The Altshuler-Shklovskii Formulas for Random Band Matrices I1: the
General Case

Lészlé Erdos* Antti Knowles!

March 21, 2014

The Altshuler-Shklovskii formulas [1] predict, for any disordered quantum system in the diffusive regime,
a universal power law behaviour for the correlation functions of the mesoscopic eigenvalue density. In
this paper and its companion [3], we prove these formulas for random band matrices. In [3] we in-
troduced a diagrammatic approach and presented robust estimates on general diagrams under certain
simplifying assumptions. In this paper we remove these assumptions by giving a general estimate of
the subleading diagrams. We also give a precise analysis of the leading diagrams which give rise to
the Altschuler-Shklovskii power laws. Moreover, we introduce a family of general random band matrices
which interpolates between real symmetric (8 = 1) and complex Hermitian (8 = 2) models, and track the
transition for the mesoscopic density-density correlation. Finally, we address the higher-order correlation
functions by proving that they behave asymptotically according to a Gaussian process whose covariance
is given by the Altshuler-Shklovskii formulas.

1. Introduction

A fundamental observation from physics is that the spectral statistics of disordered quantum systems exhibit
universal patterns. In the delocalized regime and on the microscopic energy scale of individual eigenvalues,
the correlation functions exhibit the celebrated Wigner-Dyson-Mehta statistics, which depend only on the
basic symmetry class of the model. Above a certain critical energy scale 7., called the Thouless energy,
the correlations of the spectral density exhibit a different type of statistics, first predicted by Altshuler and
Shklovskii in [1]. This behaviour is only present in systems possessing a nontrivial spatial structure that
gives rise to quantum diffusion. The first Altshuler-Shklovskii formula states that the variance of the number
of eigenvalues N, (E) in a spectral window of size 1 > 7. about an energy E behaves according to

Var N (E) ~ (n/n)"?  (d=1,2.3). (L.1)

The second Altshuler-Shklovskii formula states that the correlation function in the regime Fo — FEy > n > 1,
behaves according to

(Ny(BL) s Ny(Bn)) ~ (Bp — By) 22 (4=1,2,3). (1.2)
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In this work and in its companion paper [3], we prove the Altshuler-Shklovskii formulas for a specific type
of disordered quantum systems: random band matrices with independent entries. Random band matrices
interpolate between the mean-field Wigner matrices and random Schrédinger operators [8,12]. They have a
sufficiently rich spatial structure to be diffusive (for a proof see [4,5]), and are more amenable to rigorous
analysis than random Schrédinger operators. The detailed physical background of the problem and related
mathematical works are presented in Section 1 of the companion paper [3], and will not be repeated here.
Here we only explain how this paper is related to its companion [3].

The main tool in both papers is a diagrammatic expansion technique. The correlation functions are
expressed as a sum of many terms, which can be conveniently represented using graphs. The resulting ex-
pansion is highly oscillatory: the sum of the absolute values diverges rapidly, although the sum itself remains
bounded. To handle the oscillations, we apply two different resummation procedures before the resummed
diagrams can be estimated individually in absolute value. The first resummation is performed using an
expansion in Chebyshev polynomials, and is motivated by the work [7]. In the jargon of diagrammatic
perturbation theory, this resummation step corresponds to the self-energy (or tadpole) renormalization. A
similar resummation was used in [4,5] to analyse the quantum diffusion of the unitary propagator. The
quantity studied in the current paper — the local density-density correlation — is considerably more difficult
to analyse because it arises from higher-order terms than the quantum diffusion. Hence, not only does the
leading term have to be analysed more precisely, but the error estimates also require a more careful analysis.
Most importantly, even for the error terms we need a second resummation, which bundles specific families
of diagrams (so-called ladder graphs) that are strongly oscillatory. Hence, apart from a few basic algebraic
tools on nonbacktracking powers, the argument of the current paper is entirely different from the one in [4,5].

In [3] we introduced the necessary diagrammatic representation; for the convenience of the reader, we
give a short summary of it in Section 4.1. With the diagrams at hand, the proof can be divided into two
parts: (i) estimating all subleading diagrams, and (ii) analysing the asymptotics of the leading diagrams.

Most diagrams give rise to error terms, in the sense that they do not contribute in leading order. Es-
timating them, using the two resummation procedures sketched above, constitutes part (i) — the first, and
most challenging, part of the proof. This estimate is presented in [3] under some simplifying assumptions
in order to highlight the main ideas. The argument of [3] also singles out eight distinguished diagrams
(after all of the resummations have been performed) that contribute in leading order. In Section 4, we give
the complete estimates in part (i) by removing the simplifying assumptions made in [3]. In addition, the
asymptotic analysis of the leading diagrams (called part (ii) above) takes up most of Section 3 of this paper.
To ease readability, we strive to keep this paper self-contained; in particular, when needed we review the
setup and key notations introduced in [3]. We refer back to [3] only for a few explicit results, whose content
we explain here.

Our main theorems on the Altshuler-Shklovskii formulas are stated in Section 2.2. In Sections 2.3 and
2.4 we give two generalizations of our results, which are proved in Section 5.

In our first generalization, given in Section 2.3, we prove that the finite-dimensional marginals of meso-
scopic eigenvalue densities agree asymptotically with those of a Gaussian process whose covariance is given by
the Altshuler-Shklovskii formulas. Thus, high-order correlation functions factorize into two-point correlation
functions. This may be interpreted as a central limit theorem for the mesoscopic eigenvalue densities.

In our second generalization, given in Section 2.4, we consider a family of general random band matrices
whose entries H,, have arbitrary translation-invariant variances, i.e. E|H,,|? = W= f((z —y)/W) for some
profile function f. We find that density-density correlation depends on the matrix entries only through f.
Moreover, for d = 1,2 the leading and subleading terms of the density-density correlation are universal, for
d = 3,4 only the leading terms are universal, and for d > 5 the density-density correlation is not universal.



The leading terms depend only on the second moments of f, while the subleading terms depend in addition
on the fourth moments of f. In addition, the general model from Section 2.4 interpolates between real
symmetric (8 = 1) and complex Hermitian (8 = 2) models, and hence allows us to track the transition for
the mesoscopic density-density correlation.

The basic algebraic identity used in the first resummation (see (3.2) below) is much simpler if the matrix
entries are constant in absolute value (unimodular case); the proof in [3] and in Section 4 are presented in
this case. The general band matrix model from Section 2.4 generates additional terms in the basic identity
(compare (3.2) with (5.6)); they have an ultimately negligible contribution, but nevertheless give rise to
structurally new diagrams. Their treatment substantially complicates the analysis. In the proof of the
quantum diffusion, these complications were carefully treated in [4], where we extended the analysis of [5]
from the unimodular case to the general case. In Section 5.3 we sketch how to extend the current analysis
of the correlation functions from unimodular case to the general one.

Moreover, in Section 2.5 we explain how our analysis can also be applied to a special one-dimensional
band matrix model which exhibits critical behaviour, in the sense that is supposed to lie at the metal-insulator
transition point. We compute the so-called compressibility of the mesoscopic eigenvalue statistics for this
critical model, and find that it coincides with the prediction from the physics literature.

Finally, in Section 6 we explain how to extend our results to include the mean-field regime n < 7. in
addition to the diffusive regime n > ..

Conventions. We use C' to denote a generic large positive constant, which may depend on some fixed param-
eters and whose value may change from one expression to the next. Similarly, we use ¢ to denote a generic
small positive constant. We use a < b to mean ca < b < Ca. Also, for any finite set A we use |A| to denote
the cardinality of A.

Acknowledgements. We are very grateful to Alexander Altland and Yan Fyodorov for detailed discussions
on the physics of the problem and for providing references.

2. Setup and Results

2.1. Definitions and assumptions. Fix d € N, the physical dimension of the configuration space. For L € N
we define the discrete torus of size L

T = T¢ = (-L/2,L/2)NZ)",

and abbreviate
N = |T;| = L% (2.1)

Let 1 < W < L denote the band width, and define the deterministic matrix S = (Sy,) through

1<z —y<W)

Syy = 1 L M= )11 < 2 < W), (2.2)
z€T
where |-| denotes the periodic Euclidean norm on T, i.e. |z| := min,cza|x + Lv|za. Note that
M = W, (2.3)

The fundamental parameters of our model are the linear dimension of the torus, L, and the band width,
W. The quantities N and M are introduced for notational convenience, since most of our estimates depend



naturally on N and M rather than L and W. We regard L as the independent parameter, and W = W, as
a function of L.

Next, let A = A* = (A,,) be a Hermitian random matrix whose upper-triangular! entries (A4, : x < y)
are independent random variables with zero expectation. We consider two cases.

o The real symmetric case ( = 1), where A, satisfies P(Ayy = 1) = P(Ayy = —1) =1/2.
e The complex Hermitian case (8 = 2), where A, is uniformly distributed on the unit circle S* C C.

Here the index 8 = 1,2 is the customary symmetry index of random matrix theory.
We define the random band matrizc H = (H,,) through

Hyy 1= /Say Azy - (2.4)

Note that H is Hermitian and |H,,|*> = S;y, i.e. |Hyy| is deterministic. Moreover, we have for all x

M
Zy:sw = 71 (2.5)

With this normalization, as N, W — oo the bulk of the spectrum of H/2 lies in [—1,1] and the eigenvalue
density is given by the Wigner semicircle law with density

W(E) = %\/1—E2 for Ee[-1,1]. (2.6)

Let ¢ be a smooth, integrable, real-valued function on R satisfying f ¢(E)dE # 0. We call such functions
¢ test functions. We also require that our test functions ¢ satisfy one of the two following conditions.

(C1) ¢ is the Cauchy kernel
2 2
oF) = Ime— = 7. (2.7)

(C2) For every g > 0 there exists a constant C, such that

Cq

(2.8)

A typical example of a test function ¢ satisfying (C2) is the Gaussian ¢(E) = v2m e~ E°/2. We introduce
the rescaled test function ¢"(E) := n~'¢(n~'E). We shall be interested in correlations of observables
depending on E € (—1,1) of the form

1 1
n — o - —
YJ)(E) = EZ "N — E) = Tr¢"(H/2 - E), (2.9)
where A1,..., Ay denote the eigenvalues of H/2. (The factor 1/2 is a mere convenience, chosen because as

noted above the asymptotic spectrum of H/2 is the interval [—1,1].) The quantity Y,/(E) is the smoothed
local density of states around the energy F on the scale . We always choose

n= M7

1We introduce an arbitrary and immaterial total ordering < on the torus T.



for some fixed p € (0,1/3), and we frequently drop the index 7 from our notation. The strongest results are
for large p, so that one should think of p ~ 1/3. The restriction p < 1/3 is technical; see Remark 2.6 below
for more details.

We are interested in the correlation function of the local densities of states, Y;! (1) and Y (Ez), around
two energies F1 < F3. We shall investigate two regimes: 1 <« Fo — F; and E; = F3. In the former
regime, we prove that the correlation decay in the energy difference Fy — Fj is universal (in particular,
independent of 7, ¢1, and ¢3), and we compute the correlation function explicitly. In the latter regime, we
prove that the variance has a universal dependence on 7, and depends on ¢; and ¢- via their inner product
in a homogeneous Sobolev space.

The case (C2) for the test functions is the more interesting one, since it corresponds to local densities on a
definite scale. The heavy tail of the Cauchy kernel (C1) introduces unwanted correlations from the overlap of
the test functions. Nevertheless, we give our results for the specific case (C1) as well since it corresponds to
the imaginary part of the resolvent, a quantity often considered in the physics literature. Moreover, the case
(C1) is pedagogically useful, since in that case the computation of the main term is considerably simpler.

DEFINITION 2.1. Throughout the following we use the quantities Fy, Es € (—1,1) and

Ei+ Es

E = ,
2

w = EQ—El

interchangeably. Without loss of generality we always assume that w > 0.

For the following we choose and fix a positive constant k. We always assume that
E1,Ey € [-1+k,1—K], w < ¢ (2.10)

for some small enough positive constant ¢, depending on . These restrictions are required since the nature
of the correlations changes near the spectral edges +1. Throughout the following we regard the constants s
and c, as fixed and do not track the dependence of our estimates on them.

2.2. Unimodular band matrices. Our first theorem gives the leading behaviour of the density-density cor-
relation function in terms of a function @gl, " (E1, E3), which is explicit but has a complicated form. In the
two subsequent theorems we determine the asymptotics of this function in two physically relevant regimes,
where its form simplifies substantially. We remark that Theorems 2.2-2.4 are the same as Theorems 2.2-2.4
in [3]. We use the abbreviations

(X) = EX, (X;Y) = E(XY)—-EXEY. (2.11)

THEOREM 2.2 (DENSITY-DENSITY CORRELATIONS). Fiz p € (0,1/3) and d € N, and set nn := M ~P. Suppose
that the test functions ¢1 and ¢o satisfy either both (C1) or both (C2). Suppose moreover that

witd/s < < w¢ (2.12)

for some constant C.
Then there exist a constant co > 0 and a function @wa&z (E1, E3) — which is given explicitly in (4.60)
and (3.23) below, and whose asymptotic behaviour is derived in Theorems 2.3 and 2.4 below — such that, for

any E1, By satisfying (2.10) for small enough ¢, > 0, the local density-density correlation satisfies
(Y (E1); Y (E2)) 1 (

(Y (B))(Y, (E)) — (LW)d

0 . (B1, By) —|—O(M*coRg(w—|—77))), (2.13)



where we defined
Ra(s) == 1+ 1(d=1)s"Y2+1(d = 2)|log 5] . (2.14)

Moreover, if 1 and ¢o are analytic in a strip containing the real axis (e.g. as in the case (C1)), we may
replace the upper bound L < WY in (2.12) L < exp(W*) for some small constant ¢ > 0.

We shall prove that the error term in (2.13) is smaller than the main term © for all d > 1. The main
term © has a simple, and universal, explicit form only for d < 4. The two following theorems give the leading
behaviour of the function © for d < 4 in the two regimes w = 0 and w > 7. In fact, one may also compute
the subleading corrections to ©. These corrections turn out to be universal for d < 2 but not for d > 3; see
Theorem 2.4 and the remarks following it.

In order to describe the leading behaviour of the variance, i.e. the case w = 0, we introduce the Fourier
transform

oB) = [ TG0, G = 5o [ apeT o),

For d < 4 we define the quadratic form V; through

~

Va(or, d2) = / A2 () da(t) (A< 3), Va(dr,¢2) == 201(0)$2(0).  (2.15)

Note that Vy(¢1, ¢2) is real since both ¢; and ¢, are.

THEOREM 2.3 (THE LEADING TERM © FOR w = 0). Suppose that the assumptions in the first paragraph of
Theorem 2.2 hold, and let @an (E1, E2) be the function from Theorem 2.2. Suppose in addition that w = 0.
Then there exists a constant ¢y > 0 such that the following holds for E = Ey = Ey satisfying (2.10).

(i) For d=1,2,3 we have

/2 d/2—2
Oonoa(E: ) = 2/3(1;53<E)4 (Vu;)) (Va(é1,¢2) + O(M ™). (2.16)
(i) For d =4 we have
O uBoE) = s (Vi) log| + O(1) 217

In order to describe the behaviour of © in the regime w > 7, for d = 1,2, 3 we introduce the constants

dz
Ky := 2Re — 2.18

‘ L (215)
explicitly,

T

K =——, Ky, =0, Ky =272,
1 /o 2 3
THEOREM 2.4 (THE LEADING TERM O IN THE REGIME w > 7). Suppose that the assumptions in the first
paragraph of Theorem 2.2 hold, and let @glym (E1, E3) be the function from Theorem 2.2. Suppose in addition
that
n < M w (2.19)

for some arbitrary but fired T > 0. Then there exists a constant ¢y > 0 such that the following holds for
E1, Ey satisfying (2.10) for small enough ¢, > 0.



(i) For d=1,2,3 we have

(d+2)%?
2ﬂ7r2+3d/21/(E

@77

P1,P2 (El’ E2) =

; (1/(02?)>d/22 (Kd+o(ﬁ+M—c1)) . (2.20)

(i) For d = 2 (2.20) does not identify the leading term since Ko = 0. The leading nonzero correction to
the vanishing leading term is

04, 4,(E1, E2) = B7r51/8(JE)4<7W(E> — 14772 - “ng' +O(1)) (2.21)
in the case (C1) and
Ol F1, ) = oz (5 o) (222
in the case (C2).
(iii) For d =4 we have
O 0 Fr ) = G (o] +O(1). (2.23)

Note that the leading non-zero terms in the expressions (2.16), (2.17), (2.20)—(2.23) are much larger than
the additive error term in (2.13). Hence, Theorems 2.2 and 2.3 give a proof of the first Altshuler-Shklovskii
formula, (1.1). Similarly, Theorems 2.2 and 2.4 give a proof of the second Altshuler-Shklovskii formula, (1.2).

The additional term in (2.21) as compared to (2.22) originates from the heavy Cauchy tail in the test
functions ¢1, ¢ at large distances. In Theorem 2.4 (ii) we give the leading correction, of order |logw|, to the
vanishing main term for d = 2. For d = 1 the leading correction (to the nonzero main term of order w=3/2)
is of order w~/2; we omit the details.

REMARK 2.5. As explained in the introduction, a phase transition in the mesoscopic statistics occurs at a
specific energy scale, the Thouless energy 7.. For random band matrices the Thouless energy is given by

ne = W?/L? (2.24)

(see [3]). The Altshuler-Shklovskii formulas are expected to hold in the entire diffusive regime 1 > .. In the
complementary mean-field regime, n < 7., the mesoscopic statistics are no longer given by the Altshuler-
Shklovskii formulas. We emphasize that this phase transition in the mesoscopic statistics does not coincide
with the celebrated metal-insulator transition between the Poisson and the Wigner-Dyson-Mehta (WDM)
behaviour for the microscopic eigenvalue statistics. It may be tempting to extrapolate the formulas obtained
for the microscopic statistics to mesoscopic scales, but this yields a wrong answer in some regimes. The
relation between the microscopic and mesoscopic statistics is in fact more intricate. We sketch it in the two
following paragraphs.

In the diffusive regime the mesoscopic linear statistics are governed by the Altshuler-Shklovskii formulas
irrespective of the microscopic statistics. For instance, if d = 1 the microscopic eigenvalue statistics are
expected to be Poisson for L > W?2 and WDM for L < W2. The condition 7 >> 7. may be satisfied in both
regimes, and Theorems 2.2-2.4 show that, in the diffusive regime, the mesoscopic linear statistics are the
same for L > W2 and L < W?2.



In the mean-field regime, n < 7., on the other hand, we expect the mesoscopic statistics to be governed
by the microscopic statistics. Let d = 1 for definiteness. Then for n < 1. and L < W? the behaviour of
N, is governed WDM statistics, and the formulas (1.1) and (1.2) hold with d = 0 (see [3, Section 2.3] for
more details and a proof). On the other hand, for n < 7. and L > W? the behaviour of A, is governed by
Poisson statistics, so that (1.1) is replaced with

Var Ny (E) = (Ny(E)) ~ Ln,

and the right-hand side of (1.2) is replaced with 0. Summarizing, in the mean-field regime we expect the
extrapolation of the microscopic statistics to mesoscopic scales to be valid.

We expect this behaviour to be representative of general d-dimensional disordered Hamiltonians, and in
particular to hold also for the Anderson model.

REMARK 2.6. Our results hold under the two assumptions
L > witd/s (2.25)

and
n o> WY, (2.26)

(The upper bound on L in (2.12) is purely technical and may be relaxed, as explained in the last sentence
of Theorem 2.2.) As mentioned in Remark 2.5, we expect our results to hold under the sole assumption

N> e (2.27)

Recalling (2.24), this condition is equivalent to L > Wn~'/2. We therefore find that (2.25) and (2.26) imply
(2.27).

In fact, the assumption (2.25) is not essential; it is just a simple way to guarantee that we are in the
diffusive regime, L > Wn~'/2, for all 5 satisfying (2.26). Our results and our proofs (including those in
companion paper [3]) remain valid verbatim if we replace the assumptions (2.25) and (2.26) with the weaker
assumptions (2.26) and (2.27).

Finally, we comment on the two essential assumptions, (2.26) and (2.27). The assumption (2.26) is
technical but important for our proof; it guarantees that only a few terms in our diagrammatic expansion
contribute in leading order. It is used crucially in the proof of Proposition 4.5; see [3, Section 4.4] for more
a detailed explanation. Relaxing this assumption will be the subject of future work.

The assumption (2.27) is physically important as it characterizes the diffusive regime. This condition is
used when we evaluate the leading order diagrams, which give rise to the Altshuler-Shklovskii formulas. We
stress, however, that the essence of our method remains valid even if (2.27) is not satisfied (i.e. we leave
the diffusive regime), under the sole assumption (2.26). In that case our expansion technique can still be
used to identify the leading behaviour of the density-density correlation, but the asymptotic behaviour of
the leading terms is different. See Section 6 below for more details.

2.3. Higher-order correlations. The following result extends Theorem 2.2 to arbitrary correlation functions
of the mesoscopic densities. It may be interpreted as a Wick theorem, stating that the joint law of the
densities is asymptotically Gaussian with covariance matrix (67}, y (Ei,Ej))i ;-

THEOREM 2.7 (THE JOINT LAW IS ASYMPTOTICALLY GAUSSIAN). Fiz p € (0,1/3), d € N, and k € N.
Set n := M~P. Let ¢1,...,¢r be test functions satisfying either all (C1) or all (C2). Fix k > 0, let



Ei,...,E; € [-14k,1 — K], and suppose that (2.12) holds. Abbreviate
o Y (E;) —EY, (E:)
’ EY, (E;)

Then for small enough c, in (2.10) the k-point correlation function satisfies

Eiljlxi - S I E(Xin)JrO((VZ)d/Q(W)WZ), (2.28)

peEM(k) {i,j}€p
where M(k) denotes the set of pairings of {1,...,k} and we abbreviated

Ry(s) = 1+ 1(d < 3)s¥*72 +1(d = 4)|log 5| (2.29)
as well as wo = min,»;|E; — E;|. (Note that if k is odd then the leading term of (2.28) is zero by convention.)

We remark that the error bound in (2.28) is not optimal and may be easily improved. We chose this form
to obtain a simple expression that covers all cases of interest. Since the error term carries an extra power
of (W/L)%? as compared to the main term (see Theorems 2.3 and 2.4), it is easy to see that in all regimes
studied in Theorems 2.3 and 2.4 the error term in (2.28) is subleading provided L > W for some large
enough K. We also note that some of the energies F; in the theorem may coincide, in which case wy = 0.

A concrete corollary of Theorems 2.7 and 2.3 is the following result. It says that at a fixed energy the
rescaled finite-dimensional marginals of the process (Yd:’ (E))y converge to those of a Gaussian process with
covariance Vy(-,-).

COROLLARY 2.8 (CONVERGENCE TO A (GAUSSIAN PROCESS AT A FIXED ENERGY). Suppose that the as-
sumptions of Theorem 2.7 hold, and that in addition E1 = --- = Ey, = E for some fized k. Let d < 3. For
i=1,...,k define the random variable

N GRS O TR e W £ P R P )
Xi 1= 2wy <2ﬂ7r2+dV(E)4<V(E)> ) “BIm )

Then, as W — o0, the random vector ()?1, . ,)?k) converges in distribution to a mean-zero Gaussian vector
with covariance matriz (Vy(o;, gbj))ﬁj:l. A similar result holds for d = 4, whose details we omit.

2.4. General band matrices. The results of Sections 2.2 and 2.3 were stated for the unimodular band
matrices defined in Section 2.1. In this section we extend these results to a general class of band matrices.
Roughly, we generalize the unimodular band matrices of Section 2.1 in two ways: the variances S,, may be
given by an arbitrary profile on the scale W (instead of the uniform profile of (2.2)), and the law of A,
may be an arbitrary symmetric law with sufficient decay.

