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We consider the adjacency matrix A of the Erdds—Rényi graph on N vertices with edge probability
d/N. For (loglog N)* < d < log N, we prove that the eigenvalues near the spectral edge form
asymptotically a Poisson point process and the associated eigenvectors are exponentially localized.
As a corollary, at the critical scale d < log IV, the limiting distribution of the largest nontrivial
eigenvalue does not match with any previously known distribution. Together with [5], our result
establishes the coexistence of a fully delocalized phase and a fully localized phase in the spectrum
of A. The proof relies on a three-scale rigidity argument, which characterizes the fluctuations of
the eigenvalues in terms of the fluctuations of sizes of spheres of radius 1 and 2 around vertices
of large degree.

1. Introduction

1.1. Overview. This paper is about the eigenvalue fluctuations of the Erdés—Rényi graph near
the spectral edge. In spectral graph theory, obtaining precise information on the spectral edge
is of fundamental importance and has attracted much attention in the past thirty years. See for
instance [4,15,24] for reviews. The Erdés—Rényi graph G = G(N,d/N) is the simplest model of a
random graph, where each edge of the complete simple! graph on N vertices is kept independently
with probability d/N, with 0 < d < N. Here, d = dy is a parameter whose interpretation is the
expected degree of a vertex. The adjacency matrix of G, denoted by A = (Azy),ye[n, is the
archetypal sparse random matrix, and its eigenvalue fluctuations have been extensively studied in
the random matrix theory literature.

If d < N then the graph G is dense, and the matrix H := d~"/2A4 is (up to a centring) a Wigner
matrix with Bernoulli entries. In that regime, the fluctuations of the extreme eigenvalues of H
have been analysed in great detail [19,30,32,34], and are known to be governed by the universal
Tracy-Widom distribution of random matrix theory. In [17,18] it is proved that the Tracy-Widom
distribution persists down to d 3> N?/3 and this result is further extended to d > N'/3 in [29]. A
crossover appears at the scale d < N1/3, where the Tracy-Widom fluctuations for d > N/3 give
way to Gaussian fluctuations for d < N'/3. This phenomenon is identified in [25], where Gaussian
fluctuations are proved for N%/9 < d <« N'/3. In [23], Gaussian fluctuations are established in the
full polynomial regime N°V) < d <« N1/3.

The goal of this paper is to analyse the regime d < log N. The scale d < log N is well known to be
critical for the Erdés—Rényi graph G: if d > log N the graph is with high probability homogeneous,
in the sense that its vertices all have comparable degrees, and if d < log N the graph is with

!By simple we mean that the graph is undirected and has no loops or multiple edges.



high probability inhomogeneous, in the sense that its vertices have wildly differing degrees, which
leads to the proliferation of isolated vertices, leaves, and hubs. The most famous manifestation
of this transition is the well-known connectivity transition for G around d = log N [20]. On the
spectral side, it is proved in [10] that if d > log N then the extreme eigenvalues of H converge to
the boundary of the asymptotic support [—2,2] of the spectrum, while in [9] it is proved that if
d < log N then they do not. The critical scale d < log N is analysed in [6,36]. There, it is proved
that the behaviour established in [10] persists down to d > b, log N, where b, := mgﬁ ~ 2.59. If
d < bylog N, then the extreme eigenvalues of H are determined by the largest degrees of G: with
high probability, each vertex x with normalized degree o, := ézy Agy greater than 2 gives rise
to two eigenvalues near i% In other words, with high probability, there is an approximate
bijection between vertices of normalized degree greater than 2 and eigenvalues larger than 2.

The works [6,9,36], as well as the somewhat improved bounds from [5], only give weak estimates
on the locations of the eigenvalues. In particular, they are far from describing the microscopic
fluctuations of the eigenvalues. A particularly striking manifestation of this observation is the
well-known fact [11] that if d < log N then with high probability the largest normalized degree

max, o, of G is deterministic, so that the approximation max, \/O% derived in [6, 36] is also

deterministic.

In this paper we derive the full joint fluctuations of the eigenvalues near the spectral edges in
the regime (loglog N)* < d < b,log N. We prove that they form asymptotically a Poisson point
process with an explicit intensity. This intensity does in general not have a limit as N — oo, and its
form depends strongly on the scale d. We refer to Figure 1.1 below for an illustration. In particular,
for d < log N, we show that the largest eigenvalue of H has asymptotically Gumbel fluctuations,
provided that d stays away from a set of resonant densities. At the critical scale d < log N, we
identify the asymptotic distribution of the largest eigenvalue of H, which we find to be a new law
that does not satisfy the conclusion of the Fisher—Tippett—Gnedenko theorem.

An important observation of our proof is that the fluctuations of the extreme eigenvalues are
determined not just by the degrees of the large degree vertices, but also by the sizes of the spheres
of radius two around them. Following this observation, we establish very precise rigidity bounds
on the extreme eigenvalues, comparing the location of each eigenvalue with an explicit function of
the spheres of radii 1 and 2 around some vertex, with error bounds that are much smaller than
the magnitude of the fluctuations. To that end, we develop a three-level rigidity argument, which
balances the precision of the estimates with the number of vertices to which they apply. The finest
rigidity estimate is the most involved analytical part of our proof. It relies on an approximate
tridiagonalization argument. Its starting point is the construction of a trial basis that strikes a
delicate balance between, on the one hand, being explicit enough to yield very precise estimates on
the tridiagonal, and, on the other hand, ensuring that the off-tridiagonal part is small enough. This
allows us to compare the neighbourhoods of large degree vertices with rooted regular trees, where
the degree of a vertex depends only on its distance to the root, and whose spectra can be analysed
explicitly. It turns out, however, that the errors made in this comparison are larger than the scale
of the fluctuations, and a further important ingredient of our proof is to account for deviations
arising from the irregularities in the neighbourhoods of vertices of large degree. We remark that all
of these steps, required to reach a sufficient degree of precision, are qualitatively novel and represent
a major departure from [5,6]. Many difficulties of the proof stem from justifying the heuristic that
the independent random variables associated with the edges of the complete graph determine both
the neighbourhoods of the large degree vertices as well as the random geometry connecting them:;
this collective contribution of the independent random variables precludes any simple structuring
or splitting of the randomness. We refer to Section 2 for an overview of the proof. The methods



developed in this paper also apply to sparse Wigner matrices, as defined e.g. in [5,6,36]; the details
will appear elsewhere.

