for ®. To simplify the expressions
we formulate the bounds in the domain

Dy = {z € DeusplSz = N71¥). (3.12)

Lemma 3.8 (High probability error bounds). Fix ¢, ¢ > O sufficiently small and suppose
that |G — M| < A, |S(G — M)| < B and |®| < 0 hold at fixed z € D¢, and assume
that the deterministic control parameters A, E, 0 satisfy A + E + 60 < N~C. Then for
any sufficiently small € > 0 it holds that

12 +E\"N\p+E
®3+§2®2+§1®‘<N2€<p+|0|+n (p ) >p + N3,

+

pl/? Nn Nn

(3.13a)
as well as

+ 8 + &

G-M <6+ |22 1G-m|, <6+212, (3.13b)
av
Nn Nn

where the coefficients &1, & are those from Proposition 3.4, and we recall that ® =
Vi, G — M).

Proof. We translate the high moment bounds (3.11a)—(3.11b) into high probability
bounds using Lemma 3.6 and |G| < ||M| + A < 1 to find

[l

o+

+E
Dl < [ Dl < 222

(3.14)
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In particular, these bounds together with the assumed bounds on G — M guarantee the
applicability of Proposition 3.4. Now we use (3.14) and (3.9) in (3.8a) to get (3.13b).
Here we used (3.9), translated || - || ,-bounds into <-bounds on || - ||+ and vice versa
via Lemma 3.6, and absorbed the N'/X factors into < by using that K can be chosen
arbitrarily large. It remains to verify (3.13a). In order to do so, we first claim that

(W, MD)| + |(Vi, M(SB~' QM D) (B~ QM D))

172 +E\/N\p+E +E2\?
< N¢ |a|+,o+n—+A+ p p I B
pl/? Nn Nn Nn

(3.15)

for any sufficiently small € > 0.

Proof of (3.15). We first collect two additional ingredients from [10] specific to the
vector case.

(a) The imaginary part Im of the solution m is comparable Im ~ (Im) = 7p to its
average in the sense ¢ (Sm) < Im; < C (Im) for all i and some ¢, C > 0, and, in
particular, m = 9im + O (p).

(b) The eigendirections V), V; are diagonal and are approximately given by

Vi = cdiag(f/lm)) + O (o +n/p), Vi =< diag(f im[) + O (p +n/p)
(3.16)

for some constants ¢, ¢’ ~ 1.

Indeed, (a) follows directly from [10, Proposition 3.5] and the approximations in (3.16)
follow directly from [10, Corollary 5.2]. The fact that Vi, V; are diagonal follows from
simplicity of the eigendirections in the matrix case, and the fact that M = diag(m) is
diagonal and that B preserves the space of diagonal matrices as well as the space of
off-diagonal matrices. On the latter B acts stably as 1+ Ops_,ps (N —1). Thus the unstable
directions lie inside the space of diagonal matrices.

We now turn to the proof of (3.15) and first note that, according to (a) and (b) we
have

M =diag(plm)+ O (p), Vi =cdiagf/Im)+O(p+n/p)  (3.17)
with errors in || - ||-norm-sense, for some constant ¢ ~ 1 to see
(Vi, MD) = c (diag(pf) D) + O (p + n/p) (diag(w1) D),

where w; € CV is a deterministic vector with uniformly bounded entries. Since
|[(diag(w1)D)| < (p + E)/Nn by (3.14), the bound on the first term in (3.15) fol-
lows together with (3.11c) via Lemma 3.6. Now we consider the second term in (3.15).
We split D = Dq + D, into its diagonal and off-diagonal components. Since B and &
preserve the space of diagonal and the space of off-diagonal matrices we find

(vi. msB QM DN B QM DY)

1 3.18
= <5 2 tigdidy; + (Vi MSB™ QUM Do) (B~ QM D)), G

i,j
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with an appropriate deterministic matrix #;; having bounded entries. In particular, the
cross terms vanish and the first term is bounded by

1 1 p+ E\3/2
_— E “d"d"‘ < di: | = z d‘ (_) 3.19
’Nz Ujjdiidj; _mlax| i | N Ujjdjj| < N ( )

i,j

according to (3.14). By taking the off-diagonal part of (3.8a) and using the fact that M
and V; and therefore also B~ Q[MS[V;]V;] are diagonal (cf. (b) above) we have

+ E\1/2 + &
P ) WP
Nn

for any € such that ® < N ¢ by Young’s inequality in the last step. Together with (3.17),
(3.14) and the assumption that |G,| = [(G — M),| < A we then compute

< N—692+N6'0+_E‘
Nn ~ Nn

‘B—l O[MD,] + G,

<93+0<

(Vi, M(SB~' Q[M Do 1)(B~' Q[M D))

= c(diag(pf)(SB™' QIM Do) (B~ QIM D, )} + O ((p i %) pAtnE>
= ¢ (diag(pf)S[Go]Go) + O ((p + %) Pl;rnE + ((p;na)l/z + A) [N*Egz + Ne%]) .

Thus the bound on the second term on the lhs. in (3.15) follows together with (3.18)—
(3.19) by S[G,] = T © G' and (3.11d) via Lemma 3.6. This completes the proof of
(3.15). O

With (3.14) and (3.15) the upper bound (3.8c) on the error €, of the cubic equation
(3.8b) takes the same form as the rhs. of (3.15) if K is sufficiently large depending on
€. By the first estimate in (3.13b) we can redefine the control parameter A on |G — M|
as A == 6 + ((p + E)/Nn)'/? and the claim (3.13a) follows directly with (3.15), thus
completing the proof of Lemma 3.8. O

3.3. Bootstrapping. Now we will show that the difference G — M converges to zero
uniformly for all spectral parameters z € ID; as defined in (3.12). For convenience we
refer to existing bounds on G — M far away from the real line to establish a rough bound
on G — M in, say, ;. We then iteratively lower the threshold on 7 by appealing to
Proposition 3.4 and Lemma 3.8 until we establish the rough bound in all of D;. As a
second step we then improve the rough bound iteratively until we obtain Theorem 2.5.

Lemma 3.9 (Rough bound). For any ¢ > 0 there exists a constant ¢ > 0 such that on
the domain D; we have the rough bound

|G — M| < N™°. (3.20)

Proof. The rough bound (3.20) in a neighbourhood of a cusp has first been established
for Wigner-type random matrices in [8]. For the convenience of the reader we present
a streamlined proof that is adapted to the current setting. The lemma is an immediate
consequence of the following statement. Let {; > 0 be a sufficiently small step size,
depending on ¢. Then for any Ny 5 k < 1/ on the domain Dpax{1—kz,,c} We have

IG — M| < N~4%¢. (3.21)

We prove (3.21) by induction over k. For sufficiently small ¢ the induction start k = 0
holds due to the local law away from the self-consistent spectrum, e.g. [34, Theorem
2.1].
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Now as induction hypothesis suppose that (3.21) holds on Iﬁk = Dmax{1—k¢,¢}» and
in particular, |G| < 1, |G|, <¢,, N€ for any €, p according to Lemma 3.6. The
monotonicity of the functlon n = nllG(r +in)|l, (see e.g. [34, proof of Prop. 5.5])
implies ||G||p <ep N€*6 < N2 and therefore, accordmg to Lemma 3.6, that |G| <
N?& on ID)k+1 This, in turn, implies |D| < N~ ¢/3 on ID)k+1 by (3.11a) and Lemma 3.6,
provided ¢ is chosen small enough. We now fix x,y and a large integer K as the
parameters of |||, = || ey K for the rest of the proof and omit them from the notation but
we stress that all estimates will be uniforminx, y. We find sup_ .5 1D (@)« < N—¢/3,

by using a simple union bound and [|3,D|| < N¢ for some C > 0. Thus, for K large
enough, we can use (3.8a), (3.8b), (3.8¢c) and (3.9) to infer

O’ + 5602 +£0| < N'/K D, < NV/2K=E/3,
st : (3.22)
IG — Mllx S 101+ NVE D, < |©] + NVE4/3,

on the event |G — M|« + || D]« < N~19/K "and on ITDkH. Now we use the following
lemma [10, Lemma 10.3] to translate the first estimate in (3.22) into a bound on |®|.
For the rest of the proof we keep v = Nz fixed and consider the coefficients &1, & and
® as functions of 7.

Lemma 3.10 (Bootstrapping cubic inequality). For0 < n, < n* < ooletéy, & [n4+, n*]
— C be complex valued functions and &1, &>, d : [n4, n*] — R* be continuous functions
such that at least one of the following holds true:

(i) |&1] ~ El, &2 ~ Ez, and g;/d, Ef/d% Ef/d};’z are monotonically increasing, and
d* /8 +d& /& < 1 at
(ii) |&E1| ~ El, & < Ell/z, and Ef’/a’2 is monotonically increasing.

Then any continuous function ©: [y, n*] — C that satisfies the cubic inequality |®> +
£02 +£0| < d on [0, n*], has the property

d'? d d'? d
If |®|§min{d“3,gl/2,g}arn*, then |®|5min{d“*,gl/2,§}on[n*,n*].
1 1

(3.23)

With direct arithmetics we can now verify that the coefficients &, & in (3.8b) and
the auxiliary coefficients &1, & defined in (3.7¢) satisfy the assumptions in Lemma 3.10
with the choice of the constant function d = N~4 "¢+ for any § > 0, by using only
the information on &, & given by the comparison relations (3.8d). As an example,
in the regime where ¢ is a right edge and @ ~ A, we have 51 ~ (n+ A)*3 and
52 (n+ A)'/3 and both functions are monotonically increasing in 1. Then Assumption
(ii) of Lemma 3.10 is satisfied. All other regimes are handled similarly.

We now set n* := N %% and

Ny = inf {n e [IN®DE ¥ sup |G (x +in) — M(z +in)|l. < N7'YK /2
n'=n

By the induction hypothesis we have |©(n*)| < d < min{d'/3, d"/2E; "% &'} with
overwhelming probability, so that the condition in (3.23) holds, and conclude |® ()| <
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d\3 = N=47=9/3 for y e [y, n*]. For small enough § > 0 the second bound in

(3.22) implies |[G—M||« < N —4le By continuity and the definition of 7, we conclude
ne = N~® D& finishing the proof of (3.21). O

Proof of Theorem 2.5. The bounds within the proof hold true uniformly for z € D¢,
unless explicitly specified otherwise. We therefore suppress this qualifier in the following
statements. First we apply Lemma 3.8 with the choice & = A, i.e. we do not treat the
imaginary part of the resolvent separately. With this choice the first inequality in (3.13b)
becomes self-improving and after iteration shows that

1
G-M <0+ |2+ (3.24)
Nn  Nn

and, in other words, (3.13a) holds with & = 6 + (p/Nn)'/? + 1/Nn. This implies that
if |®] < 6 < N~ for some arbitrarily small ¢ > 0, then

O +502+ 516‘ < N%d, + N5(63 + 520%) (3.25)

holds for all sufficiently small € with overwhelming probability, where we defined

(5 1 1 ~ \ 3/2
dy = 52(— + 2) +——+ <—> . (3.26)
Nn  (Nn) (Nn) N7
For this conclusion we used the comparison relations (3.8d), Proposition 3.2(iv) as well
as (3.7b), and the bound /n/p ~ /n/p < &. O

The bound (3.25) is a self-improving estimate on |®| in the following sense. For
k€ Nand/ € NU {x} let

o s d'? g
dp = max{N %€ N4}, 4 = min{d,” #N—}
&' &

Then (3.25) with |©] < 6 implies that |© +£0% +£ 6| < N~di. Applying
Lemma 3.10 withd = N_de, n*~1,n = Né-L yields the improvement |©] < Op4.
Here we needed to check the condition in (3.23) but at n* ~ 1 we have & ~ 1, so
|©] S N™¢dy < diy1 ~ Oks1. After a k-step iteration until N —k€ phecomes smaller than
N%d,, we find |®] < 0,, where we used that € can be chosen arbitrarily small. We
are now ready to prove the following bound which we, for convenience, record as a
proposition.

Proposition 3.11. For any ¢ > 0 we have the bounds

1 1
G — M| <0+ |2t — |G =My <0+ =+ —— in D,
Nn  Nn Nn  (Nn)
(3.27)
where 6, = min{d./?, al/? /E}/?
and (3.7e), respectively.

,dy/E1}, and d.., B, €1, & are given in (3.26), (3.7b)

Proof. Using |®| < 0, proven above, we apply (3.24) with 6 = 6, to conclude the
first inequality in (3.27). For the second inequality in (3.27) we use the estimate on
|G — M]|,, from (3.13b) with & = 6, and E = (o/Nn)'/?> +1/Nn. O
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The bound on |G — M| from (3.27) implies a complete delocalisation of eigenvectors
uniformly at singularities of the scDOS. The following corollary was established already
in [8, Corollary 1.14] and, given (3.27), the proof follows the same line of reasoning.

Corollary 3.12 (Eigenvector delocalisation). Letu € CV be an eigenvector of H corre-
sponding to an eigenvalue ). € to + (—c, c) for some sufficiently small positive constant
¢ ~ 1. Then for any deterministic x € CV we have

1
[(u, x)| < —=llall]Ix]].
VN
The bounds (3.27) simplify in the regime n > N above the typical eigenvalue
spacing to

0 1 1
G-—-M [ — G-M —,  f > Nnpe  (3.28
| | < Nn N77 | |av < NU or n= nf ( )

using Lemma 3.3 which implies 6, < d*/gl < 1/Nn. The bound on |G — M|, is
further improved in the case when 7y = e_ is an edge and, in addition to > N¢ny,
we assume N‘Sr; < o < A/2 for some § > 0, i.e. if w is well inside a gap of size
A > N%¢p¢. Then we find A > N3/ by the definition of nr = A/?/N?/3 in (2.7)
and use Lemma 3.3 and (3. 7b) (3.7e) to conclude

i) 1 1 N 1 1 N—9/2
Oy + Ly < 52 — + ~ 7 +—)—5 .
Ny (Nm? ™~ §\Nn (Nn)? w2\ Ao@l/2 " Ny )Ny~ Np
(3.29)

In the last bound we used 1/Now < N7%/Nn and AY/%/(Nnw'/?) < N~%?2. Using
(3.29) in (3.27) yields the improvement
—8/2
G = Mloy < ——,  for t=e 40, A2z0> N°n > N%ne. (3.30)
n

Theboundson |G — M|,, from (3.28) and (3.30), inside and outside the self-consistent
spectrum, allow us to show the uniform rigidity, Corollary 2.6. We postpone these argu-
ments until after we finish the proof of Theorem 2.5. The uniform rigidity implies that
for dist(z, supp p) > N®n¢ we can estimate the imaginary part of the resolvent via

)2
n [(uy, x 1 n
(x, Gx) E <n+— E < ,
2+(t0+a) A)2 g N 2+ (10 +w — A)? P

[2—=70l=c

(3.31)

for any normalised x € CV, where u;, denotes the normalised eigenvector corresponding
to A. For the first inequality in (3.31) we used Corollary 3.12 and for the second we
apphed Corollary 2.6 that allows us to replace the Riemann sum with an integral as
[7° + (o + @ — 1)*]V2 = |z — A = Ny

Using with (3.31), we apply Lemma 3.8, repeating the strategy from the beginning
of the proof. But this time we can choose the control parameter E = p. In this way we
find

|G — M| < 6 + /Nir)’ |G—M|av<9#+NLn, for dist(z, supp p) > Nn,
(3.32)
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where we defined

1/2 ~ 3/2
. |dy d 13 0 A
9#:=m1n{g—,$/2,d#/ , d# ._ézN—+ N .
g n 77

Note that the estimates in (3.32) are simpler than those in (3.27). The reason is that
the additional terms 1/Nn, 1/(Nn)* and 1/(Nn)? in (3.27) are a consequence of the
presence of E in (3.13a), (3.13b). With E = p these are immediately absorbed into p
and not present any more. The second term in the definition of dy can be dropped since
we still have & 2 (o/N /2 (this follows from Lemma 3.3 if n > Ny, and directly
from (3.7b), (3.7¢) if @ > N%ng). This implies 6 < dy/> /&> < (p/Nn)'/2, so the
first bound in (3.32) proves (2.8a).

Now we turn to the proof of (2.8b). Given the second bound in (3.28), it is sufficient
to consider the case when 7 = ¢_+wandn < w < A/2 withw > N¢n¢. In this case
Proposition 3.2 yields 52,0/51 + 0 < n/w~ n/dist(z, supp p). Thus we have

P d#+£<—1
Nn ™ & Nn ™ Ndist(z, supp p)

and therefore the second bound in (3.32) implies (2.8b). This completes the proof of
Theorem 2.5. O

3.4. Rigidity and absence of eigenvalues. The proofs of Corollaries 2.6 and 2.8 rely on
the bounds on |G — M|,, from (3.28) and (3.30). As before, we may restrict ourselves
to the neighbourhood of a local minimum 79 € supp p of the scDOS which is either
an internal minimum with a small value of p(7g) > 0, a cusp location or a right edge
adjacent to a small gap of length A > 0. All other cases, namely the bulk regime and
regular edges adjacent to large gaps, have been treated prior to this work [8,11].

