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1 Introduction

Most rigorous works on random matrix ensembles concern either Wigner matrices with inde-
pendent entries [16,23] (up to the real symmetric or complex hermitian symmetry constraint),
or invariant ensembles where the correlation structure of the matrix elements is very spe-
cific. Since the existing methods to study Wigner matrices heavily rely on independence,
only very few results are available on ensembles with correlated entries, see [10-12,19] for
the Gaussian case. The global semicircle law in the non Gaussian case with (appropriately)
weakly dependent entries has been established via moment method in [22] and via resolvent
method in [18]. A similar result for sample covariance matrices was given in [20]. All these
works establish limiting spectral density on the macroscopic scale and in models where the
dependence is sufficiently weak so that the limiting density of states coincides with that of
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the independent case. A more general correlation structure was explored in [S] with a non-
trivial limit density, but still only on the global scale, see also [6]. We also mention the very
recent proof of the local semicircle law and bulk universality for the adjacency matrix of
the d-regular graphs [7,8] which has a completely different specific correlation (due to the
requirement that every row contains the same number of ones).

In this paper we consider self-adjoint Gaussian random matrices H with correlated entries.
We assume that H is of the form X + X* where the elements of X have a translation invariant
correlation structure. Our main result is the optimal local law for H, i.e., we show that the
empirical eigenvalue measure of H converges to a deterministic probability density p all the
way down to the scale N !, the typical distance between eigenvalues, as the dimension N of
H increases. We also find that the off diagonal elements of the resolvent G(z) := (H — 27!
with Imz > 0O in the canonical basis are not negligible (unlike in the independent case)
and in fact they inherit their decay from the correlation of the matrix elements. As a simple
consequence of the local law we get bulk universality. Furthermore, we provide sufficient
conditions for the asymptotic eigenvalue density p to be supported on a single interval with
square root growth at both ends.

The proofs rely on the key observation that the (discrete) Fourier transform H= (@,9)
of a translation invariantly correlated self-adjoint random matrix H has independent entries
up to an additional symmetry (cf. Lemma 3.2 below). Thus, our recent results [2] on the
local law and bulk universality of Wigner type matrices with a general variance matrix can
be applied. Some modifications to accommodate this extra symmetry are necessary in the
proofs, but they do not influence the final result. The upshot is that in the Fourier space the
diagonal elements of (A}(z) approximately satisfy the equation

1 ~ ~ 2
— = ~zZ+ 5¢0Goo(2), Spo :=IE |hgg| (1.1)
Gyy(2) ZG: |
which constitutes a small perturbation of the quadratic vector equation (QVE),
1
- =2+ ) spomg(2), (1.2)
e "2

that was extensively analysed in [1,3]. Since the matrix S = (s¢¢) is typically not stochastic,
the components m(z) of the solution genuinely depend on ¢. We establish natural conditions
on the correlation structure of H that guarantee that the recently developed theory [1,3] on
QVEs is applicable. In particular, the stability of the QVE implies that the solutions of (1.1)
and (1.2) are close, i.e., 6¢¢ (z) = mg(2) + o(1), even for spectral parameters z very close
to the real axis, down to the scale Im z 3> N ~!. This yields the local law for the eigenvalue
density of H. Moreover, the anisotropic law from [2], applied to H, translates directly into a
precise asymptotics for any matrix elements of the resolvent in the canonical basis:

1 ; ~ 1 ;
Gry(@) = 3 2O Gpo() 5 D e g (2),
¢.0 ¢

The off-diagonal decay of the entries of G(z) thus follows from smoothness properties of
mg(z) in the variable ¢. We show that, in turn, this smoothness follows from the decay
conditions on the correlation structure of H. Finally, we prove bulk universality of the local
spectral statistics of H by using the analogous result from [2] for H and the fact that H and
H are isospectral.

Gaussian random matrices with translation invariant covariance structure have been ana-
lyzed earlier and it has also been realized that the Eq. (1.2) via Fourier transform plays a key
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role in identifying the limiting density of eigenvalues, see Khorunzhy and Pastur [19,21],
Girko [17], as well as Anderson and Zeitouni in [5]. These works, however, were concerned
only with the density on macroscopic scales. The off-diagonal decay of the resolvent and the
bulk universality require much more detailed information. The current paper in combination
with [1,2] presents such a precise analysis.

2 Set-Up and Main Results

Consider a real symmetric or complex hermitian random matrix,
H = (hj)i,jer, 2.0
indexed by the large discrete torus of size N,
T:=Z/NZ. (2.2)
We assume that the matrix is centered, i.e.,
Eh;; =0, Vi,jeT, (2.3a)
and that the elements 4;; are jointly Gaussian. The covariances of the elements of H are

specified by two self-adjoint matrices A = (a;;); jeT and B = (b;});, jeT, through

- 1 .
Ehijhu = ﬁ(aifk,jfl‘f‘ bi—1,j—k), Vi, j.kleT. (2.3b)

Here the subtractions in i — k and j — [, etc., are done in the torus T. Let us also denote the
graph distance of x € T from the special point 0 € T by |x|. We remark that any random
matrix of the form H = X 4 X*, where X = (x;;);,jeT is centred and translation invariant
in the sense that (x; 14 j11);, jeT has the same law as X for any fixed shift (k, [) € T2, has the
correlation structure (2.3b).

The following properties of A are needed to state our main results:

(D1) Power law decay: There is a positive integer «, such that

DT+l 4 1y]) Jay| < 1. (2.4)
x,yeT

(D2) Exponential decay: There is a constant v > 0 such that

‘axy| < e_v(le'ly‘), Vx,yeT. 2.5)
(R1) Non-resonance: There is a constant £; > 0, such that
> e ay = £, Yo elo,1]. (2.6)
xeT
(R2) Strong non-resonance: There is a constant & > 0, such that
> g > g Ve, 0 €0, 1]. 2.7)
x,yeT

In general the solution of the QVE (1.2) specifying the asymptotic density of the states for
H may be neither bounded nor stable (cf. [1, Sect. 9]). We will show that certain combinations
of the above conditions exclude these issues.

@ Springer



O. H. Ajanki et al.

The restrictions on the correlation structure are quantified by the N-independent model
parameters v, k, £1, & appearing above. We remark that the normalization of (2.4) and (2.5)
is chosen for convenience, e.g., we could replace 1 on the right hand side of (2.4) by some
finite constant. The set of model parameters depends on our assumptions, e.g., if only (D1)
and (R2) are assumed, then k and & are the model parameters. We allow constants appearing
in the statements to depend on the model parameters.

For compact statements of our results we define the notion of stochastic domination,
introduced in [13,14]. This notion is designed to compare sequences of random variables in
the large N limit up to small powers of N on high probability sets.

Definition 2.1 (Stochastic domination) Suppose Ng : (0, 00)? - Nisa given function,
depending only on the model parameters, as well as on an additional tolerance exponent
y € (0, 1). For two sequences, ¢ = (¢™))y and ¥ = (¢ ™))y, of non-negative random
variables we say that ¢ is stochastically dominated by ¢ if for alle > O and D > 0,

IP(ga(N) > NSI/I(N)) < NP2, N> Ny, D). 2.8)
In this case we write ¢ < V.

Let us denote the upper complex half plane and the discrete dual torus of T by
H:= {z eC:Imz > O}, and S := N_l’]I‘,
respectively. It was shown in [1] that the quadratic vector equation (QVE)

1

- =z+4+ > agemp(2), (2.9)
DI
where
1 .
gy = > e, (2.10)
x,yeT

has a unique solution m(z) = (my(z))ges in HS, for every z € H.
Our main result is the optimal local law and the decay estimate for the off-diagonal
resolvent entries. These are stated in terms of the resolvent G(z) = (G;;(2))i, jeT,

G(z) = H—7"L.