Another important motivation for our work is the general universality conjecture for disordered
quantum systems. A disordered quantum system is described by its Hamiltonian H, a self-adjoint
matrix acting on a typically high-dimensional space. The eigenvalues of H represent the system’s
energy levels, and the corresponding eigenvectors its stationary states. Disorder, arising for instance
from impurities and irregularities in a medium, is mathematically modelled by randomness in H.
The general universality conjecture for disordered quantum systems states that the spectrum of H
can consist of two distinct phases: (i) the localized (or insulating) phase, where the local eigenvalue
statistics are Poisson and the associated eigenvectors are localized; and (ii) the delocalized (or
metallic) phase, where the local eigenvalue statistics are governed by random matriz theory and the
associated eigenvectors are delocalized. The archetypal model expected to exhibit both phases is the
Anderson model [7], for which Anderson famously conjectured that in dimensions d > 2 and for
small enough disorder, the spectrum splits into a delocalized phase in the bulk of the spectrum and a
localized phase near the edges of the spectrum (for large disorder, the delocalized phase disappears).
Much progress has been achieved in the localized phase [3,21,22,31], but the delocalized phase
remains wide open.

Transitions in the localization behaviour of eigenvectors have also been analysed in several
models of Wigner matrices. In [27,28] the authors consider the sum of a Wigner matrix and a
diagonal matrix with independent random entries with a large enough variance. They show that
the eigenvectors in the bulk are delocalized while near the edge they are partially localized at a
single site. Heavy-tailed Wigner matrices, or Lévy matrices, whose entries have a-stable laws for
0 < a < 2, were proposed in [16] as a simple model that exhibits a transition in the localization of
its eigenvectors. They have been extensively studied in the physics and mathematics literature; we
refer to [2] for a summary of the predictions from [16,35]. In [12,13] it is proved that for energies in
a compact interval around the origin, eigenvectors are weakly delocalized, and for 0 < o < 2/3 for
energies far enough from the origin, eigenvectors are weakly localized. In [2], full delocalization is
proved in a compact interval around the origin, and the authors even establish GOE local eigenvalue
statistics in the same spectral region. In [1], the law of the eigenvector components of Lévy matrices
is computed. Moreover, the fluctuations of the extreme eigenvalues are determined in [8,33], where
they are shown to form asymptotically a Poisson process with power law intensity measure.

In [5], we proposed the Erdés-Rényi graph at and below criticality, d < b, log N, as a natural and
attractive new model on which to analyse the phase coexistence stipulated by the above universality
conjecture. To the best of our knowledge, the coexistence of phases at different energies in this
model had not been previously analysed even in the physics literature. It has two features that
make it particularly appealing: its graph structure provides an intrinsic and nontrivial notion of
distance, and it is amenable to rigorous analysis, including in the delocalized phase. It is proved
in [5] that for \/log N < d < b, log N the spectrum of H splits into two phases: a delocalized phase
in the bulk of the spectrum and a semilocalized phase in its complement. The delocalized phase is
characterized by completely delocalized eigenvectors w, in the sense that ||w||2 /||w]3 < N—1+e(),
The semilocalized phase is characterized by eigenvectors satisfying ||w||2,/||w||3 > N=7(W)+e() for
some (explicit) y(w) < 1.

In this paper we prove the existence of a fully localized phase phase near the spectral edge,
by establishing both hallmarks given above — Poisson statistics and eigenvector localization. The
localization holds in a strong sense: exponential decay around a unique vertex. We also show that
each localized eigenvector is approximately radial. Together with [5], we have therefore rigorously
established the coexistence of a fully delocalized phase and a fully localized phase in the spectrum
of H.



Conventions. Every quantity that is not explicitly constant depends on N. We omit this dependence
in our notation. We use C, ¢ to denote generic positive constants, which may change from step to
step. We write X <Y or X = O(Y) to mean X < CY. We write X <Y to mean X <Y and
Y < X. Moreover, we write X < Y or X =0o(Y) to mean X/Y — 0 as N — oo. We say that an
event (2 holds with high probability if P(2) — 1 as N — oo.

1.2. Results. In order to describe the appropriate rescaling of the eigenvalue process, we need a
few definitions. Define the function f = fy on [1,00) through

f(u) ::ulogu—(u—1)+$logv27rdu. (1.1)

Clearly, f is increasing and f(2) = ¢ + O(logd), where we recall the definition b, == [ — . This
function is well known, with the following interpretation: if P; is a Poisson random variable with
expectation d then by Stirling’s approximation we have

P(Py=k) = e ¥ /4 <1 + 0@)) (1.2)

for k € N. We denote by u = u(d, N) > 2 the unique solution of the equation

Flu) = 10ng . (1.3)

The number du has the interpretation of the typical maximal degree of the graph, since the
distribution of any degree of the graph is approximately Py.
We introduce the parameters

— 1)5/2 _
7 (1) :m o(u) :‘;Tj (1) == VOA(u/d,1)d), a:=1+é, (1.4)

where, for any a > 2 and 3 > 2(v/2 — 1), we set

A, B) —a<a (a+B) +—\/ (a+ f)? 4a)_1/2 (1.5)

The function A can be naturally interpreted in terms of the largest eigenvalue of the infinite
(p, q, s)-regular tree (see Appendix A), or, alternatively, of the infinite tridiagonal matrix Z;(«, f3)
defined in (2.2) below. We refer to Appendix A for details and further properties of A(a, 3). The
parameter o(u) represents the typical location of the largest nontrivial eigenvalue of H, while d7(u)
represents the typical eigenvalue spacing of H near the spectral edge. Thus, we shall rescale the
eigenvalue process according to the following definition.

Definition 1.1 (Eigenvalue process near right edge). We define the rescaled eigenvalue process
of H := A/+/d near the right edge as

= > Sar@-ow)-
A€spec(H)

Denote by g(s) = ﬁefég the density of the standard Gaussian. For x € R denote by
(x) € [-1/2,1/2) the 1-periodic representative of x in [—1/2,1/2).



Definition 1.2 (Poisson reference process). Define the intensity measure p on R through
plds) = 3l g (s + O(u) ((du) + 0)) ds, (1.6)
LeL

and denote by ¥ the Poisson point process on R with intensity measure p.

Our first main result states that @ is close to ¥ as N — co. The convergence holds in the region
[—k,00) containing an expected number K of rescaled eigenvalues. Thus, for given K we define

k:=—inf{s € R: p([s,00)) < K}. (1.7)

An elementary argument shows that for K large enough we always have x > 0, uniformly in N and
1<d<3logN.