Proof of Corollary 2.8. Let us denote the empirical eigenvalue distribution of H by
P = % vazl 8y, and consider the case when 19 = e¢_ is a right edge, A > NST’]f for
any 8 > 0 and ¢ = ne(e_) ~ A/ N=2/3 Then we show that there are no eigenvalues
ine_ +[N%n¢, A /2] with overwhelming probability. We apply [8, Lemma 5.1] with the
choices

VI == p, V2:'=pH, N :=772::6’=N§77f1 T =¢-t+w, T2:=e—+w+N;77f,

for any w € [N‘Snf, A /2] and some ¢ € (0, §/4). We use (3.30) to estimate the error
terms Ji, J and J3 from [8, Eq. (5.2)] by N2¢=8/2=1 and see that (o — p)([11, 2]) =
pa([t1,2]) < N 2t-6/2-1 showing that with overwhelming probability the interval
[t1, T2] does not contain any eigenvalues. A simple union bound finishes the proof of
Corollary 2.8. O

Proof of Corollary 2.6. Now we establish Corollary 2.6 around a local minimum 7p €
supp p of the scDOS. Its proof has two ingredients. First we follow the strategy of the
proof of [8, Corollary 1.10] to see that

1
(o = pr) (=00, T + WD) < . (3.33)

for any |w| < ¢, i.e. we have a very precise control on pg. In contrast to the statement
in that corollary we have a local law (3.28) with uniform 1/Nn error and thus the bound
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(3.33) does not deteriorate close to tp. We warn the reader that the standard argument
inside the proof of [8, Corollary 1.10] has to be adjusted slightly to arrive at (3.33). In
fact, when inside that proof the auxiliary result [8, Lemma 5.1] is used with the choice
71=—10, 15 =17, =1 = N¢! for some ¢ > 0, this choice should be changed to
11=-C, 1 =1,n =N Vand g = Nine(z), where C > 0 is chosen sufficiently
large such that 71 lies far to the left of the self-consistent spectrum.

The control (3.33) suffices to prove Corollary 2.6 for all T = 79 + w except for the
case when 79 = e_ is an edge at a gap of length A > Nén¢ and w € [—N¢ng, 0] for
some fixed ¢ > 0 and nf = ne(e_) ~ A1/9/N2/3, i.e. except for some N¢ eigenvalues
close to the edge with arbitrarily small ¢ > 0. In all other cases, the proof follows the
same argument as the proof of [8, Corollary 1.11] using the uniform 1/N-bound from
(3.33) and we omit the details here.

The reason for having to treat the eigenvalues very close to the edge e_ separately is
that (3.33) does not give information on which side of the gap these N¢ eigenvalues are
found. To get this information requires the second ingredient, the band rigidity,

P[p((—00, e +w]) = pg((—00,e_+w])] = 1 = N7, (3.34)

forany v € N, A > w > N¢n¢ and large enough N. The combination of (3.34) and
(3.33) finishes the proof of Corollary 2.6.

Band rigidity has been shown in case A is bounded from below in [11] as part
of the proof of Corollary 2.5. We will now adapt this proof to the case of small gap
sizes A > N¢73/4. Since by Corollary 2.8 with overwhelming probability there are no
eigenvalues in e +[N%n¢, A /2], it suffices to show (3.34) for = A /2. As in the proof
of [11, Corollary 2.5] we consider the interpolation

H =+~1—tW+A—tSM(1), t [0, 1],

between the original random matrix H = Hy and the deterministic matrix H; = A —
SM(t), for T = e_ + A /2. The interpolation is designed such that the solution M; of
the MDE corresponding to H; is constant at spectral parameter 7, i.e. M;(t) = M(7).
Let p; denote the scDOS of H;. Exactly as in the proof from [11] it suffices to show that
no eigenvalue crosses the gap along the interpolation with overwhelming probability,
i.e. that for any v € N we have

C(v)

P[a; € Spec(H;) for some ¢ € [0, 1]] < O

(3.35)

Here t — a; € R\ supp p; is some spectral parameter inside the gap, continuously
depending on ¢, such that ag = 7. In [11] a; was chosen independent of ¢, but the
argument remains valid with any other choice of a;. We call /; the connected component
of R\ supp p; that contains a; and denote A, = |I;| the gap length. In particular, Ag = A
and 7 € I; for all t € [0, 1] by [10, Lemma 8.1(ii)]. For concreteness we choose a; to
be the spectral parameter lying exactly in the middle of I,. The 1/3-Hdolder continuity
of p;, hence I; and a; in ¢ follows from [10, Proposition 10.1(a)]. Via a simple union
bound it suffices to show that for any fixed + € [0, 1] we have no eigenvalue in a, +
[_Nfl()()’ N*lOO].

Since |W| < 1 with overwhelming probability, in the regime t > 1 — ¢ for some
small constant € > 0, the matrix H; is a small perturbation of the deterministic ma-
trix H; whose resolvent (H; — 1)~ = M(z) at spectral parameter t is bounded by
Assumption (C), in particular A; 2> 1. By 1/3-Holder continuity hence A; 2 1, and

~ ~
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Spec(H;) C Spec(H1) + [—Cel/3, Cel/3] for some C ~ 1 in this regime with very high
probability. Since Spec(H;) C supp p; + [—Ce'/3, Ce'/3] by [10, Proposition 10.1(a)]
there are no eigenvalues of H; in a neighbourhood of a;, proving (3.35) for# > 1 — €.

For ¢ € [e, 1 — €] we will now show that A; ~, 1 for any € > 0. In fact, we have
dist(t, supp p;) ¢ 1. This is a consequence of [10, Lemma D.1]. More precisely,
we use the equivalence of (iii) and (v) of that lemma. We check (iii) and conclude
the uniform distance to the self-consistent spectrum by (v). Since M,;(r) = M(r) and
IM(z)|l < 1 we only need to check that the stability operator B; = ¢ + (1 — 1)B of H;
has a bounded inverse. We write B, = C(1 — (1 — 1)CF)C~! in terms of the saturated
self-energy operator 7 = CSC, where C[R] = M (2)|"? R |M(7)|"/? and CN[R] =
(sgn M (t))R(sgn M(1)). Afterwards we use that | Fllhs>ns < 1 (cf. [7, Eq. (4.24)])
and ||C|lhs—hs = 1 to first show the uniform bound ||B;||ns—hs < 1/¢ and then improve
the bound to ||B;|| < 1/¢ using the trick of expanding in a geometric series from [7,
Egs. (4.60)—(4.63)]. This completes the argument that A; ~. 1. Now we apply [34,
Corollary 2.3] to see that there are no eigenvalues of H; around a; as long as ¢ is
bounded away from zero and one, proving (3.35) for this regime.

Finally, we are left with the regime ¢ € [0, €] for some sufficiently small € > 0. By
[10, Proposition 10.1(a)] the self-consistent Green’s function M; corresponding to H; is
bounded even in a neighbourhood of t, whose size only depends on model parameters.
In particular, Assumptions (A)—(C) are satisfied for H; and Corollary 2.8, which was
already proved above, is applicable. Thus it suffices to show that the size A, of the gap
in supp p; containing 7 is bounded from below by A; > N%73/4 for some ¢ > 0. The
size of the gap can be read off from the following relationship between the norm of
the saturated self-energy operator and the size of the gap: Let H be a random matrix
satisfying (A)—(C) and t be well inside the interior of the gap of length A € [0, c] in the
self-consistent spectrum for a sufficiently small ¢ ~ 1. Then

1 —|IF —hs ~ 1 —— ~ (A + dist(z,
|7 (T) lIhs—hs HI{‘I(I) YT ( ist(z, supp p))

dist(t, supp p)'/? ~ A%/3, (3.36)
where in the first step we used [7, Egs. (4.23)—(4.25)], in the second step (3.7b), and
in the last step that dist(z, supp p) ~ A. Applying the analogue of (3.36) for H; with
F:(7) and using that dist(z, p;) < A;, we obtain 1 — || F; (7) [|hs—hs S A?B. Combining
this inequality with (3.36) and using that F;(t) = (1 — ) F(7) for ¢ € [0, c], we have
A2 > 14 (1= A2 ie. A, 2 1372 + A. In particular, the gap size A, never drops
below cA > N%~3/4 This completes the proof of the last regime in (3.35). O

1/6

4. Cusp Fluctuation Averaging and Proof of Theorem 3.7

We will use the graphical multivariate cumulant expansion from [34] which automati-
cally exploits the self-energy renormalization of D to highest order. Since the final formal
statement requires some custom notations, we first give a simple motivating example to
illustrate the type of expansion and its graphical representation. If W is Gaussian, then
integration by parts shows that

E(D)* =) k(a. B)E(AG)(AFG)
o.fp
+ ) ke, B) Y ke, B E(AMGARG) (A GAPG),

ai,pBi a2,f2

“.1)
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where we recall that « («, B) = k (wg, wg) is the second cumulant of the matrix entries
wg, wg index by double indices & = (a, b), B = (a’, b'), and A@?) denotes the matrix
of all zeros except for an 1 in the (a, b)th entry. Since for non-Gaussian W or higher
powers of (D) the expansion analogous to (4.1) consists of much more complicated
polynomials in resolvent entries, we represent them concisely as the values of certain
graphs. As an example, the rhs. of (4.1) is represented simply by

%,

Val (20 @o0) + Val( I ). ws)
The graphs retain only the relevant information of the complicated expansion terms and
chains of estimates can be transcribed into simple graph surgeries. Graphs also help
identify critical terms that have to be estimated more precisely in order to obtain the
improved high moment bound on D. For example, the key cancellation mechanism
behind the cusp fluctuation averaging is encoded in a small distinguished part of the
expansion that can conveniently be identified as certain subgraphs, called the o-cells,
see Definition 4.10 later. It is easy to count, estimate and manipulate o -cells as part of
a large graph, while following the same operations on the level of formulas would be
almost intractable.

First we review some of the basic nomenclature from [34]. We consider random
matrices H = A + W with diagonal expectation A and complex Hermitian or real
symmetric zero mean random component W indexed by some abstract set J of size
|J| = N. We recall that Greek letters «, S, ... stand for labels, i.e. double-indices from
I = J x J, whereas Roman letters a, b, ... stand for single indices. If « = (a, D),
then we set o’ := (b, a) for its transpose. Underlined Greek letters stand for multisets
of labels, whereas bold-faced Greek letters stand for tuples of labels with the counting
combinatorics being their—for our purposes—only relevant difference.

According to [34, Proposition 4.4] with N (a) = {«, '} it follows from the assumed
ind?]gendence that for general (conjugate) linear functionals A®, of bounded norm
A =0 (1)

~() AY w i Y,
E[]a%0D=E]] <1+ Z) [T1A07 g OO
kel p] lelp] B’ kelp) | 7BY, Y,
(4.3a)
where we recall that
e K(ar, B)
YooY ¥y T Y wgi-oingi=y
m! — —
ar, B o el 1<m<6p ﬂlé{al,a,’}’" Ellu“'uélp:éz
(4.3b)
and that
Aoy = —(=DFAAYIG . A%G), Maran) = Y Datgyoctom
oESy
Aa,{al ..... ay) = Z Aa,a(,(]) ..... Ao (m) > Ag,ﬁ = ZAa,gUE\{a}s (4.3¢)

ogeSy aEQ

B =B B =B

j<k Jj>k
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Some notations in (4.3) require further explanation. The qualifier “if Zak” is satisfied
for those terms in which «j is a summation variable when the brackets in the product
[1;(1+ %) are opened. The notation |_| indicates the union of multisets.

For even p we apply (4.3) with AP (D) = (diag(fp) D) fork < p/2 and AP (D) =
(diag(fp) D) for k > p/2. This is obviously a special case of A® (D) = (BD) which
was considered in the so-called averaged case of [34] with arbitrary B of bounded
operator norm since || diag(fp)|| = [Ifpllcc < C. It was proved in [34] that

|(diag(fp) D)| < NL
n

which is not good enough at the cusp. We can nevertheless use the graphical language
developed in [34] to estimate the complicated right hand side of (4.3).

4.1. Graphical representation via double index graphs. The graphs (or Feynman dia-
grams) introduced in [34] encode the structure of all terms in (4.3). Their (directed)
edges correspond to resolvents G, while vertices correspond to A’s. Loop edges are
allowed while parallel edges are not. Resolvents G and their Hermitian conjugates G*
are distinguished by different types of edges. Each vertex v carries a label «,, and we
need to sum up for all labels. Some labels are independently summed up, these are the
«-labels in (4.3), while the B-labels are strongly restricted; in the independent case they
can only be of the type o or o’. These graphs will be called “double indexed” graphs
since the vertices are naturally equipped with labels (double indices). Here we intro-
duced the terminology “double indexed” for the graphs in [34] to distinguish them from
the “single indexed” graphs to be introduced later in this paper.

To be more precise, the graphs in [34] were vertex-coloured graphs. The colours
encoded a resummation of the terms in (4.3): vertices whose labels (or their transpose)
appeared in one of the cumulants in (4.3) received the same colour. We then first summed
up the colours and only afterwards we summed up all labels compatible with the given
colouring. According to [34, Proposition 4.4] and the expansion of the main term [34,
Eq. (49)] for every even p it holds that

E |(diag(fp) D)|” = Z Val(l) + O (N7), (4.4a)
reGav(p.6p)

where G2(P-6P) is a certain finite collection of vertex coloured directed graphs with p
connected components, and Val(I'), the value of the graph I', will be recalled below.
According to [34] each graph I € G&V(7-6P) fylfils the following properties:

Proposition 4.1 (Properties of double index graphs). There exists a finite set G*P-6P)
of double index graphs I" such that (4.4) hold. Each 1" fulfils the following properties.

(a) There exist exactly p connected components, all of which are oriented cycles. Each
vertex has one incoming and one outgoing edge.

(b) Each connected component contains at least one vertex and one edge. Single vertices
with a looped edge are in particular legal connected components.

(c) Each colour colours at least two and at most 6 p vertices.

(d) If a colour colours exactly two vertices, then these vertices are in different connected
components.
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(e) The edges represent the resolvent matrix G or its adjoint G*. Within each component
either all edges represent G or all edges represent G*. Accordingly we call the
components either G or G*-cycles.

(f) Within each cycle there is one designated edge which is represented as a wiggled line
in the graph. The designated edge represents the matrix G diag(pf) in a G-cycle and
the matrix diag(pf)G* in a G*-cycle.

(g) For each colour there exists at least one component in which a vertex of that colour
is connected to the matrix diag(fp). According to (f) this means that if the relevant
vertex is in a G-cycle, then the designated (wiggled) edge is its incoming edge. If the
relevant vertex is in a G-cycle, then the designated edge is its outgoing edge.

If V is the vertex set of " and for each colour ¢ € C, V. denotes the c-coloured
vertices then we recall that

= ([ [T £ 52)

ceCveV, oy

(4.4b)

<E ] (G diag(fp) A1 G . .. QA"‘“k)
(A% G* ... G* A diag(fp)G*)
Cyc(vg v el

.....

where the ultimate product is the product over all p of the cycles in the graph. By the
notation Cyc(vy, ..., vx) we indicate a directed cycle with vertices vy, . . ., vx. Depend-
ing upon whether a given cycle is a G-cycle or G*-cycle, it then contributes with one of
the factors indicated after the last curly bracket in (4.4b) with the vertex order chosen
in such a way that the designated edge represents the G diag(fp) or diag(fp) G* matrix.
As an example illustrating (4.4b) we have

Val ( >

= > k(a1, fi)r(az, B2) E (G diag(fp) A* GAP) (AP G* A% diag(fp)G*) .
at,B1

az,B2

(4.5)

Actually in [34] the graphical representation of the graph I' is simplified, it does not
contain all information encoded in the graph. First, the direction of the edges are not
indicated. In the picture both cycles should be oriented in a clockwise orientation. Sec-
ondly, the type of edges are not indicated, apart from the wiggled line. In fact, the edges
in the second subgraph stand for G*, while those in the first subgraph stand for G. To
translate the pictorial representation directly let the striped vertices in the first and sec-
ond cycle be associated with «, 81 and the dotted vertices with o7, B;. Accordingly,
the wiggled edge in the first cycle stands for G diag(fp), while the wiggled edge in the
second cycle stands for diag(fp)G*. The reason why these details were omitted in the
graphical representation of a double index graph is that they do not influence the basic
power counting estimate of its value used in [34].

4.2. Single index graphs. In [34] we operated with double index graphs that are struc-
turally simple and appropriate for bookkeeping complicated correlation structures, but
they are not suitable for detecting the additional smallness we need at the cusp. The
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contribution of the graphs in [34] were estimated by a relatively simple power counting
argument where only the number of (typically off-diagonal) resolvent elements were
recorded. In fact, for many subleading graphs this procedure already gave a very good
bound that is sufficient at the cusps as well. The graphs carrying the leading contribution,
however, have now to be computed to a higher accuracy and this leads to the concept
of “single index graphs”. These are obtained by a certain refinement and reorganization
of the double index graphs via a procedure we will call graph resolution to be defined
later. The main idea is to restructure the double index graph in such a way that instead
of labels (double indices) @ = (a, b) its vertices naturally represent single indices a and
b. Every double indexed graph will give rise to a finite number of resolved single index
graphs. The double index graphs that require a more precise analysis compared with
[34] will be resolved to single index graphs. After we explain the structure of the single
index graphs and the graph resolution procedure, double index graphs will not be used
in this paper any more. Thus, unless explicitly stated otherwise, by graph we will mean
single index graph in the rest of this paper.

We now define the set G of single index graphs we will use in this paper. They are
directed graphs, where parallel edges and loops are allowed. Let the graph be denoted
by I' with vertex set V (I") and edge set E(I"). We will assign a value to each I" which
comprises weights assigned to the vertices and specific values assigned to the edges.
Since an edge may represent different objects, we will introduce different types of edges
that will be graphically distinguished by different line style. We now describe these
ingredients precisely.

Vertices. Each vertex v € V(I') is equipped with an associated index a, € J. Graph-
ically the vertices are represented by small sunlabelled bullets e, i.e. in the graphical
representation the actual index is not indicated. It is understood that all indices will be
independently summed up over the entire index set J when we compute the value of the
graph.