Definition of model. As in Section 2.1, we assume that the upper-triangular entries of H = H* are indepen-
dent random variables with mean zero. We set

Spy = E[Hyy|?, T,y = EH,. (2.30)

We assume that the law of H,, is symmetric, i.e. that H,, and —H,, have the same law. Moreover, we
assume that (for nonzero S, ) the entries A,y = (S;,)~*/2H,, have uniform subexponential decay, in the
sense that

P(|Ayy| >€) < Ce™¢ (2.31)



for some constants ¢, C' > 0 and for any & > 0.

The remaining assumptions are on the deterministic profile matrices S and T'; roughly, we assume that S
and T are translation invariant (in the sense of (2.37) below) and live on the scale W, but allow them to be
otherwise arbitrary (up to the trivial constraint |Ty,| < Sg,). We shall describe such a general profile using
three fixed functions f, g, h : R* — R. We require that the profile S be given in terms of f according to

Suy = M11f<[$;vyh>7 M = Zf(vf,) (2.32)

zeT

where [z]; denotes the canonical representative of z € Z? in the torus T. Similarly, we require that the
profile T' be given in terms of f, g, and h according to

M1_1 F)[L = ph(2)] M) 4 = % (2.33)

Try =

Here ¢, A € [0, 1] are parameters that may depend on L. Note that (2.32) and (2.33) are the most general
matrices S and T that are translation invariant, are given by a fixed profile on the scale W, and satisfy the
trivial constraint |Ty,| < Say.

We say that a function f : RY — R is piecewise C' if there exists a finite collection of disjoint open sets
Ui, ..., U, with piecewise C'' boundaries, whose closures cover R?%, such that f is C' on each U;. We also
say that a function f is piecewise C' with bounded derivatives if it is piecewise C' and Vf is bounded on
each U;. We always make the following assumptions on the functions f, g, and h.

(Af) We assume that f: R? — R is an even, bounded, nonnegative, piecewise C'* function, such that f and
|V f| are integrable. We also assume that

/ dz f(z) |z|*T¢ < oo (2.34)
Rd

for some ¢ > 0.

Moreover, we introduce the covariance matrix of f,

1
(DO)ij = */ xlx]f(x)dx, (235)
2 Jra
and assume that
c < Dy £C (2.36)

in the sense of quadratic forms, for some positive constants ¢ and C.

(Ag) We assume that g : R? — R is an odd, bounded, piecewise C* function with bounded derivatives. We
also assume that g is not equal to a linear function on the support of f.

(Ah) We assume that h : R? — R is an even, piecewise C'! function with bounded derivatives, satisfying
0 < h < 1. We also assume that h is not identically zero on the support of f.

DEFINITION 2.9 (GENERAL BAND MATRIX). We call the matriz H a general band matrix if it satisfies
(2.30)—(2.33) for f, g, and h satisfying (Af), (Ag), and (Ah) respectively.
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Note that under these assumptions we have (2.3). Throughout the following we regard f, g, and h as
fixed, and do not track the dependence of the errors on them. The smoothness assumptions on f, g, and h
are technical and made for convenience. All other assumptions are natural: That f and h are even and g is
odd is clearly necessary since H is Hermitian. The condition (2.36) guarantees that the system exhibits a
non-degenerate diffusion. The condition (2.34) is necessary only for d = 2; in other dimensions, the finiteness
of (2 4 ¢)-th moment would be sufficient. (For d = 2 the leading contribution arises from a fourth order
Taylor expansion; hence the higher order moment assumption.) All of these assumptions on the decay of
f are made for conveniece. Indeed, our method may easily also handle heavy-tailed f, in which case the
behaviour of © is different. (See Section 2.5 below for more details.)

Finally, the assumption that ¢ is not a linear function on the support of f essentially amounts to excluding
a trivial gauge transformation. Indeed, if g were linear on the support of f, then (neglecting unimportant
boundary issues on T) the effect of the phase in (2.33) simply amounts to a conjugation of H with a unitary
matrix. Hence, the final sentences of (Ag) and (Ah) are not restrictive; they simply fix an ambiguity in the
definition of the general band matrices. Note that for ¢ = 0 (respectively A = 0) the choice of h (respectively
g) is immaterial.

Note that by definition S and T are translation invariant, S is real symmetric, and T is Hermitian:

Sey = Se—yo = Syz = Szy,  Toy = Toyo = Tye. (2.37)
Definition 2.9 encompasses several important examples:
(a) The complex Hermitian case (8 = 2), where T = 0.
(b) The real symmetric case (8 =1), where T' = S.
(¢) The rotated real symmetric case, where h = 0.

In addition, by varying the parameters ¢ and A we may interpolate between these, and other, models; in
particular, we may investigate the transition from g = 1 to § = 2 in the behaviour of the mesoscopic density
statistics.

Results for general band matrices. In the general band matrix model of Definition 2.9, for technical reasons
outlined in Section 5.3 below, we cannot control the errors in (2.13) for arbitrary p < 1/3. Instead, we
require the condition p < ¢ for some positive universal constant ¢ > 0.

THEOREM 2.10. If H is the general band matriz model from Definition 2.9, Theorems 2.2 and 2.7 are valid
provided one replaces the assumption p € (0,1/3) with p € (0,¢) for some universal constant ¢ > 0. (One
can take ¢ =1/7.)

The rest of this subsection is devoted to the asymptotics of the leading term ©, which has a more
complicated behaviour than in Section 2.2 since it depends on the parameters f, g, h, ¢, and A. This
dependence on the functions f, g, and h is encoded by the two fixed coefficients

Ay = inf 1/(:1: — g(z))Qf(x) dz = E/Rd g(x)%f(z)dx — ‘; Do_l/ng(x)f(x) dz (2.38)

geR4 2 2 R

and

Ty = /Rd h(z)f(z)dz. (2.39)
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By assumption on g and h, we have Ay > 0 and Ty > 0. The dependence of © on all of the quantities f, g,
h, ¢, and A takes place via the single quantity

o = Agh + Yoy, (2.40)

which may depend on L through A and ¢.
For d < 3 we generalize the definition of the quadratic form V; from (2.15) by defining

Vilréaia) = [ dele e 51(0) ) (2.41)
R
for a > 0. Note that Vy(¢1, ¢2;0) = Vi(d1, ¢2) and limg oo Vg(d1, d2; a) = 0. The following result generalizes

Theorem 2.3 to the general band matrix model.

THEOREM 2.11 (THE LEADING TERM O FOR w = 0). Suppose that H satisfies Definition 2.9. Suppose in
addition that w = 0. Then there exists a constant c; > 0 such that the following holds for E = E; = Fs
satisfying (2.10).

(i) For d=1,2,3 we have

) d/2—2
22+d/27r2+d,/(E)4\/m <V(E) )
20

X <Vd(¢1,¢2) + Vg <¢1,¢2; wu(E)n> + O(MCI)> . (242)

n
®¢17¢2

(EaE) =

(i) For d =4 we have

01 ,.(E,E) = Va(1,62) (logn| + min{ logn], flogo[}) +O(1)) . (2.43)

1
16m8v(E)*/det Dy (

In particular, for o < 1 we recover the results of Theorem 2.3 for § = 1, and for ¢ > 7 the results of
Theorem 2.3 for 8 = 2. Here we used that in the case (2.2) we have the explicit expression

1

Dy = ———. 2.44
7 2(d+2) (244)
In order to describe the behaviour of © in the regime w > 0, for d = 1, 2,3 we introduce the constants
1
By = de ———, 2.45
0= L (24)

so that Ky = 2B4 Rei%/?=2; explicitly,

Blz BQZTK'7 B3:7T2.

2 )

In addition, for d = 2 we also introduce the quantity

1 _
Qo = 372/RZ|D0 V20t f(x) de, (2.46)

which depends on the fourth moments f.
The following result generalizes Theorem 2.4 to the general band matrix model of Definition 2.9.
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THEOREM 2.12 (THE LEADING TERM © IN THE REGIME w > 7). Suppose that H satisfies Definition 2.9,
and that (2.19) holds for some T > 0. Then there exists a constant ¢y > 0 such that the following holds for
E1, E5 satisfying (2.10) for some small enough c. > 0.

(i) For d=1,2,3 we have

| d/2—2

22+d/27-(2+3d/21/(E)4\/m (V(E) )

mv(E)o
2w

621@2 <E1’ EQ) =

x (Kd +2B,4Re (i + >d/2_2 +O0(Vw + M‘Cl)> . (247)

where the fractional power is taken to be holomorphic in the right half-plane.

(i) For d =2 and small o, (2.47) does not identify the leading term since Ko = 0. The leading nonzero
correction to the vanishing leading term is

1
275y (E)*y/det Dy
( mv(E)[dn + mv(E)o] v (E)
dw? + (An+ 7v(E)o)?  w? + 4n?

@"7

1,92 (El’ EQ) =

+ (Qo — 1) ([log w| + min{[log w|, |log o|}) + O(l)) (2.48)

in the case (C1) and

. B 1
®¢1’¢2(E1’E2) B 27(51/(E)4\/m
7u(E)%0 :
<4w2 @ (@0~ D(llogwl + min{lloga, log}) + O(l)) 249

in the case (C2). (Note that (2.49) is obtained from (2.48) by replacing n with 0.)
(iii) For d =4 we have

e’ !
8mSv(E)*y/det Dy

1,92 (El’ EQ) =

(|logw| + min{|logw|, [log o]} + O(l)) . (2.50)

Similarly to the case w = 0, we note that in the case w > n and d = 1, 3,4 we have a transition from the
case f = 1 to the case § = 2 depending on whether ¢ < w or ¢ > w. For d = 4 this follows easily from
(2.50), and for d = 1,3 from (2.47) combined with K; = 2B4Rei%?2. Here we used that in the case (2.2)
we have the explicit expression

Qo = 5- (2.51)

Owing to Ko = 0, the case d = 2 is special; the correlation is determined by higher-order corrections to
the algebraic cancellation in the integral (2.18) for d = 2. Similarly to the results in (ii) of Theorem 2.4, the
first nonvanishing terms have a different structure. For definiteness, we focus on the case (C2), i.e. (2.49).
The transition from 3 =1 (for 0 < w?|logw|) to B =2 (for o > [logw|™!) passes through a region of much
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stronger correlations, since in the regime w?[logw| < o < [logw|™! the first term in (2.49) dominates over
the logarithmic terms.

Interestingly, since all of the results in Theorems 2.11 and 2.12 depend on the parameters ¢ and A only
through their combination o, we find that, for the purposes of mesoscopic statistics, decreasing the magnitude
of ]EAiy is equivalent to rotating EAiy in the complex plane. In particular, either procedure may be used
to probe the transition from g =1 to 8 = 2.

2.5. A remark on heavy-tailed band profiles. The moment assumption (2.34) on f is not fundamental for
our method. We imposed it to simplify the presentation of our results, since the behaviour of © for heavy-
tailed f is different. To illustrate this difference, we consider the case d = 1 and f(z) = %m%ﬂ Then (2.13)
holds, whereby the leading term © is given for w = 0 by

1 1 e
04, 4,(E.E) = WB(VQ(%@) +O(M~)), (2.52)
and for w > n in the case (C2) by
1
O, 4,(E1, Ea) = W(—Hoguﬂ +0(1)) . (2.53)

We omit the proofs, which are identical to those of Theorems 2.11 and 2.12, up to the explicit calculation of
the leading term. Similar results hold for higher dimensions and for different heavy-tailed profiles f.

We remark that the one-dimensional band matrix model with a variance profile decaying as f(z) ~ x=2 is
conjectured in the physics literature [9,10] to be critical in the sense that it describes a disordered quantum
system at the Anderson (metal-insulator) transition. The other conjectured critical band matrix model is
obtained by setting d = 2 and choosing f with rapid decay (i.e. with light tail); this model was extensively
studied in Sections 2.2-2.4.

Comparing (2.52) and (2.16) for d = 2, as well as (2.53) and (2.22), we note that both the one- and
two-dimensional critical band matrix models have the same mesoscopic density fluctuations. Defining N (1)
as the (smoothed) number of eigenvalues in the mesoscopic interval I, we find in both cases that

Var(N(I)) ~ CaW4EW(I)) (2.54)

for some constants C; and Csy, assuming |I| > W~%/3. (See (2.13), (2.16), (2.52), and (4.59).) In particular,
the variance of N'(I) is proportional to the length of I. This suggests weak correlations of N'(I;) and N (I3)
for disjoint I; and I, which was indeed established in (2.53) and (2.22) for the one- and two-dimensional
critical band matrices respectively.

The behaviour (2.54) had been previously established in the physics literature; see e.g. [2]. Moreover,
it was conjectured in [2] that the proportionality in (2.54) is equivalent to the multifractality of the eigen-
vectors of H, and the proportionality constant CyW =% (called the compressibility) is directly related to the
multifractal exponent. See [9] for a review.

3. Path expansion and computation of the leading term

We now begin the proof of Theorems 2.2-2.4. For simplicity, we assume throughout the proof that § = 2;
the case § = 1 is similar and the minor modifications are sketched in Section 5.2 below.
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In this section we review the renormalized path expansion from [3] that underlies our proof, and compute
the leading term. We first observe that, since the left-hand side of (2.13) is invariant under the scaling
¢ — A for X # 0, we assume without loss of generality that [ dE ¢;(E) = 2r for ¢ = 1,2. We shall make
this assumption throughout the proof without further mention.

3.1. Expansion in nonbacktracking powers. We expand ¢"(H /2 — E) in nonbacktracking powers H (") of H,
defined through

n—2
H{y) o= Z Hage, - Hay o, [ 13 # wig2) (3.1)

T1,0sTn—1 i=0
From [5], Section 5, we find that

1

" = Un(H/2)_ﬁ

Un—2(H/2), (3.2)

where U, is the n-th Chebyshev polynomial of the second kind, defined through
sin(n 4+ 1)0

sin 6

Uy (cosf) = (3.3)
Note that (3.2) requires the deterministic condition |A,,| = 1 on the entries of H. As stated in Section 2.4,
this condition is not necessary for our proof, but does simplify it considerably. How to relax it is explained
in Section 5.3.

From [5], Lemmas 5.3 and 7.9, we recall the expansion in nonbacktracking powers of H.

LEMMA 3.1. Fort > 0 we have

e 2 = N "a, () H™ (3.4)
n=0
where 0 1
L Q42K . k +
an(t) = Z(M e (D) = 2D T () (3.5)
k>0
and J, denotes the v-th Bessel function of the first kind.
Moreover, we have
t’ﬂ
Dlan®P = 14007, )] < O (3.6)

n=0

Throughout the following we denote by arcsin the analytic branch of arcsin extended to the real axis by
continuity from the upper half-plane. The following coefficients will play a key role in the expansion. For
n € Nand FE € R define

Y (E) = / dteFta,(t).
0
In [3, Lemma 3.2] we proved that

2(_i)nei(n+1) arcsin F
1— (M _ 1)—162iarcsinE' .

Yo (E) =

Define

F]

b1, ¢2(E1,E2) = Fn(El,EQ) = <Tr¢;](H/2—El),Tr¢g(H/2—E2)>, (38)
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where we used the notation (2.11). Note that the left-hand side of (2.13) may be written as

(Y7 (E1) Yy, (E2)) _ 1 P(EyE)
(Y (B))NY, (E2))  N2EY[ (E)EY, (F2)

(3.9)

The expectations in the denominator are easy to compute using the local semicircle law for band matrices;
see Lemma 4.17 below. Our main goal is to compute F"(E1, E2).
Throughout the following we use the abbreviation

Y(E) = ¢(-E), (3.10)

and define ¢, 1;, and 1] similarly similarly in terms of ¢", ¢;, and ¢. We also use the notation

(¢ 0(B) = 5= [ (B~ B) () (3.11)

to denote convolution. The normalizing factor (27)~! is chosen so that @ * y = @X. Observe that
(Y% v,)(E) = / At &P g(nt) an(t). (3.12)
0

We note that in the case where ¢(F) = we have giA)(t) = e It Hence (3.12) implies in the case (C1)

_2
E2+1 )

(" % vn)(E) = /OOO dt e+t g (1) = ~,(E +1n). (3.13)

We now return to the case of a general real ¢. Since ¢ is real, we have a(t) = q?(—t). We may therefore use
Lemma 3.1 and Fourier transformation to get

¢"(H/2 — E) = 2Re f: H™ / Tt d(nt) e Fay, (t) = f: H™ 2Re(y" % v,)(E), (3.14)

n=0 n=0

where Re denotes the Hermitian part of a matrix, i.e. Re A := (A + A*)/2, and in the last step we used
(3.12) and the fact that H™ is Hermitian. We conclude that

F'(By,By) = Y 2Re((¥] % yny)(E1)) 2Re((f # yn, ) (B2)) (T H™) s Tr H2)) (3.15)

ni,n2 20

Because the combinatorial estimates of Section 4 deteriorate rapidly for n > n~!, it is essential to cut

off the terms n > MH* in the expansion (3.15), where p < p < 1/3. Thus, we choose a cutoff exponent
u satisfying p < p < 1/3. All of the estimates in this paper depend on p, u, and ¢; we do not track this
dependence. The following result gives the truncated version of (3.15), whereby the truncation is done in n;
and in the support of 5,

PROPOSITION 3.2 (PATH EXPANSION WITH TRUNCATION). Choose (1 < 1/3 and § > 0 satisfying 20 < p—p <
34. Define

MPTS R
An(E, ¢) = /0 dt Pt p(nt) an(t) (3.16)
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and
FU(BE,B;) == ) 2Re(3n,(E1,61)) 2Re(Fuy (B2, 62)) (TrHM  Te H) . (3.17)

ni+na<MH

Let ¢ > 0 be arbitrary. Then for any n € N and recalling (3.10) we have the estimates
(7 * 1) (Bi) = Fu(Ei, 0i)] < CM™1 (i =1,2) (3.18)

and
|F"(Ey, By) — F'(By, Ep)| < CoN*M™1. (3.19)

Moreover, for all ¢ > 0 we have
T (B )| + (] *vn) (Ei)| < min{C, Cy(nm) ™7} . (3.20)

If 1 and @2 are analytic in a strip containing the real axis, the factors C4M~9 on the right-hand sides of
(3.18) and (3.19) may be replaced with exp(—M?¢) for some ¢ > 0, and the factor Cy(nn)~? on the right-hand
side of (3.20) by exp(—(nn)°).

The proof of Proposition 3.2 is given in Appendix A.

3.2. The behaviour of F7(E;, E,). Our main goal is to compute F7(E;, Ey) from (3.17). In order to clarify
the argument, it is actually helpful to generalize the assumptions on the matrix of variances S. (This more
general setup is also used in the generalization of Section 2.4.) We suppose that S, is given by (2.32) for
some f satisfying the assumption (Af) from Section 2.4. We introduce the covariance matrices of S;o and
f, defined through

9 2
2;8eT w 2

1 T 1
Dy = =Y TG, (Do) = f/Rdxiacjf(;v)da:. (3.21)

(Recall also (2.35).) It is easy to see that D = Dy + O(W™1). Note, that since (2.36) holds for Dy, it also
holds for D for large enough W. In addition, for d = 2 we also introduce the quantities

4

x 1 _
D—l/QW , Qo = 5/R2|D() 1/21;’4f(3c)dx. (3.22)

1
Q = o5 S:EO
32 zeT

(Recall also (2.46).) As above, it is easy to see that Q = Qo + O(W™1).

The main result of this section is summarized in the following Proposition 3.3, which establishes the
leading asymptotics of F7(E;, Es), defined in (3.17), for small w = Ey — F;. The basic strategy is an
expansion of the expectation on the right-hand side of (3.17) in terms of graphs, as explained in Section
4.1 below. As it turns out, the leading contribution arises from eight skeleton graphs, called the dumbbell
skeletons in Section 4.4 below, whose combined contribution is denoted by Viyain = (Vmatin)gw)2 (F1, Es). Tt
is given explicitly by

Viain = > > 1(br+bay+bs+ by < M"/2)

b1,b2=0 (b3,bs)€A
X 2 Re(§251+b3+b4 (E17 ¢1)) 2 Re(i2b2+bs+b4 (EQ’ ¢2)) Ileer Tr Sb3+b4 ’ (323)
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where we defined

A= ({1,2,...3 x{0,1,.. 1)\ {(2,0),(1,1)} . (3.24)

M

(The choice of the symbol Z suggests that for most purposes Z should be thought of as 1.)

and

PROPOSITION 3.3. Suppose that the assumptions of the first paragraph of Theorem 2.2 hold. Suppose more-
over that S is given by (2.32) with a function f satisfying (Af) and (2.36). Then there is a constant ¢y > 0
such that, for any Ey, Es satisfying (2.10) for small enough ¢, > 0, we have

N
Fn(Ela E2) = Vmain + MO(MicURZ(w + 77)) ) (326)

where the leading contribution Vimain from (3.23) satisfies the following estimates.

(i) Suppose that (2.19) holds. Then for d =1,2,3 we have

Viain = V(;/QT\F};%(%TLW)d(V;OE))d/Q—z (Kd +0(w1/2 +M—r/2)) (3.27)

where K4 was defined in (2.18). Moreover, for d = 4 we have

8 L \*
Vmain = V(E)2\/(W(27TW> (|10gw|+0(1)) (328)

(i) Suppose that (2.19) holds and that d = 2. If ¢1 and ¢2 satisfy (C1) then

8 L \*{ mu(E)
Vmain = o (B)VaeiD <27TW) 7 1 A +(Q — Djlogw| + O(1) ], (3.29)
and if ¢1 and @9 satisfy (C2) then
8 L\’
Vinain = (B aet D <27TW> ((Q — D]logw| + O(1)) . (3.30)

(iii) Suppose that w = 0. Then the exponent p from Proposition 3.2 may be chosen so that there exists an
exponent ¢1 > 0 such that for d =1,2,3 we have

2d/2 L d n d/2—2
Viin = V<E)2\/deTD(zww> <V<E)> (Va(@1,¢2) + O(M™)) (3:31)
and for d =4 we have
4 L \*
Vo = s (i) (VCer)losl +0(). (332
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The proof consists of two independent parts.
(a) The asymptotic analysis of the right-hand side of (3.23), which yields (3.27)—(3.32).
(b) The estimate of the error terms, which yields (3.26).

Of these two, (b) represents the main work and is done in Section 4. The rest of this section is devoted to
(a).

We note that Proposition 3.3 is stated as Proposition 4.1 in [3]. The asymptotics of the leading term,
stated in (3.27)—(3.32), are established in the current paper. The key result (3.26) was proved in [3, Section
4], but only under several simplifying assumptions, called (S1)—(S3) there. Section 4 of the current paper
gives the general proof of (3.26) by showing that the errors arising from the simplifications (S1)—(S3) in [3]
are negligible.

3.3. Computation of the leading term in the case (C1). We now perform part (a) of the proof of Proposition
3.3, i.e. we compute Vimain. As it turns out, the computation of the contribution of the dumbbell skeletons
in the case where ¢; and ¢o satisfy (C1) is different, and somewhat simpler, than in the case where they
satisfy (C2). Hence, in this subsection we focus on the case (C1), and devote the next one to the case (C2).

PROPOSITION 3.4 (DUMBBELL SKELETONS IN THE CASE (C1)). Suppose that ¢1 and ¢o satisfy (C1), that
(2.12) holds, and that (2.10) holds for some small enough c. > 0.

(i) Suppose that (2.19) holds. Then Vimain satisfies (3.27) for d =1,2,3 and (3.28) for d = 4.
(#i) Suppose that (2.19) holds. Then Vimain satisfies (3.29) for d = 2.
(i1i) Suppose that w = 0. Then Viain satisfies (3.31) for d =1,2,3 and (3.32) for d = 4.