In general neither process ® or ¥ has a limit as N — oo, and we establish asymptotic closeness
with respect to the standard metric Dy on the space of point processes on [—k, c0) defined through

P( M {2([s1.00)) > m) —P( N {2 ((si.00)) > m) |

1€[n] i€[n]

Du(®,0) = Z 27" sup sup

neN* 81,008 2—K kl,...,kneN

Theorem 1.3 (Poisson statistics). For any constant ¢ > 4 and any small enough constant & > 0
the following holds. Suppose that

(loglog N)* < d < (by — (log N) %) log N . (1.8)

Define
K= g1l/2—2/¢-16¢ (1.9)

and let k be as in (1.7). Then there exists an eigenvalue v € spec(H) such that
Dis(® — Sdr(u)(v—o(w)), ¥) — 0
as N — oo.

Remark 1.4 (Stray eigenvalue). We call the eigenvalue v from Theorem 1.3 the stray eigenvalue.
It is approximately equal to d'/? with high probability; see Corollary 3.3 below for a precise

statement. For d? > lolgoi ]gv ~ > it is an outlier eigenvalue separated from the other eigenvalues, and

coincides with the well-known outlier eigenvalue of the dense G(N,d/N). For d? < ; o?i]gVNv it is
near or inside the main spectrum. All of these claims follow easily from the asymptotics o(u) < /u
for u > 1 combined with u < dhicég%w for d < log N, as follows from Lemma E.2 below.

In fact, in the regime where the stray eigenvalue is in the region [—x, 00), it fluctuates on a much
smaller scale than the other eigenvalues. In particular, its fluctuations are negligible compared to
the scale 1/d7(u) of the rescaled eigenvalue process ®. This observation follows from Corollary 3.3,
combined with the behaviour of A from Lemma A.2 below and the bound on x from Lemma 7.2
below, which imply that if d < (log ]\7)1/2_C for some constant ¢ > 0 then the stray eigenvalue is
outside of the region [—k, c0).

Thus, Theorem 1.3 combined with Corollary 3.3 give a detailed picture of the transition at the
scale d? = log)ff) ng ~» Where the stray eigenvalue enters the main spectrum. Our result also gives a
precise description of the crossover between the two regimes for the largest eigenvalue of H first
discussed in [26].

Finally, a straightforward extension of our analysis in Sections 6 and 8 shows that the eigenvector
associated with the stray eigenvalue is delocalized and close (in the Euclidean) norm to the flat
vector N—1/ 2(1,...,1). This is in stark contrast to all other eigenvectors near the spectral edge,

which are localized by Theorem 1.7 below. We omit further details.




Remark 1.5 (Fluctuations of extreme eigenvalues). An immediate corollary of Theorem 1.3
is the convergence of the joint law of any bounded number of eigenvalues with index up to /2.
Denote by A; > Ag > -+ > Ay_1 the eigenvalues in spec(H) \ {v}, and for simplicity consider only
the distribution of a single eigenvalue. We have, uniformly for k¥ € N* and s > —«,

P(dr(u)(A — o(u)) = s) = P(®([s,00)) = k) = P(¥([s,00)) = k) + o(1)

= ¢ P(5:00)) Z %p([s, o)) +o(1).

>k

Since the right-hand side is 1 — o(1) for s = —x and k& < /2 by Lemma D.2 below (applied to a
Poisson random variable with expectation p([s,0))), we therefore obtain the fluctuations of \; for
any k < K/2.

We discuss the distribution of the rescaled top eigenvalue X; := d7(u)(A; — o(u)) in more
detail. Tts distribution function is P(X; < s) = e ?(>>°)) 4 o(1). To analyse the right-hand side,
we distinguish three cases: (a) the critical regime, d =< log N; (b) the subcritical resonant regime,
d < log N and (du) = 0; (c) the subcritical nonresonant regime, d < log N and |(du)| > ¢ for some
constant ¢ > 0. The tail distribution function s — p([s, 00)) in each of the three cases is illustrated
in Figure 1.1. In the critical regime (a), where u < 1, we suppose that u — u and (du) — h. Then
we find that, for all s € R,

A}i_r)nooP(Xl <s) = exp(—geZZﬁHeG(s +6(u)(h + B))) , (1.10)

where G(s) := [°dt g(t) is the Gaussian tail distribution function. The right-hand side of (1.10)
is a distribution function on R that seems not to have appeared previously in the literature. In
particular, X; does not satisfy the conclusion of the Fisher—Tippett—Gnedenko theorem of classical
extreme value theory. In the subcritical resonant regime (b), where u — oo, one easily finds that
p([s,0)) = uG(s + 0(u)) + G(s) + o(1) provided that s is chosen so that this expression is O(1).
We conclude that the distribution of X; does not have a limit. Instead, it is a mixture of two
distributions on different scales: asymptotically, with probability 1 — 1/e, the variable X; has a
standard normal distribution, and with probability 1/e it has a Gumbel distribution on the scale
1/y/logu around —6(u) + O(y/logu). Finally, in the subcritical nonresonant regime (c), it is easy to
see that, after a suitable affine rescaling, X; has asymptotically a Gumbel distribution.
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Figure 1.1. An illustration of the tail distribution function s — p([s,00)) of the intensity measure p defined
n (1.6). We plot the three cases, from left to right: (a) the critical regime, d < log N; (b) the subcritical
resonant regime, d < log N and (du) = 0; (b) the subcritical nonresonant regime, d < log N and |(du)| > ¢
for some constant ¢ > 0.



Remark 1.6 (The left edge). An analogous result to Theorem 1.3 holds at the left edge of the
spectrum. In fact, near the spectral edges the spectrum of H is with high probability approximately
symmetric: in the notation of Remark 1.5, |\ + Any_g| is with high probability much less than the
scale of the fluctuations of Ay for £ < /2. In particular, the correlation coefficient of A\ and —Ay_g
is 1 —o(1) for any k < K/2. A more precise formulation may be found in Corollary 3.3 and Remark
3.4 below. As a consequence, the point process near the left edge, ®_ := Zx\espec(H) O (u) (= A—o ()5
satisfies D,,(P_, ¥) — 0 under the assumptions of Theorem 1.3.

We now move on to the eigenvectors of H. We denote by B;(x) the ball of radius i around z,
and by S;(z) the sphere of radius ¢ around . We denote by w|x the restriction of the vector w to
the set X.