Vertex weights. Each vertex v € V(I') carries some weight vector w® e C/ which
is evaluated w,(;;) at the index a, associated with the vertex. We generally assume these
weights to be uniformly bounded in N, i.e. supy [W® |l < oo. Visually we indicate
vertex weights by incoming arrows as in W —>®. Vertices without explicitly indicated
weight may carry an arbitrary bounded weight vector. We also use the notation 1 —*

to indicate the constant 1 vector as the weight, this corresponds to summing up the
corresponding index unweighted

G-edges. The set of G-edges is denoted by GE(I') C E(I"). These edges describe
resolvents and there are four types of G-edges. First of all, there are directed edges
corresponding to G and G* in the sense that a directed G or G*-edge e = (v,u) € E
initiating from the vertex v = i(e) and terminating in the vertex u = ¢ (e) represents the
matrix elements Gg,q, Or respectively Gy, , evaluated in the indices ay, a, associated
with the vertices v and u. Besides these two there are also edges representing G — M
and (G — M)*. Distinguishing between G and G — M, for practical purposes, is only
important if it occurs in a loop. Indeed, (G — M), is typically much smaller than G,
while (G — M), basically acts just like G, when a, b are summed independently.
Graphically we will denote the four types of G-edges by

G:._>_.7 G*:r——>4, G—M:o—e—>—Q7 G*—M*:re—>4
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where all these edges can also be loops. The convention is that continuous lines represent
G, dashed lines correspond to G*, while the diamond on both types of edges indicates
the subtraction of M or M*. An edge e € GE(I") carries its type as its attribute, so as a
short hand notation we can simply write G for Ga,).a10)> Gy, (O = Mayiey.ane
and (G — M Zi(e),a,(e) depending on which type of G-edge e represents. Due to their
special role in the later estimates, we will separately bookkeep those G — M or G* — M*
edges that appear looped. We thus define the subset GE,_,,, C GE as the set of G-edges
e € GE(I') of type G — M or G* — M* such that i (¢) = t(e). We write g — m to refer
to the fact that looped edges are evaluated on the diagonal (g — m),, of (G — M)g,qa,-

(G-)edge degree. For any vertex v we define its in-degree deg™ (v) and out-degree
deg®(v) as the number of incoming and outgoing G-edges. Looped edges (v, v) are
counted for both in- and out-degree. We denote the total degree by deg(v) = deg™ (v) +
deg*(v).

Interaction edges. Besides the G-edges we also have interaction edges, IE(T"), repre-
senting the cumulants «. A directed interaction edge e = (u, v) represents the matrix

R© = (réz))a pe, given by the cumulant

P — ;K(ab,...,ab, ba, ..., ba)
ab (deg(u) — 1)!

deg™ (u) times deg*(u) times

1

= mx(db,...,ab, ba, ..., ba). (4.6)

deg*(v) times deg™ (v) times

For all graphs I' € G and all interaction edges ¢ = (u, v) we have the symmetries
deg™ (u) = deg*(v) and deg™ (v) = deg*(u). Thus (4.6) is compatible with exchanging
the roles of # and v. For the important case when deg(u#) = deg(v) = 2 it follows that
the interaction from « to v is given by S if u has one incoming and one outgoing G-edge
and T if u has two incoming G-edges, i.e.

Sap = Kk (ab, ba) tap = Kk (ab, ab).
Visually we will represent interaction edges as

R=oe . and more specifically by S=oe oo T =0 ..

Although the interaction matrix R(®) is completely determined by the in- and out-degrees
of the adjacent vertices i (e), ¢ (¢) we still write out the specific S and T names because
these will play a special role in the latter part of the proof. As a short hand notation we

shall frequently use R, = R‘(lf()e) .y, (0 denote the matrix element selected by the indices
aj(e), di(e) associated with the initial and terminal vertex of e. We also note that we do

not indicate the direction of edges associated with S as the matrix § is symmetric.

Generic weighted edges. Besides the specific G-edges and interaction edges, addition-
ally we also allow for generic edges reminiscent of the generic vertex weights introduced
above. They will be called generic weighted edges, or weighted edges for short. To every

weighted edge e we assign a weight matrix K @ = (kfﬁ)))a,be 7 which is evaluated as
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k(e)

dj(e)>At(e)
plify the presentation we will not indicate the precise form of the weight matrix K ) but

when we compute the value of the graph by summing up all indices. To sim-

only its entry-wise scaling as a function of N. A weighted edge presented as ® ¢

represents an arbitrary weight matrix K ¢) whose entries scale like |k‘(12)| <cN~' We
denote the set of weighted edges by WE(I"). For a given weighted edge e € WE we
record the entry-wise scaling of K(¢) in an exponent /(¢) > 0 in such a way that we

always have |k[(§3)| <cN7l@,

Graph value. For graphs I' € G we define their value

vae) = 0O (T Y v ) (TT i) ( TT 4o

veV () ayel ecIE(D) eeWE(T)

><E< I1 Ge>, (4.7)

eeGE(D)

which differs slightly from that in (4.4b) because it applies to a different class of graphs.

4.3. Single index resolution. There is a natural mapping from double indexed graphs to
a collection of single indexed graphs that encodes the rearranging of the terms in (4.4b)
when the summation over labels o, is reorganized into summation over single indices.
Now we describe this procedure.

Definition 4.2 (Single index resolution). By the single index resolution of a double vertex
graph we mean the collection of single index graphs obtained through the following
procedure.

(i) For each colour, the identically coloured vertices of the double index graph are
mapped into a pair of vertices of the single index graph.

(i1) The pair of vertices in the single index graph stemming from a fixed colour is con-
nected by an interaction edge in the single index graph.

(iii) Every (directed) edge of the double index graph is naturally mapped to a G-edge of
the single index graph. While mapping equally coloured vertices xp, ..., x; in the
double index graph to vertices u, v connected by an interaction edge e = (u, v) there
are k — 1 binary choices of whether we map the incoming edge of x; to an incoming
edge of u and the outgoing edge of x; to an outgoing edge of v or vice versa. In
this process we are free to consider the mapping of x| (or any other vertex, for that
matter) as fixed by symmetry of u < v.

(iv) If a wiggled G-edge is mapped to an edge from u to v, then v is equipped with a
weight of pf. If a wiggled G*-edge is mapped to an edge from u to v, then u is
equipped with a weight of pf. All vertices with no weight specified in this process
are equipped with the constant weight 1.

We define the set G(p) C G as the set of all graphs obtained from the double index
graphs G2&V(P-%P) via the single index resolution procedure.

Remark 4.3. (i) We note some ingredients described in Sect. 4.2 for a typical graph in
G will be absent for graphs I' € G(p) C G. For example, WE(I') = GE,_,(I") =0
forallT € G(p).
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(i) We also remark that loops in double index graphs are never mapped into loops in
single index graphs along the single index resolution. Indeed, double index loops are
always mapped to edges parallel to the interaction edge of the corresponding vertex.

A few simple facts immediately follow from the the single index construction in
Definition 4.2. From (i) it is clear that the number of vertices in the single index graph
is twice the number of colours of the double index graph. From (ii) it follows that the
number of interaction edges in the single index graph equals the number of colours
of the double index graph. Finally, from (iii) it is obvious that if for some colour ¢
there are k = k(c) vertices in the double index graph with colour ¢, then the resolution
of this colour gives rise to 2€()~1 single indexed graph. Since these resolutions are
done independently for each colour, we obtain that the number of single index graphs
originating from one double index graph is

k(e)—1
L1

Since the number of double index graph in G2(P-6P) s finite, so is the number of graphs
in G(p).

Let us present an example of single index resolution applied to the graph from (4.5)
where we, for the sake of transparency, label all vertices and edges. I' is a graph consisting
of one 2-cycle on the vertices x1, y» and one 2-cycle on the vertices x>, y1 as in

€1 €3
€2 €4

with x1, y; and x7, y> being of equal colour (i.e. being associated to labels connected
through cumulants). In order to explain steps (i)—(iii) of the construction we first neglect
that some edges may be wiggled, but we restore the orientation of the edges in the
picture. We then fix the mapping of x; to pairs of vertices (u;, v;) fori = 1,2 in such a
way that the incoming edges of x; are incoming at u; and the outgoing edges from x; are
outgoing from v;. It remains to map y; to (u;, v;) and for each i there are two choices
of doing so that we obtain the four possibilities

ey es €1 €3
WA A2 UL NGV SEENCYNGY, ’
(=) ey €2 €4

(4.8)

€1 €3 €1 €3
m.m (O N NN N o
Ak AR NA_ A2 T4k A2 \0A_A\V2/ (7
€2 [¥) €2 €4
which translates to
V2 V2 V2 V2
° ° ° °
€4 €4 €2
uy €2 U ut u uy u2 Ul €9 U2
[ ] ° ’ e €1 ° ’ ) €4 ° ’ L €4 €1 °
e1 €2 €3 €3
vy €3 v, €3 (Ot ()
® ° ° ]

(4.9)
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in the language of single index graphs where the S, T assignment agrees with (4.6).
Finally we want to visualize step (iv) in the single index resolution in our example.
Suppose that in (4.8) the edges ¢ and e; are G-edges while e3 and e4 are G* edges with
ey and e4 being wiggled (in agreement with (4.5)). According to (iv) it follows that the
terminal vertex of e, and the initial vertex of e4 are equipped with a weight of pf while
the remaining vertices are equipped with a weight of 1. The first graph in (4.9) would
thus be equipped with the weights

V2
o< pf
€4
uy €2 u2
booah
vy 631
pf o<— ]

Single index graph expansion. With the value definition in (4.7) it follows from Defini-
tion 4.2 that

E |(diag(fp)D)|? = N~? Z Val(l') + O (pr) . (4.10)
reG(p)

We note that in contrast to the value definition for double index graphs (4.4), where each
average in (4.4b) contains an 1/N prefactor, the single index graph value (4.7) does
not include the N ™7 prefactor. We chose this convention in this paper mainly because
the exponent p in the prefactor N ™7 cannot be easily read off from the single index
graph itself, whereas in the double index graph p is simply the number of connected
components.

We now collect some simple facts about the structure of these graphs in G(p) which
directly follow from the corresponding properties of the double index graphs listed in
Proposition 4.1.

Fact 1. The interaction edges 1E(T") form a perfect matching of T', in particular |V | =
2 |IE|. Moreover, 1 < |IE(I')| < p and therefore the number of vertices in the graph is
even and satisfies 2 < |V (I')| < 2p. Finally, since for (u, v) € IE we have deg™ (1) =
deg* (v) and deg™ (v) = deg*(u), consequently also deg(e) = deg(u) = deg(v). The
degree furthermore satisfies the bounds 2 < deg(e) < 6p for each e € IE(I).

Fact 2. The weights associated with the vertices are some non-negative powers of fp
in such a way that the total power of all fp’s is exactly p. The trivial zeroth power, i.e.
the constant weight 1 is allowed. Furthermore, the fp weights are distributed in such
a way that at least one non-trivial fp weight is associated with each interacting edge
(u,v) =e e IE(").

4.4. Examples of graphs. We now turn to some examples explaining the relation of the
double index graphs from [34] and single index graphs. We note that the single index
graphs actually contain more information because they specify edge direction, specify
weights explicitly and differentiate between G and G* edges. These information were
not necessary for the power counting arguments used in [34], but for the improved
estimates they will be crucial.
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We start with the graphs representing the following simple equality following from
k(a, B) = Ewqwg

N’E Z K (o, B) (diag(fp) A*G)(G* AP diag(fp)*)

a.p
_ 2 * *
= sa(PFEEGpaGly + Y tan(pfa(pf) E Gpa G,
a,b a,b

which can be represented as
N2va1( L ) Val( £)2 e e 1 ) —i—Val(pf»-::;)-«pf).

We now turn to the complete graphical representation for the second moment in the
case of Gaussian entries,

E |(diag(fp) D)|? = E (diag(fp) D) (D* diag(fp)) Val< o ) +Val (208 @)

= " k(a, B) (diag(fp) A°G) (G* A" diag(fp)")
a,p
+ 3703 k(an, Bk (s, B) (diag(fp) A™ GARG) (G A G A diag(fp)”) ,
1,81 az,B2

“.11)

where we again stress that the double index graphs hide the specific weights and the fact
that one of the connected components actually contains G* edges. In terms of single
index graphs, the rhs. of (4.11) can be represented as the sum over the values of the six
graphs

N?E|(diag(fp)D)[* = 2 e s—

4.12)

The first two graphs were already explained above. The additional four graphs come
from the second term in the rhs. of (4.11). Since « (1, B1) is non-zero only if oy = By
or a; = B, there are four possible choices of relations among the o and g labels in the
two kappa factors. For example, the first graph in the second line of (4.12) corresponds
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to the choice otﬁ = By, océ = B,. Written out explicitly with summation over single
indices, this value is given by

D 0 (PFbrSarbi Sarsy E Garay Gy Gy ay G,

ay,by az,by

where in the picture the left index corresponds to aj, the top index to by, the right one
to ap and the bottom one to b;.

We conclude this section by providing an example of a graph with some degree higher
than two which only occurs in the non-Gaussian situation and might contain looped
edges. For example, in the expansion of N2 E | (diag(fp) D) ? in the non-Gaussian setup
there is the term

> Tarbs Sazpy B (diag(fp) A" GAM I GAP® G) (G* AP 1 G AP diag(fp)”)

a1,b1
az,bz

where rqp = k(ab, ba, ba)/2 and s, = k(ab, ba), in accordance with (4.6).

4.5. Simple estimates on Val(I"). In most cases we aim only at estimating the value of a
graph instead of precisely computing it. The simplest power counting estimate on (4.7)
uses that the matrix elements of G and those of the generic weight matrix K are bounded
by an O (1) constant, while the matrix elements of R(®) are bounded by N~ 92(¢)/2_Thus
the naive estimate on (4.7) is

|Va1(r)|g( I1 N)( I1 N*deg<">/2)= [T v%e@2< [T N<N?

veV(D) ecIE(D) ecIE(D) ecIE(D)
(4.13)

where we used that the interaction edges form a perfect matching and that deg(e) > 2,
[IE(T)| < p. The somewhat informal notation < in (4.13) hides a technical subtlety.
The resolvent entries G5, are indeed bounded by an O (1) constant in the sense of very
high moments but not almost surely. We will make bounds like the one in (4.13) rigorous
in a high moments sense in Lemma 4.8.

The estimate (4.13) ignores the fact that typically only the diagonal resolvent matrix
elements of G are of O (1), the off-diagonal matrix elements are much smaller. This is
manifested in the Ward-identity

(G—G"pp  IGpp

Y IGwl® = (G* Gy = ———— =
mn n

acl

(4.142)
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Thus the sum of off-diagonal resolvent elements G, is usually smaller than its naive
size of order N, at least in the regime 7 > N ~!. This is quantified by the so called Ward
estimates

~ 1/2
SIGpp 2 ol
§ Gupl> = N=—=22 < Ny2, § Gupl < N, == )
|Gapl Nn ~ ) | ab|N ) ) <N77>

acl ael

(4.14b)

Similarly to (4.13) the inequalities < in (4.14b) are meant in a power counting sense
ignoring that the entries of IG might not be bounded by p almost surely but only in
some high moment sense.

As a consequence of (4.14b) we can gain a factor of ¢ for each off-diagonal (that
is, connecting two separate vertices) G-factor, but clearly only for at most two G-edges
per adjacent vertex. Moreover, this gain can obviously only be used once for each edge
and not twice, separately when summing up the indices at both adjacent vertices. As
a consequence a careful counting of the total number of 1/-gains is necessary, see [34,
Section 4.3] for details.

Ward bounds for the example graphs from Sect. 4.4. From the single index graphs
drawn in (4.12) we can easily obtain the known bound E |(diag(fp) D) |2 < 1//4. Indeed,
the last four graphs contribute a combinatorial factor of N* from the summations over
four single indices and a scaling factor of N 2 from the size of S, T'. Furthermore, we
can gain a factor of ¢ for each G-edge through Ward estimates and the bound follows.
Similarly, the first two graphs contribute a factor of N = N>~! from summation and
S/T and a factor of 12 from the Ward estimates, which overall gives N ™12 < y#. As
this example shows, the bookkeeping of available Ward-estimates is important and we
will do so systematically in the following sections.

4.6. Improved estimates on Val(I'): Wardable edges. For the sake of transparency we
briefly recall the combinatorial argument used in [34], which also provides the starting
point for the refined estimate in the present paper. Compared to [34], however, we phrase
the counting argument directly in the language of the single index graphs. We only aim to
gain from the G-edges adjacent to vertices of degree two or three; for vertices of higher
degree the most naive estimate |G,p| < 1 is already sufficient as demonstrated in [34].
We collect the vertices of degree two and three in the set V2 3 and collect the G-edges
adjacent to V5 3 in the set E 3. In [34, Section 4.3] a specific marking procedure on the
G-edges of the graph is introduced that has the following properties. For each v € V5 3
we put a mark on at most two adjacent G-edges in such a way that those edges can
be estimated via (4.14b) while performing the a, summation. In this case we say that
the mark comes from the v-perspective. An edge may have two marks coming from the
perspective of each of its adjacent vertices. Later, marked edges will be estimated via
(4.14b) while summing up a,. After doing this for all of V, 3 we call an edge in E» 3
marked effectively if it either (i) has two marks, or (ii) has one mark and is adjacent to
only one vertex from V> 3. While subsequently using (4.14b) in the summation of a, for
v € V3 3 (inno particular order) on the marked edges (and estimating the remaining edges
adjacent to v trivially) we can gain at least as many factors of ¢ as there are effectively
marked edges. Indeed, this follows simply from the fact that effectively marked edges
are never estimated trivially during the procedure just described, no matter the order of
vertex summation.
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Fact 3. For each T € G(p) there is a marking of edges adjacent to vertices of degree at
most 3 such that there are at least Y eeIE(I‘)(4 — deg(e))+ effectively marked edges.