The rest of this subsection is devoted to the proof of Proposition 3.4. We begin by introducing some
notation that we shall use throughout this and the following subsection. For s > 0 and k € N define

Ry(s) = 1+ 1(d <k —1)s{""/2 4 1(d = k)|log 5| , (3.33)

which generalizes Ry(s) defined in (2.14) and R4(s) defined in (2.29). The parameter Ry(s) will be used in
estimates of the form

l
[ o1l < ) s < CoRina€), (339

where ( satisfies Re( > 0 and |{| < 3, and 0 <! < k are nonnegative integers.
The computation of the main term will rely on the following asymptotic results on the resolvent of the
matrix S. Its proof is given in Appendix B.

PROPOSITION 3.5. Let S be as in (2.32) and o € C satisfy |o| <1 and |1 — a| > 4/M + (W/L)?.
(i) There exists a constant C' > 0, depending only on d and the profile function f, such that

1 _ClogN_ -
1—aS . S 2_|1+a|. .
Under the same assumptions we have, for each k =1,2,...,
el C
aasyF),,| = aflt=ab: 3.36
o ((1 - as>’“>my R (1 - al) 5.36)

where the constant C' depends only on d, f, and k.
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(ii) Suppose that o in addition satisfies Rea > 0 and |a| > 1/2. Abbreviate u := |1 — af and let ( € S be
defined through 1 — o = ul. Then for d =1,2,3 we have

S
T —
"1—as)?
ud/2=2 (L \¢ 4 cL\/u 1
_ /2-2 . L _ _ 1/2
detD(QWW) By ¢ —|—O<exp< W >+Mu+u+1(d 2)ullogu| + 1(d = 3)u ) ,

(3.37)

where By was defined in (2.45). Here the power (¥/?=2 of  is taken to be analytic in the right half-
plane; note that by assumption on o we have Re{ > 0. Moreover, under the same assumptions we

have for d =4
S 2 L \"

(i) For d =2, under the assumptions of (ii), we have the more precise two-term asymptotics

S 1 L \*(n 1 1 cL\/u
T1r(17055)2 = \/(W(QWW> <u<+7T(Q—1)logu+O(1+MU2+ueXp(— 7 ))),

(3.39)
where Q was defined in (3.22).
In order to apply Proposition 3.5 to the proof of Proposition 3.4, we introduce the abbreviations
A; = arcsinE; , Al = arcsin(E; +in), (3.40)

which we shall tacitly use throughout the following.

PROOF OF PROPOSITION 3.4. We begin by rewriting (3.23) as

s3]
Vmain = Z Z 2Re (72b1+b3+b4 * 1#;7) (El) 2 Re(72b2+b3+b4 * 1/);7) (E'2) Ib1+b2 Tr Sb3+b4
b1,b2=0 (b3,bs)€A

+O,(NM™9), (3.41)

which follows easily using (3.20) to get rid of the condition on the summation variables by, ..., by, as well as
(3.18) to replace 3y, (E;, ¢i) with (v, * ¢} (E;).
Now we make use of the special form (2.7) of ¢; and ¢3 from Assumption (C1): using (3.13) we find

Vmain = Z Z 2Re Y2b1+bs+by (El + 177) 2Re V2bs+b3+ba (E2 + 177) Ib1+b2 Tr Sb3+b4 + Oq(NM_q) :
b1,ba=0 (bs,bs)EA

We may now plug in the expression (3.7) and sum over b; and by. Abbreviating

2

T(Z) = 1_ (M _ 1)—1e2iarcsin(z) ’

(3.42)
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and recalling the definition (3.40), we get

iAT
e am
Vmain = 2Re| T(Fy +in) ————— (—i iA]\b3+bs
> ( (En 1n)1+e2’A11( ield1)
(bs,ba)€A
. eiAg + iAT\b3 by bs-+ba g
X 2Re T(E2+m)1+eTQI (—ie'2) Tr S + Og(NM™9). (3.43)

We now prove part (i) of Proposition 3.4. Thus, we assume that (2.19) holds. Writing out

(2 Rexl)(2Rez2) = QRG(Ilfg +I1I2) (344)
yields
Vmain =2 Re(vrlnam VIII{IaIH) + OQ(NMiq) (345)

in self-explanatory notation. We focus on V} ;. ; the analysis of V}/ . is similar. In the summation over b3
and b4 in the definition of V’

! ain» We replace the set A with ({1,2,...} x {0,1,...}) and subtract the terms

(b?n b4) = (2’ 0)7( ) ) This gives Vr/nnn - rlnain,O - r/nain,17 where
et iAT\b3+by TN e 43 A7 \b3+b bs+b
 hain0 = —ieM)B T T (F ieTz)PeRe Ty GPeT04
e bsz:Ob4221 1 +621AII( ) (E2) 1+ e 2437 ( )
A7 Ry i(A7-A]) g
= T(E)T(By) — — e e (3.46)

- — Tr —
1+ e2iAlT 1+ e—2AlT (1 _ ei(Ay,Ag)S)z

and
oiA] e—iA]

_— _ o2i(AY —AD Ty 92
1+e21A1I 1+6721A2’I

I’nain’l = 2T(Ey +1in) T(E2 + in)

(Note that the two exceptional terms (b3, bs) = (2,0),(1,1) actually give the same contribution; this gives
rise to the prefactor 2, since the summands on the right-hand side of (3.43) depend on b3 and by only through
their sum b + bs.) We first focus on the easier term, ReVy,;, ;, which we shall simply estimate in absolute
value. An elementary estimate yields

ol A7 i

11 eATT 11 o2

L0 = 0(1), ¢t _ _r _ 1 (3.47)

L+eddi o /T2 7y

where we abbreviated v; 1= v(FE;). Using T(E; +in) =2+ O(M~!) and Tr S? < CN/M by (B.4), we find

CN

|Vma1n 1 | M . (348)
Next, we compute Re V), o- Writing a := l(A1=43) and v = v(E), and using (3.47), we find
4 oS 4 oS
I/Il in,0 — Tr 1+0 = r 14+ O(w y 3.49
ain,0 7T21/11/2 (1—045)2( (77)) 212 (1—045)2( ( )) ( )
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where we used that M~! < n < w. In order to estimate the trace, we invoke (3.36). Expanding « the
variable E; + in — E yields

e %
a = @A = 14 Z (44 2in) + O(w?). (3.50)
vz

We write 1 — « in polar form: 1 — a = u¢ with u := |1 — o] and ¢ € S'. This yields

u = 2“1(1—|—O(77/w—i—w))7 ( = -i+0(n/w+w).

TV

We may plug this into the formula (3.37) for the case d < 3. By assumption on 1 and w, we have u < w and
a =1+ O(w). Thus we get from (3.37) for d < 3 that

d dj2—2 1/2
, (2/m)4/? L w \d/2—2 7 1/2 cLw
. = — B,(— — — .51
main0 = o ===\ 2mw ) (5 a(—1i) +O( =+ W +exp . (3.51)

where we used that 7 > M ~!. Similarly, if d = 4 we get from (3.38) that

d
4 L
ano = =5 (o) (gl + 01 +0(w)
d
4 L 1
= 1 1+0 . 3.52
VQ\/detD<27TW> ogw|[ i (|logw>} (352
This concludes the analysis of V/ .. .
By a similar analysis, we find Vi, = V] .in0 — Vinain,1, Where
CN
" < =L 5
|Vma1n,1| M (3 3)

and D
(AV+A3) g
Viamol < €Tt —— "2 |, (3.54)
(1 + ei(Ai+42) )

We shall estimate the trace using (3.36). To that end, we use the elementary estimate
|14eAHAD| > ¢ (3.55)
which follows from (2.10). We conclude that

CN
N ainol < ——. 5
|Vma1n,0| M (3 6)

In particular, for d < 3 we have the weaker bound

d d/2—2
C 1 L E / w1/2
v2y/det D \ 27W v )

‘ 1/
main,0

(3.57)

<
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Similarly, for d = 4 we have the weaker bound

Misuol < €| () ow(2) (359)
’ v2y/det D \ 27 W v ) logw
In order to conclude the proof of part (i), we observe that
K4 = 2BgRe(—i)¥*2 (3.59)
for d = 1,2, 3. Plugging (3.48), (3.51), (3.52), (3.53), (3.57), and (3.58) into
Vmain = 2Re(Viain.o = Vinain.1 T Vinain.o — Vinaina) + Og(NM~9) (3.60)

from (3.45) completes the proof of part (i) of Proposition 3.4.
The proof of part (ii) is similar. We find, exactly as in the proof of part (i), that

N 4 S N
main — 2 ! ai -_— =2 T 1 —
v Redem’OqLO(M) Re —— Tr (1_a5)2( +O(w))+O<M)

with o = i(47=42) | Plugging (3.50) into (3.39) yields

4 1 L\~
Ilnain,O = W2V2m(2ﬁw> <M+F(Q_1)logu+0(1)> .

Using (3.50) on u¢ = 1 — o we therefore easily get (3.29). This concludes the proof of (3.29) and hence of
part (ii).

What remains is the proof of part (iii) of Proposition 3.4. Thus, set w = 0 so that Fy = Es = E. The
details are similar to the above proof of part (i). The estimates (3.48), (3.53), and (3.56) may be taken over

verbatim. The only difference is the computation of the main contribution, Vi, o- From (3.49) we get

4 as N )
/ _ o iarcsin(E+in) |2
main,0 212 Tr (1 _ OéS)2 (1 + 0(77)) ’ Q= |e K ‘ .

A simple expansion yields o = 1 — 22 4+ O(n?). Hence (3.37) yields, for d = 1,2, 3,

2 d/2 L d ) d/2-2 Int/2
Ilnain 0o = ( /ﬂ.) ﬁ Bd + 0 exp\ — Rl + 771/2 .
' v2y/det D \ 27W v w
to absorb the error term ﬁn into the last error term. Similarly, for

Here we used the inequality ﬁn < nt/?

d = 4 we get from (3.38)

4 L \* 1
Voo = logn|[1+0( ——)].
0 e detD<27rW) | gm{ (Ilogmﬂ

Now (3.31) and (3.32) in the case (C1) follow from (3.60) and a simple computation of Vy(¢1, ¢2) from (2.15)
for ¢1 = ¢ given by (2.7). O
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We conclude this subsection with a remark about the assumption on w in the case (i) of Proposition
3.4. The result of Proposition 3.4 is only meaningful in the regime w — 0, which is not imposed by our
assumptions (2.10) and (2.19) on E, w, and 5. If w is of order one, the contribution of the dumbbell skeletons
no longer has a simple universal form as in Proposition 3.4. However, our results remain valid even if w =< 1.
In that case, we need to replace Proposition 3.4 with the following result, which follows from a tedious and
unenlightening calculation.

PROPOSITION 3.6. Suppose that ¢1 and ¢o satisfy (C1), and that (2.10) holds for some small enough c, > 0.

Then
4 N1
ain = DBy, E (= 61

dem 7T2V1V2 ( 1, 2)+O<R4(W)M<M +77>> (36 )

with v; = v(E;) and where
i(A7—AD) i((AT+AT)

DB Ey) = 2ReTt— % oRemr— "5 g1 9E)(1-2ED)Tr 5. (3.62)

(1—elAi=42)9) (14 ¢i(AT+42)3)

In the regime w < 1, the first summand in D7(E7, E2) dominates; its leading asymptotics may be
explicitly computed, which leads to the formulas in Proposition 3.4. If w < 1, all three terms typically are of
the same order, and cannot be brought into a simpler form. In this case, barring a coincidental cancellation
in D"(FEq, Es), these terms are all of order M/N. Hence, the error term in (3.61) is of subleading order. In
the regime w =< 1, we may compute the traces in (3.62) using a Riemann sum approximation provided that
f is piecewise C*° or that, for some k € N, all derivatives of order k of fare integrable. The result is

L d
DW(E17E2) = (W/) 2Re/

G(A1=42) 7 (¢) (A4 7 (g) d
' \ - . = q
(1- et f ()" (1+cithta2) f(g)”

d
- 8({;) (1—2E?)(1 - 2E3) / fe(@)? dz + 0, (L/W)?),  (3.63)

where f.(z) := f(z)/ [ f(y)dy is the probability density associated with f. This formula immediately shows

that the critical dimension for the universality of the correlation decay is d = 4. Noting that f*(q) ~
1—(q,Dq) + O(q¢*) and Ay — A; ~ w, the first integral is approximately

/LNL dg
w(g-Dg)? ~ w? ) gt

For d < 4 the main contribution comes from the very small ¢ regime and the details of ]?* are irrelevant: only
the covariance matrix D matters (which is essentially a constant in the case of (2.2)). For d > 4, however,
the integral is not concentrated on the infrared regime g ~ 0 and the specific form of f;, in particular its
decay properties, is essential and influences the asymptotics of Vipain-

3.4. Computation of the leading term in the case (C2). We now prove the analogue of Proposition 3.4 for
the case that ¢ and ¢ satisfy (C2) instead of (C1). The calculation reveals that in the regime (2.19) the
explicit form of ¢; is not important, and only its integral [ ¢; = 2 matters. On the other hand, in the
regime w = 0 the answer depends on ¢; via the quadratic form Vy defined in (2.15). Throughout this section
we use the notation of Section 3.3, and in particular (3.33) and (3.40).
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PROPOSITION 3.7 (DUMBBELL SKELETONS IN THE CASE (C2)). Suppose that ¢1 and ¢o satisfy (C2), that
(2.12) holds, and that (2.10) holds for some small enough ¢, > 0.

(i) Suppose that (2.19) holds. Then Vimain satisfies (3.27) for d =1,2,3 and (3.28) for d = 4.
(ii) Suppose that (2.19) holds. Then Vimain satisfies (3.30) for d = 2.

(iii) Suppose that w = 0. Then the exponent p in Proposition 3.2 may be chosen so that Vimain satisfies
(3.31) for d < 3 and (3.32) for d =4.

PROOF OF PROPOSITION 3.7 (i). Similarly to (3.41), we get

[

M*] -1
Viain = > > 2Re(vapirbotvy * UT) (B1) 2Re(Yavprogrb, % 05 ) (Ep) TF02 Tr 5P+
b1,b2=0 (b3,b4)€A“

+Ou(NM™9), (3.64)
where we defined

Ay = ({1,2, [MM} x {0,1,. . (M) — 1)\ {(2,0), (1, 1)} .

The only difference between (3.41) and (3.64) is that in (3.64) we use the index set A, instead of A, thus
dropping any terms with a summation index larger than [M*] (or [M*] —1).

Next, we split the integration domain of each convolution using a smooth, nonnegative, symmetric func-
tion x satisfying x(F) =1 for |[E| < 1 and x(F) =0 for |E| > 2. We split ¢; = wf + 17, where

US(E) = i(E)X(M™*?E), 7 (E) = %i(E)(1-x(M~%?E)), (3.65)

for some positive constant § > 0. Here we take 6 := 7, where 7 is the constant from (2.19).
This yields the splitting ¢ = 5" + " of the rescaled test function ¢"(E) = n~'4(n~'E). This
splitting is done on the scale nM%/2, and we have

supp " C [—2nMO/2 2n 072 (3.66)
Moreover, recalling (2.8) and using the trivial bound |y, (E)| < C we find
(@57 v (ED)| < Co @7 s ) (Bi)| < CeM (3.67)
for any ¢ > 0. Plugging the splitting 7 = ¢S 4 " into (3.64) and using (3.67) yields

[M*]-1
Vaain = D > 2Re(yay4batby * V") (B1) 2Re(Yabprbyrn, * 95 ") (B) T2 T §ho s
b1,b2=0 (bs,bs)EA,
+0,(NM™9). (3.68)

We use the same splitting (3.44) as in (3.45), and focus only on the term V! .. . As after (3.45), we split
Visain = Yinain,0 — Vinain,1 and focus only on leading term V;, Using the same method as the one leading

to (3.48), one can easily show that

ain,0*

o _ o N
main,1 — O(M . (369)
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Thus, we have to compute

[MH]-1[M"] [M*]-1

<, <
aino = D Y O (Mbirberns * OT ) (B (Tanyrberos ¥ 5 ") (Ba) TP+ Tr 5P tbe
b1,b0=0b3=1 bs=0

eiAl e*iAg ei(AlfAZ)S
= T(El)T(E2) 1 + e2iA1:Z' 1 + e—QiAz_’Z' Tr (1 - ei(Al—Az)S)2

x (1= (—eAA )M (1 = (—e=2A2T) M"Y (1 — (ei<A1A2>S)[M“])2>] s« ST (Ey) % hs " (By) .

Next, we get rid of all terms with an exponent [M*]. The basic idea is that any such term oscillates in its
energy variable on a much smaller scale than the scale n of the convolution with 1/}?’17. More precisely, we
multiply out the three parentheses on the second line, and prove that any of the seven terms that is not 1
yields a negligible contribution. All of these terms are treated in the same way. For definiteness, we focus
on the term (—e?“1Z)IM"] Thus, we have to estimate

old1 e—id2 el(A1—42) g

(—e2 A7) IM"] Ty

T(El)T(E2) 1+ e2idi 7T 1 + e—2iA2T (1 - ei(Al_AQ)S)

2]* SEL) * s (Br) . (3.70)

In order to estimate this, we observe that, since § = 7, we get from (3.66) and (2.19) that
supp wf’" C [2M~ 2w, 2M 02 . (3.71)
We denote the argument of wf’" in the convolution integral by v;, and the corresponding argument in

the bracket in (3.70) by EY := E; —v;. By (3.71), on the domain of integration we have |v;| < 2M ~%/2w.
Therefore we may estimate the first two denominators of (3.70), for the integration variable v; in the support

of 7,[1?’", as
= 1o (B2 > e (3.72)

for small enough ¢, in (2.10). Hence we may write (3.70) in the form

‘ 1 + I—le—Zi arcsin E 2 % ‘ 1 + e—2i arcsin E})

/d’U1 wfm(vl) (_eQiarcsinE‘f)[M ] Tr h(vl),

where h is a smooth matrix-valued function on R with derivatives satisfying
IR )| < Gy~

for all k € N. Since the phase factor ¢(vy) := 2 arcsin(FE; —v1) is regular and |¢’| < 1 on the support of wf’",
a standard stationary phase argument using a k-fold integration by parts implies that (3.70) is bounded by
NCwnp =M ~*r < CNM~!, where the second bound follows by choosing k large enough.

We conclude that

elA1 o142 ei(A1—42) g < < N

- = |T(E1)T(E - - T SNE S(E. —
pano = [TEOTE)  Giny 5 mmng T  gnagyt * V0 (B 0+0(57)
(3.73)
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for all dimensions d. We have the elementary estimate T(E?) = 2 + O(M 1) and, using (3.72),
ei arcsin E}

1 1 1 1
1+IfleQiarcsinE;’ - QW(l—i_O(M +W>> _7ﬂ/(1+O(M +W>>a V:V(E)'

In order to compute the trace in (3.73), we proceed exactly as in the proof of Proposition 3.4; here we have
o 1= el(@resin By —aresin B3)) — | _ 4 ¢ where (on the domain of integration)

2
w=—(1+0M?+w), (= -i+0M"?+uw).

Uz

Notice that after replacing F; —v; with E, at the cost of a negligible error, and thus removing the v-dependence
in the first factor of the convolutions, the precise form of 1; becomes irrelevant and only f V;(E)dE = 27
matters. Hence we get, for d < 3,

/22
/ _ o @/m) L\ w ! _d/2-2 _cLyu 1/2 —0/2
main,0 — V2 /det D \ 27W v Bd( 1) + 0 exp 7W +w + M R (374)

and, for d = 4,

d
4 L 1

hain0 = 1 14+ 0 ——+ M2 : 3.75
main,0 V2 /7detD<2ﬂ_W) |ng|< + <logw| + tw ( )
For V/! ... we perform a similar estimate, using (3.55) with 7 = 0 and the fact that V}/ ; contains Tr %

with |1 — a| > ¢ (see (3.54)—(3.55)), which may be estimated by (3.36). This gives

CN

"ol = 3.76
|Vma1n| M ( )

The estimates (3.69) and (3.74)—(3.76) conclude the analysis of Viain, and hence the proof of Proposition
3.7 (i). 0

PROOF OF PROPOSITION 3.4 (ii). The argument is similar to the proof of part (i), and we only focus on
what is different. We start from (3.73) for d = 2, which we write as

4+ 0W) 5 ] N §’"<El>*w§’”<E2>+0<ﬁ)- (3.77)

w22 (1 —eilA-42)G)

/
main,0 —

Invoking (3.39) with u = w(1 + O(M 7)) yields

, B 4 L\
main0 T 222 et D\ 20W

x [(1_52,4)) OB+ 05 (B) + 7(@Q — Dlloge] + O(1)

(i)
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We compute the convolution integral using (3.50):

m
(1_6(,4_,4)) * Y (E) x93 ()

Ty dv; dvs 1 <n <n

= 17(1 + O(w)) Praa— (v1) 37" (v2)
w1l n [dv dvs < <

=i (w t22 | 5 9. (01 = v2)YS(v1) S (v2) + 0(1)> .

Here we used that, by (3.71), we always have [w-+v; —vs| > w/2 on the support of the function S (v1) 5" (va).
Taking the real part of this expression yields simply O(1). Hence we conclude that

C oRey Ny _ 4 L\ ori0 -
Vmam—ZReVmain’O—l-O(M = vae D \2ow (27T(Q 1)|logw|—|—0(1)).

This concludes the proof of part (ii) of Proposition 3.7. O

In order to prove part (iii) of Proposition 3.7, we shall need the following local decay bound.