Theorem 1.7 (Localization). For any constant ¢ > 4 and any small enough constant & > 0
the following holds with high probability. Suppose that (1.8) holds. Let w be the (?-normalized
eigenvector associated with any of the largest d/4=1/<=8¢ eigenvalues of H except v. Then w is
exponentially localized around some vertex x in the sense that for all i > 0 we have

q 1 2+ 0(d"1/3)
c < = V-

Note that in Theorem 1.7 we have ¢ < 1 since o(u) — 2 > d~%¢, as follows from the definition of
o(u), (A.8) below, and (3.12) below.

Remark 1.8 (Approximate structure of w). The eigenvector w in Theorem 1.7 can be very
precisely approximated by the eigenvector w(x) of the largest eigenvalue of the matrix obtained by
restricting H to the ball B,.(x) for some suitably chosen radius r: |[w — w(x)| < (du)~8. Moreover,
w(z) is approximately radial and exponentially decaying, in the sense that

g1+ 1s (s
<& .z si(x):zﬁ,
Vi d 11s, ()l

where the coefficients (u;(x));>0 are determined by

W) = wiwsitz)
1=0

2 k—1
o (=) uk(:c>=(g(u) - m) wiz) (k>2),

and 1g,(,) is the vector equal to 1 on S;(z) and 0 elsewhere.
Remark 1.9. Finally, we comment on some straightforward extensions of Theorem 1.7.

(i) The error bound (du)~® in Theorem 1.7 and Remark 1.8 can be easily improved to any constant
power of (du)~!, by the same proof.

(ii) Theorem 1.7 also applies to the dY/A=1/¢=5¢ smallest eigenvalues of H, with minor modifications
that we omit; see also Remark 1.6.

(iii) The number of eigenvalues covered by Theorem 1.7 is VI, where K is the number of eigenvalues
covered by Theorem 1.3. This stronger constraint arises from a union bound needed for the
simultaneous statement of Theorem 1.7. By the same proof, we also find that localization
holds for all of the largest K eigenvalues contained in any deterministic interval I satisfying

p(I) = O(1).



We conclude this section with an overview of the structure of the paper. In Section 2, we
introduce basic definitions used throughout the paper and give an overview of the proof. Section 3
constains the statement of our main rigidity bounds, which are proved in Sections 4-6. Theorem 1.3
is proved in Section 7, and Theorem 1.7 in Section 8. Section 9 establishes some properties of the
graph G which are used throughout Sections 4 and 5.

2. Basic definitions and overview of proof

In this preliminary section we introduce some basic notations and definitions that are used throughout
the paper, and give an overview of the proofs of Theorems 1.3 and 1.7.

2.1. Basic definitions. We write N = {0,1,2,...}. We set [n] := {1,...,n} for any n € N* and
[0] := 0. We write |X| for the cardinality of a finite set X. We use 1 as symbol for the indicator
function of the event (2.

Vectors in RY are denoted by boldface lowercase Latin letters like u, v and w. We use the
notation v = (vg)zen) € RY for the entries of a vector. We denote by suppv := {x € [N] : v, # 0}
the support of a vector v. We denote by (v, w) = 3,y vzw; the Euclidean scalar product on
RN and by [|v|] = v/(v,V) the induced Euclidean norm. For a matrix M € R¥N*N || M| is its
operator norm induced by the Euclidean norm on R¥. For any x € [N], we define the standard
basis vector 1 := (dzy)ye(n] € RN. To any subset S C [N] we assign the vector 15 € RY given by
15 =73 ,cs 1z In particular, 15,y = 1,.

For r € N and = € [N], we denote by B, (x) the ball of radius r around z, i.e. the set of vertices
whose graph distance from z in G is at most r. For r € N*, we denote by S,(z) := B,(z) \ By_1(z)
the sphere of radius r around x.

For X C [N], we denote by G|x the restriction of the graph G to the vertex set X, i.e. the set of
edges of G whose incident vertices are both in X. Similarly, we denote by the H|x the restriction
of H to the set X, so that (H|x)zy = Heylzexlycx.

The degree of a vertex x € [N] is Dy := |S1(z)|. We also define

_ |S1(2)]
Qg = d )

_ 15(a)
B s @) =y

which have the interpretation of the normalized degree of x and the normalized size of the 2-sphere,
Sa(z), around x, respectively.

2.2. Overview of proof. Throughout this subsection, we use ¢ > 0 to denote a small positive
constant. The central phenomenon underlying our proof is that in the regime d < (bx — ¢)log N the
extreme eigenvalues of H are associated with distinct neighbourhoods of vertices of large degree.
Thus, we identify a family of random variables, which approximate the extreme eigenvalues of H
with a better precision than the scale of the eigenvalue fluctuations, and whose joint distribution
can be explicitly identified. In fact, variables of this family can be regarded as the approximate top
and bottom eigenvalues of the graph restricted to small balls around the vertices of large degree.

A much simpler and less precise instance of this phenomenon was identified in [5, 6, 36] (see
also [9]), where it was proved that each extreme eigenvalue A of H satisfies a rigidity estimate of
the form A\ = A(ay) + &5 for some vertex x € [N] of large normalized degree o, with |, < 1 and
Aa) = \/Sﬁ However, the estimates obtained in [5,6,36] are far from being able to capture the
actual fluctuations of the eigenvalues. This is made particularly obvious in the case d < log N,
where it is well known [11] that the top degree is typically almost surely deterministic.




Hence, in order to determine the fluctuations of the extreme eigenvalues, we need a much
more refined analysis, which entails identifying a suitable local function of the neighbourhoods of
vertices of large degree, and establishing rigidity bounds on a scale much smaller than the eigenvalue
fluctuations. It turns out that, in order to reach the required precision, we have to establish rigidity
bounds on three different scales, which we call fine, intermediate, and rough, in decreasing order of
precision and increasing number of vertices to which they apply.

The three-scale approach is required because of a competition between the precision of an estimate
and the strength of the corresponding probability bounds. The latter prevents a simultaneous
statement for many vertices. Thus, the fine rigidity bounds are sufficiently precise to identify the
fluctuations, but only hold with weak probability bounds. They can hence only be applied to a
rather small set of vertices. To ensure that the remaining eigenvalues do not lie in the region of the
spectrum near the largest eigenvalue, we need less precise rigidity estimates on the complementary
set of vertices. These estimates are not precise enough to identify the fluctuations, but they hold
with stronger probability bounds. It turns out that such rigidity estimates have to established on
two levels, the weakest of which, rough rigidity, is essentially on the level of [5] and holds with very
high probability.