Proof. On the one hand we find from Fact 1 (more specifically, from the equality
deg(e) = deg(u) = deg(v) for (u, v) = e € IE(I")) that

1
ZREDY 5 deg(v) = > deg(e). (4.15)

veVr3 eclE(T"),deg(e)ef2,3}

On the other hand it can be checked that for every pair (u,v) = e € IE(I') with
deg(e) = 2 all G-edges adjacent to u or v can be marked from the u, v-perspective.
Indeed, this is a direct consequence of Proposition 4.1(d): Because the two vertices in
the double index graph being resolved to («, v) cannot be part of the same cycle it follows
that all of the (two, three or four) G-edges adjacent to the vertices with index « or v are not
loops (i.e. do not represent diagonal resolvent elements). Therefore they can be bounded
by using (4.14b). Similarly, it can be checked that for every edge (u, v) = e € IE(I')
with deg(e) = 3 at most two G-edges adjacent to « or v can remain unmarked from the
u, v-perspective. By combining these two observations it follows that at most

Z (2deg(e) — 4) (4.16)
eclE(T"),deg(e) (2,3}

edges in Ej 3 are ineffectively marked since those are counted as unmarked from the
perspective of one of its vertices. Subtracting (4.16) from (4.15) it follows that in total
at least

Y (4 —deg(e))s = > (4 — deg(e))
ecIE(D) e€lE(T),deg(e)€(2,3)
edges are marked effectively, just as claimed. O

In [34] it was sufficient to estimate the value of each graph in G(p) by subsequently
estimating all effectively marked edges using (4.14b). For the purpose of improving the
local law at the cusp, however, we need to introduce certain operations on the graphs of
G(p) which allow to estimate the graph value to a higher accuracy. It is essential that
during those operations we keep track of the number of edges we estimate using (4.14b).
Therefore we now introduce a more flexible way of recording these edges. We first recall
a basic definition [58] from graph theory.

Definition 4.4. For k > 1 a graph I' = (V, E) is called k-degenerate if any induced
subgraph has minimal degree at most k.

It is well known that being k-degenerate is equivalent to the following sequential
property.> We provide a short proof for convenience.

Lemma 4.5. A graph I = (V, E) is k-degenerate if and only if there exists an ordering
of vertices {v1, ..., v,} = V such that for each m € [n]:= {1, ..., n} it holds that

degriy,.....v, 11 (Vm) < k (4.17)
where for V' C V, T'[V'] denotes the induced subgraph on the vertex set V'.

2 This equivalent property is commonly known as having a colouring number of atmostk+1, see e.g. [39].
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Proof. Suppose the graph is k-degenerate and let n := |V/|. Then there exists some
vertex v, € V such that deg(v,) < k by definition. We now consider the subgraph
induced by V' := V\{v,} and, by definition, again find some vertex v,_; € V' of
degree degppy/j(va—1) < k. Continuing inductively we find a vertex ordering with the
desired property.

Conversely, assume there exists a vertex ordering such that (4.17) holds for each m.
Let V/ C V be an arbitrary subset and let m := max{l € [n]|v; € V'}. Then it holds
that

degpiy(vm) =< degpygy,, . v, (Om) =k
and the proof is complete. O

The reason for introducing this graph theoretical notion is that it is equivalent to the
possibility of estimating edges effectively using (4.14b). A subset GE' of G-edges in
I' € G can be fully estimated using (4.14b) if and only if there exists a vertex ordering
such that we can subsequently remove vertices in such a way that in each step at most
two edges from GE’ are removed. Due to Lemma 4.5 this is the case if and only if
I = (V, GE) is 2-degenerate. For example, the graph Tegr = (V, GEegr) induced by
the effectively marked G-edges GE.yr is a 2-degenerate graph. Indeed, each effectively
marked edge is adjacent to at least one vertex which has degree at most 2 in [eg: Vertices
of degree 2 in (V, GE) are trivially at most of degree 2 in ['efr, and vertices of degree 3 in
(V, GE) are also at most of degree 2 in ['¢ft as they can only be adjacent to 2 effectively
marked edges. Consequently any induced subgraph of I'cfr has to contain some vertex
of degree at most 2 and thereby I'cfr is 2-degenerate.

Definition 4.6. For a graph I' = (V, GEUIEUWE) € G we call a subset of G-edges
GEw C GE Wardable if the subgraph (V, GEw) is 2-degenerate.

Lemma 4.7. For each T € G(p) there exists a Wardable subset GEy C GE of size

GEw| =) (4 — deg(e)-. (4.18)
eclE

Proof. This follows immediately from Fact 3, the observation that (V, GEgf) is 2-
degenerate and the fact that sub-graphs of 2-degenerate graphs remain 2-degenerate.
|

For each I € G(p) we choose a Wardable subset GEw (I") C GE(I") satisfying (4.18).
Atleast one such set is guaranteed to exist by the lemma. For graphs with several possible
such sets, we arbitrarily choose one, and consider it permanently assigned to I'. Later
we will introduce certain operations on graphs I' € G(p) which produce families of
derived graphs I'' € G D G(p). During those operations the chosen Wardable subset
GEw (I") will be modified in order to produce eligible sets of Wardable edges GEw (I')
and we will select one among those to define the Wardable subset of I'V. We stress that
the relation (4.18) on the Wardable set is required only for I' € G(p) but not for the
derived graphs I'.

We now give a precise meaning to the vague bounds of (4.13), (4.14b). We define
the N-exponent, n(I"), of a graph I' = (V, GEUIE U WE) as the effective N-exponent
in its value-definition, i.e. as

d
n@=v|- Y e‘(’;(e) -3 .
eclE ecWE

We defer the proof of the following technical lemma to the Appendix.
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Lemma 4.8. For any ¢ > 0 there exists some C > 0 such that the following holds. Let
I' = (V,GEUIEUWE) € G be a graph with Wardable edge set GEw C GE and at
most |V| < cp vertices and at most |GE| < cp? G-edges. Then for each 0 < € < 1 it
holds that

2
IVal(T)| <¢ N (1+ G ll,)"” W-Est(I"), (4.192)

where

W-Est(I") := Nn(I‘)(w +wé)\GEW|(w +W5/1 +¢L/1/)|GEg,m|’ g = Cp3/€.

(4.19b)

Remark 4.9. (i) We consider € and p as fixed within the proof of Theorem 3.7 and
therefore do not explicitly carry the dependence of them in quantities like W-Est.
(i) We recall that the factors involving GE,_,, and WE do not play any role for graphs
' € G(p) as those sets are empty in this restricted class of graphs (see Remark 4.3).
(iii) Ignoring the difference between v and w(’], w;’ and the irrelevant order O (NP€)
factor in (4.19), the reader should think of (4.19) as the heuristic inequality

[Val([)| < N0y IGEW+|GEg ||

Using Lemma 4.7, N~1/2 < 4 < 1, |V| = 2|IE| < 2p and deg(e) > 2 (from
Fact 1) we thus find
N7 |Val(l)| < NIEl=p l_[ Nl—deg(e)/2¢(4—deg(€))+
eclE
< 1#2\1E|72p 1_[ wdeg(e)72+(47deg(e))+ < pr
eclE

(4.20)

forany I' = (V, GEUIE) € G(p).

4.7. Improved estimates on Val(I") at the cusp: o -cells.

Definition 4.10. For ' € G we call an interaction edge (u, v) = e € IE(I') a o-cell if
the following four properties hold: (i) deg(e) = 2, (ii) there are no G-loops adjacent to
u or v, (iii) precisely one of u, v carries a weight of pf while the other carries a weight
of 1, and (iv), e is not adjacent to any other non GE-edges. Pictorially, possible o-cells
are given by

1 pf pf 1 i
f < .
p >¢ 1< 1, O_H_C, \ i | but not by QL & pf
u v u v

For I € G we denote the number of o-cells in I by o (I).

Next, we state a simple lemma, estimating W-Est(I") of the graphs in the restricted
classT" € G(p).

Lemma 4.11. For each I = (V,IEUGE) € G(p) it holds that
_ p—o () 3
N7PW-Est(I)| <, (,/;7/,0> (V + 1//21)2” l_[ N2—deg(e)/2.

eclE
deg(e)>4
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Proof. We introduce the short-hand notations IE; := {e € IE | deg(e) = k} and IE> :=
Ulzk IE,. Starting from (4.19b) and Lemma 4.7 we find

N~P |W-Est(I')|

e ) 115

eclEy e€lE3

1—[ %)( 1—[ NZ—deg(e)/2>.

eclExy eclExy
Using N~1/2 = . /n/p < C it then follows that

N~7 |W-Est(T)|

p—IIE|
<p [%ﬂ ( [Tw+ w,;>2>( I1 \/g(w + w,;f)( I1 NHeg(eW).

eclEy e€lEx3 e€lExy
421)

It remains to relate (4.21) to the number o (I") of o-cells in I". Since each interaction
edge of degree two which is not a o-cell has an additional weight pf attached to it, it
follows from Fact 2 that [IE>| — o (I') < p — |IE|. Therefore, from (4.21) and n/p < C
we have that

NP |W-Est([)|
P—IIE[+|[E>3 | +[IEz|—o () o(I) B
=p [Vl +v,?] (v +v?] ( [T » deg@/z),
e€lE>y
proving the claim. O

Using Lemma 4.8 and /n/p < oy, the estimate in Lemma 4.11 has improved the

previous bound (4.20) by a factor qu —o (ignoring the irrelevant factors). In order to
prove (3.11c), we thus need to remove the —o (I") from this exponent, in other words,
we need to show that from each o-cell we can multiplicatively gain a factor of o,,. This
is the content of the following proposition.

Proposition 4.12. Let ¢ > 0 be any constant and I € G be a single index graph with
at most cp vertices and cp2 edges with a o-cell (u, v) = e € IE(I"). Then there exists a
finite collection of graphs {T',} U Gr with at most one additional vertex and at most 6p
additional G-edges such that

Val(l) = o Val(To) + Y Val(I')+ O (N77),
IeGr 4.22)
W-Est([y) = W-Est(I'), ~ W-Est(I") <, o, W-Est(I'), T’ € Gr

and all graphs Ty and T € Gr have exactly one o-cell less than T.

Using Lemmas 4.8 and 4.11 together with the repeated application of Proposition 4.12
we are ready to present the proof of Theorem 3.7.
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Proof of Theorem 3.7. We remark that the isotropic local law (3.11a) and the averaged
local law (3.11b) are verbatim as in [34, Theorem 4.1]. We therefore only prove the
improved bound (3.11¢)—(3.11d) in the remainder of the section. We recall (4.10) and
partition the set of graphs G(p) = Go(p) U G=1(p) into those graphs Go(p) with no
o-cells and those graphs G>1(p) with at least one o-cell. For the latter group we then
use Proposition 4.12 for some o -cell to find

E |({diag@h)D)|” = N7 Y Val(h) + O (N’2P>
reGo(p)
(4.23)

+N77 Y o ValTo) + Y ValI) |,

reg-1(p) I"eGr

where the number of o -cells is reduced by 1 for I'; and each I € Gr as compared to T".
We note that the Ward-estimate W-Est(I") from Lemma 4.11 together with Lemma 4.8
is already sufficient for the graphs in Gy(p). For those graphs G;(p) with exactly one
o-cell the expansion in (4.23) is sufficient because 0 < o, and, according to (4.22),
eachI'" € Gr has a Ward estimate which is already improved by o,,. For the other graphs
we iterate the expansion from Proposition 4.12 until no sigma cells are left.

It only remains to count the number of G-edges and vertices in the successively
derived graphs to make sure that Lemma 4.8 and Proposition 4.12 are applicable and
that the last two factors in (3.11c) come out as claimed. Since every of the o (I") < p
applications of Proposition 4.12 creates at most 6 p additional G-edges and one additional
vertex, it follows that |GE(I")| < C’p?, |V| < C’p also in any successively derived
graph. Finally, it follows from the last factor in Lemma 4.11 that for each e € IE with
deg(e) > 5 we gain additional factors of N —1/2_ Since |IE| < p, we easily conclude
that if there are more than 4 p G-edges, then each of them comes with an additional gain
of N=1/2. Now (3.11c¢) follows immediately after taking the pth root.

We turn to the proof of (3.11d). We first write out

1
(diag®DIT © G'1G) = — 3 _(PfatabGhaGa

and therefore can, for even p, write the pth moment as the value
E |(diag(pH)[T © G'1G)|” = N~ Val(T'o)

of the graph I'g = (V GEUIE) € G which is given by p disjoint 2-cycles as
1 pf pf 1 pf

Chdhed v bed e

where there are p/2 cycles of G-edges and p/2 cycles of G* edges. It is clear that
(V, GE) is 2-degenerate and since |GE| = 2p it follows that

W-Est(To) < NP (¥ + ).
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On the other hand each of the p interaction edges in I'g is a o-cell and we can use
Proposition 4.12 p times to obtain (3.11d) just as in the proof of (3.11c). O

4.8. Proof of Proposition 4.12. 1t follows from the MDE that
G=M—-MS[M|G—-—MWG =M —-GS[MIM —GWM,

which we use to locally expand a term of the form G,,G?,, for fixed a, x, y further. To
make the computation local we allow for an arbitrary random function f = f (W), which
in practice encodes the remaining G-edges in the graph. A simple cumulant expansion
shows

6p
> B EGuwGiyf =EM@Gif =3 Y. «(ba, fmsE 3ﬂ[GXbGny] +O(N7P)

b k=2 b Belk

+ Zsbamu E [Gxa (g - m)bG;y +Gyp (g - m)aGZy - beGZy aah]f
b

+ D thama E[Gan(G = M)abGly + GGGy = G Giyda | f
b
(4.24)

where 9, := 9y, and introduced the stability operator B := 1—diag( Im|?)S. The stability
operator B appears from rearranging the equation obtained from the cumulant expansion
toexpress the quantity E G, G}, f. Inour graphical representation, the stability operator
is a special edge that we can also express as

o o _ O=——9° _ 2 5o o

An equality like (4.25) is meant locally in the sense that the pictures only represent
subgraphs of the whole graph with the empty, labelled vertices symbolizing those vertices
which connect the subgraph to its complement. Thus (4.25) holds true for every fixed
graph extending x, y consistently in all three graphs. The doubly drawn edge in (4.25)
means that the external vertices x, y are identified with each other and the associated
indices are set equal via a J,, 4, function. Thus (4.25) should be understood as the
equality

Val = Val <§g> — Val

where the outside edges incident at the merged vertices x, y are reconnected to one
common vertex in the middle graph. For example, in the picture (4.26) the vertex x is
connected to the rest of the graph by two edges, and the vertex y by one.

In order to represent (4.24) in terms of graphs we have to define a notion of differential
edge. First, we define a rargeted differential edge represented by an interaction edge with

(4.26)
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ared d-sign written on top and a red-coloured target G-edge to denote the collection of
graphs

u v u Y u v u v
o Qo u v u v oo

= o—)o[{o—)o7o<—ol,’o<—o s = %jj}o’%{?f
o—>0 T y vy T Q
Y y T T T

(4.27)

The second picture in (4.27) shows that the target G-edge may be a loop; the definition
remains the same. This definition extends naturally to G* edges and is exactly the same
for G — M edges (note that this is compatible with the usual notion of derivative as M
does not depend on W). Graphs with the differential signs should be viewed only as an
intermediate simplifying picture but they really mean the collection of graphs indicated
in the right hand side of (4.27). They represent the identities

ZK(MU, a)aquxy = _Squvauy - tququvyy

o

ZK(MU’ )0y Grx = —SuvGrvGux — tuwGxuGox

o

In other words we introduced these graphs only to temporary encode expressions with
derivatives (e.g. second term in the rhs. of (4.24)) before the differentiation is actually
performed. We can then further define the action of an untargeted differential edge
according the Leibniz rule as the collection of graphs with the differential edge being
targeted on all G-edges of the graph one by one (in particular not only those in the
displayed subgraph), i.e. for example

u v u v u v

O Pp0 L) ke |_| O PO |—|

o—>0—>0 - o—>0>0 o—>0>0

x yz oz yz oz oy 2 (4.28)

Here the union is a union in the sense of multisets, i.e. allows for repetitions in the result-
ing set (note that also this is compatible with the usual action of derivative operations).
The LI - - - symbol on the rhs. of (4.28) indicates that the targeted edge cycles through
all G-edges in the graph, not only the ones in the subgraph. For example, if there are k
G-edges in the graph, then the picture (4.28) represents a collection of 2k graphs arising
from performing the differentiation

Z Kk (uv, a)auv[nyGyzf]

= kv, [0y |Gy f + 3k wv, @)Giy [0 Gz | f
+ ZK(MU, Ol)nyGyZ[auvf]

= _suv[vaGuyGyzf + nyGvauzf + nyGyz(avuf)]
— tu[GeuGuy Gy f + GxyGyuGor f + GayGyz(8uw )]
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where f = f (W) represents the value of the G-edges outside the displayed subgraph.

Finally we introduce the notation that a differential edge which is targeted on all
G-vertices except for those in the displayed subgraph. This differential edge targeted on
the outside will be denoted by 9.

Regarding the value of the graph, we define the value of a collection of graphs as the
sum of their values. We note that this definition is for the collection of graphs encoded
by the differential edges also consistent with the usual differentiation.