Theorem 2.2 (Local law for Gaussian matrices with correlated entries) Suppose A is either
exponentially decaying (D2) and non-resonant (R1), or decays like a power law (D1) and is
strongly non-resonant (R2). Then for any tolerance exponent y € (0, 1) and uniformly for
allz e R+i[N7~!, 00)

Im go(z) 1
. ‘ \/7 2.11
){gaé)'(ﬂ‘ ' xy (2) — gx y(Z) < NImz + NlImz ( Y

’;JTF G(2) — qo(z)

<

) 2.11b
NlImz ( )

where

1 .
4x() 1= 3 D e my(2), x €T, (2.12)
¢peS
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The vector q(z) = (qx(2))xeT inherits the decay type (exponential vs. power law) from A, in
the sense that

x| + N=Y2 when (2.4) holds

) eT, 2.13
e V¥l N=1/2Z when (2.5) holds @19

lgx ()] = C[

with the constants C > 0 and v' > 0 depending only on the model parameters.

Generally the off-diagonal resolvent entries are not negligible even though (2.13) states
only an upper bound. In many cases matching lower bounds can be obtained. For example,
for the special model with correlation ayy := e~ V(I¥I+1YD the QVE reduces to a simple scalar
equation since a,y factorizes. An elementary calculation shows that in this case as N — oo,

(@) = Q@@ x| > 1,

for some A(z), Q(z) € Cwith0 < |A(z)| < 1.
Note that in the general setting of Theorem 2.2 the function 77 ~'Im go(z) is the harmonic
extension of the even probability density

1 .
p(t) = g%ﬁélmmw +in), TeR, (2.14)

to the upper half plane. From (2.11b) it follows that the empirical spectral measure of H
approaches the measure with the Lebesgue density p as N — oo. In fact, using a comparison
argument (cf. [6, Theorem 1]) this global convergence result extends also to non-Gaussian
translation invariant random matrices satisfying (2.3). By applying the general theory for
QVEs from [1] we are able to say more about the function q : H — CT, and the associated
even probability density p : R — [0, c0).

Proposition 2.3 (Regularity of p and ¢,) If A satisfies either (D1) and (R2), or (D2) and
(RY), then there exist five constants Cy, c1, Ca, B—, B+ > 0, depending only on the model
parameters, such that supp p = [—8, B], for some p € [B—, B+], and

p(—B+w) = p(B—0) = Cov'?+e@), ©=>0, (2.15)

where |e(w)| < Cow. Moreover, for an arbitrary § > 0, p(t) > c18Y/2 whenever || <

B — 8. The function q : H — CT is analytic and it can be analytically extended to R\ {£p)}.
In particular, the density p is real analytic away from £, the edges of its support.

We remark that there are no explicit conditions on the correlation matrix B in either
Theorem 2.2 or Proposition 2.3. However, A and B are related. For example, if H is real
valued then A = B. The Fourier transforms of A and B must satisfy certain compatibility
relations (cf. the proof of Corollary 2.4) which are equivalent to positive definiteness of the
corresponding covariance matrices.

Similarly, as in the case of Wigner type matrices the local law implies the bulk univer-
sality for Gaussian matrices with correlated entries. However, the g-fullness condition ([2,
Definition 1.14]) is replaced by a different non-generacy condition.

Corollary 2.4 (Bulk universality) Assume A satisfies (D1) and either of the following holds:

e H is real symmetric and A is strongly non-resonant (R2);
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e H is complex hermitian, and there is a constant &3 > 0 such that

lbgs|” < (ﬁqs,e - %) (aﬂp,fe - %) ., ¥o.6 €0, 1], (2.16)
+ +

where Ebg is defined analogously to g in (2.10), and 74 := max{0, t}, fort € R.

Then for any parameter py > 0 and a smooth compactly supported function F : R" — R,
n € N, there exist constants ¢, C > 0, depending only on py, «, the function F, and either &)
or &3, such that for any t € R with p(t) > pg the local eigenvalue distribution is universal,

‘]EF((NP(M(T))(M(T) - Xi(r)ﬂ'))?:,) — EGF((N,OSC(O)(MN/M - )»[N/zuj));:l) ’

< CN~“.

Here, [5G denotes the expectation with respect to the standard Gaussian ensemble, i.e.,
with respect to GUE and GOE in the cases of complex hermitian and real symmetric H,
respectively, and ps.(0) = 1/(2m) is the value of Wigner’s semicircle law at the origin.

Let us introduce the notations ||V|loc := max; |v;| and v-w = >, Tjw; forv, w € CT.

Corollary 2.5 (Delocalization of eigenvectors) Leru”) € CV be the normalized eigenvector
of H corresponding to the eigenvalue ). All eigenvectors are delocalized in the sense that
for any deterministic unit vector b € CN we have

bu®| < N2,
In particular, the eigenvectors are completely delocalized, i.e., 0] s < N~1/2.

The following result shows a practical way to construct real symmetric random matrices
with translation invariant correlation structure. A similar, but slightly more complicated
convolution representation exists for complex hermitian random matrices.

Lemma 2.6 (Linear filtering) Suppose a real symmetric matrix A satisfies the Bochner type
condition

> wijaikjrwa = 0, (2.17)
i,j k€T

Sforarbitrary matrices W = (w;);, jet. Then the random matrix H defined as the convolution,
hij = Z Ti—k,j—1 Vki (2.18)
k€T
of a GOE random matrix V = (v;});, je1, and the filter matrix R = (r;); jer, defined by
1 ; 0) /=
roy = v > et [y, (2.19)
$.0eS

has the correlation structure (2.3) with B = A.

This lemma is proven at the end of Sect. 5. We introduce the following conventions and
notations used throughout this paper.
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Convention 2.7 (Constants and comparison relation) Symbols ¢, cy,ca, ... and C, Cy,
C», ... denote generic positive and finite constants that depend only on the model para-
meters. They have a local meaning within a specific proof. For two arbitrary non-negative
Sfunctions ¢ and  defined on some domain U, we write ¢ < 1, or equivalently = ¢,
if o(u) < Cy¥r(u), holds for all u € U. The notation  ~ ¢ is equivalent to both ¥ < ¢
and ¥ 2 ¢ holding at the same time. In this case we say that W and ¢ are comparable. In
general the relation 2 is called the comparison relation. We also write v = ¢ + O(9) if

v —ol <0

2.1 Structure of the Proof

The proof of Theorem 2.2 splits into three separate parts. In the first part we show how to
make H into an almost Wigner type matrix by changing basis. In the second part we describe
how the proofs for Wigner type matrices in [2] are modified in order to accommodate some
extra dependence in the transformed matrix. In the third part we show that the assumptions
on the correlation matrix A imply that the QVE (2.9) has a bounded and sufficiently regular
solution m using the general theory developed in [1]. Finally, in the last section we combine
the results of the three steps and prove Theorem 2.2.

3 Mapping H into Wigner Type Matrix by Change of Basis

The (discrete) Fourier transforms of a matrix T = (#;);, jeT is another matrix T= @9)¢,9€S
defined by

_ 1 D (6x—0y
o = > ey (3.1)
x,yeT

Since the mapping T — T corresponds to the conjugation by the unitary matrix F =
(f4.y)pes,yeT, With elements

foy = N2 pes xeT, (3.2)
the matrices T and T = FTF* have the same spectrum:
Spec(T) = Spec(T).

In the following we analyze random matrices which have independent entries modulo two
reflection symmetries.