LEMMA 3.8. For all b € N we have

C c
—1gb v
(I S )yz < Mbd/2 + N
for some constant C depending only on f.
PRrROOF. This follows from a standard local central limit theorem; see for instance the proof in [11]. O
In particular, for 1 < b < (L/W)? we have
C
b
5%y < a7 (3.78)

PROOF OF PROPOSITION 3.7 (iii). We assume that the exponent u from Proposition 3.2 has been chosen
so that
11p < 12p, 5 < 14+2p. (3.79)

(Recall that the most critical case is when both p and p are just slightly below 1/3.) We use the truncated
functions ¢~ from (3.65), where 6 is an exponent that satisfies

6u—6p < 60 < 2p—p. (3.80)
We start from (3.68) with £y = Ey = E, from which we get

[M#]—1 [M¥] [M*]—1
Vaain = D > > 2Re(Yap,rhyrby * U3 ") () 2Re (Yaby 4y 45, * 15" (B) T2 Ty GPaths

b1,bo=0bs=1 by=0
N

— ]; .81

ro(X): s
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here we estimated the contribution of the two terms (b3, bs) = (2,0), (1,1) excluded from A, by CN/M. For
the following we need the bound

[M*] [M*] [M*] [M*] ON
Tr S +hs < ON < ——Ry(M™H), 3.82
bzl bzo r bzl bzo b3—|—b4 d/2 M 4( ) ( )

where in the first step we used (3.78). Inserting the splitting 1 = Z=2(t1+b2) 4 (1 — 7=2(b1+b2)) into the
right-hand side of (3.81) and using (3.67) as well as (3.82) to estimate the second resulting term yields

oo [MF][M¥]-1

Viain = 2 D D 2Re(abyttgrny * i) (B) 2Re (Yapappgsn, U5 7) (B) T 01 H02) Ty gho e
b1,bo=0b3=1 bs=0

+ O(A]\;M3“_1R4(M‘”)> . (3.83)

Here we also used (3.67) to extend the by, by-summation to oco.
Next, we split

N
Vimain = 2 Re(Vl’mm + V,Q’lain) + 0 (MM3#—1R4(M_”)> (3.84)

using (3.44) as in (3.45). The error term V.,

main

(i), using the fact that qﬁi\’" has compact support; see (3.76). The result is

may be estimated exactly as in the proof of Proposition 3.7

CN
|Vr/r/1ain| X M . (385)
What remains is the computation of

oo [MM][M*]-1

Visin = D D O (Gevararvy * 077 (E) (Tavavvaro, * o3 ") (B) I~ 01+02) Ty shartbe,

b1,bo=0b3=1 bs=0

We begin by enforcing exponential convergence with a sufficient rate in the summation over b3 and by. To
that end, let £ be a constant satisfying

6p—6p < 3¢ < min{2p—p—0, pu/2} (3.86)

(see (3.79) and (3.80)), and set
Ji=1-M*++¢

We introduce the splitting 1 = Jb3+b4 4 (1 — Jb+b4) into the summation in V! .. . In line with the abuse of
notation (¢ * x)(E) = ¢(E) * x(E), in the following we use the notation

E, = E—v;, A; = arcsinEj;, (3.87)

and abbreviate

Q(Br, Bp) x ¢T"(E) + 5" (E) /dv1 dvg (B — v1, E — v2) " (v1) 957" (v2) . (3.88)
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Now the error term, resulting from the term 1 — J?*4 in the above splitting, is

[M#] [M#]—1

Z Z ( ) PRV 14z (ei(Al—A2))b3+b4> *wgﬂl(E)*wgﬂi(E)
—1,2iA —1,—2iA 1 2
= = 1+ 7 Le2idi | + T-1le—2i42
] CN
x (1= Jhstha) Trghsths < CM™E D Trshoths WM’ERLL(M’“);
b3,by=0

here we obtained the first expression by using (3.7) and summing up the geometric series in the indices by, bo;
the first inequality follows from the estimate

et 1 1 1
o AN Vo2 ,
1+Z %4 o /T_E? +O(M o > T (E) +O< i (3.89)

valid on the support of the convolution integral (see (3.71)), and from |1 — J%%%| < CM~¢; the second
inequality follows from (3.82). We therefore conclude that

eiAl efiAQ

T i(A— < <,
Vinain = Z Z <T(E1)T(E2)1+I—162i,41 1+ Z-1le—2iA: (e (s AZ))b3+b4> « Y "(E) x 3" (E)

b3=1b4=0

x Tr(JS)PeT0s 4 O(ZM%;(M”)) . (3.90)

where we used (3.7) as well as the definitions (3.42) and (3.87) followed by an explicit summation over by
and by. In order to simplify the right-hand side of (3.90), we use (3.89) and T(E — v;) = 2+ O(M 1) to
replace e /(1 +Z~1e?4¢) and T'(E;) with 1/(2v/1 — E2) and 2, respectively. The contribution of the error
terms in both replacements can be estimated by using the following general estimate for any fixed k € N
(here we use it for k = 2):

CpN
Tr (1 — JS' Z Z Tr(JS)d1+~~+dk < ]’;4 R%(M*M*E) , (3.91)
dy=1ds,..., dr=0

which plays a role similar to that of (3.82) in providing a robust a-priori bound which does not make use of
oscillations. The estimate in (3.91) follows from (3.36) together with (3.86). We find

Viain = = Vz Z Z (el A=A batbs) sy pST(B) 5 5 1(E) Tr(JS)P 0
b3=1by=0

N 1 N
- —u=&\ [ 0/2 - —p —£
+ O(MR4(M )(M +nM ) + MR4(M M ) . (3.92)

Next, we sum up the geometric series on the right-hand side of (3.92). We use the estimate, valid on the
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support of the convolution integral,

i(A1—42) 78 S N
Tr € . - 5 = Tr — - ) +O<MR4(M_“’_5)M_H—§>
(1 — eilAr-42) ) (e-itAi—42) — Jg)
S

(1+i(1 = E2)~1/2(0; — vg) — JS)?

N N
+ 0(1\4}24(]\4/1'5)]\4'u§ + MR@(Mug)MGTf) ;

here the last step follows from (3.50) and a short argument using a resolvent expansion together with (3.91)
and the bound
M%? < M~P=SM3¢ (3.93)

as follows from (3.86). We omit further details. Plugging this into the right-hand side of (3.92) and recalling
(3.86) as well as the definition (3.33) of Ry, we get

4 1

S
Vinain = 27 (2n)? /dv1 dvg ¥ (v1) Y3 (v2) Tr

(1+i(1 = E2)~12(0y — vg) — JS)”

+ O<A]\/;R4(M“)M5> . (3.94)

Recalling (3.86) and n = MP?, we find that the error term may be estimated by 2 Ry(M~")M~¢ <
Ry(n)M—¢ for some constant ¢; > 0. Going back to (3.84) and recalling (3.85) as well as the second
inequality of (3.79), we find

8 1 S N
Vimain = —5—5 Reo— [ dv(¢] * ) (v) T +O<1+R Mcl)
w22 ¢ 27 / Vo= 9)(v) Tr (1 +i(1 — E2)=1/2¢ — JS)2 M( 4(n) )

for some constant ¢; > 0 (recall from (3.10) that ¢7(E) = ](—F)). Using Proposition 3.9 below, with
e:=11 x¢o, b= (1— EQ)’l/z, and the observation that

~

2Re/oodtt1’d/2% = Adt|t|1*d/2@$2<t) = Vilo1,82),  22(0) = 261(0)p2(0) = Vi(¢r,2),
0

we find for d < 3 that

4 L \%/2n\¥*? N
Vmain - 7T2y2\/detiD <2\/7>TW> (’/TI/) Vd(¢1a ¢2) + O(M(l + R4(TI)M ))
and for d = 4 that

4|log | L : N
Vmain = \% y o —).
m202y/det D \ 2/7TW 101, 92) + M
This concludes the proof of Proposition 3.7 (iii). O

The proof of the following result is given in Appendix B.
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PROPOSITION 3.9. Suppose that (2.12) holds. Let b > 0 be fixzed and J := 1 — M ~2n for some cy > 0.
Fiz a smooth real function e € L*(R) satisfying the condition (C2) (see (2.8)), and recall the notation
e(v) = n~te(n=w). Then for d < 3 we have

1 7 S _ (by) /22 L o 1-d/2 =75 N —co
%/dve O ST e <2ﬁW> /0 dtt e(t)+O(MR4(n)M ) (3.95)

for some constant ¢y > 0, and for d = 4 we have

1 . . S _ logn| L 4€— N
— [ dve(v) T A0 —797 \/M(%/?W) (0)+O(M). (3.96)

4. Extraction of the leading term and estimate of the error terms

In this section we give the core of the proof: the estimate of the error in (3.26), hence completing the proof of
Proposition 3.3. Once Proposition 3.3 is proved, Theorems 2.2-2.4 will follow easily (see Section 4.8 below).
We recall that, as in Section 3, we set 5 = 2 throughout this section. How to modify the arguments for
[ =1 is sketched in Section 5.2 below.

The basic strategy is to compute the expectation in (3.17) by plugging (3.1) into it and classifying all
possible label configurations (z;) according to the partition induced by coincidences among the labels. After
an appropriate resummation, we shall be able to identify the leading terms which give rise to Vpan and
the error terms, which are to be estimated. In [3], this strategy was carried out under various simplifying
assumptions, denoted by (S1)—(S3) there. Roughly, these simplifications stated that among all possible
partitions only the pairings matter, that coincidences of labels that are not imposed by the pairings may be
neglected, and that the nonbacktracking condition from (3.1) may be neglected beyond some fundamental
restrictions it imposes on the class of admissible partitions.

In the following, we deal with all scenarios that were ignored under these simplifications. In particular, we
deal with blocks of partitions that are larger than two. This requires to introduce more involved structures,
which are accompanied by heavier notation. In addition, unlike the pairings from [3], partitions with larger
blocks do not have an intuitive graphical representation in terms of bridges joining edges. Our analysis builds
on that developed in [3]; for the convenience of the reader, we summarize some concepts from Sections 4.1
and 4.2 of [3] in the beginnings of Sections 4.1 and 4.3 respectively.

Although the contributions of all exceptional scenarios are ultimately negligible, they cannot be estimated
brutally by absolute value. The reason is the strongly oscillatory character of the expressions we have to
estimate. Even if two summation labels coincide, and hence result in a gain in the form of a small prefactor,
we cannot afford to estimate all remaining summations by the sum of absolute values of summands. Instead,
we have to introduce a more involved, local, bookkeeping of various index coincidences, in which some
parts of the summation are estimated by taking the absolute value inside while others are estimated by
exploiting oscillations among the summands. Thus, the contribution of any ladder that is not affected by
the simplifications of [3] still has to be summed up explicitly (i.e. exploiting oscillations).

4.1. Graphs and partitions of edges. We have to compute F (F1, E9) defined in (3.17). In order to express
the nonbacktracking powers of H in terms of the entries of H, it is convenient to index the two multiple
summations arising from (3.1) (when plugged into (3.17)) using a graph. This graphical language was
introduced in [3, Section 4.1], and we summarize it here for the convenience of the reader. We introduce a
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directed graph C(ny,ng) := C1(n1) U Ca(n2) defined as the disjoint union of a directed chain C;(n) with ng
edges and a directed chain Ca(ns) with ng edges. Throughout the following, to simplify notation we shall
often omit the arguments ny and nsy from the graphs C, C1, and Co. For an edge e € E(C), we denote by
a(e) and b(e) the initial and final vertices of e. Similarly, we denote by a(C;) and b(C;) the initial and final
vertices of the chain C;. We call vertices of degree two black and vertices of degree one white. See Figure 4.1
for an illustration of C and for the convention of the orientation.

a(Cl) oO——e—— >—0—>—0—>—0—>—0 b(Cl)

Ci

b(C2) o ° o o a(C)

Cs

FIGURE 4.1. The graph C = C; U C2. Here we chose n1 = 6 and n2 = 5. We indicate the orientation of the chains Cy
and C2 using arrows. In subsequent pictures, we systematically drop the arrows to avoid clutter, but we consistently
use this orientation when drawing graphs.

We assign a label z; € T to each vertex i € V(C), and write x = (2;);cv(c). For an edge e € E(C) we
define the associated pairs of ordered and unordered labels

Te = (xa(e)axb(e))> [ze] = {xa(6)7xb(€)}'

Using the graph C = C(n1,ng) we may now write the covariance

(TrH™) ;T H™)) = E[(Tr H™) (Tr H™))] - E(Tr H™)E(Tr H™)) = Y I(x)Ax), (4.1)

x€TV(©)

where we introduced

Ax) = E(eH)er>E< 11 H)E( 11 H) (4.2)

EEE(Cl) EEE(CQ)

I(x) := Io(x) H L #x5),  Io(x) == L(Za(c,) = To(cr)) HTa(ca) = To(cs)) - (4.3)
i,jEV(C):
dist(i,5)=2
The indicator function Iy(x) implements the fact that the final and initial vertices of each chain have the
same label, while I(x) in addition implements the nonbacktracking condition. When drawing C as in Figure
4.1, we draw vertices of C with degree two using black dots, and vertices of C with degree one using white
dots. The use of two different colours also reminds us that each black vertex i gives rise to a nonbacktracking
condition in I(x), constraining the labels of the two neighbours of i to be distinct.
In order to compute the expectation in (4.2), we decompose the label configurations x according to
partitions of E(C). The following definition was given, in a reduced form, in [3, Definition 4.2].
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DEFINITION 4.1. (i) We denote by PB(U) for the set of partitions of a set U and by M(U) C P(U) the set
of pairings (or matchings) of U. (In the applications below the set U will be either E(C) or V(C).) We
call blocks of a pairing bridges.

(i) We introduce the usual partial order < on PB(E(C)), where II < T' means that II is a refinement of T.

(iii) For a label configuration x € TV(©) we define the partition P(x) € B(E(C)) as the partition of E(C)
generated by the equivalence relation e ~ €' if and only if [x.] = [xes]. Similarly, P,(x) € PB(E(C)) is
the partition of E(C) generated by the equivalence relation e ~ €' if and only if x. = x.. (Here the
subscript “o” stands for “ordered”).

Here ends the summary of the material from [3, Section 4.1]. Next, we introduce the new concept of a
halving partition. For a partition = € P(E(C)) and a subset v C E(C) we define the restriction

= {€ny:6€E, 6Ny #0}.
Moreover, for v C E(C) and = € P(E(C)) we define
tiy(Z) := 1(Z|, consists of two blocks of equal size) . (4.4)
We also set pg(Z) := 1. For a partition I € P(E(C)) we define the subset
= {EXT:py(E)=1foreach vy €T}. (4.5)

Thus, $H(T') is the subset of partitions = that refine each block of T" into two pieces of equal size. We call any
= € H(T") a halving partition of T'. If T is a pairing, E € H(I") is simply the atomic partition.

Armed with these definitions, we return to the computation of (4.2) to be plugged into (4.1). We first
focus on the first term of (4.2). The idea is to partition all edges e € E(C) first using the unordered labels
[z.], yielding a partition T, and second using the ordered labels z., yielding a finer partition = € $(T'). In
other words, the blocks of I" collect those edges that have the same unordered labels, while each such block
is further subdivided into two smaller blocks according to the two possible orderings of the same unordered
label. We express this constraint on x using the indicator function

Brz(x) == 1(P(x) =T)1(Py(x) = ). (4.6)

Notice that the partitions I" and = yield a nonzero contribution only if each block of I' is subdivided by =
into two blocks of equal size, because EA¥ Al = 0 unless k = [ (recall from (2.4) that Hy, = \/SayAsy).
This justifies the restriction = € H(I'). Thus, we write

E J] H. Y 1(Px) =0 [[E]] He.

e€E(C) LeP(E(C)) yel'  e€y
= > > Br=®]] (/’L'y(E) 11 \/§> ; (4.7)
IeP(E(C)) E€en(I) ~ver e€y

Here in the first step we used that H,, and H, , are independent if [x.] # [z./], and in the second step that
E[l.c, He. vanishes unless the partition Py(x)|, consists of two blocks of equal size.
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Similarly, we find for the second term of (4.2) that

E( H Hr>E< H Hx) = Z Z Br z(x) H<MmE(cl)(5)/~LmE(c2)(E)H Sr)

e€E(C1) e€E(C2) FePB(E(C)) Een(l) yer e€y

In order to express A(x) (see (4.2)) we subtract (4.8) from (4.7), which yields

Ax) = ] VS.. > > Br=(x)D(,5), (4.9)

ecE(C) reB.(E(C)) EenH(I)

where we defined

D.2) = [ 13 - [T (meneicy @ieeies @) (410)

vel vel

as well as the set of connected partitions
PB(E(C)) := {T € B(E(C)) : there is a v € " such that y N E(Cy) # 0 and yN E(C2) # 0} . (4.11)

The restriction of the summation in (4.9) from I'" € P(E(C)) to T' € P.(E(C)) follows from the observation
that if T is such that each v € T satisfies v C E(Cy) or v C E(Cz), then D(I',Z) = 0 for all = € H(T).
We also record that D(I',Z) is either 0 or 1. In analogy to (4.11), we also define the subset M .(E(C)) =
PB(E(C)) NIM(E(C)) of connected pairings.

4.2. The refining pairing of a partition. Next, we break up larger blocks of the partition I' € PB(E(C)) into
pairings. The blocks of I" were defined by the label coincidences, which remain unchanged by the breaking
up of I'; hence this breaking up of I' may seem artificial. It is however a very convenient technical device,
since it allows us to reduce the estimates on partitions with arbitrarily large blocks to estimates on pairings.
In particular, it allows us to use the machinery developed in [3] to control the oscillations.

Thus, given a partition I' € PB(F(C)) and one of its halving partitions = € $(T"), we introduce a rule for
breaking up I' into a refining pairing I1 = ®(I',Z) € M(E(C)). Although there is much arbitrariness in the
choice of such a pairing, we define it precisely so as to ensure that, apart from the obvious condition IT < T,
it fulfils the three following properties which will be important for the rest of the argument.

(a) The two edges of each bridge of IT belong to different blocks of Z.

(b) T € P.(E(C)) is a connected partition and = € H(T) then ®(I',=) € M (E(C)) is a connected
pairing. In other words, connectedness is maintained after the refinement.

(c) How a block v € T" is broken up into pairings does not depend on the other blocks of T'.

The refinement operation ® can be easily defined using a greedy algorithm that successively breaks up large
blocks of T' into bridges, such that these three properties are satisfied at each step. In particular, when
constructing IT from I' and =, we always break up blocks of I' into smaller blocks in such a way that the
restriction of = to these smaller blocks is again a halving partition.

The precise definition of the operation ® is the following. We introduce a total order on the edges F(C)
as follows. The edges of C; are increasing from left to right (see Figure 4.1); the edges of Cy are increasing
from right to left; any edge of C; is smaller than any edge of C5. Now suppose that = € $(T"). We construct
IT = ®(T', E) recursively as follows. Set I'g :=T" and k := 0.
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(i) If T is a pairing then set II := T’y and stop the recursion. Otherwise let v € Ty, satisfy || > 2.

(ii) Let e be the first edge of v and e’ the last edge of v that does not belong to the same block of = as e.
Set T'y41 to be 'y in which the block  has been split into the pieces {e, e’} and v\ {e,e’}.

(iii) Increment k by one and go to step (i).

It is immediate that this algorithm terminates after a finite number of steps and that II = ®(T",Z) is a
pairing. In fact, ®(T,II) € M.(E(C)) is a connected pairing. To see this, note that there exists a v € I" such
that vy N E(C1) # 0 and v N E(C2) # 0. It is not hard to see that in at least one step (ii) of the algorithm
operating on v we have e € E(C1) and ¢ € E(Cs), so that the bridge {e,e’} € ®(T,E) connects the two
components of C.

Hence we may plug the trivial identity 1=} rcon_(p(c)) 1(®(I',E) =1I) into (4.9) and use (4.1) to get

(TrH™) ;T H) = Y™ Y N 1(e(1,5) =) D(T,E) Y I(x)Brz(x) ][] Se.-

e, (B(C)) T>1 Zen(I) x€TV (©) {ee'yell
(4.12)
(Recall that here C = C(n1,n2).) It is convenient to introduce the set of all connected pairings,
Dﬁc = |_| mC(E(C<n1,n2))) 5
ny,n2>0:

ni1+n2 even
with which we associate the following definitions.

DEFINITION 4.2. With each pairing T € M, we associate its underlying graph C(T'), and regard ny and ns
as functions on M. in self-explanatory notation. We also frequently abbreviate V(I') = V(C(T)), and refer
to V(T') as the vertices of T'.

Next, suppose that = € $(I') and I = ®(I',Z). Then Brz(x) = 1 implies [[ p J=(x) = 1, where we
defined the indicator function

J{67e/}(X) = 1([16] = [xe/])l(xe 7é fe’) = l(sca(e) = xb(e/))l(xa(e/) = :L'b(e)) . (413)

To understand this implication, we first recall, from the definition of B in (4.6), that Br =(x) = 1 ensures
that the edges receive the same unordered labels within each block of I' and the halving partition = divides
each block in two according to whether the labels are the same as ordered labels. In particular, if I' is a
pairing, i.e. if Z is atomic and T' = II, then J,(x) = 1 directly follows for each pair m € I". If T has larger
blocks, then the definition of ® guarantees that every bridge in II = ®(T', E) is halved by Z, i.e. their labels,
under Br =(x) = 1, are the same as unordered but not as ordered labels.

Therefore we may restrict the summation over II in (4.12) to the set

R = {H € M, : there is an x € TV such that I(x) H Jr(x) # 0} .
mell

This set of pairings was also given in [3, Equation (4.26)], using a more combinatorial definition which we
shall not need here. To interpret the set R, observe that the right-hand side of (4.13) induces a series
of constraints among the labels x; in & we simply require that these constraints hold and be compatible
with the nonbacktracking condition from (4.3), which requires certain labels to be distinct. As explained
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in [3, Sections 4.1 and 4.2], the restriction from 91, to R is significant, and plays an essential role in estimating
the contribution of pairings.
Thus we write (4.12) as

(Tr ™), Tr H™2))
= Y 1m() =n)l(no(I) =mg) Y Y 1(®T,E)=T)DT,E) > I(x)Brz(x) [[ Se-

eR I>T1ZesH(T) XETV(©) {e,e’}ell
(4.14)

This is the appropriate decomposition of the left-hand side in terms of pairings II of all possible graphs C.
It is the correct analogue of [3, Equation (4.27)] without making any simplifications.

4.3. Skeletons. The summation in (3.17) is highly oscillatory, which requires a careful resummation of graphs
of different order. We perform a local resummation procedure of the so-called ladder subdiagrams, which are
subdiagrams with a pairing structure that consists only of parallel bridges. This is the second resummation
procedure mentioned in the introduction. Concretely, we regroup pairings II into families that have a similar
structure, differing only in the number of parallel bridges per ladder subdiagram. Their common structure
is represented by the simplest element of the family, the skeleton, whose ladders consist of a single bridge.
The concept of skeleton pairing was introduced in [3, Section 4.2]. Here we merely recall the main ideas for
the convenience of the reader, and refer to [3, Section 4.2] for full details.

The basic idea is to construct the skeleton 3 of a pairing II € 9. by collapsing parallel bridges of II.
By definition, the bridges {e1,€}} and {es,e,} are parallel if b(e;) = a(e2) and b(e}) = a(e}). With each
IT € M, we associate a couple (X, b), where ¥ € M, has no parallel bridges, and b = (b,)sex € N*. The
pairing ¥ is obtained from IT by successively collapsing parallel bridges until no parallel bridges remain. The
integer b, denotes the number of parallel bridges of I that were collapsed into the bridge o. Conversely, for
any given couple (3, b), where ¥ € 9. has no parallel bridges and b € N* we define Il = G(%,b) as the
pairing obtained from > by replacing, for each ¢ € X, the bridge o with b, parallel bridges. Thus we have
a one-to-one correspondence between pairings IT and couples (X, b). Instead of burdening the reader with
formal definitions of this correspondence, we refer to Figure 4.2 for an illustration. When no confusion is
possible, in order to streamline notation we shall identify IT with (2, b).

IR

FIGURE 4.2. A pairing II (left) and its skeleton (X, b) (right). As in [3, Section 4.1], we draw a pairing II by drawing
a line connecting the edges e and e’ for each bridge {e,e’} € II. Next to each skeleton bridge o € ¥ we indicate the
multiplicity b, describing how many bridges of IT were collapsed into 0. We draw the ladder vertices Vi(II) in grey
and the vertices V;(II) are drawn in black or white (see Definition 4.3).

37



DEFINITION 4.3. Fiz ¥ € M, and b € N=. As above, abbreviate I1 := G(X,b).

(i) For o € ¥ we introduce the ladder encoded by o, denoted by L,(3,b) C Il and defined as the set of
bridges of I1 that are collapsed into the skeleton bridge o. Note that L,(X,b) consists of |L,(2,b)| = b,
parallel bridges.

(it) We say that a vertex i € V(II) touches the bridge {e,e’'} € Il if i is incident to e ore’. We call a vertex
i a ladder vertex of L,(X,b) if it touches two bridges of L,(2,b). Note that a ladder consisting of b
parallel bridges gives rise to 2(b — 1) ladder vertices.

(i1i) We say that i € V(II) is a ladder vertex of II if it is a ladder vertex of L,(X,b) for some o € 3. We
decompose the vertices V (II) = V5(IT) U Vi(IT), where V;(I1) denotes the set of ladder vertices of T1.

See Figure 4.2 for an illustration of Definition 4.3.
Next, for a pairing 3 € M. we define the set of admissible multiplicities

B(Y) := {beN”:G(Z,b) € R}. (4.15)
We define the set of admissible skeletons as
G = {XeM.:B(X)#£0}.

Due to the nonbacktracking condition and the requirement that parallel bridges are collapsed, not every
pairing is an admissible skeleton, and not every family of multiplicities b of a skeleton ¥ € & is admissible.
A combinatorial characterization of & is given in [3, Lemma 4.6], which we shall however not need here. All
that we shall need about B(X) is the following simple result, proved in [3, Lemma 4.6].

LEMMA 4.4. For any ¥ € & the set N* \ B(X) is finite.