Written in a graphical form (4.24) reads

°a m . 1 m
Val P = Val Yoo | =2 Vall 4y | +FONTP)
;:ﬂby x a 'y T a y
1~><j m»?f, 1 m
+Val| ™ + Val “ |+ Vval Yy
az¢ T M)O
ay o&(—yl Yy
1 m 1 m
+ Val ¢-¢)O —Val| _ ¢ v
T a y T a y

(4.29)

where the ultimate graph encodes the ultimate terms in the last two lines of (4.24).

We worked out the example for the resolution of the quantity E G, Gy, f, but very
similar formulas hold if the order of the fixed indices (x, y) and the summation index a
changes in the resolvents, as well as for other combinations of the complex conjugates. In
graphical language this corresponds to changing the arrows of the two G-edges adjacent
to a, as well as their types. In other words, equalities like the one in (4.29) hold true
for other any degree two vertex but the stability operator changes slightly: In total there
are 16 possibilities, four for whether the two edges are incoming or outgoing at a and
another four for whether the edges are of type G or of type G*. The general form for the
stability operator is

B := 1 — diag(m*'m™)R, (4.30)

where R = § if there is one incoming and one outgoing edge, R = T if there are two
outgoing edges and R = T otherwise, and where #|, #, represent complex conjugations
if the corresponding edges are of G* type. Thus for, for example, the stability operator
ina for G},G7%, is 1 —diag (m?)T". Note that the stability operator at vertex with degree
two is exclusively determined by the type and orientation of the two G-edges adjacent
to a. In the sequel the letter B will refer to the appropriate stability operator, we will
not distinguish their 9 possibilities (R = S, T, T* and m*'m*> = |m|?> , m2, m?) in the
notation.

Lemma 4.13. Let ¢ > 0 be any constant, I' € G be a single index graph with at most cp
vertices and cp® edges and let a € V (') be a vertex of degree deg(a) = 2 not adjacent
to a G-loop. The insertion of the stability operator B (4.30) at a as in (4.29) produces a
finite set of graphs with at most one additional vertex and 6 p additional edges, denoted
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by Gr, such that

Val(l) = Y Val (') + O (N77),

I'"eGr
and all of them have a Ward estimate
W-Est(I'') <, (,0 +y+n/p+ Wé + 1,05’1/) W-Est(I') <, o, W-Est(I'), I € Gr.

Moreover all o-cells in T, except possibly a o -cell adjacent to a, remain o-cells also in
each T,

Proof. As the proofs for all of the 9 cases of B-operators are almost identical we prove
the lemma for the case (4.29) for definiteness. Now we compare the value of the graph
= 2 a );
with the graph in the lhs. of (4.29), i.e. when the stability operator B is attached to the
vertex a. We remind the reader that the displayed graphs only show a certain subgraph of
the whole graph. The goal is to show that W-Est (") < (p+1/f+n/p+1p[] +w[’l/) W-Est(T")
for each graph I'" occurring on the rhs. of (4.29). The forthcoming reasoning is based on
comparing the quantities | V|, |GEw|, GEg,m| and )" ccie deg(e) /2 defining the Ward
estimate W-Est from (4.19b) of the graph I" and the various graphs I'” occurring on the

rhs. of (4.29).

(a) We begin with the first graph and claim that

m
1 U
W-Est o S W W-ESt(F) = ; W-ESt(F)
x a vy

Due to the double edge which identifies the x and a vertices it follows that | V(") | =
|V (I")|—1. The degrees of all interaction edges remain unchanged when going from I
toI'’. As the 2-degenerate set of Wardable edges GEw (I'") we choose GEw (I')\ N (a),
i.e. the 2-degenerate edge set in the original graph except for the edge-neighbourhood
N(a) of a, i.e. those edges adjacent to a. As a subgraph of (V, GEw(I")) it follows
that (V\{a}, GEw(I")) is again 2-degenerate. Thus |GEw(I')| > |GEw(I'")| >
|GEw (I")| — 2 and the claimed bound follows since |GEg_,, (I')| = |GEg— (I)]
and

W-Est(I'") 1 _ !
W-Est(I) N + ) IGEw(DI=IGEw ] = Ny 2

(b) Next, we consider the third and fourth graph and claim that

b 4p Y
1 *’@ x b///
W-Est | » +W-Est | © L | =200 + ¢ + 1)) W-Est(DD).
a
Ty e
m N4

Here there is one more vertex (corresponding to an additional summation index),
|V(I)| = |V(I)| + 1, whose effect in (4.19b) is compensated by one additional
interaction edge e of degree 2. Hence the N-exponent n(I") remains unchanged. In
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(c

~

d

~

(e)

the first graph we can simply choose GEw(I'") = GEw(I"), whereas in the second
graph we choose GEw(I'') = GEw(I)\{(x, a), (a, y)} U {(x, b), (b, y)} which is
2-degenerate as a subgraph of a 2-degenerate graph together with an additional vertex
of degree 2. Thus in both cases we can choose GEw (I'"’) (if necessary, by removing
excess edges from GEw (I'’) again) in such a way that GEW(F’)’ = |GEw(I")| but

the number of (g — m)-loops is increased by 1, i.e. |GEg_ (I')| = |GEg—,, ()| +1.

Similarly, we claim for the fifth and sixth graph that
1 m 1 m
W-Est Loy | + W-Est OJ(_ i)o = 2(tp + vy) W-Est(T).
xT p avy rp ay

There is one more vertex whose effect in (4.19b) is compensated by one more inter-
action edge of degree 2, whence the number N-exponent remains unchanged. The
number of Wardable edges can be increased by one by setting GEyw (I'') to be a suitable
subset of GEw (I")\{(x, @), (a, y)} U{(x, D), (a, b), (a, y)} which is 2-degenerate as
the subset of a 2-degenerate graph together with two vertices of degree 2. The number
of (g — m)-loops remains unchanged.

For the last graph in (4.29), i.e. where the derivative targets an outside edge, we claim
that

1 m
W-Est | ¥ 4 | <p (¥ + g+ by) W-Est(T).
x a y

Here the argument on the lhs., I, stands for a whole collection of graphs but we es-
sentially only have to consider two types: The derivative edge either hits a G-edge
or a (g — m)-loop, i.e.

u v

U
o <

or
o—>e () 0->0 o—>e () 0-»0
z a'y T a vy

which encodes the graphs

u

v Y
x v X a\*\oy

as well as the corresponding transpositions (as in (4.27)). In both cases the N-size
of W-Est remains constant since the additional vertex is balanced by the additional
degree two interaction edge. In both cases all four displayed edges can be included
in GEw(I'"). So |GEw]| can be increased by 1 in the first case and by 2 in the second
case while the number of (g —m)-loops remains constant in the first case is decreased
by 1 in the second case. The claim follows directly in the first case and from

W-Est(I') (¥ +9,)°
W-Est(l) ¢+, +¢

P SV YUy

q

in the second case.

It remains to consider the second graph in the rhs. of (4.29) with the higher derivative
edge. We claim that for each k > 2 it holds that
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1 m
W-Est ok | S (0 +) W-Est(D).

ai

We prove the claim by induction on k starting from k = 2. For any k > 2 we write
9% = 9k=19. For the action of the last derivative we distinguish three cases: (i) action
on an edge adjacent to the derivative edge, (ii) action on a non-adjacent G-edge and
(iii) an action on a non-adjacent (g — m)-loop. Graphically this means

u v

U
O—>—0
o> L Ho-»0 : or @ ) 431
ay o> LHo-»o0 o> " LHo-»o
T ay x a vy

We ignored the case where the derivative acts on (a, y) since it is estimated identically
to the first graph. We also neglected the possibility that the derivative acts on a g-
loop, as this is estimated exactly as the last graph and the result is even better since
no (g —m)-loop is destroyed. After performing the last derivative in (4.31) we obtain
the following graphs I'/

y49
v u
b / o>e ) o>o ! 2 d
a .~ a an
» X7 T p a y’ zd b d\,u v/y/\\ax Yy
xT
\*O
x

(4.32)

where we neglected the transposition of the third graph with u, v exchanged because
this is equivalent with regard to the counting argument. First, we handle the second,
third and fourth graphs in (4.32). In all these cases the set GEw (') is defined simply
by adding all edges drawn in (4.32) to the set GEw(I")\{(x, a), (a, y)}. The new set
remains 2-degenerate since all these new edges are adjacent to vertices of degree 2.
Compared to the original graph, I', we thus have increased |GEw| + |GEg_m| by at
least 1.
We now continue with the first graph in (4.32), where we explicitly expand the action
of another derivative (notice that this is the only graph where k > 2 is essentially used).
We distinguish four cases, depending on whether the derivative acts on (i) the b-loop,
(i) an adjacent edge, (iii) a non-adjacent edge or (iv) a non-adjacent (g — m)-loop, i.e.
graphically we have

u v
o—>—0

yp yp @u 491/

2 /

v
Oa‘*za a ()‘*Za R A Orot=204a -
Oo‘*za b
T

(4.33)
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After performing the indicated derivative, the encoded graphs I'’ are

oY
Ye
/74 v Yy Q} z //K
: /a 5 g—)@ Q—f>—o7 u b B a and g 5
b @ e b
v x
v u
(4.34)

where we again neglected the version of the third graph with u, v exchanged. We note
that both the first and the second graph in (4.33) produce the first graph in (4.34). Now
we define how to get the set GEw (I'') from GEw (I')\{(x, a), (a, y)} for each case. In
the first graph of (4.34) we add all three non-loop edges to GEw (I''), in the second graph
we add both non-loop edges, in the third and fourth graph we add the non-looped edge
adjacent to b as well as any two non-looped edges adjacent to a. Thus, compared to the
original graph the number |GEw| + |GEg_m| is at least preserved. On the other hand
the N-power counting is improved by N~!/2. Indeed, there is one additional vertex
b, yielding a factor N, which is compensated by the scaling factor N3/ from the
interaction edge of degree 3.

To conclude the inductive step we note that additional derivatives (i.e. the action of
9¥=2) can only decrease the Ward-value of a graph. Indeed, any single derivative can
at most decrease the number |GEw(I")| + ‘GEg_m| by 1 by either differentiating a
(g —m)-loop or differentiating an edge from GEw. Thus the number |GEw| + |GE g—m
is decreased by at most k — 2 while the number GEg,m‘ is not increased. In particular,
by choosing a suitable subset of Wardable edges, we can define GEw (') in such a way
that |GEw |+ |GE g—m | is decreased by exactly k — 2. But at the same time each derivative
provides a gain of cN~V/2 < ¢ < ¢ + wé since the degree of the interaction edge is
increased by one. Thus we have

W-Est(I") k= 1+|GEw (I H- -
< + w (T )|+|GEg—m(r )| |GEw ()] |GEg—m (F)| — + ! ,
W-Est(I') —” W +9y) vy

just as claimed. O

Lemma 4.13 shows that the insertion of the B-operator reduces the Ward-estimate
by at least p. However, this insertion does not come for free since the inverse

B! = (1 — diagm* ' m™)R)~!
is generally not a uniformly bounded operator. For example, it follows from (2.2) that
Sm =7 |m|2 + |m|2 SIm

and therefore (1 — diag(|m|2)S)’] is singular for small n with Im being the unstable
direction. It turns out, however, that B is invertible on the subspace complementary to
some bad direction b®). At this point we distinguish two cases. If B has a uniformly
bounded inverse, i.e. if ||B_1 lloo—s oo < C for some constant C > 0, then we set Pg := 0.
Otherwise we define Pp as the spectral projection operator onto the eigenvector b®) of
B corresponding to the eigenvalue 8 with smallest modulus:

Pp = LS B Qp:=1—Pp (4.35)
(l(B), b(B)> ’ ’ )
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where (v, w) = N1 >, Vawg denotes the normalized inner product and 1®) is the
corresponding left eigenvector, (B* — B)I®) = 0.

Lemma 4.14. For all 9 possible B-operators in (4.30) it holds that
1B~ Qplloosoo < C < 00 (4.36)

for some constant C > 0, depending only on model parameters.

Proof. First we remark that it is sufficient to prove the bound (4.36) on B! Qp as an
operator on CV with the Euclidean norm, i.e. | B~ Q|| < C. For this insight we refer
to [5, Proof of (5.28) and (5.40a)]. Recall that R = S, R = T or R = T?, depending on
which stability operator we consider (cf. (4.30)). We begin by considering the complex
hermitian symmetry class and the cases R = T and R = T'. We will now see that in
this case B has a bounded inverse and thus Qp = 1. Indeed, we have

< -
187N S =y
where F(®'w := |m| R(lm| w). The fullness Assumption (B) in (2.3) implies that |#;; | <
(I — ¢)s;; for some constant ¢ > 0 and thus IFR| < (1 =)||F®| <1 —c for
R = T, T'. Here we used || F|| < 1, a general property of the saturated self-energy
matrix FS) that was first established in [6, Lemma 4.3] (see also [7, Eq. (4.24)] and [10,
Eq. (4.5)]). Now we turn to the case R = § for both the real symmetric and complex
hermitian symmetry classes. In this case B is the restriction to diagonal matrices of
an operator 7 : CN*N — CN*N where T € {Id — M*S[-IM,1d — MS[- 1M, 1d —
M*S[-]M*}. All of these operators were covered in [10, Lemma 5.1] and thus (4.36) is
a consequence of that lemma. Recall that the flatness (3.6) of S ensured the applicability
of the lemma. O

We will insert the identity 1 = Pg + BB~!Qp, and we will perform an explicit
calculation for the Pp component, while using the boundedness of B! Q p in the other
component. We are thus left with studying the effect of inserting B-operators and suitable
projections into a o -cell. To include all possible cases with regard to edge-direction and
edge-type (i.e. G or G*), in the pictures below we neither indicate directions of the
G-edges nor their type but implicitly allow all possible assignments. We recall that both
the R-interaction edge as well as the relevant B-operators (cf. (4.30)) are completely
determined by the type of the four G-edges as well as their directions. To record the type
of the inserted B, Pg, Q p operators we call those inserted on the rhs. of the R-edge B’,
P, and Q' in the following graphical representations. Pictorially we first decompose
the o -cell subgraph of some graph I' as

y z
Val(T') = Val p> <
T w
pf pf

P 2
= Val 1%):5 i <1 + Val 1% i <1 ,
w w

(4.37)
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where we allow the vertices x, y to agree with z or w. With formulas, the insertion in
(4.37) means the following identity

Z(pf)acya Gxa Rathw Ghz = Z(pf)cGya Gxa (Pac + Qac) Rchbw sz
ab abc

since Pye+ Qqc = 84 We first consider with the second graph in (4.37), whose treatment
is independent of the specific weights, so we already removed the weight information.
We insert the B operator as

val(};;‘ . :<>=Val(>z «Bhe Qe K)ZV&I(% ) u<)

and notice that due to Lemma4.14 the matrix K = (B~!)’ Q' R, assigned to the weighted
edge in the last graph, is entry-wise |k,,| < cN~! bounded (the transpositions compen-
sate for the opposite orientation of the participating edges). It follows from Lemma 4.13
that

z
Val o ° = Val g ° Val + @) N p
Y >
w w

I"egr
(4.38)

where all I'" € Gr satisfy W-Est(I'") <, o, W-Est(I") and all o-cells in I" except for
the currently expanded one remain o -cells in I''. We note that it is legitimate to compare
the Ward estimate of ' with that of I because with respect to the Ward-estimate there
is no difference between I' and the modification of I' in which the R-edge is replaced
by a generic N~ '-weighted edge.

We now consider the first graph in (4.37) and repeat the process of inserting projec-
tions Pp + Q' to the other side of the R-edge to find

pf pf
val| s | _;{1 =Val(>y. | :)+Val(> e ;<>

(4.39)

o<

where we already neglected those weights which are of no importance to the bound. The
argument for the second graph in (4.39) is identical to the one we used in (4.38) and we
find another finite collection of graphs G|. such that

Val (>Z. ) Val <> <> =) Val(I')+0O(N7P),

Iegl.
(4.40)

where the weighted edge carries the weight matrix K = Pzta RQp B!, which is accord-
ing to Lemma 4.14 indeed scales like |k,;| < ¢N~!. The graphs I'" € Gr- also satisfy
W-Est(I') <, o, W-Est(I") and all o-cells in I" except for the currently expanded one
remain o-cells in T,
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It remains to consider the first graph in (4.39) in the situation where B does not have
a bounded inverse. We compute the weight matrix of the Py R P, interaction edge as

<b<3> ) <l(3 ) ) |
WI(B) diag(pf)Rmb(B)

<b(3)pf( Rb<3’>)> <1(B’), .>1<T>
(b 1®) (5]

P} diag(pf)RP =

which we separate into the scalar factor
<b(B)pf( Rb(B/))> <1<B/>, 1<T)>

<W, 1(T>> (168, (8"

and the weighted edge
<1<B/)’ > 1B

K=+——+
(1(B'>, 1<B)>

4.41)

which scales like |kgqp| < ¢N~! since 1 is £2-normalised and delocalised. Thus we can

write
. B (bB)pf(RbB)) (1) 1(B
< (b(®),1(B)) (18", b(B") > <
w

(4.42)

pf

Val>y &

Note that the B and B’ operators are not completely independent: According to Fact 1 it
follows that for an interaction edge e = (u, v) associated with the matrix R the number
of incoming G-edges in u is the same as the number of outgoing G-edges from v, and
vice versa. Thus, according to (4.30), the B-operator at u comes with an S if and only
if the B'-operator at v comes also with an S. Furthermore, if the B-operator comes with
an T, then the B’-operator comes with an T?, and vice versa. The distribution of the
conjugation operators to B, B’ in (4.30), however, can be arbitrary. We now use the
fact that the scalar factor in (4.42) can be estimated by |o| + p + 1/p (cf. Lemma A.2).
Summarising the above arguments, from (4.37)—(4.42), the proof of Proposition 4.12 is
complete.

o< =

5. Cusp Universality

The goal of this section is the proof of cusp universality in the sense of Theorem 2.3. Let
H be the original Wigner-type random matrix with expectation A := E H and variance
matrix S = (s;;) with s;; == E |h;; — a,,| and T = (1;;) with t;j = E(hij — aij)?. We
consider the Ornstein Uhlenbeck process { Htlt > 0} starting from Ho = H,ie.

dH, = —5(17[ — A)dt +='?[dB,], T[R]:=EWTr(WR) (5.1)
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which preserves expectation and variance. In our setting of deformed Wigner-type ma-
trices the covariance operator X : CN*¥ — CN*V is given by

S[R]=SOR+TOR.