Definition 3.1 (fourfold correlated ensemble) A random matrix H indexed by a torus is
fourfold correlated if 4;; and hy; are independent unless

The next result shows that the discrete Fourier transform maps Gaussian translation invari-
ant random matrices into Wigner type random matrices with an extra dependence. This
connection was first realized by Girko [17] and Khorunzhy and Pastur [19]. It has been later
used in [5,6,12].

Lemma 3.2 (Fourier transform) Let H be a (not necessarily Gaussian) random matrix sat-
isfying (2.3). Then the elements of its Fourier transform H satisfy
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Ehgy = 0 (3.4a)
Ehgo hyor = Gpo Sp0 S00 + bger 8. —00 80— (3.4b)
forevery ¢, ¢',0,0" €S. If additionally H is Gaussian, then His fourfold correlated.

We remark that if ay, satisfies the decay estimate (2.4), then ago, %9 | <N -1

Proof The proof of (3.4) is a straightforward computation. We omit further details. From
(3.4b) we see that covariances between Re ﬁq;g ,Im /h\a%? and Re E;,qy, Im /h\qyg/ can be non-zero
if and only if the condition equivalent to (3.3) holds. Since the covariance matrix captures
completely the dependence between the components of a Gaussian random vector the state-
ment about the independence follows trivially.

3.1 Local Law for Fourfold Correlation

In this subsection we sketch how to prove a local law for the elements of the Fourier-
transformed resolvent

G =H-27",

by slightly modifying the proof for the Wigner type matrices in [2]. Indeed, the analysis is
the same as before, but due to the extra correlation between (¢, ) and (—¢, —60) we have to
remove both the rows and columns corresponding to indices ¢ and —¢ from H in order to
make it independent of a given row ¢. We state a local law for a general self-adjoint random
matrix with independent entries apart from a possible correlation of the entries with indices
(i, j) and (=i, —j).

Theorem 3.3 (Local law for fourfold correlation) Suppose H = (h;;); jet is fourfold corre-
lated instead of having independent entries up to self-adjointness. If H otherwise still fulfills
the conditions of Theorem 1.6 from [2] and has an additional symmetry

Ehijh_j_; =0, i#], (3.5
then the conclusions of Theorem 1.6 from [2] hold.

In particular, suppose the solution of

1
——=z+@®m);, ieT, zeH, (3.6)

mi

with s;j == E |h,~ j 2, is uniformly bounded in i and z, and that there exists a constant €, > 0
such that for every ¢ € (0, €,) the set {t € R: p(t) > €} is an interval. Here the density
p(7) is obtained by extending

p(z) == % Zlm m;i(z),

to the real axis. Then for any y > 0 the local law holds uniformly for every z = T + in, with
n > NY~!, and non-random w € CT satisfying max; |w;| < 1:

p(2) 1
nlla;x ’G,‘j(Z) — mi(z)(S,-j] < ﬂ + N7777 3.7
1 1
‘N > wi (Giiz) —mi(2)| < N (3.8)

i=

@ Springer



Local Spectral Statistics of Gaussian Matrices with Correlated...

The stochastic domination depends only on y and &, and the constants u = (uux), P, L, p

appearing in the estimates contained in the assumptions of Theorem 1.6 from [2]: E ‘hi ;i ‘k <
i)k sij < 1/N, (8M)ij = p/N, and Im;(2)| < P, foralli, j € T.

The extra symmetry condition (3.5) is automatically satisfied by random matrices with
the covariance structure (3.4b), but it is generally not needed for the local law to hold (cf. [4]
when S is stochastic).

Proof of Theorem 3.3 We modity slightly the proof of Theorem 1.6 in [2]. The independence
of the entries 4;; and h_; _; was used to estimate the off-diagonal resolvent entries and the
perturbation d = d(z) of the perturbed QVE satisfied by the diagonal resolvent elements
8k = 8k(2) = Gk (2),

1
—;=Z+(Sg)k+dk, keT, zeH, (3.9)
k

only in the proofs of Lemma 2.1 and Theorem 3.5 in [2].

In order to generalize Lemma 2.1 of [2] we apply the general resolvent identity (2.9)
from [2] to replace the entries of G*) by the corresponding entries of G%*~% in the defining
formula (2.2) of dy in [2]. This way we obtain a representation for di as a sum of terms each
of which can be individually shown to be small by using either trivial bounds, or by using
the large deviation estimates (2.7) similarly as in the proof of Lemma 2.1 in [2]. We will not
present these estimates here, since a very similar analysis was carried out in Sect. 5 of [4].
The details for obtaining this representation for dy in the fourfold correlated random matrices
are provided in Sect. 5.1 of [4]. We note that (3.9) is equivalent to formula (5.4) in [4] with
the symbol Y denoting dj. The off-diagonal resolvent elements are treated similarly by
decoupling the dependence between specific rows of H and the entries of G. The treatment
of the reflected off-diagonal elements G; _; is simpler than in Sect. 5.2 of [4] since the
extra symmetry (3.5) makes many error terms disappear. Instead of (3.5) another symmetry,
h_x.—q = hgy, was assumed in [4]. Since all the factors of the form |E h)zm in the error terms
E,Ek) in [4] first appeared in the form IE h,h_, —,, which is zero in our case by (3.5), when
following the proof in [4], we may replace the terms £ h)zc o With zeros.

The fluctuation averaging ([2, Theorem 3.5]) is extended to fourfold correlated matri-
ces also by slightly modifying the original proof of Theorem 4.7 in [14]. In particular, the
arguments do not rely on the stochasticity of S as explained in the proof of Theorem 3.5
in [2]. In order to handle the extra dependence one needs to make a simple modification:
The equivalence relation given within the proof needs to be generalized such that for a given
index-tuplek = (ki, ..., k,) € T?, wedefine r ~ s tomean thateither k, = k; ork, = —k;.
This means that for each ’lone index’ k one removes the index —k in addition to k from the
other resolvent elements within the same monomial. For a more detailed description of the
necessary modifications see the proof of Theorem 4.6 in [4].

3.2 Anisotropic Local Law for Fourfold Correlation

In order to translate the statements of the local law in Fourier coordinates back to the original
coordinates we need an anisotropic local law. Here we consider |z| to be bounded to get
simpler estimates. This condition can be easily dropped out if needed.

Theorem 3.4 (Anisotropic law) Suppose H = (h;);, jer is a self-adjoint fourfold correlated
random matrix with centered entries satisfying the local law at some fixed z, satisfying
lz| <10,
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max |Gj; — &;jm;| < @, (3.10)
L]

where the non-random constant ® satisfies N~/ < & < N7¢, for some ¢ > 0. Then

uniformly for all z = t© + in € H satisfying n > N~ and all non-random unit vectors
T

uveC':

u - (G — diag(m))v| < &. 3.11)
| |

Proof The proof is a straightforward generalization of the method applied in [9] to prove
anisotropic local law for random covariance matrices and general Wigner matrices. The proof
boils down to showing that for every p € 2N there exists a constant C(p) independent of N
such that for every ||v||,2 < 1 the moment bound

p
E|Y %Gau| = cpmer, (3.12)
a#b

holds. In the following we will denote generic constants depending only on p by C(p).
Only two minor modifications to the method used in Sect. 7 of [9] are needed. First, since
S is not stochastic one needs to take into account that G;;(z) is close to m;(z) instead of
an i-independent function such as the Stieltjes transform of the semicircle law, mgc(z). This
generalisation was handled in [2] (cf. Theorem 1.12) where the anisotropic local law was
proven for Wigner type matrices. As the second modification we need to incorporate the
extra dependencies between the matrix elements s, and h_, i into the analysis of [9]. To
this end we walk through the key points of the arguments in [9] and point out along the way
how the steps are modified to incorporate this extra dependence.
The starting point of the argument is to write the right hand side of (3.12) in the form:

Z Z Ubyy Ubyy *** Ubyy Vb B

14
Z ib] Gb]bz Ub, =

bi#b) by1#b12 bp17#bp
p/2
HGbklka H G} b (3.13)

I=p/2+1

for an arbitrary even integer p. Let us consider a fixed summand, so that the values of the
v-indices by, byy are fixed. Here the size of the expectation is naively bounded by ®7.
However, there are 2 p sums over the elements of the £2-unit vector v. Since ||v|| o <N 172
the naive size of the right hand side of (3.13) is N?/2®7.