In the following we give more details on this argument, focusing for simplicity on the largest
scale d =< log N, where the scale of the fluctuations of the extreme eigenvalues of H is of order d—!
(by Theorem 1.3). How to deal with sparser graphs is remarked on at the end of this subsection.
Moreover, as a further simplification, throughout this subsection we ignore the stray eigenvalue (see
Remark 1.4).

Fine rigidity. The fine rigidity estimates are established on the set of vertices of large degree
W={xe[N]:a, Zu—nw},

where u is the typical maximal degree defined in (1.3), and )y is an appropriately chosen cutoff
parameter’. The main work is to construct, for each x € W, a random variable A, and a
normalized vector w(x) supported in a small neighbourhood of = such that, with high probability,
I|(H — Ay)w(z)|| = O(d~1°) for each x € W.

Our construction of A, and w(x) proceeds by an analysis of the graph G|p, (), the restriction
of G to the ball B,(x) of an appropriately chosen radius r around a vertex x € Y. The guiding
principle of our estimates is to approximate G|p, (,) With a rooted tree that is regular in the sense
that the degree of a vertex depends only on its distance to the root. As we shall see, however, this
approximation is too crude to capture the correct fluctuations, and an important element of our
proof is a precise analysis of the deviations of G|p, (;) from such a regular tree.

We start by establishing some graph-theoretic properties of G|p, (), which are collected in
Proposition 5.3 below. We show that with high probability, G|p, () is a tree satisfying a host of
estimates stating, informally, that all vertices except the root have approximately degree d. These
properties hold with high probability simultaneously for all z € W. We note that this latter fact
is crucial for our argument, and its validity determines the maximal size of W through ny. Our
choice for the size of W is essentially optimal, as the concentration bounds in Proposition 5.3 rely
on near-sharp large deviation estimates and the maximal size of W is obtained from a union bound
for almost independent events.

Using this information about the structure of G|p, (), we analyse the spectrum of M = H|p, (4
for x € W. The starting point of this analysis is the tridiagonalization of M around the vertex x
(see e.g. [6, Appendix A]). This amounts to writing M in the basis hg, hi, ha,... obtained from

2The actual choice of myy will be made precise in the precise definition of W; see (3.4) below.



orthogonalizing the sequence 1,, M1,, M?1,,.... Unfortunately, this simpleminded approach, as
used e.g. in [6], faces a major obstacle arising from the irregularity of the tree G|p, (). To understand
it, we note that if G|p, () were a regular tree, where the degree of a vertex depends only on its
distance to the root, then we would simply have h; = 1g,(,). However, owing to the irregularity of
G|, (x), this is not true for G|p, () and in fact the basis (h;) is very complicated. Its unwieldy form
makes it very difficult to obtain precise enough estimates on the spectrum of M from its tridiagonal
form.

A possible way to overcome this issue is to simply ignore the irregularity G|p, () by writing M
in the basis (1g,(,)). In this basis, M is no longer tridiagonal, but it is almost tridiagonal, in the
sense that its off-tridiagonal entries are small. Unfortunately, it turns out that these entries are too
large to actually obtain the eigenvalue fluctuations.

An important ingredient of our proof, therefore, is an approximate tridiagonalization of M,
through the construction of a suitable basis that is in some sense intermediate between the simple
basis (1g,(;)) and the basis (h;) in which M is tridiagonal. These basis vectors are denoted by
f;, and they are explicit enough to admit precise error estimates, while at the same time being
close enough to h; to ensure that the off-tridiagonal entries are small enough. To explain their
construction, we note that each basis vector M1, can be naturally decomposed into a sum indexed
by random walks in N of length ¢ starting at 0, whereby a step of the walk to the left /right indicates
that we keep only the terms of M that decrease/increase the distance from the root by one (recall
that G|p,(y) is a tree). Keeping the contribution of all walks results in the basis (h;), while only
keeping walks with no steps to the left results in the basis (1g,(,)). By definition, the basis (f;) is
obtained by keeping the contribution of all walks with at most one step to the left. 1t is sufficiently
explicit to be amenable to a detailed analysis, and close enough to (h;) to yield an accurate enough
tridiagonal approximation. For instance,

fs = 1o, + >, (Dy—F)1y,
y€S1(w)

where F' is some constant determined by the orthogonality of (f;). The higher-order vectors f;, i > 3,
are constructed analogously, with values on S;_s(x) determined by the average degree of the vertices
on the geodesic back to the root z.

The most involved analytical part of our proof is to show that, in the basis (f;), the matrix M
has an approximate tridiagonal form such that the off-tridiagonal matrix has a suitable structure
and operator norm bounded by O(d~17¢), thus yielding estimates of sufficient precision to capture
the eigenvalue fluctuations. We compare the upper-left (r + 1) x (r 4+ 1) block of the tridiagonal
part with that of the matrix Z,(«, 5.), where

0
Va

Se%
%

ZD(QHB) = \f (22)

0

<

S5

and @ =1+ % (as in (1.4)). The matrix Zy(c, 8) has a simple interpretation, which also gives a
heuristic explanation of its role in our analysis. Let T) ;s be the infinite (p, ¢, s)-regular rooted tree,
whose root has p children, which themselves each have ¢ children, and all other vertices have s
children. Then it is easy to see that the tridiagonalization of the adjacency matrix of Tgq d5,d+1

10



around the root is vdZy(c, B). See Appendix A below. Hence, somewhat surprisingly, we have
to compare the graph G| B,(z) to the regular tree Taq, ds,,d+1, Where vertices further than 2 from
the root have d + 1 children instead of the expected d. This slight excess degree is a trace of the
irregularity of G| B,(z) I its approximation by a regular tree.

The largest eigenvalue of Zy(«, 5) can be explicitly computed as

Ay(a, B) == VoA(a /o, B/0) (2.3)

with A defined in (1.5) (see Corollary A.3 below). Therefore, we choose the approximate eigenvalue
A, from above as Ay(ay, 5;). We construct a corresponding approximate eigenvector v(z) for M
out of the top eigenvector (u;)ien of Zy(aw, Bz) (see Corollary A.3 below) and the orthonormal
family (f;); by setting v(z) :== Yi_, ung—z” The proof of the closeness of the largest eigenvalue
of M and Ay(ay,B:) is based on a perturbation theory argument summarized in Lemma E.1.
This requires precise bounds on (v(z), (M — Ay(a, B2))v(x)) and |[(M — Ay(ay, B2))v(z)]|| as well
as control on the spectral gap of M (see the explanations in the proof of Proposition 5.1 and
the proof of Proposition 4.5). As a conclusion, we obtain that the largest eigenvalue of M is
Ay (g, Bz) + O(d™179).