The OU process effectlvely adds a small Gau551an component to H, along the flow
in the sense that H, A+ et/ 2(H A) + U[ in distribution with U, being and
independent centred Gaussian matrix with covariance Cov(U ) =1~ e '/2)¥. Due to
the fullness Assumption (B) there exist small c, ¢, such that U; can be decomposed as

= /ctU + U] with U ~ GUE and U, Gaussian and independent of U for ¢ < t,.
Thus there exists a Wigner-type matrix H, such that

H =H +etU, S =8-—ctSYE, EH = A,

(5.2)
U~ GUE, SOUF[R] = (R)= %TrR

with U independent of H;. Note that we do not define H; as a stochastic process and we
will use the representation (5.2) only for one carefully chosen t = N~!/2*¢. We note
that H; satisfies the assumption of our local law from Theorem 2.5. It thus follows that
G, = (H, — z)~! is well approximated by the solution M, = diag(M,) to the MDE

S{M:(E +in))

M ' =7—A+5M].  p(E):=lim
n\O s

In particular, by setting ¢ = 0, M( well approximates the resolvent of the original matrix
H and pg = p is its self-consistent density. Note that the Dyson equation of H; and
hence its solution as well are independent of #, since they are entirely determined by the
first and second moments of H; that are the same A and S for any ¢. Thus the resolvent of
H, is well approximated by the same M and the self-consistent density of H, is given by
po = p for any . While H and H, have identical self-consistent data, structurally they
differ in a key point: H, has a small Gaussian component. Thus the correlation kernel
of the local eigenvalue statistics has a contour integral representation using a version of
the Brézin—Hikami formulas, see Sect. 5.2.

The contour integration analysis requires a Gaussian component of size at least ct >
N~1/2 and a very precise description of the eigenvalues of H, just above the scale of the
eigenvalue spacing. This information will come from the optimal rigidity, Corollary 2.6,
and the precise shape of the self-consistent density of states of H;. The latter will be
analysed in Sect. 5.1 where we describe the evolution of the density near the cusp under
an additive GUE perturbation /sU. We need to construct H; with a small gap carefully
so that after a relatively long time s = ct the matrix H,++/ctU develops a cusp exactly at
the right location. In fact, we the process has two scales in the shifted variable v = s —ct
that indicates the time relative to the cusp formation. It turns out that the locations of
the edges typically move linearly with v, while the length of the gap itself scales like
(—v)i/ 2, i.e. it varies much slower and we need to fine-tune the evolution of both.

To understand this tuning process, we fix = N~!/>*¢ and we consider the matrix
flow s — H;(s) = H; + 4/sU for any s > 0 and not just for s = ct. It is well
known that the corresponding self-consistent densities are given by the semicircular
flow. Equivalently, these densities can be described by the free convolution of p; with
a scaled semicircular distribution pg.. In short, the self-consistent density of H;(s) is
given by p§° = p; B /5 psc, where we omitted 7 from the notation ,o fe since we consider
t fixed. In particular we have péc = p;, the density of H; and ,oa = p, the density of
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ﬁt = H;++/ctU as well as that of H. Hence, as a preparation to the contour integration,
in Sect. 5.1 we need to describe the cusp formation along the semicircular flow. Before
going into details, we describe the strategy.

Since in the sequel the densities p§° and their local minima and gaps will play an
important role, we introduce the convention that properties of the original density p will
always carry p as a superscript for the remainder of Sect. 5. In particular, the points
¢, e+, m and the gap size A from (2.4) and Theorem 2.3 will from now on be denoted
by ¢, ¢, m” and A”. In particular a superscript of p never denotes a power.

Proof strategy. First we consider case (i) when p, the self-consistent density associated
with H, has an exact cusp at the point ¢ € IR. Note that ¢” is also a cusp point of the
self-consistent density of H; for any 7.

We set 1 := N~ 1/2*€_Define the functions

AW) = Q2)*/3)¥?  and  p™(v) =y Jv/m

for any v > 0. For s < ct denote the gap in the support of pﬁc close to ¢ by [e, ¢f] and
its length by Ay := ¢} — e; . In Sect. 5.1 we will prove that if p has an exact cusp in ¢”
as in (2.4a), then ,osfC has a gap of size Ay & A(ct —s), and, in particular, p; = ,o(gc has a
gap of size Ag & A(ct) ~ t3/2, only depending on ¢, t and y. The distance of ¢® from
the gap is & const - . This overall shift will be relatively easy to handle, but notice that
it must be tracked very precisely since the gap changes much slower than its location.
For s > ct with s — ¢t = O(1) we will similarly prove that pAfc has no gap anymore
close to ¢” but a unique local minimum in my of size p;cc (my) &~ pMin(s — ct).

Now we consider the case where p has no exact cusp but a small gap of size A? > 0.
We parametrize this gap length via a parameter ” > 0 defined by A? = A(#”). It
follows from the associativity (5.3b) of the free convolution that p, has a gap of size
Ag ~ A(ct +tP).

Finally, the third case is where p has a local minimum of size p (m”). We parametrize
it as p(m?) = p™"(¢?) with 0 < < ct then it follows that p, has a gap of size
Ao &~ A(ct — tP).

Note that these conclusions follow purely from the considerations in Sect. 5.1 for
exact cusps and the associativity of the free convolution. We note that in both almost
cusp cases ¢” should be interpreted as a time (or reverse time) to the cusp formation.

In the final part of the proof in Sects. 5.2-5.3 we will write the correlation kernel
of H, + +/ctU as a contour integral purely in terms of the mesoscopic shape parameter
y and the gap size Ag of the density p; associated with H;. If A9 & A(ct), then the
gap closes after time s & ct and we obtain a Pearcey kernel with parameter « = 0. If
Ao ~ A(ct +t”) and t? ~ N~1/2, then the gap does not quite close at time s = ¢t and
we obtain a Pearcey kernel with & > 0, while for Ag ~ A(ct —1P) witht? ~ N~1/% the
gap after time s = ct is transformed into a tiny local minimum and we obtain a Pearcey
kernel with & < 0. The precise value of « in terms of A” and p(m?) are given in (2.6).
Note that as an input to the contour integral analysis, in all three cases we use the local
law only for H;, i.e. in a situation when there is a small gap in the support of p;, given
by Ay defined as above in each case.

5.1. Free convolution near the cusp. Inthis section we quantitatively investigate the free
semi-circular flow before and after the formation of cusp. We first establish the exact rate
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A Free semicircular flow around cusp. B Location of £, within the gap.

Fig. 1. (a) illustrates the evolution of p£° along the semicircular flow at two times 0 < s < #, < s’ before and
after the cusp. We recall that p* = p(f)c and p = p,f: (b) shows the points %‘S(e?:) as well as their distances to
the edges e(j)E

at which a gap closes to form a cusp, and the rate at which the cusp is transformed into
a non-zero local minimum. We now suppose that p* is a general density with a small
spectral gap [¢*, ¢} ] whose Stieltjes transform m™ can be obtained from solving a Dyson

equation. Let ps(x) := /(4 — x2), /27 be the density of the semicircular distribution
and let s > 0 be a time parameter. The free semicircular convolution ,ofc of p* with
/S psc is then defined implicitly via its Stieltjes transform

m @) =m* @) =m @ +smi@),  &@) =1+smi@,  mE) eH
(5.3a)
It follows directly from the definition that s = m© is associative in the sense that
m' () = myz+s'm (), 5,8 > 0. (5.3b)

Figure la illustrates the quantities in the following lemma. We state the lemma for
scDOSs from arbitrary data pairs (A, S,) satisfying the conditions in [10], i.e.

[A«ll =C,  ¢(R) =S[R]l = C(R) (5.4)

for any self-adjoint R = R* and some constants ¢, C > 0.

Lemma 5.1. Let p* be the density of a Stieltjes transform m* = (M,) associated with
some Dyson equation

—1= (Z - A* +S*[M*])M*,

with (A, Sy) satisfying (5.4). Then there exists a small constant c, depending only on
the constants in Assumptions (5.4) such that the following statements hold true. Suppose
that p* has an initial gap [e*, ¢X] of size A* = ¢ — ¢* < c. Then there exists some
critical time t, < (A*)*3 such that m’Z has exactly one exact cusp in some point
¢ with |¢* — ¢} | S t, and that p{: is locally around ¢* given by (2.4a) for some

y > 0. Considering the time evolution [0, 2t,] > s > m’;b we then have the following
asymptotics.
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(i) After the cusp. For t, < s < 2t,, p§c has a unique non-zero local minimum in some
point mg such that

— 2
ol (my) = —”n”‘y[l +O((s — 1)),

’ms — (s — )W my)| < (s — 1)¥HVA (5.50)

Furthermore, my can approximately be found by solving a simple equation, namely
there exists My such that

iy — o + (s — L)Rml () = 0, |my — g S (5 — £/ 2V4 ol @y) ~ Vs — 1.
(5.5b)

(ii) Before the cusp. For 0 < s < t,, the support ofp];C has a spectral gap [e] , ¢f] of size
Ag = el — e; near ¢* which satisfies

1y — $\3/2
A= (F5) " 1+ 0 — )P, (5.50)
In particular we find that the initial gap A* = Ag is related to t, via A* =
2y (1+/3)*[1+ O (1 — 9)'/H)].

Proof. Within the proof of the lemma we rely on the extensive shape analysis from [10].
We are doing so not only for the density p* = ,o(f)C and its Stieltjes transform, but also
for p}cc and its Stieltjes transform m£° for 0 < s < 2t,. The results from [10] also apply
here since mﬁc (z2) = (M4(&5(2))) can also be realized as the solution

_M*(%‘S(Z))_l =2Z+s (M*(SY(Z))> — A+ 8*[M*(§v (@)]
=2 — Au+ (Su +sSVE) M, (£,(2))]

to the Dyson equation with perturbed self-energy S, + sSOUE. Since 7, < 1 it follows
that the shape analysis from [10] also applies to ,05fc for any s € [0, 2t].
We begin with part (i). Set v := s — #,, then for 0 < v < ¢, we want to find x,, such

that i‘smﬁc has a local minimum in my :== ¢* + x,, near ¢*, i.e.
X, = arg min, :Tsmgc(c* +x), lxy] S v

First we show that x,, with these properties exists and is unique by using the extensive
shape analysis in [10]. Uniqueness directly follows from [10, Theorem 7.2(ii)]. For the
existence, we set

ay(x) = SmL (¢ +x),  by(x) = Rm(* +x), ay=ay(x,), by = by(xy).

Set § := Kv with a large constant K. Since ag(x) = Jm,, (¢* +x) ~ |x|1/3, we have
aop(£8) ~ 8'3 and ag(0) = 0. Recall from [10, Proposition 10.1(a)] that the map
S mﬁc is 1/3-Holder continuous. It then follows that a, (£§) ~ s13+0 (v1/3), while
a,(0) < v1/3. Thus a, necessarily has a local minimum in (-4, §) if K is sufficiently
large. This shows the existence of a local minimum with |x,| < Kv ~ v.
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We now study the function f,(x) = x + vb, (x) in a small neighbourhood around 0.
From [10, Egs. (7.62),(5.43)—(5.45)] it follows that
c1(x) + O (ay(x))

P = e @) 1 a2 + O (ar()?)

+0O (1)
(5.6)

B c1(x) N O( 1 )
T ()2 +ay(x)? c2(x) +ay(x)

whenever a,(x) < 1, with appropriate real functions® ¢;(x) ~ 1 and c2(x) > 0.
Moreover, |c3(0)| < 1 since ¢* is an almost cusp point for mﬁc forany s € [0, 2t,]. Thus
it follows that &/, (x) > 0 whenever a, (x)+c2(x) < 1. Dueto the 1/3-Holder continuity4
of both a, (x) and c2(x) and a,(0) + |c2(0)] < 1, it follows that b/, (x) > O whenever
|x| <« 1. We can thus conclude that f, satisfies f, > 1 in some ©(1)-neighbourhood
of 0. As | f,(0)| < v we can conclude that there exists a root x,,, f,,(xX,) = 0 of size
|xy] < v. With @ .= ¢* + X, we have thus shown the first equality in (5.5b).
Using (2.4a), we now expand the defining equation
ay(x) = ImiE(¢* +x +vby (x) +ivay(x))

for the free convolution in the regime for those x sufficiently close to X, such that
|x + vb,(x)] < vay(x) to find

_ V33 |)»|1/3+O(|)»|2/3)
W) =— ”a”(x)/R (= x — vby (1) + (vay(0))?
4/3 1/3 14 1/3
_ V3y f (vay (x))"/7 || dx+(9((vav(x))2/3)
21 R (A —[x +vb, ()c)]/va,,(x))2 +1
2 4
_ (vav(x))1/3y4/3 |:1 + l (M) +0 ((X'H)b"(x)) + (vav(x))l/3):| ,
9 va,(x) va,(x)
i.e.
1 (x+vb,(x) 2 X +vb,(x) 4 2
a,(x) =v1/2y2 |:1+— (—V> +O<<—v> +(vav(x))1/3>:| .
9 va, (x) vay, (x)

(5.7)

Note that (5.7) implies that va, (X)) ~ V32 je. the last claim in (5.5b). We now pick
some large K and note that from (5.7) it follows that a, (¥, £ Kv’/4) > a,(%,). Thus
the interval [X, — Kv’/4 X, + Kv7/4] contains a local minimum of a, (x), but by the
uniqueness this must then be x,. We thus have |x, — X,| < K v7/4, proving the second
claim in (5.5b). By 1/3-Hoélder continuity of a,(x) and by a,(X,) ~ v1/2 from (5.7),
we conclude that a, = a,(x,) ~ v'/% as well. Using that X, + vb,(¥,) = 0 and
B!, < 1/v from (5.6) and @, (x) 2> /v, we conclude that |x, + vb, (x,)| < v7/4, i.e. the
second claim in (5.5a). Plugging this information back into (5.7), we thus find a, =
yzﬁ(l +0O (vl/z)) and have also proven the first claim in (5.5a).

3 We have c1 = /Yy, ¢cp = 20/y with the notations v, o in [10], where ¥ ~ 1 and |o| < 1 near the
almost cusp, but we refrain from using these letters in the present context to avoid confusions.

4 See [10, Lemma 5.5] for the 1/3-Holder continuity of quantities ¥, o in the definition of ¢;.
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We now turn to part (5.5). It follows from the analysis in [10] that pSfC exhibits either
a small gap, a cusp or a small local minimum close to ¢*. It follows from (i) that a cusp
is transformed into a local minimum, and a local minimum cannot be transformed into
a cusp along the semicircular flow. Therefore it follows that the support of ,osfc has a gap
of size Ay = ef — ¢; between the edges ¢f°. Evidently ¢;, = ¢f = ¢*, ¢} —¢; = Ao,

e(j)t = ¢} and for s > 0 we differentiate (5.3a) to obtain

(m™)'(z)

Ty () S @) =m(z+ smgc(z)) and conclude m/, (&(eF)) = 1/s (5.8)

by considering the z — ei limit and the fact that ,osC has a square root at edge (for
s < t,) hence (mgc)’ blows up at this point. Denoting the d/ds derivative by dot, from

+ fc
L) = ml 6 () (e () s (e )) JEmE) 9
ds ds s ds
we can thus conclude that é;t = —mgc(eﬁc). This implies that the gap as a whole moves

with linear speed (for non-zero mﬁc(eét)), and, in particular, the distance of the gap of
p* to ¢* is an order of magnitude larger than the size of the gap. It follows that the size
Ay = ¢f — ¢ of the gap of p© satisfies

. _ 1 1 pler)
Ay =m ) — mler =/|: ] ferydx = —A _—
s 5(5) 3(5) elx — e x_e;_ p;() SR(x—eX_)(x—e;’)

We now use the precise shape of pSfC close to ef according to (2.4b) which is given by
Y32y
27
(1400t = ) beggex/ 80 + O (85 Whyye (0/A))) )
(5.9)

Py (eF +x) =

where Wegee defined in (2.4¢) exhibits the limiting behaviour
Jim AV Wegqe (/) = 13|17 /243,

Using (5.9), we compute

4/3 A1/3 noo
Ay = —(1+0O((t, — 1/%)) “/_(27/) Ag / \I’edge(x)d
0

P x(1+0° (5.10)
= —y*ap A1+ 0w - ' + A1),

where the (1 + O((t, — 5)'/3)) factor in (5.9) encapsulates two error terms; both are
due to the fact that the shape factor y; of p;cc from (2.4b) is not exactly the same as y,
i.e. the one for s = 7. To track this error in y we go back to [10]. First, |o| in [10,
Eq. (7.5a)] is of size (t, — s)!/3 by the fact that o vanishes at s = #, and is 1/3-Holder
continuous according to [10, Lemma 10.5]. Secondly, according to [10, Lemma 10.5]
the shape factor I' (which is directly related to y in the present context) is also 1/3-
Holder continuous and therefore we know that the shape factors of p* at eo are at most

multiplicatively perturbed by a factor of (1+O((t, —s)'/3)). By solving the differential
equation (5.10) with the initial condition A, = 0, the claim (5.5c) follows. |
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Besides the asymptotic expansion for gap size and local minimum we also require
some quantitative control on the location of & (¢*), as defined in (5.3a), and some slight
perturbations thereof within the spectral gap [¢*, ¢i] of p*. We remark the the point
&* := &, (c*) plays a critical role for the contour integration in Sect. 5.2 since it will be
the critical point of the phase function. From (5.5¢) we recall that the gap size scales
as tf /2 which makes it natural to compare distances on that scale. In the regime where
t' « t, all of the following estimates thus identify points very close to the centre of the

initial gap.