The key idea of the proof is to apply recursively the general resolvent identities (cf. [2,
(2.9)]) to express the product of resolvent entries in (3.13) as a sum over so-called trivial
leaves (cf. [9, Sect. 5.10]) and the sum over C(p) terms (corresponding to the non-trivial
leaves in [9]) of the form

(B) (B)

Tab.ed Hhcﬂdf, Zzao J)HhaalaG,‘u}# jube (3.14)

Here B = {£by1} U {£bk>} is the set of all rows of H that may depend on the rows indexed
by the v-indices, {ay} U {by} U {cg} U{dg} C B andi = (iy) and j = (jiy) are summed over
T\ B with a non-random indicator function 4 (i, j) possibly further restricting these sums. The
superscripts # on resolvent entries indicate possible hermitian conjugations. The products in
(3.14) contain at most C (p) factors, while the symbol I b, ¢4 denotes a non-random function
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of size O(1) that may depend on ay, by, cg, dg. We remark that terms of the form (3.14) are
coded by expressions Aj, a, (I7) in the formula (5.45) of [9].

The trivial leaves, exactly as in [9], correspond to products of resolvent entries that remain
smaller than &7 even after summing over the v-indices simply because they contain products
of so many off-diagonal resolvent elements of size O(N ~¢) that these together compensate
the factor N7/2 originating from the brutal £'-summation over |vp| (cf. [9, Sect. 5.11]). The
classification of the constituents of the product of resolvent entries into the trivial and the non-
trivial leaves relies on the concept of maximally expanded resolvent entries [9, Sect. 5.3]. For
fourfold correlated matrices we redefine resolvent entries of the type ng\”b), witha, b € B,
as being maximally expanded. Here the set B plays the same role as the black vertices in [9].

From now on we concentrate on the non-trivial leaves of the type (3.14). The key property
of these terms is that their expectation factorizes into an expectation over all the entries of
H, and the expectation over all the entries of G. From (2.3a) it follows that the expectation
over the entries of H can be non-zero only if each entry of H is paired with at least one of the
four possible entries of H it is not independent of. As a consequence, either each v-index is
paired with at least one other B-index, or there are so many extra entries of H compared to
the number of independently summable indices in the products of (3.14) that the small sizes
|hai| < N~/ compensate the presence of non-paired v-indices. In order to see that every
term of the type (3.14) indeed has these properties one uses the same graph expansion as in
[9] to perform the relevant bookkeeping.

The key insight about the combinatorics of the pairing of H-entries is that the number of
ways to pair all C(p) of them in (3.14) is bounded by a number only depending on p, say
by C(p)€®, but not on N. Such a factor can be included in the constant C(p) on the right
hand side of (3.12), and is hence harmless. Since hp; may be paired not only with itself but
also with h_j _, it is now possible that v, gets paired with v_,. However, using

[val [v—a] < lval? + lv_yl?, (3.15)

these terms can be reduced to £2-norms of v.

Let us illustrate the modifications by considering the simplest leading order terms of the
type (3.14) when p = 2. Considering the contribution of such terms to the right hand side of
(3.13) yields

[a,b,c.d]
— — [ — la,b,c,d] ~la,b,c,d]* N '
E E VaUpVelqg Magmpmeig B E Gij Gy E hgihpjhekhar,
atb ctd ikl

where GIT1 ;= GTVETD) for any set 7 C T.Here the product m,mpmn.mg4 corresponds to the
constant I} p.c.a = O(1) and the inner sums correspond to the i, j-sums in (3.14). Without
the fourfold correlations there are only two ways to pair the entries of H: (1) (a,i) =
(c,k),(b, j) = d,1), and (2) (a,i) = (d,1), (b, j) = (c, k). On the other hand, under
fourfold correlations it is possible to pair the entries in 9 different ways: (14) (a,i) =
x(c, k), (b, j) = £(d,1);(5-8) (a,i) = £(d, 1), (b, j) = £(c, k);and (9) (a, i) = —(b, j),
(c,k) = —(d, ). Here, —(b, j) := (—b, —j), and the signs =+ can be chosen independently
of each other. The pairings possible without the fourfold correlation yield terms such as

1
2 2 [a,b]
E [V |” [vp] —NZIE E ‘Gij
a#b i,j

‘2 < | E max G[‘?’b]. + lI]E]m.ax
~ i#j 1Y N i

2
b 4
Gleh ) VIS,
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< C(p)® for any set

which are stochastically dominated by C( p)d>2 since ’GEJ.T) — &;jm;

T C T satisfying | T| < 2p. Here we have used ‘Gl?,.” — Gij| < C(p)® (cf. 2, (2.10)]) and
the local law (3.10). Under the fourfold correlations the pairing produces also terms such
as

1
D Tav-alev-c 37 B D |Gl |Gl (3.16)
a,.c ik

Here the off-diagonal resolvent elements are again stochastically dominated by ®. The sums
over a and ¢ can be bounded using (3.15) and ||v||,2 < 1. Hence, also (3.16) is stochastically
dominated by ®2. O

4 Properties of QVE

In this section we show that the assumptions on A in our main theorems guarantee that
the induced QVE (2.9) has a sufficiently regular uniformly bounded solution. We show that
the quantity g,y (z) describing the asymptotic value of the off-diagonal resolvent elements
G,y (cf. (2.11a)) has the correct decay properties in |x — y| by using the regularity of the
solution of the QVE.

}et us define a function @ : [0, 1]> — C as a continuous extension of the elements of
NA,

N-1

a(g,0) = Z apex(Pp)e—1(8), ¢.0 €0, 1], (4.1)

k,1=0

where ¢; : R — C denotes the exponential function ey (¢) := ¢!27k¢ Here we identified T
with the set of integers {0, 1,2, ..., N — 1}. We remark thata (¢, 6) > Oforall¢, 0 € [0, 1].
This follows from the Bochner inequality (2.17). Note that dge = N='a(p,0),if$,6 €S,
with S being canonically embedded in [0, 1].

We will now define a third non-resonance condition for a correlation matrix A in terms of
the induced integral operator A acting on functions 4 : [0, 1] — C,

1
Ah(g) = /O (¢, 0)h()do. 4.2)

(RO) Block fully indecomposability: The integral operator A is block fully indecom-
posable (cf. [1, Definition 1.7]), i.e., there exist two constants &y > 0, K € N, a fully
indecomposable matrix Z = (Z; j)iK =1 with Z;; € {0, 1}, and a measurable partition
D = {Dj}f=1 of [0, 1], such that for every 1 < i, j < K the following holds:

1 -
|D;| = < and a(¢,0) > £Z;;, whenever (¢,6) € D; x D;. 4.3)

If (RO) is assumed we will treat the associated parameters «, K, & as model parameters.
By definition (R2) implies a(¢, 0) > &, for every ¢, 6, and thus (R0) holds with & = &
and D = {[0, 1]}. Assumption (R1) does not imply (R0), but (R1) and (D2) together do ( cf.
Lemma 4.2 below).

Instead of directly analyzing the discrete QVE (2.9) we will first establish the correct
properties for the solution of the continuous version
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- % = z+ Am(2), (4.4)
m(z)

of (2.9). Afterwards we deduce these properties for the discrete version (2.9) as well. For the
transition from the discrete to the continuous version we need certain stability properties of
the QVE that were established in [1].