Here ends the summary of the material from [3, Section 4.2]. We may now obtain the desired decompo-
sition of F7(E1, E2) as a sum over skeletons. Plugging (4.14) into (3.17) yields

F'(Ey, Ey) = Z 1(2/IT| < M*) 2Re(Fn, (1) (E1, ¢1)) 2Re (Fny (1) (B2, ¢2))

ITeR
x> > 1(e(r,E)=mDT.5) > Ix)Br=x) [[ S
rzIzen() xeTV I {e,e’ }€ll
= > V), (4.16)
Xe6

where we defined the value of the skeleton ¥ € & as

V(D) = Z 1 (2 Z bs < M“) 2Re (Y, (=,b) (E1, 01)) 2Re(Vny (5,1 (B2, 92))

beB(X) oceX
X Z Z l(q)(ra E) - g(za b)) D(Fv E) Z I(X) BF,E(X) H Sacg . (417)
I'>G(3,b) 2enH(T) x€TV(E,b) {e,e’}€G(X,b)

This definition is the correct generalization of V(X) in [3, Equation (4.31)] without assuming any simplifica-
tions. In particular, V(X) and V(X) differ by a term £ in the terminology of [3].
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4.4. Classification of skeletons. In this short subsection we recall the splitting, introduced in [3, Section
4.4], of the skeletons ¥ € & into three classes: the dumbbell skeletons, the small error skeletons, and the
large error skeletons. The dumbbell skeletons are the eight simplest skeletons, denoted by D1, ..., Dg, whose
contribution is of leading order and yields Vipain from (3.23). They are defined in Figure 4.3.

D, D, Ds Dy
D5 E Dg % Dy % Dg E
FIGURE 4.3. The eight dumbbell skeletons D1, ..., Ds.

The contributions of the other skeletons has to be estimated and shown to be much smaller. As pointed
out in [3, Section 4.4], it turns out that when estimating V() we are faced with two independent difficulties.
First, strong oscillations in the b-summations in the definition of V(X) (4.17) give rise to cancellations which
have to be exploited carefully. Second, due to the combinatorial complexity of the skeletons, the size of &
grows exponentially with M, which means that we have to deal with combinatorial estimates. It turns out
that these two difficulties may be effectively decoupled: if |X| is small then only the first difficulty matters,
and if |X| is large then only the second one matters. (As usual, |X| denotes the cardinality of ¥, i.e. the
number of bridges in ¥.) Hence we split the set & in the dumbbell skeletons, the small error skeletons,
and the large error skeletons. The splitting into small and large skeletons is done using a fixed large cutoff

K € N. In other words, we write
S = GpUGTLGE,
where we abbreviated Sp := {Dy,..., Dg} for the set of dumbbell skeletons, and defined the set of small

skeletons GIg( ={¥ € &\ 6p :|¥| < K} as well as the set of large skeletons 67, := {X € 6\ &p : [X| > K}.
The constant K will be chosen large enough in Proposition 4.5 below.

4.5. Large skeletons. We first estimate the contribution of the large skeletons &7.. As in [3, Section 4.4],
the estimate of the large skeletons is rather simple, since for large enough K their contribution is small even
if we estimate them by taking the absolute value inside the summations in (4.17). Hence, the oscillatory
effects present in the prefactors 4 are not exploited. The precise estimate is the following, which is analogous
to [3, Proposition 4.8].

PROPOSITION 4.5. For large enough K, depending on u, we have

> IVE) < CxkNM2. (4.18)
TeG
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PROOF. Recall the definition (4.13) of J,(x) for a bridge @ = {e,e’}, which encodes the constraints of
coincidences of the labels associated with the vertices a(e), b(e), a(e’), and b(e’). The basic estimate is

S Y 1erE)=6=b)Brex) <[] ) (4.19)

I>G(3,b) Z€5(T) 7€G(S,b)

for any ¥ € &, b € N*, and x € TV®P), In order to prove (4.19), we make the two following observations:
(i) each side of (4.19) is either zero or one, and (ii) if the right-hand side of (4.19) is zero then so is
its left-hand side. Observation (i) follows form the trivial fact that for any x there are unique partitions
I''E € P(E(C)) such that Brz(x) = 1. Observation (ii) follows form the fact that if 7 € ®(I',E) then
Brz=(x) = Brz(x)J:(x), since, by definition of ®, the event J.(x) = 1 is a consequence of the event
Br =(x) = 1. This concludes the proof of (4.19)

For the following we may drop the nonbacktracking condition encoded by I (see (4.3) for the definition),
but we still keep the condition on the labels imposed by two traces and implemented by Iy. From (4.17) and
(4.19) we therefore get, using (3.20) and the trivial bound D(T', E) < 1, that

VE) < ey 1<2Zba<M“> Yo Lhx) [ Jeer®) S,

beN> ocx xE€TV(E,b) {e,e’}€G(2,b)

Next, we may perform the summation over all labels of x indexed by the ladder vertices of G(3,b) (see
Definition 4.3). After this summation, each ladder L,(X,b) of G(X,b) is replaced with a single bridge that
encodes an entry of Sb instead of S. Thus we get the bound

vE)l <oy 1(22@, gMN) Do ox) I Ty (Shee), (4.20)

beNT oES xETV () {e,e’}EX

See [3, Section 4.2] for the full details of the summation over the labels of the ladder vertices. The right-
hand side of (4.20) is equal to [3, Equation (4.42)], which was estimated in [3, Section 4.4]. The result
from [3, Section 4.4] is (4.18). This concludes the proof of Proposition 4.5. O

4.6. Small skeletons. For the following we fix K to be the constant from Proposition 4.5. In order to handle
the small skeletons in Gf( UGS p, we have to exploit carefully the oscillations in (4.17). Since the set of small
skeletons 6§( UGp is finite and independent of M, it suffices to compute (in the case of Gp) or estimate (in
the case of 6§) the contribution of each such skeleton individually. The details of the following estimates
will be somewhat different for the two cases (C1) and (C2); for definiteness, we focus on the (harder) case
(C2), i.e. we assume that ¢; and ¢y both satisfy (2.8). The case (C1) is handled using a similar argument
whose details we omit.

Before proceeding further, we want to replace the summation over b € B(X) with b € N* (recall
that B(X) from (4.15) encodes a restriction on the ladder multiplicities imposed by the nonbacktracking
condition). To this end, we split V(X) = Vy(E) — V1 () arising from the splitting 1(b € B(X)) =1 — 1(b ¢
B(X)) plugged into (4.17). The goal of this subsection is to prove the following result.

PROPOSITION 4.6. Suppose that ¢1 and ¢ satisfy (2.8). Suppose moreover that (2.10) holds for some small
enough ¢, > 0. Then for any firted K € N and small enough 6 > 0 in Proposition 3.2 there ezists a constant
co > 0 such that

PO < P+ )] < EVRo(w 4 mMo (421)
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for all ¥ € &.

This bound is much smaller than the true size of the leading term,

N
Viain| < MR4(W+77)7

which is obtained from the dumbbell skeletons computed in Section 3.4 (see Proposition 3.3).

The rest of this subsection is devoted to the proof of Proposition 4.6. We focus on the main term, 170(2).
The estimate of V1 (3) is much easier and is sketched at the end of this subsection. To guide the reader, we
split the somewhat lengthy argument into eight steps.

Step 1. Conditioning on ladders. A key idea behind the estimate of Vy(X) is that the ladders in G(X, b) that
remain ladders in I' > G(3, b) (see the summation over I' in (4.17)) will be summed up explicitly. (Recall
that L,(X,b) denotes the ladder in G(3,b) encoded by the skeleton bridge ¢ € ¥ and consisting of b,
parallel bridges.) To make this classification of ladders precise, we say that a partition I' (with T > G(X, b))
disrupts the ladder L, (X, b) if there is a m € L, (X, b) such that m ¢ T, i.e. a bridge of the ladder is contained
in a strictly larger block of I'. We shall classify all partitions I' > G(3,b) according to the set ( C X of
skeleton bridges whose ladders {L,(X,b) : ¢ € (} the partition I" disrupts. The other ladders L, (%, b),
where o lies the complementary set ¢ := X\ ¢, are not disrupted by T, i.e. for 0 € { and 7 € L,(2,b) we
have m € I'. We denote the set of partitions I' that disrupt precisely the ladders encoded by the skeleton
bridges ¢ by §¢ (2, b); explicitly,

Fc(X,b) := {I' > G(%,b) : T disrupts L,(X,b) for o € ¢ and does not disrupt L, (3, b) for o € (}.

We shall sometimes refer to ¢ as the set of disrupted skeleton bridges and to the ¢ as the set of not disrupted
skeleton bridges.

Our strategy will be to sum carefully, by making use of oscillations, the labels associated with ladders
that are not disrupted by I', while using a more brutal approach for the ladders that are disrupted by I'. The
latter summation will be estimated by taking the absolute value inside the summation. The resulting loss is
compensated by the fact that the summation variables are subject to additional constraints owing to their
being disrupted by I'. As it turns out, these constraints lead to a reduction in summation that is sufficient to
compensate the loss resulting from ignoring the phases of the summands. We note that an even more refined
strategy could be applied, in which we would subdivide ladders disrupted by I' into subladders that are not
disrupted by I'. We would then sum these not disrupted subladders explicitly (making use of oscillations),
and sum the remaining labels of the ladder more brutally, again making use of constraints imposed by the
disrupting by I'. As it turns out, however, such a refined approach is mercifully not needed, and we choose
to characterize a ladder as “disrupted by I'” and to sum its labels brutally as soon as even one of its bridges
is not contained in T'.

For any given skeleton ¥ € &, we split the summation over I and Z in (4.17) according to the set ¢ of
disrupted skeleton bridges:

W(E) = > VD), (4.22)

[
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where we defined

Ve(®) = ) 1(22% < M*‘) 2Re (T, (5.b) (B, 01)) 2Re (T, (5,b) (B2, 02))

beNE oEX

x> Y 1(e(,E)=G(%,b)DI,E) > Ix)Brax) ]  S.. (423

Tegc(T,b) E€H(T) XETV(S.b) {e,e’}EG(2,b)

(To unburden notation, we omit a tilde in the definition of V.)

Next, in (4.23) we first replace 3, (s,b) (Ei, ¢i) with (4] * v, (5,p))(E;) using (3.18), and then introduce
a cutoff in the tail of 1! by replacing 7 with > from (3.65) where 6 := & (here we used the estimate
(3.67)), and by replacing the indicator function 1(2Y" s b, < M*) with ], .y 1(by < M*) using (3.67).
We omit the details of these brutal estimates, which are similar to those used to obtain (3.68) from (3.64)
and (3.23); the only additional complication is the summation over I' and =, which may be easily dealt with
using (4.19). Using the splitting (3.44) (with z; = ¥,,(s,b) (£, ¢:)) we therefore get

Ve(E) = 2Re(VE(E) + V! (X)) + Og s (NM~7), (4.24)

where we defined

V(D) = > (e * ) (Er) Tramw) * ¢5") (E2)
be{l,..,[MH]}=

x> Y 1(e(E)=6(2,b)DI,E) Y Ix)Brz(x) [  S.., (425

regq:(=,b) EenH(I) x€TV(E,b) {e,e’}€G(2,b)

and Vé’ (X) is defined similarly but without the complex conjugation on v,,sp). We give the details of
the estimate for the (harder) term V((X). Thus, throughout the following, we only consider V{(¥); the
estimates for Vé’ (X) are almost identical, up to minor differences that are explained in Step 8 at the end of
this subsection.

Next, we use (3.7) to rewrite the factors . To that end, we have to classify the bridges of ¥ into three
classes according to the following definition, which is the same as Definition 4.13 in [3].

DEFINITION 4.7. For i = 1,2 we define
Y ={0€eT:0CEC)},

the set of bridges consisting only of edges of C;. We abbreviate ¥4 := X1 UXq (the set of “domestic bridges”).
We also define ¥ := X\ £4, the set of bridges connecting the two components of C.

Since each o € ¥, contains one edge of C; and one edge of Cs, and each o € ¥; contains two edges of C;,
we find that the number of edges in the i-th chain C;(n;) of the graph C(n;,ng) with pairing G(3, b) is

ni(S,b) = > by +2 Y b

ceX, oEY;
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Recalling the notation (3.40), we therefore get

v = Y% ( ng) Ny« ()
be{l,...,[M+]}>= oeX

< > Y =g(,b))DI,E) > I®)Brzx) [[ S, (4.26)

Ieg¢(E,b) E€nH(I) x€TV(Z:b) {e,e’}€G(%,b)
where we defined the shorthand
s = s(By, By) := T(E)T(Ey)elA1—42)

and the phases
—e2id ifoed
Xo = Xo(E1, Ea) = ¢ —e 242 ifg e, (4.27)
elAi—42) if g e ¥ .

(On the first line of the right-hand side of (4.26), the stars denote the convolutions with respect to the
variables Fq and Fs on which s and x, depend.) The precise form of the function s is irrelevant; we only
need the bound |s| < 5. From now on we drop the explicit mention of the domain {1,...,[M*]}* of the
b-summation in our expressions.

Step 2. Decoupling of the (- and C-variables. We fix ¥ € 6[<{ and ( C X, where ( is the set of the disrupted
skeleton bridges. In order to perform the ladder summations for the complementary set ¢, we shall have to
split the x and b variables according to the splitting ¥ = ¢ U {. Recalling Definition 4.3, we split the labels
according to x = (X,,%;), where X; = (2;)iev,(z,p) and X; = (2;)iev;(z,p)- We further split x; = (X4)sex,
where x, contains the labels x; indexed by ladder vertices i of L,(X,b) (see Definition 4.3). We also
introduce the set L¢(2,b) := U, ¢ Lo (2, b), which yields the splitting x; = (x¢,x¢). Finally, we split the
multiplicities b = (b, )sex = (b¢, bg), where be = (by)oec-

Our next goal is to fix the multiplicities b and the labels x;,x¢, and to sum over bg and x¢. In order
to perform the summation over by and x¢, we shall first have to decouple them from the other summation
variables, i.e. remove the constraints on the summation variables that involve the fixed variables. The key
idea behind the decoupling is to parametrize a partition I' € F¢ (2, b¢, bg) using a partition I' € F¢ (2, be, 1)
combined with the missing multiplicities bg. Here bg = 1 denotes the trivial multiplicities (by),c¢ where
by = 1 for all o € {. Informally, we collapse all ladders encoded by the set of not disrupted skeleton bridges
¢ into single bridges.

To make this idea precise, we first observe that there is a canonical bijection between the skeleton vertices
Vi of I' € F¢ (2, be, bg) and of e §c(2,be, 1) (since the length of each ladder can be varied independently
without changing the skeleton structure). Similarly, for each o € ( there is a canonical bijection between
the ladders L, in I' and r (since the length of each ladder encoded by a disrupted skeleton bridge in ( is
the same in I and f) Instead of a cumbersome formal definition, we refer to Figure 4.2, where the skeleton
vertices Vs are drawn in black or white. We shall use these bijections tacitly throughout the following, in
particular identifying the sets V; of I' and T as well as the labels xc of I' and I'.

Next, given a I' € §¢(3, b¢, bg), the above bijection uniquely defines I e §c(X,be,1). Moreover, we
may recover the partition I' € F¢ (X, be, be) from I e Fc(X,be, 1) and bg. To that end, we note that T’

coincides with T on the set of edges U{m: 7€ L(,b)} (which is common to both I and I), and that on
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the complementary set [J{7 : 7 € L¢(£,b)} the partition I’ coincides with the pairing G(X,b). We have an
analogous parametrization of Z € §(T') using Z € $(I'): on the set of edges U{m : 7 € L¢(2,b)} the partition
= coincides with Z; and that on the complementary set U{ﬂ- cm e Le(%, b)} the partition = is atomic. We

shall sometimes use the notations I' = I'(T, b;) and = = 2(E, b;) to denote these parametrizations.

The following lemma says roughly that the operation ® (introduced in Section 4.2) for refining partitions
into pairings commutes with the parametrization (I',Z) — (I, =), and that the indicator function D (see
(4.10)) is invariant under this parametrization. Note that it was precisely because of this first property
that the algorithm ® had to be defined carefully in Section 4.2, so that how it breaks up a block of I' is

independent of the other blocks of T'.

—_
—
—

LEMMA 4.8. Let T € Fc(2,be, 1) and = e n). Let b be arbitrary, and let I’ = F(f,bg) and
Then the following hold.

(i) D(T,Z) = D(T',2).
(ii)) ®(T,Z) = G(2,b¢, 1) if and only if (T, Z) = G(, be, be).

PROOF. To prove (i), we note that D = 1 if and only if the first term on the right-hand side of (4.10) is
one and the second term is zero. It is easy to check that each term remains invariant under the change
(T,E) — (T, Z). The claim (ii) is an easy consequence of the definition of the algorithm ®. O

[1]
[1]

Using Lemma 4.8 and the parametrization defined above, we may rewrite (4.26) as

=> > X1 =G(S.be. 1) D(iézz( 11 s)

b¢ TeF(2,be,1) E€nH(T) Xxs X¢ \{e,e’}€L¢(8,be,1)

9 ML NG (Hxa) (5, ;mw( I s) (4.%)

gEY {e,e’}eLs(E,b)

In (4.28) we separated the summations over bs and xg from their counterparts without bars, but the
variables bz and x¢ are still coupled to the variables b¢, x;, and x¢ through the indicator functions I and B.
We therefore have to rewrite these indicator functions in a more amenable form. Define the set of unordered
edge labels

Bb (x5,%¢) = {[zc]: {e.€'} € Le(B, b, 1)},
which collects all unordered edge labels associated with edges belonging to the (-bridges. As the notation
implies, this set does not depend on the labels xz. Moreover, we have the trivial bound

’EbC(XS7X§)| < CEMH.

We also recall the indicator function J(x) from (4.13), which enforces the unordered edge labels to coincide
within a bridge 7. Introduce the indicator function

Jieepgeney(X) = 1([ze] = [wer] = [ze] = [2er])

associated with the event that two bridges, m = {e, €} and 7’ = {¢’, €'}, have the same unordered edge labels.
Notice that this is a very atypical situation; the leading contribution comes from the case when all bridges
have distinct edge labels.
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Using these notations, we may rewrite the above indicator function B as

Br o) 2@ by (X) = Bf,é(xsaXc)< II Te.ery (%o, %) 1([2e] ¢ Ebc(xsaxc))>

{e,e’}GLC’(Z,bC,bC’)

x ( 11 (1- Jﬂ'-,ﬂ’(xsaxg))> . (4.29)

ﬂ#ﬂ/ELE(E,bC,bC’)

The first factor implements all constraints among the (-bridges of L¢ (¥, b¢, bg) ~ L¢ (X, b, 1). The remain-
ing factors provide an explicit form of the constraints among the remaining (-bridges, which will be needed
for the subsequent summation over the (-variables: the second factor implements the condition that edges
of L¢(3, b, be) belonging to the same bridge have compatible labels (as defined by Jy. ;) and that their
labels be distinct from the labels associated with the (-bridges; the final factor implements the condition
that distinct (-bridges have distinct unordered labels.

Plugging (4.29) into (4.28) yields

=> > 21 = G(2.b, 1)) DI,E) Y Br= xs,xc( Hﬁ@%)

b; TeF(X,be,1) E€enH(T) Xs X¢ {e,e’}eL¢ (2,

X ZZI ( H J{e,e’}(xsaxf)l([xe] ¢ Eb< (x57XC))Sxe>

¢ %< {e,e’}eLs(3,beby)

X ( H (1 - Jﬂ'ﬂ"' (XSaX( ) < H XO' > * ¢\JI El) ’(Z)ng(EQ)a (430)
W#ﬂ'ELE(Z,bC,bE) cEXD
where we dropped the tildes from the partitions [ and = to unclutter notation.

Step 3. Resolution of coincidences among the C-labels. Our current goal is to estimate the last two lines of
(4.30) by making use of the oscillations in the phases x, for o € . To unclutter notation, in the following
we frequently omit the arguments >, b = (bc,b5)7 and x, unless they are needed to avoid confusion. We
have to factorize the right-hand side of (4.30) into a product over o. The main obstacle is the profusion of
indicator functions introducing constraints among the (-labels x¢. We split

H (1 — Jﬁ,ﬂ/(xs,xa) = <H(1 — Ua(xs,xg))> ( H (1 — Ua70/(xs,xo,xof))> ,

m#En €L oel o#a'el

where we defined the indicator functions

1-U, = H (1= Jrrr), 1-U, = H H . (4.31)

n#m/ €L, neLl, mEL

The first expression excludes that two different bridges within the same ladder ¢ have the same labels, while
the second excludes that two bridges from different ladders have the same labels. We adopt the convention
that U, , := 0. We also introduce the indicator function

1-U, = [] (-1(z] € Bv,)). (4.32)

{e,e’}eL,
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which excludes that any label in a (-ladder o coincide with a (-label. (Note that the right-hand side depends
on the choice of ordering of the pair {e,e’}; it may be chosen arbitrarily, since we shall always use 1 — (7(,
within an expression in which [z.] = [z./] for {e,e'} € L,.)

The idea behind these definitions is that the term 1 is typical (and hence yields a leading contribution);
the error terms U,, U, ,/, and (7(, yield smaller contributions resulting from coinciding summation labels.

We expand
T = <H(1 —U,)(1— (70)> ( I] a- Uw,)> = > > Japirs (4.33)

=4 o0’ a,BC{~yC(?

where we defined

oy = [[U) ][00 [ (~User)- (4.34)

gEx g€p {o,0'}ev

Thus we have the splitting J = ché Je¢, where

Yo > Ue=aUBURD Jass (4.35)

a,BCCyC¢?

and we defined [] := (J{{o,0'} : {0,0'} € v}. The interpretation of [J¢ is that it imposes constraints
precisely on the ladders L, indexed by o € £. Hence, the set & consists of all o € { such that J introduces a
constraint among the labels of L,. Abbreviate the complementary set by £ := ( \ &; these are the (-ladders
whose labels are not subject to restrictions. We split the variables bg = (bg, bg) and xz = (x¢,Xg) in self-
explanatory notation. Thus, we have jE(XS,XE) = Je(xs,X¢), so that J¢ does not depend on the &-labels
Xz.

¢ Hence we may write the two last lines of (4.30) as 3, Re, where

ZZ( 11 J{e,e’}5z5> (%) Je (x5, %¢) ( HX(,) M(Ey) %5 () . (4.36)

x {e, e/}GL gEYD

We first fix the &-variables and sum over the -variables, using the fact that J¢ does not depend on the
&-variables. Before we may do this summation, we have to deal with a final complication arising from the
indicator function I(x) implementing the nonbacktracking condition. Since I(x) couples labels associated
with vertices at distance two from each other, I(x) does not factorize over the ladders o € . However,
provided we treat the first and last summation label of each ladder separately, such a factorization is possible.
For each o € € we split x, = (y,,2Z,) into its inner labels y, and its edge labels z,. By definition, z, consists
of the labels associated with all ladder vertices of L, (3, b) that are adjacent to a vertex that is not a ladder
vertex of L, (X, b); note that for b, = 1 there are no such vertices, for b, = 2 there are two such vertices, and
for b, > 3 there are four such vertices. See Figure 4.4 for an illustration of this splitting. We also abbreviate
Ye = (Yo)oce and zg = (zo),cg. Thus we get the factorization

I(x) = T(XS,XC,X57Z5‘> H(l — WU(XS7XC,Z£‘, yU)) ,
0'65_

where the first factor I includes all terms in the product on the right-hand side of (4.3) that do not depend
on the inner labels y_ of any o € &; the remaining terms on the right-hand side of (4.3) depend on precisely

46



one y,, so that they may be factorized over o € & and written in the form 1 — W,. The interpretation of
W, = 0 is that, given (x,,X¢, X¢, Zg), the summation over y, is unrestricted. A glance at Figure 4.4 should
clarify this splitting. Plugging this into (4.36) yields

D 3 SETSSTIR 1 SECEEH b ob oL CSeNN) 3l | (AN

be  x¢ {ee’}€L; bg 2z ye \oet

( I J{e,e,}sme> (sHx*::)w§"<El>w§’"<EQ>. (4.37)

{e,e’}eLlg o€EY

Similarly to the above splitting of ¢ = & LI €, we perform a final splitting R = Z'ﬁCE_ Re¢ 9, obtained by
applying to the right-hand side of (4.37) the splitting

[Ta-wo) = [T -Wo)(1(bs 23) +1(b, <2)) = > Kew, (4.38)
o€e€ o€cé 9CE

where ¢ y collects all terms containing a factor W, or 1(b, < 2) for some o € 9. The leading contribution
is the term Ky ¢, corresponding to ¥ = (. Note that K¢y does not depend on y, for all o € ¥ := &\ V.
Moreover, note that for each o € ¥ we have b, > 3 for nonzero summands in R .