Lemma 5.2. Suppose that we are in the setting of Lemma 5.1. We then find that & (c*)
is very close to the centre of [¢*, ¢}] in the sense that

z/2+1 /3

£ (¢) — \ (5.112)
Furthermore, for 0 < t' < t, we have that
¢ (et*—t’ + et —t’) ef +el 3/2+1/9
ti—t’ - N
2 (5.11b)

%
B 2R ',

&' (mt*+t/)

Proof. We begln with proving (5 11a). For s < t, we denote the distance of &; (e )
to the edges eo by DjE = :I:(eo Sé(ex )), cf. Fig. 1b. We have, by differentiating
ml (& () = 1/s from (5.8) that

. d 1
Df = :Ld—ss@;t), —— = ml(&(eF N a<e ) (5.12)
S S

and by differentiating (5.3a),

(me)//

(1+s(mic))?

(M) = ml ()&, &) =ml(E)ED? + mSYE!, ml(g) =

We now consider z = eﬁc +in with n — 0 and compute from (5.9), for any s < z,,
fc 4/3 2173
. foy/ T oy (%) T \/ﬁ@)/) AW f \Ijedge(x/A )
o V0 =y [ 0 =y SR [ S
RN Qy)*PVi
= 1/6 / S dx = 1/6
2307 Jo (x—1) 43N
and
fc
. : . (x)
lim n32(m)" () = lim 3/22/ L0 4y
n\On y n\On R (x —2)3
3/2 1
_ o Ve A” f°° Weage (6/A) |
NG w o (x—in?
(2]/)4/3 /oo xl/2 (27/)4/3 3/2
= " X = .
V3AVoqr Joo (x—1)3 8v/3AL0
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Here we used that fact that the error terms in (5.9) become irrelevant in the n — 0 limit.
We conclude, together with (5.12), that

32A4)13
+
m;f(‘f;‘s(es ) = is3y—8/3’
. 8/3 2
DE = £l E ) = = — 2 1400,

C3QANY3 T 23 E =5

Since D, = Dj = 0 and DS_ R D;r it follows that, to leading order, D} ~ D; and
more precisely

[1+0au).

3/2
Dt — 22t*/ — Sty — 8 — 2y Jly — 8
s =7 33/2

In particular it follows that [ef — &_ ()| = [1+ O(1,)'/312y21)"* /33/2. Together with
the s = 0 case from (5.5¢) we thus find

e +et 32413 11/6
st*(c*)_ +2 ‘Sl*/+/ :t*/,

proving (5.11a).
We now turn to the proof of (5.11b) where we treat the small gap and small non-zero

minimum separately. We start with the first inequality. We observe that (5.11a) in the

setting where (p*, t,) are replaced by (,otff_ .- 1) implies

e

2

Furthermore, we infer from the definition of & and the associativity (5.3b) of the free
convolution that

f f f f
£ _p (c* + t’mtf(c*)) =" +1'm () + (1 — t’)mt:_t, (c* + t’m,f(c*)) =& (")

< (@H'e. (5.13)

7. fi
&+ t'my(cF) —

and can therefore estimate

+ _
4 ,+e ’
to—t te—t /o f
Et*—t’(;) — &, v (C* +1 m;:(t*)>’

et e,
Et*_t,<%> _ &*(c*)’ _ -

< (t/)]1/6+[*(t/)]1/18 < t39/18’

just as claimed. In the last step we used (5.13) and the fact that
&5(@) =& S la—bl+sla—b|'", (5.14)
which directly follows from the definition of & and the 1/3-Ho6lder continuity of mgc.
Finally, we address the second inequality in (5.11b) and appeal to Lemma 5.1(i) to
establish the existence of M, ., such that
¢ = My = Rm (W ). (5.15)

It thus follows from (5.5b) that |M,, 4, —my /| S (7 )7/% and therefore from (5.14) that

~ 7/4 7/12 19/12
&4 My 1p) — &y (M) | S (") 44 1 (1) / St .
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Usmg (5.15) twice, as well as the associativity (5.3b) of the free convolution and
Sm tc(c*) = 0 we then further compute

Erprr My ) — &, () =My + (1 +1 )mtj.,.,/ (Mg, 4p) — ¢ — f*mzc(c )
fc ~ fc, * . s fC o~ (5.16)
= LRI I ) = miE )]+ i+ I, R,

By Holder continuity we can, together with (5.11a) and Im (W, 4) ~ (' )72 from
(5.5b), conclude that

* *
el +e

2

A<J |$t*+t’ (mt*+t’) - Et*+t’ (ﬁt*+t’)| + |<§t*+t’ (ﬁit*ﬂ’) - ";"t* (C*)|

Eovt (ml*-H’) -

* *
ei+e

+ SI* (C*) _ T_

7/4 7/4 11/6 3/2,.1/12
g[z*/ 1,1 )1/3]+t*(t/)1/2+t*/ <B5PE ().

In the first term we used (5.14) and the second estimate of (5.5b). In the second term
we used (5.16) together with Sm;, (W, 4) ~ ()2 from (5.5b) and 1/3-Holder
continuity of m . Finally, the last term was already estimated in the exact cusp case,
i.e.in (5.11a). |

5.2. Correlation kernel as contour integral. 'We denote the eigenvalues of H, by A1, .. .,
An . Following the work of Brézin and Hikami (see e.g. [22, Eq. (2.14)] or [35, Eq. (3.13)]
for the precise version used in the present context) the correlation kernel of H; =
H, + +/ctU can be written as

exp (N [w? — 2vw + v? — 22 + 2zu — u?] /2ct)

—~ N
K,t\,(u,v) = —/ dz/dw
2mi)2ct Jy r w—z

w—ki
l_[Z—)»,"

i

where T is any contour around all A;, and I' is any vertical line not intersecting Y. With
this notation, the k-point correlation function of the eigenvalues of H, is given by

1 ~
(N) t
Xlyeooh X _det(—K x‘,x‘) .
P (x1 k) N (X /) i jelk]

. . . 2 .
Due to the determinantal structure we can freely conjugate K y with v > e/VEv—v7/2)/ct

for & := &.,(b) to redefine the correlation kernel as

exp (N [w? —2v(w — &) — 22 + 2u(z — §)] /2ct)
Ky, v) = (2711)2Ct / /

w—2z
w— A
Hz—)»i.

i

This redefinition K ztv does not agree point-wise with the previous definition K’ but
gives rise to the same determinant, and in particular to the same k-point correlation
function. Here b is the base point chosen in Theorem 2.3. The central result concerning
the correlation kernel is the following proposition.
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Proposition 5.3. Under the assumptions of Theorem 2.3, the rescaled correlation kernel

~ 1 X y
t . t
Ryt 0= G K <b+N3/4y,b+N3/4y) (5.17)

around the base point b chosen in (2.6) converges uniformly to the Pearcey kernel from
(2.5) in the sense that

|Ky(x, ) — Ko(x,y)| < CN™°

for x,y € [—R, R]. Here R is an arbitrary large threshold, c > 0 is some universal
constant, C > 0 is a constant depending only on the model parameters and R, and « is
chosen according to (2.6).

Proof. We now split the contour Y into two parts, one encircling all eigenvalues A; to
the left of £ = b+ ct (M (b)), and the other one encircling all eigenvalues A; to the right
of &, which does not change the value of K ]lv ‘We then move the vertical I contour so
that it crosses the real axis in &. This does also not change the value K ,t\, as the only pole
is the one in z for which the residue reads

N N
i o (G -ve=9) -0

We now perform a linear change of variables z — & + Aoz, w — & + Agw in (5.17)
to transform the contours Y, I' into contours

=T —8&/Ao. Y=Y —£)/Ag (5.18)
to obtain
~, NV4Aq exp (AgN 4 (xz — yw)/cty + NAJf(w) — f(2)]/ct)
KN(-x’ )7) 2 / / )
2mi)?cty 4
(5.19)
where
- ZZ ct E+Aoz
f@) = 5~ A—%/g (G (u) — M;(§)) du

Here Ag = ¢} — ea indicates the length of the gap [¢, , /] in the support of p;. From
Lemma 5.1 with p* = p, and t, = ¢t we infer AO ~ 132 ~ N73/4+3¢/2 In order
to obtain (5.19) we used the relation & — b = ctm'S(b) = ct (M, (b + ctmi$(b))) =

ct (M;(§)).

We begin by analysing the deterministic variant of f (2),

Z2 ct E+Aoz

f @)= 5 A_% (M; (u) — My (§)) du

We separately analyse the large- and small-scale behaviour of f(z). On the one hand,
using the 1/3-Holder continuity of u — (M;(u)), eq. (5.5¢) and

§+ 80z < 1(Ag|zh*? 4
_ —< /3
a2 ). (M (u) — M, (§))] du ¥ 4

ct
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we conclude the large-scale asymptotics

@)= —+O(|zl4/3), ] > 1. (5.20)

We now turn to the small-scale |z| < 1 asymptotics. We first specialize Lemmas 5.1
and 5.2 to p* = p, and collect the necessary conclusions in the following Lemma.

Lemma 5.4. Under the assumptions of Theorem 2.3 it follows that p; has a spectral gap
[eg 5] of size

No=ef—cg = Al £ [140(1'P)]. where 17

0 in case (i)
= 13(AP)2 3123 in case (ii) (5.21a)
—2pmP)?/y*  in case (iii).
Furthermore, in all three cases we have that & is is very close to the centre of the gap in
the support of p; in the sense that

-
ey + e

—L|=0 (:3/21\7—6/2) . (5.21b)

-

Proof. We prove (5.21a)—(5.21b) separately in cases (i), (ii) and (iii).

(i) Here (5.21a) follows directly from (5.5¢) with p* = p;, t, = ct,s = 0 and ¢* = ¢”.
Furthermore (5.21b) follows from (5.11a) with p* = p;, t, = ct and ¢* = ¢”.

(i) We apply (5.5¢) with p* = p = ,of,f, te = t”, s = 0 to conclude that A? =
2y)2(2?/3)32[1 + O((”)'/3)], and that pgﬁﬂp has an exact cusp in some point c.
Thus (5.21a) follows from another application of (5.5¢) with p* = p;, t, = ct +1°,
s = 0 and ¢* = c. Furthermore, (5.21b) follows again from (5.11b) but this time
with p* = p;, t, = ct +t°,t' = t” and e ¢, and using that t*/9 < N—¢/2
for sufficiently small €.

(iii) From (5.5a) with p* = p;, t, = ct — t”, s = ct to conclude p(m?) = [I +
OwP) )y tP m, and that p.;—;» has an exact cusp in some pomt ¢. Finally,
(5.21b) follows again from (5.11b) but with ,0 = p, ty =ct —tP, 1’ =" and
my, 4 = mP, and using ¢/, < tP/ct S N™€ and 1,

small €. |

- =

Equipped with Lemma 5.4 we can now turn to the small scale analysis of f(z) and
write out the Stieltjes transform to find

Z E+Aoz u— E
?_ .// G — g dudx

= — —/ / —— (&€ + Apx)dudx.
0o (x— M)

Note that these integrals are not singular since p;(§ + Agx) vanishes for x| < 1/2. We
now perform the u integration to find

@)

fo=t o [1og x — log(x = 2) = = | pi(€ + Agx)d (5.22)
z) = 2 Ao e ogx —log(x —z T Pt 0x)dx. .
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By using the precise shape (5.9) (with s = 0) of p; close to the edges e(j)t, and recalling
the gap size from (5.21a) and location of & from (5.21b) we can then write

f@) =1+0a")E@) +0 (1P (5.23)
with
- z 33 z
g2(2) = 2 amdzren J [logx —log(x —z) — )—C] Wedge (|x] — 1/2)Ljx|>1/2dx

being the leading order contribution. Here £ indicates that the formula holds for all
three cases (i), (ii) and (iii) simultaneously, where ¥ = 0 in case (i). The contribution
of the error term in (5.9) to the integral in (5.22) is of order (9(|z|2 t1/2) using that
logx —log(x —2) —z/x = (9(|z/x|2) and that |x| > 1/2 on the support of p;(§ + Agx).
By the explicit integrals

3\/§ o0 \yedge(x) d _1 3\/§ o "Ijedge(x) dy = 8

m Jo G122 7 2 2x )y Gat2p T 27

and a Taylor expansion of the logarithm log(x — z) we find that the quadratic term z%/2
almost cancels and we conclude the small-scale asymptotics

~ +1r 72 4zt 5
g = (73 - E) (1 +(9(t”/t)) +0O (Izl ) Lol (524)

5.3. Contour deformations. We now argue Qlat we can deform the contours Y, I' and
thereby via (5.18) the derived contours Y, I', in a way which bounds the sign of fg
away from zero along the contours. Here g(z) is the N-independent variant of g(z) given
by

2
b4 33 b4
g(2) == T L [logx —log(x —z) — ;] Wedge (Ix| — 1/2)Ljx|21/2dx

=3@)+0 (N‘E |z|2) : (5.25)

The topological aspect of our argument is inspired by the approach in [42-44].

Lemma 5.5. For all sufficiently small § > 0 there exists K = K (§) such that the fol-
lowing holds true. The contours Y, I' then can be deformed, without touching (supp p; +
[—1, ID\{§} or each other, in such a way that the rescaled contours Y, I" defined in
s. 18) satisfy Rg > K on Tn {lz| > 6} and Rg < —K on rn {Iz| > 8}. Furthermore,
locally around 0 the contours can be chosen in such a way that

TN{zeCllz] <8} = (—is,id),

~ . . . . (5.26)
Y N{zeC|lz] <8} = (=86 8¢/*) U (=874, 5o 7/,
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Proof. Just as in (5.24) we have the expansion

4

_ & 5
g(z)——7+0<|zl>, 2l < 1. (5.27)

It thus follows that for some small § > 0, and

k
QF = {z € Cl)z| <, argz—TjT < 8)

we have QF,, Q35 C Q4 = {Ng > 0} and QF, RF,, Q7 C Q- = {Ng < 0} in
agreement with Fig. 2c. For large z, however, it also follows from (5.20) together with
(5.25) and (5.23) that for some large R, and

k — Dr (k+ Dr

Qr ={zeC|lz| > R, ) +68 <argz < 1 + 8}

we have Q7 , Q7 C Q4 and Q7, C Q_, in agreement with Fig. 2a. We denote the
connected component of Q24 containing some set A by cc(A).

Claim 1—cc (), cc(§2;) are the only two unbounded connected components
of 2, Suppose there was another unbounded connected component A of 4. Since
QF, C Q_ we would be able to find some z9p € A with arbitrarily large [Rzol. If
Nzp > 0, then we note that the map x — Ng(zp + x) is increasing, and otherwise
we note that the map x +— Mg(zo — x) is increasing. Thus it follows in both cases
that the connected component A actually coincides with cc(27) or with cc(27),
respectively.

Claim 2—cc(Q27,) are the only two unbounded connected components of
This follows very similarly to Claim 1.

Claim 3—cc(27), cc(23,), cc(R273) are unbounded We note that the map z >
Mg (2) is harmonic on C\([1/2, 00) U (—o0, —1/2]) and subharmonic on C. There-
fore it follows that cc(R23,), cc(23;) C £, are unbounded. Since these sets are
moreover symmetric with respect to the real axis it then also follows that cc(247) N
((—o0, —=1/2] U [1/2, 00)) = @. This implies that Jig(z) is harmonic on cc(23,)
and consequently also that cc(£25,) are unbounded.

Claim 4—cc(Q]) = cc(R=)) = cc(g) and cc(Q5) = cc(=5) = cc(2]) This
follows from Claims 1-3.

Claim 5—cc(25) = cc(25) and cc(2=,) = cc(27,) This also follows from
Claims 1-3.

The claimed bounds on 9tg now follow from Claims 4-5 and compactness. The
claimed small scale shape (5.26) follows by construction of the sets ;. O

From Lemmas 5.5 and 2.8 it follows that K ]tv and thereby also K ;V remain, with
overwhelming probability, invariant under the chosen contour deformation. Indeed, K,
only has poles where z = w or z = A; for some i. Due to self-adjointness and Lemma 5.5,
z = X; can only occur if A; = & or dist(A;, suppp;) > 1. Both probabilities are
exponentially small as a consequence of Lemma 2.8, since for the former we have
ne (&) ~ N73/4+€/6 according to (2.7), while dist(£, supp p;) ~ N ~3/4+3€/2,
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B
L —— I‘/
| ¢ 0
s
A Large scale level set analysis of Rg. B Contours Y/ and T”.
>
Ql
>
2

C Small scale level set analysis of 8g where =+ represents the sign of g(z).

Fig. 2. Representative cusp analysis. (a) and (c) show the level set 9ig(z) = 0. On a small scale g(z) ~ z4,
while on a large scale g(z) ~ 22 (b) shows the final deformed and rescaled contours Y andT". (c) furthermore
shows the cone sections S2k> and Qk<, where we for clarity do not indicate the precise area thresholds given by
& and R. We also do not specifically indicate Q° for k = £1, £2, &3 as then cc(27) = cc(2)), cf. Claims
4-5 in the proof of Lemma 5.5

For z € T UT it follows from (5.26) that we can estimate

tAo |z] z]

—2e
— 5 ~ 5 = 7| N7
N32AL  Ni? <l

~ ct E+Doz
If@) = f@l=— f (Gr(u) — My (w))du| <
Ap e

(5.28)

Indeed, for (5.28) we used (5.26) to obtain dist(Niu,suppp,) 2 t¥/2, so that
|(Gt(u) — M, (u))| < 1/Nt3/2 follows from the local law from (2.8b).