We recall several notations and results from [1]. We will consider QVEs defined on a

probability space (X, 7) with an operator S in two different setups. When we discuss the
discrete QVE (2.9), the setup is

1 —~
X:=S, m:= N ZS¢ and S:= NA, ie., Sgpo := Nage. (4.5a)
¢eS

For the continuous QVE (4.4) the setup is
X:=[0,1], n(d¢):=d¢ and §:= X, ie., Sgo :=a(¢p,0). (4.5b)

In the following, all L”-norms and the scalar products are understood in the appropriate
setups (4.5).

Lemma 4.1 (Bounded solution) If A satisfies (D1) and (RO), then the solution m(z) :
[0, 1] — H of the continuous QVE (4.4) satisfies

1z ) + |dpm(z: )| S 1. V(z.¢) € Hx [0, 1]. (4.6)
The unique solution m to the discrete QVE (2.9) is close to m:

sup |mg(2) — iz )| < N7V2 VzeH. 4.7)
¢eS

Proof We prove (4.6) first. In order to apply the general theory for QVEs we first show that
the integral operator A satisfies the conditions A1-A5 from [1]. The qualitative properties
A1l and A2 are trivially satisfied. For the property A5 we show that the integral kernel of
AX =1 is bounded from below by a constant comparable to one. This follows from (R0) since
every element of the (K — 1)-th power of the indecomposable matrix Z is equal to or larger
than one (cf. Proposition 4.3 of [1]). For A4 we need to show that the norm ||Z l2— 0o Of A
as an operator from L2[0, 1] to L*°[0, 1] is O(1). This follows from (4.1), because

N—1
@@, 0| + |95a(@. 0)] < 21 D> (1 +Ix]) |axy| S 1. 4.8)

x,y=0

Finally, the normalization A3 of [1] holds if we replace A and 7i(z; ¢) by LA and
A V2012 ), respectively, with A := ||A||<;ol—>00' From (4.8) it follows that A ~ 1.
Next we show that m(z) is uniformly bounded for z # 0. Indeed, using (4.8) we get

la(@r, ) —a(2, ®)ll2 = Calp1 — ¢2l, Vo, ¢2 €10, 1].

From this it follows that

. . ! dgn
lim inf — — 5 = 00
e—001€(0,11 Jg (¢ + [la(¢p1, ) —a(¢2, ®)|l2)

Since this implies the condition B1 of [1] (i) of Theorem 4.1 in [1] is applicable in the setup
(4.5b). The theorem shows that ||m(z)]|cc < C(8) for any |z| > § with C(8) depending on
8 > 0. The property (R0) is equivalent to property B2 in [1]. Hence by (ii) of Theorem 4.1
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in [1] m(z) is uniformly bounded in some neighborhood of z = 0. Combining this with the
uniform bound away from z = 0 we get the uniform bound for |m(z; ¢)| for all z and ¢. In
order to bound also the derivative dym(z; ¢) we differentiate the continuous QVE (4.4) and
get

1
dpm(z; ¢) = m(z; ¢)2/ m(z; 0) 9pa(6, ¢)do. (4.9)
0

Using (4.8) and the uniform boundedness of m we finish the proof of (4.6).
Next we define

1
o(1) :=lim i/ Imm(t +in; ¢p)de, (4.10)
0 Jo

analogously to p in (2.14), in the continuous setting. With Theorem 1.1 of [1] we see that p
is a bounded probability density on R. By the continuity (4.8) we also have

¢ e — 0 4.11
D?@llflggua(‘m’ o) —ag2 o), = @1

and hence Theorem 1.9 from [1] yields suppp = [— E , ,g ], for some constant E ~ 1.
Now we prove (4.7) by considering (2.9) as a perturbation of (4.4). Given m we first
embed S into [0, 1] canonically, and define the piecewise constant functions

8(z; @) == mpy-1n¢)(2)

v (4.12)
1($,0) ;== Nay-1ng| N-1|N6)>

for ¢, 6 € [0, 1]. Notice that 1 (¢, 0) = a(¢, 0) and g(z; ¢) = mg(z) when ¢, 6 € S. Hence
it is enough to estimate ||g — || . Together with (4.8) this implies

t(¢.0) —a(¢.0) < N, ¢.0el0,1]. (4.13)
In terms of these quantities (2.9) can be written as

1
—é =z+Tg, where Th(¢) := / t(¢,0)h(6)do. (4.14)
0

We will now consider g as the solution of the perturbed continuous QVE
1 ~ ~
—— =z+Ag+d, where d:=(T — A)g. (4.15)
8

Using (4.13) we see that the perturbation d is indeed small:

ldllso < IT = All2sooliglla < N7 iglla (4.16)

Clearly, || T |l2— 00 ~ 1 as well. Hence, we know from the general theory (cf. the bound (1.2)
of Theorem 1.1 of [1]) that ||g(z)[l2 < 2/ |z]. Using (4.13) we see that for sufficiently large
N the operator T is also block fully indecomposable with the same matrix Z and the same
partition D as A. Thus we get [|lg(2)|l2 < 1forall z by (ii) of Theorem 4.1 in [1]. Combining
this with (4.16) yields

ld@llee S N7 4.17)
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Comparing (4.15) and (4.4) we show that (4.17) implies that the corresponding solutions
g and m are close in the sense of (4.7). For this purpose we use the rough stability statement
from Theorem 1.10 of [1] to get

lg(z) — (D)ool (llg(@) — M) loe < A1) < N1, dist(z, (B, —B}) = co, (4.18)

where cg ~ 1 and A1 ~ 1 are sufficiently small constants left unspecified until the end of the
proof.

This means that we get stability as long as we stay away from the points 4 B.The necessary
initial bound inside the indicator function is satisfied for large enough values of |z|, since

lg@ oo + 17(Dlloe S l2I7", 12l = Ci.

Here Cj is a sufficiently large constant. This bound follows from the Stieltjes transform
representation of both the solution of the discrete and the continuous QVE (cf. [1, Theorem
1.1]). We use continuity of g and m in z and (4.18) to propagate the initial bound from the
regime of large values of |z| to all z € H with dist(z, {E, —E}) > ¢¢. In particular, (4.18)
remains true even without the indicator function, i.e.,

lg@) — @l S N7', dist (z, {B, —B)) = co. (4.19)

It remains to show (4.7) close to the edges by using that the instability at these two points
is quadratic. The argument is a simplified version of the one used in a random setting in
Sect. 4 of [2]. For the convenience of the reader we show a few details. We restrict to the
case |z — B| < co, close to the right edge. The left edge is treated in the same way. For the
following analysis we use the stability result, Theorem 4.2 of [2], in the continuous setup (cf.
[1, Proposition 8.1]). The theorem yields

lg = llooL(llg = iillo < A2) S © + N7', (4.20)
where the quantity ® = ®(z) > 0 is continuous in z and satisfies the cubic inequality
|©° + 1,07 + 1 O|1(llg — il < 42) S NN 4.21)

Here the constant A, ~ 1 is independent of cg.

Note that (4.21) corresponds to (4.10) in [2] and (8.5) in [1], respectively. Combining
(4.11), (4.14b) and (4.5d) in [2], the coefficients m; = m(z) of the cubic equation (4.21)
satisfy

ml ~ |e= B =e?, and |mal ~ 1, 422)
provided ¢o ~ 1 is sufficiently small. Since 71(z) — 0 as z — f, by decreasing the size
co of the neighborhood we are working on, the value of ||| can be made arbitrarily small.
This, in turn, implies that the solution ® of the cubic inequality (4.21) is small,

OL(lIg — il < A2) < il + N2

Using this we can make the right hand side of (4.20) smaller than A; /2, say, by decreasing the
value of c¢q. Thus, there is a gap in the possible values of the continuous function z — | g(z) —
m(2)||co» in the sense that ||g — m||c & (2/2, A2). Since on the boundary, |z — Bl = co,
the initial bound, ||g — 7i]loc < A2, holds by (4.19), it propagates to all z with |z — | < co.
Thus, (4.20) and (4.21) remain true without the indicator functions.