Step 4. Summing over the €-variables using oscillations. We now explicitly perform the y,-summations for
each o € ¥. To that end, for o € ¥ we introduce the labels a1, xa, 2], 4, 21, and 25 associated with the
vertices at the ends of the ladder L,, as defined in Figure 4.4. We may sum up the y_-labels for ¢ € . The

T1 21 Y1 Y2 Y3 Ya Ys 22 T2

! !
Ty Z1 Y1 Y2 Y3 Y4 Ys Z2 To

FIGURE 4.4. A ladder L, with its labels. The skeleton xs-labels are denoted by z1, 2, =7, and x5, the edge labels
by z1 and z2 and the inner labels by y1,...,ys. We display each label next to the vertex it is associated with and
omit the argument o. The choice of names associated with the ordering of the vertices is immaterial. Since the
omnipresent indicator functions Ji. .y force two labels on the same side of a bridge to coincide, we use the same
letter for them. For later purposes, we distinguish the labels x1 and x} as well as x2 and z5, although the same
indicator functions always impose that x1 = z} and z2 = x5.

result is

Ré’ﬂ = ;Z‘jﬁ ( H J{eve/}51c> ;Zfz Kfﬁ( H J{e,e’}Sze>
¢ X¢ B

{e,e’}eL; zg Yo {e,e’}eLy

be by — < <
x (S (H Xo ) (H Ser(o)z (o) (S 2)21(,7)22(”)522(0')12(0)611(0)1’1(0)612(0)1’2(0)>> * (B ) xpy " (Eg) .

oeYD ol
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We may now explicitly sum up the geometric series arising from the summation over b, = 3,4,..., [M*]
for each o € 9. This summation exploits the required cancellations, and, having done it, we may take the
absolute value inside the summation. Estimating I < Iy (recall (4.3)), we get

< cZZIJm( I1 J{e,e/}5%> ZZ(H W, + 1(b, <2))>< 11 J{&SI}S%)

{e’e’}GLE by Xv ocd {e,e’}ELy

x H< w1 (0)aa(0) (0 Wn(o)zaw)%(o)x;(a))’ (4.39)

oy

where we defined

- Z Sﬂcu sup{ | (Z(XO'(El — V1, E2 - UQ)S))u | |U1| |U2| 277M6/ } Su)y (440)
and .
2 _ plMr]-2
Ut it (4.41)
1—=x

b=1

Note that the condition on v; and wve in (4.40) amounts to constraining them to lie in the support of
S (01)1hs 7 (v2) in the convolution integral; see (3.66) and recall that 6 = 4.
Bearing later applications in mind, we introduce a general class of matrices Z(o), parametrized by the

bridges o of X, which satisfy a set of simple bounds that are sufficient to conclude the proof.

DEFINITION 4.9. Recall the splitting ¥ = 31 U Yo U X, from Definition 4.7. We call the family of matrices
Z(o,E1,Ey, L) = Z(0) parametrized by o € ¥ admissible if

C

[Zey (@) < 57 > |Zay(0)| < ClogN (4.42)
Y
for o € ¥1UXs and
C
Zu(0) < TMPRawtn), Yl Zn(o) < CMH (4.43)
Yy

foro e x..
As advertised, the matrix Z from (4.40) satisfies the estimates in Definition 4.9.
LEMMA 4.10. For small enough 0 the matrices Z from (4.40) are admissible in the sense of Definition 4.9.

PROOF. The claim is a trivial corollary of [3, Lemma 4.16]. We remark that the proof of [3, Lemma 4.16]
relies on the estimates (3.35) and (3.36). It makes essential use of the oscillations in the sum (4.41). See [3]
for the full details. O

In this step we have achieved the main goal: to exploit the oscillations from an appropriate subset of the
ladders. In the remainder of the argument we have to perform the remaining summations. We shall not use
oscillations any longer: only the size of the terms and their combinatorics will matter.
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Step 5. Summing over the &-variables without oscillations. We now sum over the remaining &-variables, i.e.
the ¥-variables by and xy in (4.39). This is a straightforward estimate, since the right-hand side of (4.39)
factorizes over all ladders encoded by o € 9. The contribution to the right-hand side (4.39) of an individual
ladder o € ¥ incident to skeleton vertices with labels 1 = 2} and zo = zf from x, (see Figure 4.4) is
estimated by

< Zon(0),  (444)

[M¥] b—4
Z Z Sﬂilyl Sy1y2 e Syb—2yb—15yb—1$2 [(1 - H 1(yi # yi+2)> + 1(b < 2)

b=1 Y1,..-,Yb—1 i=1

where Z satisfies Definition 4.9 (in fact, it satisfies the stronger bound (4.42) for all ). To prove (4.44),
we note that the estimate of the term proportional to 1(b < 2) is trivial. We deal with the other term by
writing 1(y; # ¥it2) = 1 — 1(y; = yi+2) and using the elementary bound

n

0<1-JJa-a) < f:ai (a; €[0,1]) (4.45)
i=1

=1

(with a; = 1(y; = yit2) and n = b— 4 in this case). This yields b —4 < M* terms, each of which is bounded
by M~1(S*%),, s, for some k € N. The factor M ~! comes from the

C
ZsiyiJrlSyiJrlyi = (52)yiyi < M (446)

Yit+1

summations in the event a; = 1(y; = y;42); the rest of the S-factors are summed up freely. This concludes
the proof of (4.44). Recall that Re = >,z Rev and [{] < |Z[. Plugging (4.44) into (4.39) therefore yields

|R§| < Cx IO(XS)ZZLjﬁ(XSvXE){ ( H J{e,e’}S:Ee,)( H J{e,e’}z$e({67€,})>

bg X¢ {6,6'}6L§(E,bc,b§,l) {C,E/}ELE(E,bc,bg,l)
i (4.47)
where we split b = (b, bg, bg) and abbreviated bg = 1 to denote b, = 1 for all o € &.

REMARK 4.11. For future purposes we observe that if ¢ # 0 then the estimate (4.47) is in fact valid with an
extra factor M2*~1 on the right-hand side. (In (4.47) we simply estimated this factor by one.) This factor
arises from the preceding argument for o € : for each indicator function a; in (4.45) we get a factor M1,
there are M* such terms, and the b,-summation yields another factor M*.

Step 6. Summing over the &-variables. Fix £ C ¥. We may now sum over bg and x¢ on the right-hand side
of (4.47). The summation over be will be performed trivially, yielding a factor M €l Hence it suffices to
regard all be as fixed. Since for any fixed £ the sum on the right-hand side of (4.35) contains Ox (1) terms,
it suffices to estimate the contribution of a single term J, g, to the right-hand side of (4.47). Thus, for the
following we fix o, 3 C ¢ and v C (? satisfying £ = a U B U [7]. Define ' := B\ a. Moreover, let v be a
minimal subset of v such that £ = aU ' U [¢']. Since 5’ C 8 and 7' C v, we may estimate

“-706,,3,’)'| < H Uﬂ H ﬁd H Ua,o" . (448)

cEQ oep’ {o,0’}e~’
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We therefore need to estimate

Oy To () M€ S ( I[Ho- 110 1] Uw/>

oEa ocp’ {o,0'}ey’

x < 11 J{e,e,}s%>< 11 J{e,e,}zwe({e,e’})) (4.49)

{8,6'}6[/5(2,1}(,1)5,1) {e,el}eLg(Z,bc,bg,l)

For each factor U in (4.49) we shall use the estimates

Uo’ < Z ']71',71") ﬁo’ < Z 1([3;6] S Ebg)a Ua’,a’ < Z Z ']71',71"7 (450)

n#n €L, {e,e’}eL, €L, m' €L

which follow by applying the estimate (4.45) to the definitions (4.31) and (4.32).

Next, we sum over x¢, by summing over the labels of the ladder vertices x, for o € . The basic intuition
behind this summation is that, thanks to the coincidences imposed by the factors in the first line of (4.49),
the ladder associated with o may be estimated by an admissible factor Z (see Definition 4.9) times a small
factor M1 as in (4.46). This factor will compensate the factors of M* arising from summations over b,
over m € o, and possibly over 7’ € o. (Recall that 1 < 1/3, so that three factors of M* are affordable
for each factor of M~!. In fact, the estimates presented here only produce at most two factors of M*
for each factor M !, and in particular work up to u < 1/2.) Some care is needed in accounting for the
coincidences in Uy 4, since here two b,-summations need to be compensated. Together with the summations
over m, 7', the combinatorics give a factor M**, which would not be affordable against the gain of M1,
but it turns out that in the generic situation the gain is in fact M ~2. In order to observe this gain, we
need to perform this summation in an appropriate order. To that end, it is convenient to introduce a graph
S = (V(S),E(S)) := (&%), whose vertices are identified with the ladders in &, and which encodes which
distinct ladders are connected by a factor J; /. Note that S is a forest graph by the minimality assumption
on v'. We say that {o,0’} € 7/ is a twig of S if o and ¢’ both have degree one and do not belong to o U ’.
The twigs represent the problematic factors of J, ./ from which M =2 needs to be gained.

g2

FIGURE 4.5. The forest S. Vertices in o U 8" are inside the shaded region. The leftmost connected component of &
is its only twig.

The summation proceeds as follows. First, we sum recursively over all x, for o ¢ aU /. We do this by
starting at the leaves of S, at each step removing the leaf o after the summation over x, has been completed.
If we encouter a leaf that belongs to a twig {o,0'}, we sum x, and %,/ simultaneously. Finally, after only
vertices in a U B’ remain, we sum up the associated labels x, one by one.
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Now we give more details about each step of the summation. Suppose that o ¢ o U S’ is a leaf of S that
does not belong to a twig (e.g. o3 in Figure 4.4). Let o’ be the vertex of S adjacent to o (continuing with
the example o = o3 from Figure 4.4, we have ¢’ = 04). We now estimate

Z Ua',o’ (Xs, X XU’) H J{e,e’}S:c6 < CMQH?lZwl(U)Iz(U) (U) s (451)
Xo {e,e’}eL,

where z1(0) and x2(0) are skeleton labels incident to L, (see Figure 4.4). The proof of (4.51) follows by
estimating U, . as in (4.50), and by noting that the sum contains O(M?*) terms, and in each term the
number of free summation labels is reduced by at least one, leading to a factor M ~'Z; we omit further
details. (In fact, it is not hard to check that the factor M2*~! on the right-hand side of (4.51) may be
improved to M#~!, by the simple observation that the generic case leads to a reduction of M ~2, while a
weaker reduction of M~! is obtained only for O(M*) terms and not the generic O(M?*) terms.) Having
summed over X, we strike the vertex o and the edge {o,0’} from the tree and repeat this process until S
has no more leaves in £ \ (« U ') that do not belong to twigs.

Next, we estimate the x-summation associated with twigs. Let {o,0'} be a twig of S (e.g. {01,02} in
Figure 4.4). Similarly to above, we claim that

Z UUJ'(XSaXUaXU’) H J{e,e’}Swe < CM_lzm(a)zg(a)(U) Zml(a’)z2(a’)(al)' (452)

Xo Xyt {e,e’}eL UL,

To see this, we estimate U, using (4.50) and note that the coincidence Jr - typically reduces the number
of free summation labels by two. Here “typically” means that at least one of 7w and 7’ is only incident to
ladder vertices (or, more informally, is away from its skeleton vertices, i.e. the ends of the ladder). This
yields a gain M2 and there are O(M?*) such terms, so the total gain is bounded by M?#~2 < M~!. In the
non-typical situation (i.e. where both 7 and 7’ are incident to skeleton vertices), we only gain a factor M !
from the coincidences, since in this case one of the two labels incident to a bridge is a skeleton label, which
is fixed so that J; ;- forces only one instead of two ladder labels to coincide. But this may happen only if
7 and 7’ are both at an end of their ladders, so the number of such terms is only O(1). This concludes the
proof of(4.52). We repeat this process for each twig of S, after which we strike the twig from S.

This leaves us with the summation over x, for ¢ € a U 8’ (e.g. o5 in Figure 4.5). These summations
factorize over o € a U f’, and may be estimated individually (again by using the bound from (4.50)). For
o €« we get

Y Us(xs,%0) [ JiewySe. < OMP 7' 24 (0110 (0) (4.53)
Xo {e,e’}eL,

and a similar estimate applies for the case o € 3/, where U, (X, X, ) in (4.53) is replaced with U, (xs, X¢, X))

We may now conclude the summation over the labels x¢ in (4.49) by noting that on the right-hand sides
of (4.51), (4.52), and (4.53) each factor Z carries a factor that is bounded by CM~#. (This follows from
< 1/3; in fact, p < 1/2 would be enough here.) Going back to (4.47), we have therefore proved that

|Rf| < CE IO(XS)Z< H M_“J{e,e’}zxe({e’e/})> ( H J{e,e’}Zze({e’e/})>

be \{e,e’}€L¢(2,be,1) {e,e’}€Lg(2,b,1)

< Cy IO(XS) H J{e,e/}Zre({eve/}) )
{5,6/}ELE(Z7bC71)
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where the multiplicities 1 refer to bg.
Recalling (4.30) and the definition of R, given before (4.36), we therefore conclude that

VD) < Ced > > G(Z,be, 1) ZIO Xs)

b DeFc(S,be,1) Zen (D)

X ZBF,E(XsaXC)< H SI(’) ( H Zze({eael})> s (4'54)

{e,e’}eLc(E,be,1) {ee’tele(2,1)

where we used the bounds D(T',Z), J.;y < 1 as well as the canonical bijection Lg(X, b, 1) >~ Lg(%,1)
described in Step 2 at the beginning of this subsection.

REMARK 4.12. Similarly to Remark 4.11, we note that if £ # () then the estimate (4.54) is in fact valid with
an extra factor M2#~1 on the right-hand side. More precisely, from each o € U 8’ we gain a factor M2#~1,
Moreover, from each o € [y/] we also get a factor M?~1 except if o belongs to a twig {0, o'}, in which case
the whole twig {0, 0’} gives rise to a single factor M2?#~1. All of these observations follow easily from the
preceding argument, as in Remark 4.11.

Step 7. Summing over the (-variables. Our next goal is to sum over the variables by and x¢ in (4.54). The
basic philosophy is similar to that of Step 6: the restrictions in the summation arising from the constraint
I' € §¢(X, be, 1) yield powers of M~', which will compensate the factor M*/¢| arising from the b¢-summation.

The key observation behind estimating the right-hand side of (4.54) is that, by definition of §¢ (X, b¢, 1),
if I' € §¢(X,b¢, 1) then each ladder L, with ¢ € { contains a bridge m € L, that is contained in a block
of I' of size greater than two. Thus, for any x,, x¢, and I' for which the corresponding summand on the
right-hand side of (4.54) is nonzero, we have

1< Y > 1¢=au) [0 ] Use- (4.55)

aC(yC¢? oEa {o,0'}ey

The interpretation of the right-hand side of (4.55) is that each ladder L, must contain a bridge that is either
(i) in the same block as another bridge of L, (implemented by the factor U,) or (ii) in the same block as a
bridge of a different ladder L,/ (implemented by the factor Uy ,/). Plugging (4.55) into the right-hand side
of (4.54) and using (4.19) yields

MO € L) Y Y 1= aUf) zzz(rm)( 0 U)

aC¢yC(e? xs be x¢ \o€a {o,0'}ey

X ( 11 J{e,e’}sa:e> < 11 J{e,e/}ZmE({€7€'})>~ (4.56)

{e,e’}eL¢(X,be,1) {e,e’}eLs(2,1)

We may now estimate the sum over x¢ exactly as in Step 6, by estimating the indicator functions U, and
Uyo as in (4.50) and using the facts that the sums over o and v contain Og(1) terms and that for each «

52



and v we have ( = o U [y]. The result is

|Vé(2)| < CZZ ]O<XS)Z< H M_MJ{e,e’}Zze({e’e/})> ( H J{e,e’}zze({e’e/})>

be \{e,e’}€L¢(2,1) {e.e’YELL(E,1)

< CEZIO(XS)< 1T J{@e,}z%({e?e'}))? (4.57)

{e,e’}eX
where in the last step we used that G(¥,1) = X.

REMARK 4.13. Exactly as in Remark 4.12, we note that if ¢ # ) the estimate (4.57) is valid with an additional
factor M2?*~! on the right-hand side.

Step 8. Summing over x5 and conclusion of the proof of Proposition 4.6. To conclude the estimate of Vé(E)7
we use the following estimate on skeleton pairings from [3, Lemma 4.22].

LEMMA 4.14. Suppose that ¥ ¢ Sp and that Z satisfies Definition 4.9. Then for small enough & there exists
a cg > 0 such that

> fo<x>< I1 J{e,e/}zmc<{e,e'}>> < SR mare.

xeTV(2) {e,e’'}ex
Now (4.57) and Lemma 4.14 yield

CsN

Ve(B)] < 7R2(W+U)M7CO (4.58)

for all ¢ C ¥. An identical argument yields the same bound for [V{(X)| for all ¢ C 3, where V[ (¥) we
defined after (4.25). The only difference is that x, in (4.27) is replaced with

—e2iA1 if o ey
Xo = { —e2id2 if 0 €39
el(ditdz) if 5 e 3

The estimates are otherwise the same, since the resulting factors (4.40) again satisfy Definition 4.9. (In fact,
they satisfy even better bounds, since in (4.43) the argument w + 7 is replaced with the larger constant ).
This concludes the estimate of Vy(X) in (4.21).

What remains is the estimate of V;(X). This is straightforward, since the set N= \ B(X) is finite by
Lemma 4.4, so that the b-summation in the definition of V; () ranges over a set of size O(1). Hence we
do not need to make use of oscillations, and may perform a brutal estimate by immediately taking the
absolute value inside the summation. The result is that [V;(2)| is bounded by the right-hand side of (4.57)
for some admissible matrices Z; we omit the details. Lemma 4.14 then completes the estimate of Vi ().
This concludes the proof of Proposition 4.6.
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4.7. Computation of V(X) for ¥ € &p. In this section we compute V(X) for ¥ being one of the eight
skeletons of & p, depicted in Figure 4.3.

PROPOSITION 4.15. For small enough § in Proposition 3.2 there exists a constant co > 0 such that

S V) = vmain+o(]]\\;M“°R2<w+n>),

Ye6Gp
where Vimain was defined in (3.23).

The rest of this subsection is devoted to the proof of Proposition 4.15. The argument is very similar to
that of Section 4.6, and we shall therefore only highlight the differences. As before, we split the right-hand
side of (4.17) using (3.44), which gives V(X) = 2Re(V'(2) + V"(X)). We focus on the leading order term,
V'(2); the term V”(X) may be dealt with in exactly the same way, and yields a smaller-order contribution.
Exactly as in Step 3 of Section 4.6, we split V'() using ¢ C ¥ (see (4.22)), £ C ¢ (see (4.35)) and 9 C € (sce

(4.38)); this gives
V() = 30> Veeo®)
éc¢vce

in self-explanatory notation. First, we observe that for the leading terms Vj 4 4(3) we have

D Vioo(E) = 2Re Vi + O(NM ™Y,
YeGp
where V/ .
x-summations of V[ ; 4(¥) within all ladders of G(X,b) are unconstrained. This yields precisely 2 Re
(see (3.23) and (3.45)).

What remains is to estimate the error terms, i.e. Vé@ﬂ(Z) for CUEUDY # (. The strategy is very similar to
that of Section 4.6: a nonempty ¢ U& U induces coincidences among the x-labels, which yields a subleading
contribution even after taking absolute value inside summation. Here, however, the bounds (4.42) and (4.43)
are not quite good enough: as observed in [3, Equation (4.58)], applying them to a dumbbell skeleton yields
an error bound that is larger than the main term. For ¢ = £ = ¥ = () the arguments of Section 4.6 yield
the bound [V 4 4(D:)| < (N/M)Ra(w +n)M* for any skeleton D; (see [3, Section 4.5] for more details); this
bound cannot be improved using the methods of Section 4.6. However, if ( U£ U9 # @) then the estimates
of Section 4.6 get an additional factor M2*~1 on the right-hand side. This fact was observed in Remarks
4.11-4.13.

In order to derive the precise estimate, we consider only the most complicated dumbbell skeleton, > = Dy,
and we use the labelling from Figure 4.6 to analyse Vé,g,ﬂ(Dg). In particular, we identify the bridges of X
with the set {1,2,3,4}. The key estimate is the following.

was introduced in (3.45). Indeed, if ( = (), £ = 0, and ¥ = 0 then it is not hard to see that the

/
main

LEMMA 4.16. Suppose that (UEU Y # (). Then we have

|Vé7€,19(D8)| < M Z |Zy1y3(1)||zyzy4(2>|‘Zy4ys(3)||zysy4(4)|7

Y1,Y2,Y3,Ya

where Z(1) and Z(2) satisfy (4.42), and Z(3) and Z(4) satisfy (4.43).
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FIGURE 4.6. The skeleton Dg. We indicate the four independent labels y1,...,ys next to the vertices that carry
them, and the multiplicities b1, ..., bs next to their associated bridges of Ds.

PRrROOF. The proof follows the argument of Section 4.6 to the letter, except that we need the squeeze out an
extra factor M?*~1. This extra factor is however already present in the estimates of Section 4.6, as observed
in Remarks 4.11-4.13. O

Using Lemma 4.16, it is easy to conclude the proof of Proposition 4.15. Combining Lemma 4.16 with
(4.42) and (4.43) yields, for (U U # 0,

M2 CN
i Ra(w+1n) < WM O Ra(w+mn),

View(Ds)] < ONM*~1M*(log N)?

for small enough § > 0 in Proposition 3.2, since 34 — 1 < 0. Similar estimates hold for ¥ = D1,..., D7. This
concludes the proof of Proposition 4.15.

4.8. Conclusion of the proof of Proposition 3.3 and Theorems 2.2-2.4. The estimate (3.26) follows from
Propositions 4.5, 4.6, and 4.15. Recalling Propositions 3.4 and 3.7, we have therefore proved Proposition
3.3.

The rest of the proof is the same as in [3, Section 4.7], and we summarize the argument. Using Proposition
3.3 and (3.19), we have computed the numerator of (3.9). The denominator is easily computed from the
following result, proved in [3, Lemma 4.24].