Finally, we let w(x) be the top eigenvector of M. We establish exponential decay of w(z), using
resolvent estimates and a spectral gap for M, which follows from the local tree approximation of
G| B, (z) and concentration estimates of the degrees in B,.(x)\ {z}. Then we deduce, embedding w(z)
in the original graph G, that if 7 is chosen large enough then ||[(H — Ay(aw, Bz))w(x)|| = O(d=17¢),
as desired. Since the balls (B, (z))zew are disjoint with high probability for small enough r (see
Proposition 5.3), the vectors (w(z))zey are orthogonal. We conclude that there are (g;),cy such
that max,eyw |e:| = O(d~17¢) and we have the inclusion

{Aa(aw, Bz) + 622w € WEN [o(u) — x,00) C spec(H) Nfo(u) — x,0), (2.4)

where o(u), defined in (1.4), is the typical value of the largest eigenvalue of H and x is a parameter
satisfying d—! < x < nw.

Intermediate and rough rigidity. The next step of the proof is to show that (2.4) is not merely an
inclusion but an equality. This entails showing that the only eigenvalues in the interval [o(u) — x, 00)
are precisely the ones arising from vertices x € W described above: each eigenvalue in [o(u) — x, 00)
can be written as Ay(ay, Bz) + €2 for some x € W and e, = O(d~17°).

To exclude other eigenvalues of H in [o(u) — x, 00), we first consider eigenvalues of the form
Ao(ag, By) + €5 for @ ¢ W and oy > 2 + o(1). In this case, we do not obtain the precision
gz = O(d™17¢) as above, but we also do not need it. All that we need is to ensure that such
eigenvalues cannot pollute the interval [o(u) — x, 00). Essentially, we prove that

AD(O‘xa/B:Jc) + Ex < U(u) - X (2'5)

for all z ¢ W and a; > 2+ o(1).

As outlined above, this step has to be split into two scales, since the precision of the rigidity
estimates on ¢, that are valid simultaneously for all vertices = satisfying o, > 2 + o(1) is not
sufficient to ensure (2.5) if o, is below but close to the threshold u — nyy. Thus, we introduce the
sets

V=A{z:a, >u—ny}, U={z:a, >2+0(1)}

with cutoff parameters 7y, and 2+ o(1) satisfying nyy < 7y < u—2—o0(1). Thus, we obtain the three-
scale hierarchy W C V C U. In the largest set U we prove the rough ridigidy result e, = O(d_l/ 2oy,
while in the intermediate set V we prove the intermediate ridigidy result e, = O(d~'*°).
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Owing to the monotonicity of Ay, the high-probability estimate 5, ~ 1, and o(u) = Ay(u, 1), by
linearization of Ay in «, we find that the bound (2.5) essentially reduces to showing e, < c¢my — x
for all z € V\ W, and similarly e, < eny — x for all z € U\ V, where ¢ > 0 is some positive constant.
At this point the need for a three-scale approach is apparent: for the fine rigidity step, we have to
choose d~' < myy < d~1/2, so that the condition e, < emy — x is clearly never going to be satisfied
with the rough rigidity estimate ¢, = O(d_1/2+c). We refer to Figure 2.1 for an illustration of the
three-scale rigidity structure.

spec(H)

{Ao(a, B2)}

e W
e V\W
e U\V

Figure 2.1. A schematic illustration of the three-scale rigidity estimate. Eigenvalues of H are plotted
on the top line, while the variables Ay(ay, B:) with a; > 2 + o(1) are plotted on the bottom line. The
approximate bijection between these sets is indicated with the coloured triangular regions. We use blue
for points associated with x € W, green for points associated with x € ¥V \ W, red for points associated
with © € U \ V, and grey for all other eigenvalues. The precision of the rigidity estimates is indicated above
the diagram: d—'~¢ for x € W (fine rigidity), d='*¢ for 2 € V \ W (intermediate rigidity), and d—1/2*¢
for x € U \ V (rough rigidity). The extent of the blue and green regions is indicated below the diagram:
my = d~112¢ for the region of fine rigidity, and 7y = d~'/4*¢ for the region of intermediate rigidity. See
Proposition 3.1 below for a detailed statement.

The intermediate rigidity estimate e, = O(d=1%¢) for x € V \ W follows analogously to the fine
rigidity argument sketched above, except that we require less precision but stronger high-probability
bounds to accommodate the larger set V. In particular, it suffices to perform an approximate
tridiagonalization in terms of the simple basis (1g,(,)) instead of (f;); see Proposition 4.1 as well
as its proof. Finally, the rough rigidity estimate e, = O(d~/2¢) for x € U \ V follows similarly
to the rough bounds from [5,6]. In particular, we also need to understand the graph structure of
G in the vicinity of any vertex x € U \ W to obtain an approximate eigenvector w(x) for H with
approximate eigenvalue Ay(av, 5;); see Proposition 6.4 as well as its proof.

We remark that it is crucial that all the approximate eigenvectors w(z) constructed above,
for z € W, for x € V\ W, and for x € U \ V, are orthogonal. This is ensured by requiring that
their supports be disjoint. It turns out that, with high probability, this is true for x € WW and for
x € V\ W, but not for z € U \ V. Indeed, the set U \ V is large enough that with high probability
the balls of even a small radius r around its vertices overlap. This problem was remedied in [6]
by introducing the pruned graph, obtained from G by removing a small number of edges. We use
this construction in the proof of the rough rigidity in the neighbourhood of vertices in U \ V. It
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is essential, however, that the neighbourhoods of all vertices in YW and V \ W be left intact, as in
general the removal of even a single edge gives rise to a shift of order d~1/2 in the eigenvalues of H
(which is also the precision of the rough rigidity estimate). Our argument ensures that, owing to
the structure of the eigenvectors, the shift in the extreme eigenvalues caused by a pruning near the
vertices of U \ V is smaller than d—17¢,

Block diagonal matriz. The three-scale rigidity result outlined above is best formulated in terms of
a block diagonal matrix, which also incorporates information about the approximate eigenvectors
of H. We note that for each x € U, the arguments sketched above also yield an approximate
eigenvector w_(z) of H with approximate eigenvalue —Ay (o, fz). We set wi(z) := w(z), note
that w_(x) L w,(x), and extend (Wo())gzers, o=+ to an orthonormal basis constituting the columns
of an orthogonal matrix U. Then we have

S <diag<<ma<axéﬁx>>meu,o:i> 0 ) iy (2.6)

where F is a matrix containing all error terms, and whose individual blocks are controlled precisely
using the above three-scale rigidity estimates and the fact that all balls of radius » + 1 around
vertices of € U can be chosen to be disjoint. See Proposition 3.1 below. Moreover, by adapting an
estimate on the spectral radius of the non-backtracking matrix of H and Ihara-Bass-type formulas
from [5,6,10] we show that the lower-right block X satisfies || X| < 2+ o(1).