We now distinguish three regimes: |z| < N~¢/2, N=¢/? < |z| « 1and finally |z] > 1
which we call microscopic, mesoscopic and macroscopic. We first consider the latter
two regimes as they only contribute small error terms.

Macroscopic regime. If either |z| > 6 or |w| > §, it follows from Lemma 5.5 that
NRg(w) < —K and/or RNg(z) = K, and therefore together with (5.23),(5.25) and (5.28)
that N f (w) < —K and/or N f(z) 2 K with overwhelming probability. Using Ay ~
N~3/43¢/2 from (5.21a), we find that NAZ/ct ~ N?¢ and AgN'/*/cty ~ N¢/2, so
that the integrand in (5.19) in the considered regime is exponentially small.
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Mesoscopic regime. 1If either § > |z| > N~¢/? or § > |w| > N~¢/?, then fg(w) ~
—|w|* « —N~2€ and/orRg(z) ~ |z|* > N2 from (5.27). Thus it follows from (5.23)
and (5.25) that also % f (w) < —N~2¢ and/or % £ (z) 3> N~ and by (5.28) that with
overwhelming probability % f (w) <« —N~2¢ and/or R f(z) > N €. Since 1/ |w — 2|
is integrable over the contours it thus follows that the contribution to K IIV (x,y),as in
(5.19), from z, w with either |z] > N~¢/? or |w| 3> N~¢/? is negligible.

Microscopic regime. 'We can now concentrate on the important regime where |z|+|w| <
N~¢/2 and to do so perform another change of variables z — ctyz/AgN'/4 ~ N=¢/2z,
w > ctyw/AgN* ~ N~¢/2y which gives rise to two new contours

R A0N1/4A . A0N1/4A
I = r Y = T

[

I ° ’

cty cty
as depicted in Fig. 2B, and the kernel
NAZ =~ ¢ =
3 1 exp (xz—yw+ 531 7 ggmn—ﬂgzan)
Kyx,yy=—=1] d d .
N ) (2n1)2ﬁ, Z/ﬁ/ w w—z

(5.29)

We only have to consider w, z with [w]+]z| < 1in (5.29) since 1/ AgN /4 ~ N~¢/2 and
the other regime has already been covered in the previous paragraph before the change
of variables. N

We now separately estimate the errors stemming from replacing f(z) first by f(z),
then by g(z) and finally by +°z%/2ct —4z*/27. We recall that Ag ~ 13/2 = N—=3/4+3¢/2
from (5.21a), t* < N~/ from the definition of # in (5.21a), and that r = N~1/2+¢
which will be used repeatedly in the following estimates. According to (5.28), we have

2 2
NAG f( ctyz )—f( ctyz ) - NAG ¢

—2e < N—€/2
ot AN 1/4 AN /4 r agNiAN RIS N

(5.30a)
Next, from (5.23) we have

! ( Aztzifllz/“) B g( AZINVIZM )
(5.30b)

Finally, we have to estimate the error from replacing g(z) by its Taylor expansion with
(5.24) and find

NAZ |/ ctyz +tP s ctyz \2 4/ ctyz \* _
oG ( 1‘/4) - ( 1'/4) " _( 1‘/4) SN (5300
ct AN 2ct \AgN 27\ AgN
Finally, from (5.21a) and the definition of « from (2.6) we obtain that

NAZ | £t ( ctyz 4 ctyz \* _ 2 1+0G\/3
o | 2a \agnA) "3\ agwa ) | T e T ) Ol
(5.304)

From (5.30) and the integrability of 1/ |z — w| for small z, w along the contours we can
thus conclude

2
NA2

ct

ctyz
A0N1/4

2 2 2
NAG +t1/3NA0 < NTU/6FTE/3,
ct ct

< 13

~
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—az?)2—w* j4+aw? /2

o, . 1 exz—yw+z4/4
Ky, ) =(1+0O(N ))W/;dz[N/dw —

(5.31)

Furthermore, it follows from (5.26) that, as N — oo, the contours Y/, T/ are those
depicted in Fig. 2b, i.e.

Y = (—e™*0, e *00) U (—e /%00, e/ *00), TV i= (—ioo, i00).

We recognize (5.31) as the extended Pearcey kernel from (2.5).

It is easy to see that all error terms along the contour integration are uniform in x, y
running over any fixed compact set. This proves that K} (x, y) converges to Ky (x, y)
uniformly in x, y in a compact set. This completes the proof of Proposition 5.3. O

5.4. Green function comparison. We will now complete the proof of Theorem 2.3 by
demonstrating that the local k-point correlation function at the common physical cusp
location 7 of the matrices H; does not change along the flow (5.1). Together with
Proposition 5.3 this completes the proof of Theorem 2.3. A version of this continuity of
the matrix Ornstein-Uhlenbeck process with respect to the local correlation functions
that is valid in the bulk or at regular edges is the third step in the well known three step
approach to universality [38]. We will present this argument in the more general setup
of correlated random matrices, i.e. in the setting of [34]. In particular, we assume that
the cumulants of the matrix elements wy, satisfy the decay conditions [34, Assumptions
(C,D)], an assumption that is obviously fulfilled for deformed Wigner-type matrices.

We claim that the k-point correlation function p,((N) of H = Hyand the corresponding

k-point correlation function 171((1\;) of H, stay close along the OU-flow in the sense that

N X ~(N X
/Rk F(x) |:Nk/4p15 ) (b + ]/N3/4> — p](‘.t) <b + W)] dxp...dxg

fore > 0,1 < N~Y4=¢€_smooth functions F and some constant ¢ = c(k, €), where b is
the physical cusp point. The proof of (5.32) follows the standard arguments of computing
t-derivatives of products of traces of resolvents G) = (H, — z) at spectral parameters
z just below the fluctuation scale of eigenvalues, i.e. for Jz > N~¢ nr(Mz). Since the
procedure detailed e.g. in [38, Chapter 15] is well established and not specific to the
cusp scaling, we keep our explanations brief.

The only cusp-specific part of the argument is estimating products of random vari-
ables

—o(v).

(5.32)

X, = X,(x) = N* <3c~;<”(b +y Ny iN—3/4—4)>

and we claim that

k k
E[H X -] Xo(xj)i| <NE (5.33)

j=1 j=1
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aslongast < N~1/4=¢€ for some ¢ = c(k, €, ¢). For simplicity we first consider k = 1
and find from It6’s Lemma that

dx 1 1
E—' :E[—E;wa8axt+5§1<(a, /3)aaa,3x,}, (5.34)

which we further compute using a standard cumulant expansion, as already done in the
bulk regime in [34, Proof of Corollary 2.6] and in the edge regime in [11, Section 4.2].
We recall that « (o, ), and more generally « (o, B1, ..., Br) denote the joint cumulants
of the random variables wy, wg and wy, wg,, ..., wg,, respectively, which accordingly
scale like N~! and N~**D/2 Here greek letters «, B € [N 12 are double indices. After
cumulant expansion, the leading term in (5.34) cancels, and the next order contribution
is

> k(e Br. B2) E0udp, 0p, X, ],
a,B1,p2

with N=3/2 being the size of the cumulant « (c, B1, B2). With @ = (a,b) and B; =
(a;, b;) we then estimate

bray ~ bac

NS S lelab,aibr, by E|GY G G, G
a,b,cay,by,az,by
< N—3/4—3/2+2+3/4+{”i\aSG(t)”:;“G(t)”%’

where we used the Ward-identity and that max, Z/ﬁ,ﬁz k(a, Bi, B2) < N73/2 We
now use that according to [34, Proof of Prop. 5.5], n +— n||5(t) |, and similarly n
n||%5(’)||p are monotonically increasing with n’ = N3/ to find ||3C~;(’)||p <p
N3¢=1/4 and ||5(t) lp <p N3¢ from the local law from Theorem 2.5 and the scaling of

o at n’. Since all other error terms can be handled similarly and give an even smaller
contribution it follows that

k
d
< NV**CC and similarly, but more generally, |E o 1_[ X, (x))| S N/4¥Cke

dx
=
j=1

dr

(5.35)

for some constant C > 0. Now (5.33) and therefore (5.32) follow from (5.35) as in [38,
Theorem 15.3] using the choice t = N~1/2*¢ < N~1/4=€ and choosing ¢ sufficiently
small.
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Appendix A. Technical lemmata

Lemma A.1. Let CN*¥ be equipped with anorm ||-||. Let A: CN*N x CN*N . CNxN
be a bilinear form and let B: CN*N — CN*N g linear operator with a non-degenerate
isolated eigenvalue 3. Denote the spectral projection corresponding to by P and by
Q the one corresponding to the spectral complement of B, i.e.

1 d
Po= —lim — @
e\0 2mi 9Be(B) B—w

:<Vl")vra Q::l_P1

where V; is the eigenmatrix corresponding to B and (W1, -) a linear functional. Assume
that for some positive constant A > 1 the bounds

IAL+ 1B71 QI + 11 (Vi ) [+ Vel < A, (A.1)
are satisfied, where we denote the induced norms on linear operators, linear functionals
and bilinear forms on CN*N by the same symbol || - ||. Then there exists a universal
constant ¢ > 0 such that for any § € (0, 1) and any Y, X € CN*N with | Y| + | X|| <
cA™* that satisfies the quadratic equation

BlY]—A[Y, Y]+ X =0, (A2)
the following holds: The scalar quantity
@ = (‘/1’ Y) b
fulfils the cubic equation
130 + 11207+ 110 + g = 4120 (8101 + 1 + 521X ), (A3)
with coefficients
i = (Vi ALV, B QAIV, Vill + AIB™ QALV:, Vil Vi)
/‘1‘2 = <‘/13 A[Vr, Vr])
1 . (A4)
== (Vi AIB~'QIX], Vil + ALV, B~ QIX1I) - B
o = (Vi, AIB~' QIX1, B~ QIX]] - X).
Furthermore,

Y =0V, — B 'O[X]+ O’ B 'QA[V,, Vi]+ MO (|@|3 +1O] X + ||X||2) . (A5)

Here, the constants implicit in the O-notation depend on ¢ only.
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Proof. We decompose Y as
Y=Y1+Ys, Y =0V,-B'Q[X], Y,=Q[V1+B 'Q[X].
Then (A.2) takes the form
OBV: + P[X]+BQ[Y2] = A[Y, Y]. (A.6)
We project both sides with Q, invert 5 and take the norm to conclude
121l = 220(V11> + Y21,

Then we use the smallness of Y> by properly choosing § and the definition of Y7 to infer
Y> = A*O,, where we introduced the notation

O = 0(0“ + 1 X]").
Inserting this information back into (A.6) and using |®| + || X || = O(A~3) reveals
V> = B7'QA[Yy, Y11+ 47 0;. (A7)
In particular, (A.5) follows. Plugging (A.7) into (A.6) and applying the projection P
yields
OBV, + PIX] = P[AIY), V] + ALY1, V2] + AV, 111] + 2110

- P[A[Yl, Y11+ A[Yy. B~ QA[Y). Y11l + A[B~' QA[Y,. /1. m] 20,

For a linear operator /C; and a bilinear form C, with ||[IC1]| + [|/C2]] < 1 we use the
general bounds

OKa[R, R < 80° +87 2RI}, ©K[R] < 80° +572|R|,

forany R € CV*V and § > 0 to find

OBV, + P[X] = P[A[@Vr—B_l Q[X], V., —B~1Q[X11+O3 A[V;, BT'QA[V;, Vi1
+ @ ABTQAIV;, V], Vr]]
+230(5 108 + 23 01 + 572 X|1%),
which proves (A.3). O

Proof of Lemma 3.3. Due to the asymptotics Weqge ~ min{Al/ LR 3} and Ypin ~
min{A2, |A|'/3} and the classification of singularities in (2.4), we can infer the following
behaviour of the self-consistent fluctuation scale from Definition 2.4. There exists a
constant ¢ > 0 only depending on the model parameters such that we have the following
asymptotics. First of all, in the spectral bulk we trivially have that n¢(t) ~ N~! as long
as 7 is at least a distance of ¢ > 0 away from local minima of p. In the remaining cases
we use the explicit shape formulae from (2.4) to compute 1y directly from Definition 2.4.
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(a) Non-zero local minimum or cusp. Let T be the location of a non-zero local minimum
p(t) = po > 0oracusp p(t) = po = 0. Then

N73/4

ne (T +w) ~ :

for w € (—c, ¢).

1/(N max{po, |o|'/?}),

max{po, |w|'/3} > N=1/4, (A.82)
max{po, [o]!/3} < N~14, O

(b) Edge.Lett = ey bethe position of aleft/right edge at a gap in supp pN(e+—«k, ex+x)

of size A € (0, «] (cf. (2.4b)). Then

N_3/4, w <A< N_3/4,
Al/é/wl/zM A1/9/N2/3 <w<A,
ne(ex £w) ~ JAVI/N2B, o< AVP/N?3, A> N34 (A8b)
N34, A <w< N34
1/w'3N w>N34 > A,
for w € [0, ¢).

The claimed bounds in Lemma 3.3 now follow directly from (3.7¢) and (A.8) by distin-
guishing the respective regimes. O

Proof of Lemma 4.8. We start from (4.7) and estimate all vertex weights w®, interaction
matrices R and weight matrices K () trivially by

w1 < C. Iyl < CN™ O,

K91 <N Va,b

to obtain

Val(D)| < CIVHIERIWE] )= 1V] <1—[ Z) 11 G.

veVayeJ’” eeGE

We now choose the vertex ordering V = {vy,..., v,} as in Lemma 4.5. In the first
step we partition the set of G-edges into three parts GE = E; U Ey U E3: the edges
not adjacent to v,,, E1 = GE \N(v,,), the non-Wardable edges adjacent to v,,, E» =
GE NN (v;,)\ GEw and the Wardable edges adjacent to v,,, E3 = GEw NN (v,,). By
the choice of ordering it holds that |E3| < 2. We introduce the shorthand notation
Ge, = [],e g, Ge and use the general Holder inequality for any collection of random
variables {X A} and {Y,} indexed by some arbitrary index set A

1 1 1
S Xaval| = | 1Xal |A|1/q231aﬁ||mnqz, = —
AcA q AcA € 9 491 92
to compute

Y |GE|)_|GEGE

Qyy seeeslyy, Ay,

q

Z |GEI{

Ayy syl

< Nm=D/a2

Z|GE%{

Ay,

max
Ay, Gy,,

q1

1/2
N'/242 max HGEznzqz),
Ay

2q2



Cusp Universality for Random Matrices I 1275

where we choose 1/g = 1/q1 + 1 /g2 in such a way that g» > p/ce. Since |E3| < 2 we
can use (4.14a) to estimate

DoIGe|] =N B < N +ys, )

Ay

2q>
and it thus follows from
| EaNGEg—_p| | Ex\ GEg—p |
1GEslgs < [ ] 1Gel2iEaiar = 1G = Mlly, 0, " NGy g ©
eecky
that
Y. 6ul)[GeGe]
Ay seensbuy, g Avm q
<N 3 G| N@ ) B g+ g0 a6l )
Ay sy,

q1

(A.9)

for ¢’ > 2q» |GE|. By using (A.9) inductively m = |V| < ¢p times it thus follows that

proving the lemma. O

GE
< NPGval(l// + wé’)‘GEM(W + ]/,L;/ + w;’,)|GErm| (1 + ||G||q/)| l,

(M) e

veV ayeJ” eeGE

1

Lemma A.2. For the coefficient in (4.42) we have the expansion
(b(B)pf( Rb<3’>)> <|(B’>, 1(T>>

<W, 1<_B>) (168, b(B")

= collFIl(Im|£2)+ O(o+n/p).  (A10)

for some |c| ~ 1, provided | B~ so—o00 = C for some large enough constant C > 0.

Proof. Recall from the explanation after (4.42) that R = S, 7, T'if R = S, T!, T,
respectively. As we saw in the proof of Lemma 4.14, in the case R = T, T' in the
complex Hermitian symmetry class, the operator B as well as B’ has a bounded inverse.
Since we assume that || B~ [|ao—s 00 18 large, we have R = R’ = S, which also includes
the real symmetric symmetry class. In particular, we also have | (B") ™ !||ao—s00 > C and
all subsequent statements hold simultaneously for B and B’. We call ) the normalised
eigenvector corresponding to the eigenvalue with largest modulus of FS) .= |M| S |M]|,
recalling M = diag(m). Since B = |M| (1—FS)+O(p)) |M|~! we canuse perturbation
theory of F® to analyse spectral properties of B. In particular, we find

b =MD +0(), 1P =MD+ O(p),

, (A.11)
B~'0p = M| (1 - FO) (1 = Pus)) IMI™" + O(p),
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where Py is the orthogonal projection onto the f 8) direction. The error terms are
measured in || - ||o-norm. For the expansions (A.11) we used that F has a spectral gap
in the sense that

Spec(FS/IFO|) S [—1+¢,1—clU (1},

for some constant ¢ > 0, depending only on model parameters. By using (A.11) we see
that the lhs. of (A.10) becomes = ((£9)?pf) | F || (lm| =2 (£5)2)+ O (p). To complete

the proof of the Lemma we note that 5 = £/||f ||+ (1/p) according to [10, Eq. (5.10)].
O
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