It still remains to bound ® in (4.20). Since |m2| ~ 1, we may absorb the cubic term in ®
in (4.21). We find that ® satisfies

172

| +wo| < N7Y ol ~ |z B, (4.23)
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where @ := m1/(m2 + ©). From this it is easy to see that the bound ® < N~Y2 can be

propagated from the boundary |z — B| = ¢ inside the neighborhood |z — B| < c¢ of the
right edge to give ® < N~1/2 everywhere. Using this in (4.20) without the indicator function
proves the bound (4.7) at the right edge. O

Lemma 4.2 If A satisfies (D2) and (R1), then also (RO) is satisfied, with the parameters
K, K, & depending only on &1 and v.

The part of the proof considering the exponentially decaying correlation matrices relies
on the following technical result that is proven in the appendix.

Lemma 4.3 (Jensen—Poisson bound) Suppose f is an analytic function on the complex strip,

R, := R+i(—v, +v), (4.24)
of width v > 0. If f satisfies
1
sup | f(OI = C1 and / |f(P)dp = 1, (4.25)
¢eR, 0

then for every ¢ > 0 there exists 5 > 0 depending only on ¢, v, C such that
e el 111/ =8} = 1—e (4.26)

Proof of Lemma 4.2 The non-resonance condition (2.6) guarantees that the L'[0, 1]-norms of
the row functions @ +— a(¢, 0) are uniformly bounded from below. Indeed, since a(¢, 6) > 0,
we have

1 . .
. o)l = [ a0 = 3 a1 “27)
0 JeT
From the exponential decay assumption (D2) it follows that the kernel function @ has an
analytic extension to the complex strip R, where v > 0 is the exponent from (2.5). Using

Lemma 4.3 with f(¢) = a(¢, ¢)/& for a fixed ¢ we see that for any ¢ > 0 there exists
8 > 0 depending only on ¢ such that

{6 €0,11:a(¢.0) =8} = 1 —e, Vo el0, 1] (4.28)

Using (4.28) we now show that A is a block fully indecomposable operator, i.e., (R0) holds.
From (4.8) we see that

la(¢r, 01) —a(ga, )| < |1 — 2| + 101 — 621, (4.29)
for every ¢1, ¢2, 01,02 € [0, 1]. Let K € N be so large that

- . 1) . 1
@160 —(2.62)] = 5. provided [g1 — o] + 161 — 2] < .

Let us define a partition D = {Dy}X_| of [0, 1] and a matrix Z = (Z,-j)szl, by

k—1 k
Dy =|——, — d Z;;=1 a(¢p,0)>96t. 4.30
k [K K) and Z;; [@ﬁr)lé%fwjaw ) > (4.30)
By the choice of K, we have

a(p,0) > %Zij, (¢,0) € D; x Dj. (4.31)
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We will now show that Z is fully indecomposable by proving that if there are two sets I and
J suchthat Z;; = 0,foralli € [ and j € J, then

[ +1J] < K—1. (4.32)
Denoting D; := Uy D;, we have a(¢, 0) < § for (¢, 0) € D; x Dy. Thus (4.28) implies

U pji<e and 1= ipy)<e (4.33)
K - K N

Choosing ¢ < 1/3 we see that |[I| + |J]| < (2/3)K, and (4.32) follows. Since Z is a fully
indecomposable matrix we see that A is block fully indecomposable. O

Lemma 4.4 (Expected decay of off-diagonal resolvent entries) If A satisfies (RO0), in addi-
tion to (D1) or (D2), then (2.13) holds with the constant C depending only on the model
parameters.

Proof Recall from Lemma 4.1 that m(z) is the bounded solution of the continuous QVE
(4.4). We will first prove that

Gx(2) == (ex,m(2)), x €, (4.34)
satisfies

~ |x|™*  when (2.4) holds;

=@ % [e‘/lx when (2.5) holds; © © (433
where e, is the Fourier-basis function. Then we show that ¢, (z) and g (z) are so close that
(2.13) holds.

Let us first assume that A is exponentially decaying, i.e., (D2) holds. Let us periodically
extend the kernel function @ : [0, 11* — [0, co) from (4.1) to all of R2. From (2.5) it follows
that @ can be further analytically extended to the product of complex strips R% 2 (cf. (4.24)),
where v > 0 is the exponent from (2.5). We will now show that ¢, (z) decays exponentially
in this case. To see this we consider the function I'(z) : R, — C, defined by

-1

1
P¢) = —(z+ /0 Z<:,¢>rﬁ(z;¢>)d¢>) . 436)

In particular, it follows that m(z; ¢) = I'(z; ¢) for every ¢ € [0, 1]. Because a is uniformly
continuous and the expression inside the parenthesis on the right hand side of (4.36) is
bounded away from zero by a constant comparable to (sup, || (z) lloo)~" when ¢ € R, there
exists a constant v’ < v such that |I'(z; ¢)| < Cop for ¢ € R,/. Since @ : Rf, — C is analytic
also I'(z) : R,y — C is analytic. For any x € Z we thus get by a contour deformation

1 . .
e2nv’x(7x (Z) — ezﬂ\)/)( (ex’ n",‘i(z)) — / e—l2ﬂx(¢+ll)) 1"(Z7 ¢)d¢
0

1
= / e I (z; ¢ — iv)dg, 4.37)
0

where the integrals over the vertical line segments joining 1 and 1 — iV’ cancel each other
due to periodicity of the integrand in the horizontal direction. Since x € Z was arbitrary,
taking absolute values of (4.37) yields the exponential decay:

17x(2)] < (sup IT(z; g)|)e—2”"x| < Coe VN x ez (4.38)
CeR,,
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Next we prove that (D1) implies | (z)] b |x|~¥. To this end let 3 denote the derivative
w.r.t. the variable in [0, 1]. Using e, (¢) = e2"*® we get for any k € N:

x[413: ()] = @m)~* [(0Fex, ()| (4.39)
= @m)* [(ex, 94(D)| = 1947 o, Vx €2,

Thus, we need to show that ||0“m(z)|lcc < 1 uniformly in z. The proof is by induction on
the number of derivatives of m. It is based on

1
ohii(z; ¢) = 95! (rﬁ(z; )’ / (z; 0)dsa(6, $)do )
0
which follows from (4.9), and the following consequence of (2.4):

max sup ’E)Ja((p 9)| (4.40)
J=0"¢ 0€[0,1]

As the second step of the proof we show that
@@ = ax@] S N2 = N2+ 1, (4.41)

where we represent T by integers x satisfying |x| < N/2 + 1. Combining (4.41) with (4.35)
yields (2.13). To get (4.41) we use (4.6) and (4.7) to obtain

l .
|3:(2) — 42| < ‘ / e i (2; ¢)dgp — Z e P my (2) (4.42)
0 OES
N=Lr(j+D/N o~ i
<3 [ e i - o s
j=07"1
< 14 |x| 1
~ N N1/2°
This proves (4.41) for |x| < N2,
For |x| > N'/? we bound g, = ¢, (z) directly by using the summation of parts
1S e 1= L ek 1
G =5 2 e Wmyn = —4 (m<j+1>/N - mj/N) 2N 40 (ﬁ) ;
=0 j=1 k=0
where we have dropped two boundary terms of size O(N~!). Here, mj, N| <

C/N, while the geometric sum is O(N/x) = O(NY2) for N1/2 < |x| < N/2 + 1. Thus,
estimating each term in the sum over j separately shows that |g,(z)| < N~'/2 also in this
case. O

Next we show that the probability density p corresponding to the discrete QVE, via (2.14),
is also regular and supported on a single interval.