Together with the results sketched above, these bounds on X and E imply in particular that all
eigenvalues of H in [o(u) — x, 00) are of the form Ay(a, 8;)+ &, for some x € W and e, = O(d~17¢).
That is, the inclusion in (2.4) is an equality. This concludes the sketch of the proof of the rigidity
estimates, which are summarized in Corollary 3.3 below.

Convergence to a Poisson point process. The rigidity result establishes an approximate bijection
between the extreme eigenvalues of H and random variables (Ay(a, B2))zew. By standard extreme
value theory, the eigenvalue point process near the edge would be Poisson if the random variables
Ao(ag, Bz), x € W, were independent. In our case, therefore, the main work to prove Poisson
statistics, Theorem 1.3, is a decorrelation result, stating that the correlation functions of the
appropriately rescaled correlation measures of the eigenvalue process factorize asymptotically. First
we prove that the finite-dimensional joint distributions of (ay, 8.)zew factorize asymptotically.
To that end, we use that (ay, ;) is a function of H restricted to the ball Bs(x), and estimate
the correlations by bounding the contribution of geodesics of length shorter than 4 connecting
vertices of WW. Then we deduce a factorization result for the correlation measures using a truncated
inclusion-exclusion formula. We remark that the intensity measure p from (1.6) arises from an
asymptotic analysis of the quantity NP(Ay(ay, S) = s) in the regime of s where this quantity is
of order one. Essentially, this analysis amounts to an expansion of f from (1.1) around u and of
Ay around (u, 1), combined with an extreme value analysis of a, and a Gaussian approximation of
B — 1. This analysis also determines the parameters o(u) and 7(u).

Localization. The proof of eigenvector localization, Theorem 1.7, is relatively straightforward using
two main ingredients: Poisson eigenvalue statistics with an intensity that has a bounded density,
and exponential localization of the vectors w(z), x € W, used to construct the block diagonal
approximation. Indeed, using that the two-point correlation measure of the eigenvalue process near
the edge is approximately a product of the intensity p with a bounded density, we deduce a uniform
spectral gap between all extreme eigenvalues of H. This allows us to conclude that for z € W,
|(H — Ay(ag, Bz))w(x)|| is much smaller than ming,cyew |Ao(0, Be) — Ao(ay, By)|. Hence, we can
apply perturbation theory to the eigenvectors of H in terms of the eigenvectors w(z) of H —UEU ~*
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(in the notation of (2.6)). Together with the exponential localization of the top eigenvectors w(x)
of H|p, (z), we conclude the proof.

Ezxtension to very sparse graphs. As advertised at the beginning of this subsection, the preceding
discussion focused on the critical regime d < log N. Our results are in fact valid for much sparser
graphs, down to the scale d > (loglog N)*. The arguments sketched above carry over with a few
complications. Now one has to keep track of the u-dependence of the errors, as u > 1 if d < log N.
With some additional care, we obtain the error bound e, = O(d~!~¢/u), with optimal u-dependence.
The main new ingredient is a new proof of the rough rigidity estimate, since we cannot rely on the
estimates from [5, 6], which were restricted to d > v/log N. The key observation here is that, in the
very sparse regime d < /log N, the eigenvectors w(z) have very fast exponential decay, and hence
for the rough rigidity estimates it suffices to consider balls of radius r = 2.

3. Block diagonal approximation

In this section we state the three-scale rigidity estimates and the block diagonal approximation of
H. First, we reformulate our upper bound on d from (1.8) in terms of the expected location of
the largest normalized degree. In many arguments it is convenient to replace u from (1.3) with an
approximation, which is denoted by a and defined through

ha—1) = 1°iN , (3.1)
where the function h: [0,00) — [0, 00) is defined as
h(a) = (1+a)log(l+a)—a. (3.2)
Throughout the remainder of this section, we shall assume that
a—2> (logd)(d" =27 vd i), (3.3)

Here, and throughout the proof, 7 is a constant exponent assumed to lie in (0,1/6). At the end of
the proof (see Section 7.2), it will be chosen depending on the exponents ¢ and & from Theorem 1.3.
The three-scale rigidity estimates are formulated in terms of the three sets of vertices

c*d27—1
W::{xe[N]:am>a— } (3.4)
loga
o 1/4 .
Vo {{xe [N]:ozx>a—c*g‘3_—/§%logd} if d > (log N)3/4 (3.5)
{z € [N]: az > a—c.a'/?} if d < (log N)3/*,
U e {xG[N]:ax>2+(W)l/4} if d > (log N)3/4 (3.6)
{z €[N]: ap > ¢} if d < (log N)3/*. '

Here, v > 0 and the constant ¢, > 0 in the definitions of W and V will be chosen in the following
results. We remark that, owing to (3.3), we have W C V C U.

Proposition 3.1 (Block diagonal approximation and rigidity estimates). Let v € (0,1/6)
be a constant. Let d be such that (3.3) and

d?’ > Kloglog N (3.7)
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with a large enough K are satisfied. Then there is a constant c, > 0 such that, with high probability,
the following holds. There exists an orthogonal matrix U such that

vs 0 0 0 E?
0 Dy 0 0 Ey,
0 0 0 DZ/I\V + SU\V EZT{\V
Es Ew Eyw Eyny X
Here, the upper left blocks satisfy
D# = diag(UAD(axa BJ}) + €x,a)z€#,a:ia s ER, (39)

for # =W, V\W,U\V, and the error terms as well as the other blocks satisfy the estimates

d7%+37

o 2 4 _
ST (14 (180) ) and [ Bwll S (da),

(Z) maXgzgew, o=+ |5x,a

.. 3/2logd -
(i) maxseviw, oot [enol S & (14 Gg8 ) and | Byl S (o),

(log N)1/4/log d . 3/4
Qog N)72y/logd 1 (log N
(i) maxacrn v, oms 2] + €l + [yl s{ Y (log )

%Jr% if d < (log N)3/4,

(iv) ||Es|l + [vs — (d? +d=12 4 d73/2)| S d752 + 21y 1og ny1/es

24 O((log N)i//gv el wa) ifd > (log N)¥/

or an € é,l.
ol 4 < (log N for any n € (1/4.1)

(v) [ X1 < {

The proof of Proposition 3.1 is given in Section 6.1 below.