LEMMA 4.17. For E € [-1+ k,1 — k] we have
EYJ/(E) = 4V/1-E*+0(n) = 2mv(E)+O0(n). (4.59)
Now Theorems 2.2-2.4 follow immediately with (2.44), (2.51) and

(LW)d Vmain
N2 EY] (E1)EY] (Es)

@71

b1,02 (El’ E2) =

(4.60)

5. Extensions
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5.1. Higher-order correlations. In this section we prove Theorem 2.7. Since the proof is almost identical to
that of Theorem 2.2, we only outline the differences. In this section we use the notation MLX := X — EX.
As in (3.8), it suffices to compute

k
F'(Ey,...,Ey) = E(HM(TW?(H/QEQ)) = F”(El,...,Ek)Jqu(NkM*q)

=1

for all ¢ > 0, where we defined

k k
FYEBy,...,By) = Z <H2Re(%2 (B, ¢2))>E<H M(TrHW))) .

nitenp KMe \i=1 i=1

(See (3.19).) In order to evaluate the expectation on the right-hand side, we use a trivial extension of the
graphical technology introduced in Section 4. Here, the graph C = C(ny,...,n;) = Ci(ny1) U--- U Cr(nk)
consists of k disjoint oriented chains, whereby the i-th chain C; has n; edges. Plugging in (3.1), we get a
sum over the labels x = (z;);ev (c)-

We now proceed as in Section 4, introducing the partitions I' € PB(E(C)). The only novel ingredient is
a classifications of such partitions I'" according to their induced partitions on the chains of C, indexed by
the set {1,...,k}. More precisely, for each T' € P(E(C)) we define the induced partition P(T") € PB(k) :=
PB({1,...,k}) as the finest partition on {1,...,k} such that ¢ and j belong to the same block of P(T") if there
exists a v € " such that 4,j € 4. The interpretation of P(T") is that components of C that are linked by a
block of ' belong to the same block of P(I"). Previously, when computing the two-point correlation function
we considered only partitions that linked the two chains of C, so that P(I') was always trivial. Now we
have several chains and their connectivity structure, described by P(T"), is more complicated. We note that
P(T") would have remained trivial if we had considered the k-th order cumulants instead of the correlation
functions of X; in Theorem 2.7. In our case, the subtraction of the expectation value in the definition of X;
guarantees only that P(I") has no atoms.

We write

E(ﬁM(TrHW)) = > I(x) (H E)E |

i=1

and decompose the expectation according to

k
E[HM( 11 Amc> = > > 1PM)=p) Y Brz(x)DI,5) (5.1)
i=1

e€E(C;) peP* (k) TeP(E(C)) ZehH(T)

(compare with (4.9)). Here P*(k) C P(k) is the set of partitions with no atoms, $(T") is the set of halving

partitions of I', and
= [[»©® H(l—HumE :) (5.2)

yel’ = yel’

which generalizes the indicator function (4.10) to the case k > 3. In order to see this, we note (recalling that
any monomial of in the entries of A is either equal to one or has zero expectation) that the expectation on
the left-hand side of (5.1) is equal to one if and only if E[[.cp(c,) Az, =0 for all i and E[].cpc) 4o, = 1.
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These two conditions easily yield (5.2). Note that the restriction p € J*(k) imposes that I' has to be a
connected partition in the sense that for any chain C; there is another chain C; such that some block of I
has a nontrivial intersection with both C; and C;. For the purposes of this proof, this is the appropriate
generalization of the concept of connected partition (4.11) to a k-component graph. Note also that, for
P(I") =p and E € H(I"), the indicator function D(T', Z) factorizes over the blocks of p.

Note that summation over p on the right-hand side of (5.1) yields the decomposition

F'(Ey,...,Ey) = > FlB,....E) (5.3)
pEP* (k)

in self-explanatory notation. Now we split the right-hand side of (5.3) into the terms p € M (k) (i.e. the
pairings) and p € P*(k) \ M(k). The former terms will yield the leading term of (2.28) and the latter terms
the error term of (2.28).

Let us consider an error term arising from a p € P*(k) \ M(k). We may repeat the estimates of Section
4 and [3, Section 4] with merely cosmetic changes. Omitting the details, we get the following bounds. Each
block b of p of size |b| yields a contribution bounded by

SR 4+ ) b (54)

to F(Ey, ..., Ey). (Recall wy defined in the statement of Theorem 2.7.) The bound (5.4) may be seen from
the power counting estimate [3, Equation (4.57)], and we omit the details. Note that (5.4) generalizes [3,
Equation (4.58)] to the case |b] > 3. In addition to (5.4), we have the stronger bound

%RAL(WQ -+ 77) (55)

for blocks b of size |b| = 2, as follows by the explicit computation from Proposition 3.3. Again, we omit the
details of the uninteresting modifications to the argument of Section 4 and [3, Section 4].

Using (5.4) and (5.5), it is easy to conclude the proof. To illustrate the procedure, we give the details for
the worst-case scenario: k is odd, p consists of one block of size three and (k — 3)/2 blocks have size two. In
that case we get from (5.4) and (5.5) the bound

(k—=3)/2 k/2
~ N N M /(N
|E(Ey, ... Ey)| < MM 1(32(%+77)M“)2<MR4(600+77)) < \/N<MR4(¢U0+77)> ,

where in the first step we used that 3 < 1 and Ra(wo +1)? < M*. Essentially, a block of size greater than
two yields an additional small factor bounded by (M/N)'/2. This concludes the estimate of the error terms.

The main terms arise from the pairings p € M (k) for even k. If p is a pairing, the quantity ﬁg (E1,...,Ey)
is equal to a product over the blocks of p, up to some constraints among the summation labels imposed by
Br =(x). These constraints may be removed exactly as in Section 4 at the expense of the error in (2.28), and
the result is a pure product over k/2 independent two-point functions. This concludes the proof of Theorem
2.7.

5.2. The real symmetric case, 5 = 1. In this section we explain the changes needed to the arguments of
Section 4 to prove Theorems 2.2, 2.3, and 2.4 for § = 1 instead of § = 2. The necessary changes under the
simplifications (S1)—(S3) of [3] were explained in [3, Section 5.1]. Here we describe the changes required for
the full proof, as presented in Section 4.
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The origin of the difference between the cases 5 = 1 and S = 2 is that for § = 1 we have Esz = Suy,
while for 8 = 2 we have EHgy = 0 (in addition to EH,, H,, = E|H,,|? = Sy, which is valid in both cases).
This leads to additional terms for 8 = 1, which may be included in the argument of Section 4 as follows.
Recall that the main idea of the partitions I' and Z introduced in Section 4.1 is that blocks of I" correspond
to edges that have the same unordered labels, and blocks of = to edges that have the same ordered labels.
Since EAX, Al is now nonzero if and only if k + [ is even, we find that the indicator function ., (Z) defined

in (4.4) has to be replaced with

b~ (E) := 1(]| is even) 1(Z|, has at most two blocks) .

This definition ensures that for Br =(x) =1 (recall (4.6)) we have E[_ .. A, =1 if and only if 11, (E) = 1.

For a given T', we let Z range over $(I'), defined as $(T') in (4.5) except that 1~ (E) is replaced with 1 (Z).
With these definitions, the construction of Section 4.1 remains the same. In defining the refining pairing IT
of (T, E) as in Section 4.2, we forgo the condition (a) of Section 4.2 by choosing the edge e’ in Step (ii) of ®
to be simply the largest edge of «; otherwise the algorithm is unchanged.

This leads to pairings II whose two edges may either have different or coinciding ordered labels. We call
the former twisted bridges and the latter straight bridges; these concepts were first introduced in Section 9
of [5], and were discussed in more detail in the current context in [3, Section 5.1]. Formally, we assign to
each bridge of II a binary tag, which indicates whether the bridge is straight or twisted. The constraint
imposed by a straight bridge {e, e’} is given by the indicator function Jy. 1(x) defined in (4.13). Similarly,
the constraint imposed by a twisted bridge {e, e’} is given by the indicator function

ecy

ji{e,e’}(x) = 1(556 = xe’) = 1(xa(e) = xa(e’))l(xb(e’) = xb(e)) .

By augmenting the pairings II to tagged pairings, the argument of Section 4 carries over easily.

The graphical representation and construction of the tagged skeleton (3, b) from the tagged pairing II
is covered in detail in [3, Section 5.1]. Here we give a short summary. Recall that the key observation
behind the definition of a skeleton was that parallel straight bridges yield a large contribution but a small
combinatorial complexity. Now antiparallel twisted bridges behave analogously, whereby two bridges {ey, € }
and {eq, ¢4} are antiparallel if b(e1) = a(e2) and b(e}) = a(eh). (Recall that they are parallel if b(e;) = a(ez)
and b(eh) = a(e}).) See Figure 5.1 for an illustration. An antiladder is a sequence of bridges such that
two consecutive bridges are antiparallel. We represent straight bridges (as before) by solid lines and twisted
bridges by dashed lines.

a b a b
.__‘ 1 ' '
a b b a

FIGURE 5.1. Left picture: a straight bridge (left) and a twisted bridge (right); labels with the same name are forced
to coincide by the bridge. Right picture: two antiparallel twisted bridges, which form an antiladder of size two.

As in Section 4.3, to each tagged pairing I' we assign a tagged skeleton ¥ with associated multiplicities b.
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The skeleton ¥ is obtained from I' by successively collapsing parallel straight bridges and antiparallel twisted
bridges until none remains. We take over all notions from Section 4.3, such as V(-), with the appropriate
straightforward modifications for tagged skeletons.

As it turns out, allowing twisted bridges results in eight new dumbbell skeletons, called 151, . ,158 below,
each of which has the same value V() as its counterpart without a tilde. They are defined in Figure 5.2.
Hence, for g = 1 the leading term is simply twice the leading term of 8 = 2, which accounts for the trivial

, oLoredo
Dy Dy Dy Dy
O—@—O

Ds i Ds 1 Dr i Dy
o o o

FIGURE 5.2. The eight dumbbell skeletons ﬁh e Ds with twisted bridges.

prefactor 2/8 in the final formulas. Any other skeleton may be estimated by a trivial modification of the
argument from Sections 4; we omit further details.

5.3. General band matrices. In this subsection we outline how to prove the results of Section 2.4 for general
band matrices satisfying Definition 2.9. The main difference is that, since H is not unimodular as in Section
2.1, the key identity (3.2) does not hold. Instead, we have to correct the identity (3.2) with some error terms,
thus effectively perturbing around (3.2). This generalization was explained in detail in [4, Section 6.1], and
we summarize it here.

The error terms entering the general recursion relation are the random matrices ®5 and ®3, defined

through
(P2)ay = day Z(|sz|2 - SwZ)v (P3)zy = _‘Hwy‘zH’ﬂy'

We also introduce the notations

(©3)zolem1m2 e Hrnmn_H ) (I)QH(n) = (I)QH(H) .

n—1
(¢3H(n))$o$n+l = Z [H l(xi 7é I’H_g)

T1,...,Zpn L2=0

Then (3.2) is replaced with

Un(H/2) = > Y > H &, HA) ..o, HE) (5.6)

k>20a€e{2,3}* Lo+ +Lr=n—|al
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where the sum ranges over ¢; > 0 for ¢ = 0,..., k. Here we use the abbreviation a = (a1,...,ax) as well as

la| := Zle a;. For a proof of (5.6), see [4, Proposition 6.2]. Note that in the unimodular case of Section 2.1
we have ®oH™ = &, H(™ = 0 and 3™ = —L-H"=2) 50 that (5.6) reduces to (3.2).

The leading term of (5.6) is the term k = 0, which gives U, (H/2) = H™ + .... The error terms
in --- contain the matrices ®5 and ®3. The presence of either one of these factors leads to a subleading
contribution. The basic idea why ®3 is small is that it carries an extra factor |Hg;y|2 < M~1. The reason
why @, is small is that it has zero expectation. Proving that the terms k& > 1 in (5.6) yield a subleading
contribution is a nontrivial extension of the analysis in the unimodular case, and requires in particular the
introduction of more complicated graphs and a more intricate analysis of the partitions induced on the edges
of these graphs. The details for the case of quantum diffusion were carefully worked out in [4]. The argument
of [4] may be taken over to the current setup. Owing to the increased complexity of the error terms, the
oscillations cannot be exploited as effectively as in Section 4, but, following carefully the arguments of Section
4 combined with [4, Sections 6-9], one finds that the error estimates in Theorem 2.2 remain valid for any
sufficiently small positive p. The only new ingredient needed in the proof is the observation that in addition
to entries of S arising from rungs Sy, = EH,,Hy, of straight ladders, we get entries of 1" arising from rungs
T,y = EHZ, of twisted antiladders (see Section 5.2 and [3, Sections 5.1]). It is not hard to see that the
estimates of Proposition 3.5 on the matrix S remain true for the matrix T'. (See Proposition 5.2 below.)

Having described the estimate of the error terms, we devote the rest of this subsection to the analysis
of the main term O, resulting from the dumbbell skeletons D1, ..., Dg, D1, ..., Dg. The contribution Vyain
of the dumbbells Dy, ..., Dg was obtained in Section 4.7, and was found to equal Vpain from (3.41) up to

negligible error terms. Similarly, the contribution of the skeletons Dy, ..., Eg is given by

Vaain = 3. > 2Re(Yab,4by4b, * 7)) (B1) 2Re(Yaby sy, * V5 ) (Bp) T+ Trbs+bs
b1,b2=0 (bg,b4)€A

FOLNM™YY, (5.7)

Note that the only difference between (5.7) and (3.41) is that the factor Tr S¥s*b4 of (3.41) was replaced
with Tr 7%+%4 in (5.7). Indeed, as explained in Section 5.2 and [3, Sections 5.1], each twisted bridge gives
rise to an entry of T just as each straight bridge gives rise to an entry of S. As in (4.60), the leading term
O is given by B
(WL)d Vmain + Vimain

N2 IEIYQ?1 (El)]EY(;L(EQ) '

@71

1,92 (El’ E2) =

(5.8)

The asymptotics of Viain were worked out in Proposition 3.3 (i)—(iii).
What therefore remains is an asymptotic analysis of Vipain from (5.7). In order to give it, we introduce

the quantities
1 T \2 1 T T
A= 53 (5 ) Seo — D72, = 5> () S0 :
2 = I\Ww Se0 | vl YT e wi\w Se0 (5.9)

as well as

T = Zh(%)é‘w. (5.10)

zeT
Recalling the definitions (2.38) and (2.39), it is not hard to see that

A = ANg+O(WH, T = Yo+OW™1). (5.11)
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In particular, A and T are bounded from below by some positive constant since Ay and Y are. Moreover,
we set

7= AN+ Ty, (5.12)
which is analogous to o from (2.40). Using Ay > 0 and To > 0, we therefore have

c=oa(l+0W™). (5.13)

The following result gives the asymptotic behaviour of ﬁmain, in analogy to (i)—(iii) for Vimain from
Proposition 3.3.

PROPOSITION 5.1 (ASYMPTOTICS OF imain). The quantity ﬁmain from (5.7) satisfies the following estimates.

(i) Suppose that (2.19) holds. Then for d =1,2,3 we have

Vi = A8 ( L )d<2Re(F&+iw)>d/2_2+O((w+5)d/2‘2(\/m+M—f/2))>.
4)

v(E)2vV/det D \ 2rW 2 v(E

(5.1
Moreover, for d =4 we have

Vinain = V(E)Qim (2:W)d(min{|logw|, loga ]} + 0(1)). (5.15)

(i) Suppose that (2.19) holds and that d = 2. If ¢1 and ¢o satisfy (C1) then

oo 8 < L )2 dmnu(E) + w2v(E)?
T qu(E)2V/det D\ 27W

4w? + (4n + m(E)aUz +(Q = 1) min{|logw|, [log o[} + 0(1)> :
1

(5.16)

and if ¢1 and ¢y satisfy (C2) then

2 2u(E)%5
Vinain = WV(E)28 — (277LW) <4w27T+ (Ersz)(E)&)Q + (Q — 1) min{|log w|, [log o|} + O(l)) :

(5.17)

(#ii) Suppose that w = 0. Then the exponent p from Proposition 3.2 may be chosen so that there exists an
exponent ¢y > 0 such that for d =1,2,3 we have

Vimain = V(E;i;zeﬁ (%:—va)d(u(%))dm_z (Vd (qbl’(bz; Wg)n) " O(M_Cl)> 15

(recall the definition (2.41)) and for d = 4 we have

- 4 L \* . ~
Vmain = I/(E)2\/(W(27TW> (V4(¢17¢2)m1n{|10g77|7|loga|}+O(1)). (5.19)
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Once Proposition 5.1 is proved, Theorems 2.11 and 2.12 easily follow using (5.8), (5.11), (5.12), (5.13),
Lemma 4.17, and Proposition 3.3 (i)—(iii).

The rest of this subsection is devoted to the proof of Proposition 5.1. The argument is similar to
the computation of V. in the proof of Proposition 3.3. It relies on the following result, which is the
generalization of Proposition 3.5 to the case o > 0.

PROPOSITION 5.2. Let T be as in (2.33) and « € C satisfy |a| <1 and |1 — | > 4/M + (W/L)?. Then all
estimates of Proposition 3.5 remain valid provided we replace S with T and « with o — . (In particular,
u >0 and ¢ € St are the polar coordinates of 1 —a+ & = u(.) All constants depend in addition on g and h.

PROOF. See Appendix C. O
The following result is the generalization of Proposition 3.9 to the case ¢ > 0.

PROPOSITION 5.3. Suppose that (2.12) holds. Let b > 0 be fixzed and J := 1 — M ~2n for some ca > 0.
Fiz a smooth real function e € LY(R) satisfying the condition (C2) (see (2.8)), and recall the notation
e(v) =n~te(n~tv). Then for d <3 we have

1 1 (b’r])d/Qiz L d 5 _ =5
() T - 7/(nb) y1—d/2
27 /dve (v) Tr (1+4ibv— JT)? Vdet D \2/7W /0 dte ! é®)

+0 (A]ZR4(17)M_”O) (5.20)

for some constant ¢y > 0, and for d = 4 we have

%/dve”(v)Tr (1+ib1}T— s - min{|%0g5|}<2\/;w>4é\()+0<N). (5.21)

PrOOF. See Appendix C. O

Armed with Propositions 5.2 and 5.3, we may complete the proof of Proposition 5.1 by following the
arguments of Sections 3.3 and 3.4 almost to the letter; we omit the uninteresting details.

6. Beyond the diffusive regime

Throughout this paper we made the assumption (2.27) that we are in the diffusive regime; see Remark
2.5 for a more detailed discussion. While (2.27) is physically important and necessary for computing the
asymptotics of the leading terms (Theorems 2.3 and 2.4), it is not fundamental for the proof of Theorem
2.2. We now restate this theorem without the lower bound in (2.12) (which implied (2.27)) and explain the
proof.

THEOREM 6.1. Fiz p € (0,1/3) and d € N, and set np := M~P. Suppose that the test functions ¢1 and ¢o
satisfy either both (C1) or both (C2). Suppose moreover that

W< L<we (6.1)

for some constant C.
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Then there exists a constant co > 0 such that, for any E1, Ey satisfying (2.10) for small enough c, > 0,
the local density-density correlation satisfies

(Y7 (Er) Yy, (E2)) 1 ) e M
VI ENTE) (LW)d<@¢1’¢2(E1’E2)+M O(R““*")*mm)))v (6.2)

where O is defined in (4.60) with Vyqin defined in (3.23).

PROOF. The proof follows that of Theorem 2.2 to the letter. Recall that the key input for the proof of
Theorem 2.2 is Proposition 3.5 (i). (The other parts of Proposition 3.5 are only needed for Theorems 2.3
and 2.4). With the assumption |1 — «| > 4/M + (W/L)? of Proposition 3.5 relaxed to |1 — a| > 4/M, the
estimate (3.35) remains true, and the estimate (3.36) is replaced with

sup
@,y

((1 - S>’“>w' < ]ﬁmuanwufalk. (6.3)

The proof of (6.3) follows that of (3.36) up to (B.13). Since the lattice spacing of the Riemann sum is no
longer smaller than one, the bound of the right-hand side of (B.13) requires, in addition to the integral
approximation, the contribution of the origin » = 0. This yields (6.3).

Using (6.3) instead of (3.36), it is easy to conclude the proof of Theorem 6.1. O

Having established Theorem 6.1, what remains is the asymptotic analysis of O, i.e. of (3.23). This was
done in the diffusive regime (2.27) in Section 3, using Proposition 3.5 (ii) and (iii) as input; the result was
given in Theorems 2.3 and 2.4. If (2.27) does not hold, this analysis, along with (3.37)—(3.39), has to be
modified. We omit the details.

We conclude this section by noting that, instead of correlation functions of real linear statistics of the
form (2.9), we may also consider correlation functions of Green functions and even at spectral parameters
with different imaginary parts. The estimate of the subleading graphs is unchanged. In order to compute
the contribution of the leading dumbbell graphs, instead of the right-hand side of (3.44), we have to compute
21T or x12o (in the notation of (3.44)) for the case (C1). Thus we get, for instance, for ny,ne > w—r/3
with p € (0,1/3), that

_ _ ~ N _ 1
<Tr(H/2 — By —in) 1 ;Tr(H/2 — By + ing) 1> = Vinain + O(MRQ(M) + @> (6.4)
and
.oyl N N 1
(Tr(H/2— By —im) " s Te(H/2 = B —im) ') = O 77 Ra@) + = ). (6.5)
where we defined & := w 4+ min{ny, 72}, and the leading term is given by
=R eiAl e—iAg? el(AT"—A3%) g

Vmain = T(EI)T(E2) (66)

— —>— Ir — .
14 e2AT' T | 4 24T (1 _ ei(Al’lfAz’Q)S)2

We again omit the asymptotic analysis of ﬁmain.
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A. Proof of Proposition 3.2

Using the identity
¢"(H/2—-FE) = 2Re/ dt p(nt) P e itH/2
0

(recall that ¢ is real), we get from (3.8)
F"(Ey, By) = <2ReTr/ dt(gl(nt) e_i(H/Q)HiElt;QReTr/ dtcgg(nt)e_i(H/Q)t+iE2t>.
0 0

We now truncate in the norm of H. Fix § satisfying 0 < 26 < p — p. From [4], Proposition 5.4, we find
that that there exists an € > 0 and an event = (both depending on §) such that

1@ |H| < MP,  PE%) < MM (A1)

Using [ dt di(nt) = O(n~1) = O(MP) for i = 1,2, we get

F(Ey, Ey) = <1(E)2ReTr / At ¢y (nt) e H/DHHIEL . 1 (2) 9 Re Tr / dt go(nt) e—i(H/2>t+iE2t>
0 0

+ O(N2M20=eM),

Next, we truncate in ¢. Since ¢; and ¢9 are smooth, for any g > 0 there is a Cj; such that |$Z(t)| <Oyt
for i = 1,2. We conclude that

MP+5 M’)+5
F(Ey, Ey) = <1(E)2ReTr / dt ¢y (nt) e H/DHEL 1 (2) 2 Re Tr / dt éa(nt) ei<H/2>t+iE2f>
0 0
4 Oq (N2M2p75(q71))

for all ¢ > 0. Recalling (3.16), we therefore get using (3.4)

F"(Ey, Ey)
= > 2Re(Fn,(E1,61)) 2Re(Fn, (B2, 62)) (1(E) Tr H™) ;1 1(2) Tr H")) + Oy (N2 M2~ 1)
nl,TLQ:O
(A.2)
Next, we truncate in nq and ny. From (3.6) and |<$Z(t)| < 1 we find that
_ _ M (p+8)(na+1) pr(p+6)(n2+1) 9N PFTEYn1+na+2
|rY’VL1 (Ela(bl)'}/nz (E27¢2)| < C ( ) (AS)

nl! 712! = (m +ﬂ2)'

In order to estimate the contribution of the terms nq +mno > M* in (A.2), we need the following rough bound
on Chebyshev polynomials, proved in [4], Lemma 5.5:

Un(E/2)] < C"(1+|E])". (A4)

64



Using (3.2) we therefore get

1E)H™] < (€M)
Recalling (A.3), we have the bound

ni+ng>MH

> 2Re(Fn, (Br,61)) 2Re(Fny (B2, ¢2)) (1(E) Te H™) ;1(2) Tr H2))

CMP+§ e 5 s ni+nz
< Ny ( - ) (MOt < Ny (0Mﬂ+2 *#) < NZexp(—MH).
ny Up)

ny+ng>MH

ni+nz>MH
Summarizing, we have proved that

FI(E,By) = >

ni+no<MH

2Re(Yn, (B1, 1)) 2Re(n, (B2, ¢2)) (1(E) Tr H™) 1(Z) TrH("Z)>

+ Og (N?M2p=00a=1)) |

Next, we remove the indicator function 1(Z). We use (A.4) with the deterministic bound

IH| < max) |Hyy| < 2VM
Y

to get

> 2Re(Fn, (B1,61)) 2Re(Fn, (B2, ¢2)) (L(E) Tr H™) ;e HC2))

ny+na<MH

< N2 (VD) M P(ES) < NZexp(—M°©),

where we used the trivial bound |7, (E, ¢)| < CM* and (A.1). This (together with analogous estimates for

the other error terms) proves (3.19), after a renaming of q. The claim about the improved bound in (3.19)
in the case ¢ is analytic follows in exactly the same way.