Proof of Proposition 2.3 Uniform boundedness of m follows from Lemma 4.1. The other
statements concerning the density p follow by using Theorems 1.1, 1.2, and 1.9 from [1]. As
an input for Theorem 1.9 in [1], which shows that the support of p is a single interval, we
use

- - 1
sup inf Z @0 —dgr0| < — + sup mEfDHa(qb], o) —a(¢a, o)“l < ¥
D

DCS""@ 0es
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The first bound follows from |N’d¢9 —a(p, 0)| < CN~L. The last bound follows from
(4.11). The components g, (z) inherit their analyticity trivially from m(z) since the sum in
the definition (2.12) of g (z) is absolutely summable. ]

5 Proofs for Local Law and Bulk Universality

The following is the strongest version of the local law we prove here.

Proposition 5.1 (Local law) Let H and A be related by (2.3b). Assume that A satisfies (R0)
and (D1). Then the conclusions of Theorem 2.2 hold.

Proof of Theorem 2.2 If (D1) and (R2) are assumed, then (R0) holds with &y = &, and
D = {[0, 1]}, and Proposition 5.1 yields the proof. If on the other hand, (D2) and (R1) are
assumed, then (R0) holds by Lemma 4.2. The proof is hence again reduced to Proposition 5.1.

[m}

Proof of Proposition 5.1 By Lemma 3.2 the Fourier transform H of H has the correlation
structure (3.4). In particular, H is fourfold correlated (Definition 3.1). Moreover, from (3.4b)
we read off that

Ehgoh-os =0, Yp.0 €S, ¢ #0.

Hence the local law for fourfold correlated matrices, Theorem 3.3, with Hand A playing the
roles of H and S, applies. In particular, (2.11b) follows.

In order to get (2.11a) we use the anisotropic local law (Theorem 3.4). Indeed, fix two
arbitrary elements x and y of T and define two unit vectors v and w of CT by setting

Vg 1= N~2e27%¢ and wy := N~1/2e209 vg 0 e,
From (3.1) and (2.12) we see that
Giy(@) =v-G@)W and g, ,(z) = v-diagm())w,
where v- w = >, v;w;. Thus the anisotropic local law (3.11) implies (2.11a). The decay

estimate (2.13) for g, is already proven in Lemma 4.4. O

Next we show that the eigenvalues of H satisfy also the bulk universality provided the
elements of /;; contain a small Gaussian GOE/GUE component.

Proof of Corollary 2.4 We will show that there exists a Gaussian random matrix HO and a
GOE/GUE matrix U that is independent of H(O), such that the Gaussian random matrix

H = H? +\/§U, (5.1

where ¢ > 0 equals either & or & depending on the symmetry class, satisfies (2.3). The
matrix H® is such that Theorem 2.2 is applicable since the associated correlation matrix
AO satisfies (D1) and (R2). In particular, the eigenvalues of H® satisfy the rigidity estimate
(1.33) of Corollary 1.10 in [2]. Here we note that the corollary holds trivially for the fourfold
correlated matrix as its proof depends only on the local law and not on the dependence
structure of H®. The bulk universality is hence proven exactly the same way as Theorem
1.15 in [2], using the method of [15].
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Let us first consider the case where H is real symmetric. In this case, the equations (2.3)
hold with B = A. Comparing this with the GOE correlation structure,

1
Eujjuy = *(Aifk,jfl + Ai1j-k)s  Axy = 8x00y0,

we see that U also satisfies (2. 3) with U and A in place of H and A = B, respectively.
Applying Lemma 3.2 and using A¢9 = N~! we obtain the representation,

hpo = /Nagg Vgo. (5.2)

where Ugp are the components of the Fourier transform of some GOE matrix V. Using this
representation we can identify the matrix H® in (5.1). Namely, we define it in Fourier-
coordinates,

A

© = [Nag — = 99, (5.3)

2
where the term in the square root is bounded from below by £ /2 by the assumptiondgg > €/N,
and V(@ is a GOE random matrix that is independent of U. Since H® and U are independent

N _ 700
h h¢9 +\/gu¢9,

satisfy (3.4). This immediately yields (2.3) for the matrix (5.1).

Next we consider the case where H is complex self-adjoint. First we remark that for a
given pair of hermitian matrices (A, B) there exists a random matrix H satisfying (2.3) if and
only if the following hold in the Fourier-space:

ﬁ¢9 > 0, )b\_¢’_9 = 2;4)@, and ‘Epg’ < ,/a\(pga_(p,_g, Vo,0 €S. 54

The necessity of these conditions follow from dgg = E |ﬁ¢9 2, ’l;¢,9 = E;‘l\(pgi{,(ﬁ,,g (cf.

(3.4b)), and the Cauchy—Schwartz inequality,

byo =< \/E |ﬁ¢9|2\/E [hg-0" = Vappa g0 &#—6.

If 6 = —¢, then the identity holds by definition. In order to see that (5.4) is also a sufficient
condition for there to exists a random matrix H satisfying (2.3) we consider a fixed index pair
(9.0) € 82 From the hermitian symmetry and Lemma 3.2 it follows that the two elements
h¢, ¢ and h —¢,—0 determine the four entries of H that may depend on h¢ g. It is now easily
checked that a given 4 x 4-real matrix I' can be a correlation matrix of the real random vector

= (Re il\qg’g, Re?l\,d,,,g, Im ’/’Zp,@, Imﬁ,¢,,9),

if and only if it is positive-semidefinite. A simple computation reveals that T is positive
semi-definite if and only if the third condition of (5.4) holds.
Assume now that A and B satisfy (2.16) for some ¢ > 0. Let us define AO, by

~0) .~ 3
= — =, V¢,0eS.
Ay age >

From (2.16) we see that Zi;og) > ¢/2. Since (/Aw) , ﬁ) satisfies (5.4), with K(O) in place of K,

there exists a random matrix A such that (3.4) holds with H? and A” in place of H
and A, respectively. Let U be a GUE matrix so that (2.3) holds with (U, A, 0) in place of
(H, A, B). Since Agp = N —1 we see that the Fourier transform of the random matrix (5.1)
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satisfies (3.4) provided we choose U to be independent of HO | This is equivalent to (2.3)
and the proof is complete. O

From the proof of Corollary 2.4 we read off the convolution representation for symmetric
translation invariant random matrices.

Proof of Lemma 2.6 The assumption (2.17) implies dgg > 0. This guarantees that H defined
through (5.2) is self-adjoint. Expressing (5.2) in the original coordinates yields the represen-
tation (2.18). ]

Proof of Corollary 2.5 Given the anisotropic local law (3.11) and the uniform boundedness
(Lemma 4.1) of the solution m of the QVE (2.9), the delocalization of the eigenvalues is
proven exactly the same way as Corollary 1.13 in [2]. O
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Appendix

Proof of Lemma 4.3 Let K be an open and simply connected set with a smooth boundary,
such that

[0,1]1 C 9K, and (0,1)+i(0,3v) CK C (=1,2)+i(0, 3v). (6.1)
Since K is in Ry,/3 and f is bounded and analytic on R, the assumption (4.25) implies

If&) —f@OI<Cals—¢l, V&L €K, (6.2)

where C> < 0o does not depend on f. From the first inclusion of (6.1) it follows that

o el0, 11:1f @)l <8} = [{c €K |f(O) <6}

where |A| denotes the Lebesgue measure of A C R. We will prove (4.26) by estimating the
size of the set on the right.

Let us denote the complex unit disk by D := {{ € C: || < 1}, and let {p € K be
arbitrary. By the Riemann mapping theorem there exists a bi-holomorphic conformal map
®;, : C — C satistying

, (6.3)

D, (D) =K and @, (0) = Z. (6.4)

Since the simple connected sets D and K have smooth boundaries the conformal map &,
extends to the boundary, such that ®(0D) = 9K, with uniformly bounded derivatives. In
particular, we have

1
@0 < [0®(0)| < C3(00), ¢ €D, (6.5)
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with the constant C3(¢p) < oo independent of f, in fact it depends only on ¢y through the
distance dist(Zp, 0K). From the second estimate of (4.25) we know that there are points on
[0, 1] € 0K where | f| > 1. Hence using the continuity (6.2) we may choose ¢y € K such
that

| f (o) > % and dist(¢p, 0K) > mm[ 21C :] (6.6)

Letlog, andlog_ be the positive and negative parts of the logarithm, respectively, so that
logt =log, T —log_ 7, for T > 0. Using Chebyshev’s inequality we get

e e dK: 1 f ()] <8}| <

5 [ log- 1A (Ol ]d¢l.
-8 Jok

By parametrizing the boundary of K using the conformal map &, we get

I{t e dK: I f ()] <8} <

2 ) A
log_S/o log_ [ f (@4, ()| [0%g (™) dr.

Using (6.5) to bound the derivative and writing f = f o @y we get

C3(%0)
log_$§

2 .
e e dK: [ f ()] <8}| < /O log_ | f(e'™)|dr. (6.7)

We will now bound the last integral using the Jensen-Poisson formula,

~ 1 [27 - . " 1
tog |F0)| = 5 [ tog | Fee e Tt
Jj=1

where «;’s are the zeros of f in the unit disk . The last sum is always non-negative since
lai| < 1 and can be dropped. By splitting the integral into positive and negative parts we
obtain an estimate for the integral on the right hand side of (6.7)

2
/ log_ |f(e”)| dr <2mlog —— / log,, |f(ei’)| dr
0 \f( )| Jo

IA

2 log2 + 27 log sup | f (o)
weD

IA

2 log2Cy,

where we have used (6.6) to get the second inequality. For the last bound we have used
| f(@)| = | f(@g(w))| < C;. Plugging this into (6.7) and recalling (6.3) we get

2w C3(80) log2Cy
log(1/8)

This finishes the proof as C3(¢p) and C; are independent of §.

Ho €10, 11: 1f (@) <8}| <

References

1. Ajanki, O., Erdés, L., Kriiger, T.: Quadratic vector equations on the complex upper half plane. (2015).
arXiv:1506.05095v2

2. Ajanki, O., Erd6s, L., Kriiger, T.: Universality for general Wigner-type matrices. (2015).
arXiv:1506.05098v2

@ Springer


http://arxiv.org/abs/1506.05095v2
http://arxiv.org/abs/1506.05098v2

Local Spectral Statistics of Gaussian Matrices with Correlated...

20.

21.

22.

23.

Ajanki, O., Erdés, L., Kriiger, T.: Singularities of solutions to quadratic vector equations on complex
upper half-plane. Comm. Pure Appl. Math. (to appear). arXiv:1512.03703

Alt, J.: The local semicircle law for random matrices with a fourfold symmetry. J. Math. Phys. (2015).
arXiv:1506.04683

Anderson, G., Zeitouni, O.: A law of large numbers for finite-range dependent random matrices. Commun.
Pure Appl. Math. 61(8), 1118-1154 (2008)

Banna, M., Merlevede, F., Peligrad, M.: On the limiting spectral distribution for a large class of random
matrices with correlated entries. (2015). arXiv:1312.0037

Bauerschmidt, R., Huang, J., Knowles, A., Yau, H.-T.: Bulk eigenvalue statistics for random regular
graphs. (2015). arXiv:1505.06700

Bauerschmidt, R., Knowles, A., Yau, H.-T.: Local semicircle law for random regular graphs. (2015).
arXiv:1503.08702v3

Bloemendal, A., Erdds, L., Knowles, A., Yau, H.-T., Yin, J.: Isotropic local laws for sample covariance
and generalized wigner matrices. Electron. J. Probab. 19(33), 1-53 (2014)

Boutet de Monvel, A., Khorunzhy, A.: On the norm and eigenvalue distribution of large random matrices.
Ann. Probab. 27, 913-944 (1999)

. Boutet de Monvel, A., Khorunzhy, A., Vasilchuk, V.: Limiting eigenvalue distribution of random matrices

with correlated entries. Markov Process. Relat. Fields 2(4), 607-636 (1996)

Chakrabarty, A. Hazra, R.S., Sarkar, D.: From random matrices to long range dependence. (2014).
arXiv:1401.0780

Erdés, L., Knowles, A., Yau, H.-T.: Averaging fluctuations in resolvents of random band matrices. Ann.
Henri Poincaré 14(8), 1837-1926 (2013)

Erdés, L., Knowles, A., Yau, H.-T., Yin, J.: The local semicircle law for a general class of random matrices.
Electron. J. Probab. 18, 1-58 (2013)

Erdés, L., Schnelli, K.: Universality for random matrix flows with time-dependent density. (2015).
arXiv:1504.00650

Erd6s, L., Yau, H.-T.: Universality of local Spectral statistics of random matrices. Bull. Am. Math. Soc
49, 377-414 (2012)

Girko, V.L.: Theory of Stochastic Canonical Equations. Vol. I, Volume 535 of Mathematics and Its
Applications. Kluwer Academic Publishers, Dordrecht (2001)

Gotze, F., Naumov, A., Tikhomirov, A.: Semicircle law for a class of random matrices with dependent
entries. (2012). arXiv:1211.0389v2

Khorunzhy, A.M., Pastur, L.A.: On the eigenvalue distribution of the deformed Wigner ensemble of
random matrices. In: Spectral Operator Theory and Related Topics, vol. 19, pp. 97-127. Adv. Soviet
Math., Amer. Math. Soc., Providence (1994)

O’Rourke, S.: A note on the Marchenko-Pastur law for a class of random matrices with dependent entries.
Electron. Commun. Probab. 17(28), 1-13 (2012)

Pastur, L.: Eigenvalue distribution of random matrices: some recent results. Ann. Phys. theor. 64, 325-337
(1996)

Schenker, J.H., Schulz-Baldes, H.: Semicircle law and freeness for random matrices with symmetries or
correlations. Math. Res. Lett. 12(4), 531-542 (2005)

Tao, T., Vu, V.: Random matrices: the universality phenomenon for Wigner ensembles. In: Modern Aspects
of Random Matrix Theory, pp. 121-172. Amer. Math. Soc., Providence (2014)

@ Springer


http://arxiv.org/abs/1512.03703
http://arxiv.org/abs/1506.04683
http://arxiv.org/abs/1312.0037
http://arxiv.org/abs/1505.06700
http://arxiv.org/abs/1503.08702v3
http://arxiv.org/abs/1401.0780
http://arxiv.org/abs/1504.00650
http://arxiv.org/abs/1211.0389v2

	Local Spectral Statistics of Gaussian Matrices with Correlated Entries
	Abstract
	1 Introduction
	2 Set-Up and Main Results
	2.1 Structure of the Proof

	3 Mapping H  into Wigner Type Matrix by Change of Basis
	3.1 Local Law for Fourfold Correlation
	3.2 Anisotropic Local Law for Fourfold Correlation

	4 Properties of QVE
	5 Proofs for Local Law and Bulk Universality
	Acknowledgments
	Appendix
	References