Moreover, (3.18) follows easily from (3.16), (3.12), and the estimate |(;A51(t)\ < Cyt™9, which yield

[ 9D = Tu(Brv00)| < [

Mp+d

oo

Cy(tn)~7 < C,MPM oD

What remains is the proof of (3.20). We use the bound (3.6) and the identity (3.12) to get, for large
enough K,

n/K . o] .
(6" 1) (B)| < / at |30t an ()] + / at]d(atan (1)

n/K Ct n 00 R
g/ dt (> +/ dt |p(nt)|
n/ 0 n n

/K
< e "4 Cy(nn)™7,

by the decay of ¢. Moreover, the bound ‘(w” * 'yn)(E)‘ < C follows from (3.7). The estimate of ¥(FE, ¢) is
similar, using (3.18). This concludes the proof of Proposition 3.2.
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B. Proofs of Propositions 3.5 and 3.9

In this appendix we establish resolvent estimates and asymptotics for the matrix S, and give the proof of
Propositions 3.5 and 3.9. We use the discrete Fourier transform. To that end, we define the lattice

d
2 277
T = %']I‘ = ([—ﬂ,ﬂ)ﬁz)

dual to T, so that
1 . ~ ~ )
_ ip-(z—vy) L —ip-x
Sy = N E eV S(p), S(p) = E e PTS .

peT* zcT

Note that §(p) is naturally defined for all p € [—m, 7). For ¢ € [-aW,7W)4¢, define

Swte) = Staw) = Do) = iy X et e

zeT veW 1T

where in the second equality we used that [z], = « for x € T. For the following we recall the definition
(3.25) of Z.

LEMMA B.1. The function Sw is real and symmetric, and satisfies |§W(q)\ < Z. Moreover, for any e > 0
there is a 8. > 0 such that

Swi)| < 1-6.  if ol >« (B.2)

for large enough W (depending on €). Finally, we have the expansion

Sw(q) = I—q-Dg+ Q(q) + O(|q|***), (B.3)
where ¢ is the constant from (2.34). Here D is the covariance matriz defined in (3.21) and
1
Qa) = 4 D (@ q/W)*Ss0.
z€eT
An immediate consequence of Lemma B.1 is the bound, valid for n > 2,
s = Y 8" < 77723 |S)|* = 72N Y 8%, < CI'N/M, (B.4)
peT* peT* z€T
where in the third step we used Parseval’s identity.

PROOF OF LEMMA B.1. The bound |Sy(q)| < Z is trivial and that Sy is real and symmetric follows
immediately from the fact that f is real and symmetric. Next, (B.2) follows from the identity

T-Swle) = 77— 3o (1-cos(q-w)f(u)

ueW-1T

we omit the details. Finally, (B.3) follows by applying Taylor’s theorem with a fourth order remainder,
combined with the estimates (2.34) and |e!! — 1| < 2|t|¢ for any ¢ € (0,1). O
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PROOF OF PROPOSITION 3.5. The proof of (3.35) is almost identical to the proof of [6, Proposition A.2
(ii)], using [6, Proposition A.3 (ii)]. We omit the details.
In order to prove (3.36), by translation invariance of S we may set y = 0. To begin with, we note that

the case || < 1/2 is trivial by the identity m =530, a"S”)k combined with S7, < Z"M~'.
Throughout the following we therefore assume that |a| > 1/2.
The proofs of (3.36), (3.37), and (3.38) rely on the Fourier space representation

L _ ) _ i eiq-z/W §W(q)
((1 - aS)’“> p%; (1-aS(p)* N gw (1—aSw(g)k " (B:5)

Before giving the full proofs, we give a short overview of the argument. Approximating the summation in
(B.5) with a integral, we get

(Sk> ~ ;d/ dqeiq'm/W% .
1—-aS)k) o W) Jrwawya (1 — aSw(q)*

Next, we approximate §W (¢) = 1 —q- Dq (see (B.3)); this approximation is only valid for small ¢, but for
d < 4 the main contribution to the integral comes precisely from small values of g. This yields, for a =~ 1,

L a—

(1 - aS)k x0 (QWW)d [—mW,mW]d (1 - a(l —q- Dq))k
1 1

- da el? x/W

(ZWW)d /[7'rW,7'rW]d a° (1 —a+q- Dq)k

Q

By assumption on «, we have Re(1 — a) > 0. Now (3.36) will follow using D > ¢ and (3.34). In order to
prove (3.37) and (3.38), we write

( S ) o1 / q 1 _u? 2/ d 1
(1—aS2)p ~ W) ) wmwye @ +q-DF e ) rumisowirarowye o (C+q-Dg)?’

from which (3.37) and (3.38) will easily follow using the elementary identity

1 -
e = B .

Now we give the full proof of (3.36), (3.37), and (3.38). Let € > 0 to be chosen later, and split the
summation on the right-hand side of (B.5) according to

<(S> — i Z 1(|q| gg)eiq-m/WM+i Z 1(|q‘ >€)eiq~m/WM

1—aSF),, N 4= (1-aSw(@)* N 4. (1 aSw(a)*
(B.7)
Using (B.2), we write the second term of (B.7) as
1 oz /WA 3 9))?
v 2 alal> (¢S + o PIE) ) (B.5)
qEWT* €
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We write the first term of (B.8) as

1 iq-x a 1 iq-x 3 1 iq-x a
% 2 > S =+ D @S -+ D 1al <)V S (g)

qeWT* qeWT* qeWT*

= sw+0( 5y X Ml <2)) = o).

qeWT*
Moreover, we estimate the second term of (B.8) by

C1 e O c
EN Z ISw(g)|” = 572510 < SE

qeWT* € zeT

where in the first step we used Parseval’s identity. We conclude that the second term of (B.7) is bounded
by Co-FM~1.
In order to estimate the first term of (B.7), we use (B.3) and (2.36) to choose € > 0 such that Sy (q) =
7 — a(q) with
clg* < alg) < Clg> <1 for g <e,

for some ¢ > 0. Thus we get

1 . Sw(q)
LY g e WD __
¥ 2 (1~ aBw(@)"

2 $ Lgl<e) (B.9)

e |1 = a(Z - a(g)|"

Consider first the case Rea < 0. In that case the right-hand side of (B.9) is bounded by

2 M C

_— 1 < < —.

M N > Ld <o) M
qEWT*

For the following we therefore assume that Rea > 0, as well as |a| > 1/2. Defining the polar variables

1—« 1—«
t = = B.10
e N (8.10)
and writing ¢ = t'/?r, we may estimate the right-hand side of (B.9) by
2 1(|r| <et™1/2
Nlalktk Z rise ) T (B.11)
o 88 A e [€ 4+ (1= D)t 4t Ya(t1/2r)|
An elementary estimate shows that
_ _ 1—« — l1—« l1—«
{a€D:Rea>0} C Ja€D:Re 20pUqaeD: Im - > Re - ) (B.12)

where D denotes the closed unit disc (the first set is the disc |o — 1/2| < 1/2, while the second one contains
the union of the two discs | — (1/2 +4/2)| < 1/4/2 in the complementary regime | — 1/2| > 1/2, which
together clearly cover the left-hand side). Using that || = 1, we conclude that for each oo € D with Rea > 0
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we have [Im¢&| > 1/2 or Re& > 1/2. Since —1/4 < (1 —Z)t~! < 0 by assumption on «, we find that (B.11)
is bounded by

2 Z 1(|r| < et™1/?) . Cti/2=k M Z 1(|r] <et™1/?) . (B.13)

Nl i (/8 4t ta(in) = M NP (A P

reWit—1/2T*

Now (3.36) follows easily using a Riemann sum estimate, (3.34), and the fact that ¢(W/L)? <t < 4.
In order to prove (3.37) and (3.38), we write

. S _ §W(Q)
N TadE T2 U aSw @) (514

Exactly as in the proof of (3.36) (see (B.7) and the rest of its paragraph), we find that

Sy Swl) N
: (1-as)* QE;']I‘* (1- Q§W(Q))2 Hd <= 0<5§M> ' (B.15)

Writing Sy (q) = T — a(q) as above and recalling the notation u = |1 — «, we find, repeating the estimates
from the proof of (3.36) and using a(q) < Clq|?,

5 N
> %21@ <9 =-1% L)Q +O(MR2(“)) . (B.16)
qEWT* (1 —aSw(q) qGWjI* aSw(q))
Using (B.3) we get
1—aSw(q) = 1—a+q-Dg+OM" +ulgf+1q").
A simple estimate using Riemann sums, as in the previous paragraph, therefore yields

(|Q\ g 1(q| < ) N ud/2-2
Z (1= aSw(q)? Z (1—a+q-Dq)? + MO<R2(U) T > . (B.17)

qEWT* (1 - aSwl(q))? qEWT*

At this point we differentiate between the cases d < 3 and d = 4. Suppose first that d < 3. We define

() =
v(r) =
(C+r-Dr)*’
where 1 — o = u¢. Writing ¢ = u'/?r, we get
1(lg| <¢) 1 ~1/2)
> = = 1l < cu () = o5 3 olr (B.18)
_ . 2 2 Z =
qeWT* (1 a+q Dq) u reWu—1/2T* reA*

where we introduced the infinite lattice A* := 27ru~'"/2W L~1Z4, which is the dual lattice of A = w'/2LW ~1/274,
In the last step we used a Riemann sum estimate using the fact that the spacing of A* is bounded from

69



above by some positive constant (since [1—a| > (W/L)?). We denote by 0(y) := [p. ™" Yo (r) dr the Fourier
transform of v. Using the Poisson summation formula we therefore find

ut/2\?
s <o L(5r) Saw+ow

_ . 2 2
s 1—a+q-Dq) u? \ 27W =
1 LU1/2 d —-1,1/2
= — — d O(1 —cLW ™ u
u2(27rW> /Rdv(r) s ( te )’

for some positive constant ¢ depending only on D. Here we used that v is analytic in a neighbourhood of
the real axis that is uniform in ¢ by assumption on «. Therefore U(y) is exponentially small in the lattice
constant of A for all y € A\ {0}. We may now get rid of the constraint |¢| < € to get

1(lal <¢) 1 (mlﬂ)d(/ 1 ( CeLwlal | a4 2))
- w2 ———dr4+0(e”¢ w’s y g2d/ .
q;,:w (I-—a+gq-Dqg)?*  w?\27rW et (C+7-Dr)?
Recalling (B.6), (B.15), (B.16), and (B.17), we therefore find
5
(1—as)?
ud/272 ( L

Vdet D \ 27W

This concludes the proof of (3.37).
Suppose now that d = 4. Writing ¢ = u'/?r, we get

Tr

d
- 1
) le ¢4 4 O(eCLW oy T T ld = u 1 = 2)u|1ogu>] .
u

3 I(g<e) 1 3 1(|r] < eu™'7?)
(

1 —a+q-Dg)? u? (C+r-Dr)?

qE€WT~ reWt—1/2T+

(sriv) (Lo 5 o).

Using that WL~ 'u~1/2 < C by assumption on a, we get

1(lg| <e) _ L \* 101 < || < u=1/2)
qe%/zﬂr* (I—a+g-Dg)* (27TW> < R4 @ (C+r-Dr)? +O(l)>

- () ([ 0= o)

where in the second step we used that |[¢| = 1 together with Re{ > 0. The change of variables r = D~1/2p
and the estimate

1<) — 11 < Ppl)| < (1072 < ol < D)) (B.19)

(together with a similar estimate to translate the upper bound |r| < u='/2 into |p| < u~'/2) yield, after a
short calculation,

5 Ilgf<e) 1 ( L )4( ap LA <Pl u”'?) +0(1)>
JeW T (1—-a+gq-Dg)? Vdet D \ 27 W R4 p|*
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Recalling (B.15), (B.16), and (B.17), we find that (3.38) follows.

What remains is the proof of (3.39). Let therefore d = 2. The proof is very similar to that of (3.37)
given above, except that we have to keep one more term from the expansion (B.3). In order to convey its
ideas more clearly, we unburden the notation by explaining the computation in terms of the integral

(2:W)2Aqu%

instead of the Riemann sum (B.14); the Riemann sum approximation may be controlled using Poisson
summation, exactly as after (B.18) above. Throughout the argument we tacitly use (B.3), in which we
replace the factor Z with 1; the resulting error is a distraction of order (Mwu)~! and may be controlled as
above. For small enough ¢ we get

/ g —@ / dg— W9 L o) = / dg——9 D1 o).
r2 (1 —-aSw(q))? ld<e (1 —aSw(q))? lg<e (1 —aSw(q))?
We write R
1-aSw(q) = 1—a+q-Dg—Q(q) +O(|1 — af [g]* + |q***),
which yields

1 ! (11 allgP +1al*+)(11 ~ al + |gl?)
0<( )

(1—adw(q)? (—a+q-Dg— Qq)? 1—aSw(9)2(1 —a+q-Dg— O(q))2

A routine estimate similar to the one yielding (B.17) above therefore gives

M _ 1—¢q-Dq
/R? dq (1-aSw(@)? /q|<s o I_atq Dq—0@) o)

1 q- Dq / 20(q)
= d —/ d + d +0(1). (B.20
/]Rz q(1*a+Q'Dq)2 lq|<e q(lia‘kq’DQ)Q lq|<e q(lfa‘i’Q'DQ)g ( ) ( )

The first term of (B.20) is

1 1 T
d = —.
/Rz T wCtq-Dg)? ~ VaetD uC
To compute the second term of (B.20), we introduce the variable p through ¢ = u*/?D~'/?p. Using (B.19),
we get

q-Dg 1 / lp|? m[log u|
— dg = —— dp ———5+0(1) = — +0(1).
/|qgs (1 —a+q-Dq)? Vdet D Jipj<eu-1r2 — (C+[p[?)? @) Vdet D o

Finally, the third term of (B.20) is

29(q) 1 / (z-g)*
d - S, d
/qga 0" a+q Doy 12W4;€;r Sy 0 —a+q-Dg)P?

ql<e

1 D124 . p)4
3" 5,0 / dp( u p)
12W*Vdet D =, 1<|pl<u—1/2 Ip|

m
= " 5.0l D V22 logul + O(1).
32W4\/det D %=,

This concludes the proof of (3.39). O

+0(1)
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PROOF OF PROPOSITION 3.9. The proof relies on the Fourier space representation (B.5). Before giving the
full proof, we sketch the calculation for d < 3. Approximating the Riemann sum from (B.5) with an integral
and noting that, as in the proof of Proposition 3.5, the leading contribution to the integral comes from the
singularity at ¢ = 0, we find

s L\’ 1
Tr - 5 ~ / dg 5
(1+ibv—J8S) 2rW R (1—J +ibv+q- Dq)

Using the identity

1 o0 S
o n _ —xt 4 o
5 Rdve (v) CESDE /0 dte " te(nt), (B.21)
valid for x > 0, we therefore get
S L \* 1
dve (v R~ ( ) dq—/dve’7 v)
/ 1+1bv—jS) 2 W Rd (1-J +ibv+q- Dq)

—2 ~(1-)t/b y—ta-Da/b
b (27TW> /Rddq/ dte te(nt)

d/2pd/2-2 L d
T / dt =2 gy,
vdet D 2w 0

where in the third step we used that 1 — 7 < 1. The claim will now follow by the change of variables nt — t.
Now we give the full proof of Proposition 3.9. Similarly to (B.5) we get

S Sw(q) Swlq) ( N >
T = E = = E = 1(lgl <e)+O ;
(1+ibv — JS)? gewr- (1+ibv — jSW(q))2 gewrs (14ibv — JSW(q))2 62M

%

where the last step holds for all € > 0, exactly as in (B.7) and (B.15) above. Next, following the argument
from (B.15) to (B.17) almost to the letter, we get, in analogy to (B.17),

S §W(Q)
Tr s = a
(1+ibv — JS)? qe%/:l‘* (1+ibv—JSW(Q))2

1(a s ¢) o X rynar—e B.
qgv:ﬂr* (1+ibU*~7(I*(J‘DQ))2+ <M K )> 2

for some & which we fix in the following. Plugging (B.22) into (B.21) and changing variables v — v/b yields

S
77 — c2
/dve lbU—JS) =U +()< Ro(nM ™~ )> (B.23)
where we defined

DS 1(|Q|<€)/Ocodt exp(—l‘ﬂzb‘q'DQ) t)ta(nt)

qeEWT*

1 ° -
N (bn)2/0 dsse(s)e TN %7 1(jg] <)ot or P (B.24)
qeEWT*
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Introducing the variable r := s!/ 2(bn)_1/ 2gq, we find by Riemann sum approximation

37 1(lgf < e)emOm s ba (B.25)
qeWT*

=X lr<esPon e
rest/2(bn)~L/2WT*

_ ()2 1/2(p,\—=1/2y o—r-Dr s'/2W
_ (M [ 1| < st om) e 0 S
B (bn)1/2L d 79/2 sU2w I

_ (ml miv) |7 O g e : (B.27)

where c is some positive constant depending on € and b. This estimate will be used where s > 7. On the
other hand, we have the trivial bound

(B.26)

N

1 < —(bn)~'sq-Dq <
> 1al <e)e s

qeWT*

(B.28)

which will be used for small s.
Next, let § be an exponent satisfying

0 < 20 < min{l/3—p, c2, p}.

We split the integration over s € [0,00) in (B.24) into the interval [n, M?] and its complement. Using (B.28)
and the rapid decay of &(s) for large s to estimate the integrand for s ¢ [n, M?], together with the bound
e~ (1=IDlm s — 1 4 O(M~?) for s < M?, we therefore get

MO 1/2 d d/2 1/2
U = 1 / dssﬁe—(l—jI)(l)n)fls (bn) / L m / +O s / W _’_e—cn*ls +O E
(bn)2 J, 2w s1/2W vdet D nl/2L M

S
(bn)d/2—2 L d/M Ld)a = 81/2W - N
= dss' ™4 1+0( g +e ™ )| +0( = ]- B.29
D \2vmw : 55 e(s) |1+ 2L +e + i ( )
At this point we distinguish the cases d < 3 and d = 4. Let us start with d < 3. Observing that by (2.12)
we have s;;l/%va < M9 for s < M‘s7 we find

Now (3.95) follows from (B.23) and the fact that Re(nM =) < CRy(n)M .
Finally, let d = 4. From (B.29) we get

= e () | e o(5)

_ Jogn| (L \'s— (N
= Vaep\ayaw ) “OTO57 )
Now (3.96) follows from (B.23). O
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C. Proofs of Propositions 5.2 and 5.3

The arguments of this appendix are similar to those of Appendix B. We take over the notations from
Appendix B without further comment, and only give the proofs when they differ significantly from those of
Appendix B. R

For g € [-7nW,7W)% we define (in analogy to Sy (q) from (B.1))

~ 1

Tw(e) = 37— D © TS0 [L—ph(r)]e?
reWw—1T
= > coslg-a/W — Ag(ae/W)) [1 = oh(a/W)] Sio. 1)
z€eT

We remark that for all practical purposes fw (¢) should be thought of as its limit as W — oo, i.e. the integral

W —oo

lim Ty (q) = /Rd dr cos(q-r — Ag(r)) [1 — wh(r)] f(r). (C.2)

The following result generalizes Lemma B.1 to the case ¢, A # 0.

LEMMA C.1. (i) For each fized € > 0 there exists a §. > 0 such that if max{\, ¢, |q|} > € then ITw (q)] <
1 — 0c for large enough W (depending on € ).

(i) We have the expansion
Tw(g) = T—-5—(g—AD"'w) - D(g—AD"'w) + Q(q) + O(la|*** +aP’A + |a*¢ + ¢* + \*), (C.3)
where ¢ is the constant from (2.34).

PRrROOF. For € € (0,1) and K > 0 define the compact domain
Di = {(\p,q) €[0,1] x [0, 1] x R : |q] < K, max{), o, |ql} > ¢} .

Then for cach fixed triple (A, ¢,q) € Dk it is not hard to see from (C.2) that limy _.0|Tw (¢)] < 1, by
assumption on g and h. Since D is compact and the map (A, ¢, q) — limW_,ooﬁW (¢)| is continuous, we
conclude that there exists a 6. > 0 such that limy _eo|Tw (q)| < 1 — . for all (A, ¢,q) € Dg. Since the
convergence of Ty is uniform in (X, ¢,q) € Dg, we conclude (after renaming d.) that |Ty (¢)| < 1 — 6. for
(A, ¢, q) € Dk and large enough W.

What remains in the proof of (i) is to prove [Ty (q)| < 1— 6. in the case |¢| > K and ¢ € [—aW, 7W)< for
some large enough K > 0. To that end, we use summation by parts. Let |¢| > K. Without loss of generality,
suppose that |q1| > |g;| for all i = 1,...,d, so that |q;| > Kd~'/2. To simplify notation, we assume that f,
g, and h are C' and not just piecewise C'. The piecewise C' case may be handled similarly by restriction
to individual pieces combined with a simple estimate of the boundary terms arising from the summation
by parts. Define the discrete derivative (D;f)(r) := W (f(r + W~'e;) — f(r)) where e; is the standard unit
vector in the i-direction. Then we have

f ieiql/(QW)
W@ = @)

Ml_ 1 Z Di(e7) £(r) [1 — h(r)] 6297
reW-1T
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Since |g1| < 7W, the first fraction is bounded in absolute value by C'/|q1| < C/|q|. The rest may be estimated
using summation by parts by a constant, using the assumptions on f, g, and h; we omit the details. The
result is [Tw(q)| < C/|q|, where the constant C' does not depend on A or ¢. Choosing K large enough that
C/K < 1/2 completes the proof of part (i).

In order to prove (ii), we expand cos in (C.1) to fourth order and use (2.34) to get

Tw(g) = T—Aw(q) —¢ > h(x/W)Sao + Q) + O(lgl™ + [gI*A + la|%0 + ©A? + A1),
zeT

where we introduced the quadratic term

1
Aw(q) = 3 Z(q cx /W — )\g(a:/W))QSxo = (¢—AD7'w) - D(q — AD"'w) + \?A. (C.4)
zeT
This concludes the proof of (ii). O

PROOF OF PROPOSITION 5.2. The proof of Proposition 3.5 may be taken over with minor modifications,
using Lemma C.1 as input. The bound (3.35) for T is proved similarly to (3.35) for S. All of the remaining
claims rely on Fourier space analysis. We use the expansion (C.3) instead of (B.3). In the summation over
q in (B.5) we shift the origin by introducing the new variable ¢ := ¢ — AD~'w. Using it we may write (C.3)
as

Tw(a) = T-5-3-Dg+ Q@ +O0(@"" + @+ [d¢ + ¢* + A*). (C.5)
Then all the Fourier space arguments from the proof of Proposition 3.5 carry over provided one replaces
l—awithl—-a+o. O

PROOF OF PROPOSITION 5.3. The proof follows along the same lines as that of Proposition 3.9, using (C.3)
instead of (B.3). We use the same shift in Fourier space as in the proof of Proposition 5.2, and work
with (C.5). The only change to the proof of Proposition 3.9 is that in (B.29) we get the additional factor
e~ sV A+eY)/(MY) | For the case d = 4 we use the elementary estimate

1

/ ~e77/1) ds ~ min{llogn], [log 7|} + O(1) O
n
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