Remark 3.2 (Choice of U). In the proof of Proposition 3.1, the (x,c)-column of U, for any
r €V and o € {£}, is chosen as the eigenvector of H|p, (,) corresponding to its largest (o = +) or
smallest (o = —) eigenvalue, respectively, with an appropriately chosen, large .

The following corollary of Proposition 3.1 states that the eigenvalue process of H and the process
of the expected locations (Ay(ay, Bz))zew (with the possible exception of an eigenvalue close to
d'/2 + d=Y2 4+ d=3/2) coincide approximately for all sufficiently large energies.

Corollary 3.3. Let vy € (0,1/6) be a constant. If d is chosen such that (3.3) and
d?’ > K.y (loglog N)(logloglog N) (3.10)

with a sufficiently large K, are satisfied then, with high probability there exist a constant ¢ > 0, an
eigenvalue v of H, and error terms e,, © € [N], such that

1
A2t logd\* u?
_(q1/2 —1/2 —3/2 —5/2 1/2 g
‘V (d +d +d )| Sd +d ]1d<(logN)1/47 ‘Ex| S du (1+(10gu> (u_2)4> P}
and the processes
Z 5)" and Z 5Aa(oc1-,ﬁw)+81-
Xespec(H)\{v} zeW
(u—2)d2r—1

coincide in the window [o(u) — cx, 00), where x = T logn
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Corollary 3.3 is proved in Section 6.2 below.

Remark 3.4. The same proof at the left spectral edge shows that Corollary 3.3 holds also if one
replaces the point process > \cqpec(r)\ v} Or With Do \copec(r) 0-2- In fact, using the notation of
Remark 1.5, with high probability we have the much stronger bound |A\; — Ax_x| < (du)~1° for all
k such that \; € [o0(u) — ¢x,00). This can be read off from our proof in Section 5, using, in its
notation, that the graph restricted to B,41(x) is a tree, in particular bipartite, and hence has a
symmetric spectrum.

Remark 3.5. By a trivial extension of our proof (see Section 6.3), we obtain an asymptotic
expansion for v in d~! up to any constant power d—*; we omit the details as we do not need it here.

For future use, we note that the definition of V in (3.5) and the lower bound on a — 2 from (3.3)
imply
ap—22a—-2x<xu—2 (3.11)

for all z € V; and, in particular, for all z € W. In the last step we also used Lemma E.2. Moreover,
we note that under the assumption (1.8) we have

u—2>d°, (3.12)

as follows by Taylor expansion of (1.1).

4. Intermediate rigidity

The main result of this section is the next proposition, which establishes intermediate rigidity for
eigenvalues induced by large degree vertices. We note that its condition (4.2) is satisfied for z € V,
as explained in Remark 4.3 below.

Proposition 4.1 (Intermediate rigidity for extreme eigenvalues). Let C' > 0 be an arbitrary
constant. Then there are positive constants K, ¢, and C, such that if d and § satisfy

(log d)*/3

Kloglog N < d < 3logN, K 273

<5< Ca (4.1)

then the following holds with high probability. There is rs € N such that rs < W and, for each
x € [N] satisfying

Cy0
>(a— = 24+ O, 644 4.2
o (a IOga)v( + C.6Y%), (4.2)

and each (?-normalized eigenvectors w4 (x) and w_(x) of H|Br6($) corresponding to its largest and
smallest eigenvalue, respectively, we have

3/2
I = Aafa By (@)l + [ + Aafa B)yw- (@) S 7 (1+ (a:_z)Qlogd) ,
I(H — (w (2), Hw o () (@) + || (H = (w_ (), Hw_(2)))w_(2)]| < (d;w (4.3)

In particular, wi(z) L w_(z), suppwy(z) C Byry(x) and wi(x) L Hw_(z).

Remark 4.2. Note that rs in Proposition 4.1 can be chosen throughout the regime (4.10) below,
which is nonempty due to (4.1) (see the proof of Proposition 4.1 below).
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We now collect a few auxiliary results for the proof of Proposition 4.1. For a constant ¢, > 0 we
define the set of vertices

)
= Top 2 a— . .
Vs {x €[N:az;>a loga} (4.4)

Remark 4.3 (Relation between V and Vj). We recall the definition of V from (3.5) and note
that V = Vs, with the definition of Vj from (4.4) and

a—2

L a®/2 loga (log\]/\/;l)l/4 log d lf d > (lOg N)3/4 (4 5)
" la2loga if d < (log N)3/4. '

Moreover, (4.2) is satisfied for each x € V = Vs, due to (3.3).

In the next proposition, we fix ¢, and Vs is always understood with respect to this c,. First, we
choose the constant ¢, > 0 such that
C«0 a log N

>(1+4evey 61
( ) 2 dlog4IO§N

4.6
loga (4.6)

where ¢ < 1 depends only on the constant C' in the upper bound § < Cua; see (4.1). The proof of
(4.6) is given in Appendix F below. Along the argument, ¢, will be reduced a few times.
For z,y € [N], we denote by

Ny(2) = [Sa(ay)+1(2) N S1(y)] (4.7)

the number of vertices that have distance d(z,y) + 1 from x and distance 1 from y.

Proposition 4.4. Let C > 0 be an arbitrary constant. Then there exist K > 0 and ¢, > 0 such
that if d and § satisfy

Klog log N

Kloglog N < d < 3logN, 7

<5< Ca, (4.8)

and Vs is defined as in (4.4) then, for any r € N with

d od
< e A : 4.9
¢ (loglogN log d> (4.9)

the following statements hold with high probability.

(1) The balls of radius r around the vertices in Vs are disjoint, i.e. B.(x) N By(y) = 0 for all
x,y € Vs with x # y.

(2) For each x € Vs, the graph G restricted to By (x) is a tree.

(8) For all x € Vs and i € [r]|, we have

‘rsw B ‘<( 5 )1/2 ‘\si@)\_l%(a)”?
d|S;( 1Si(x)]) D,di-1 ~\ D,

(4) For any x € Vs and y € B,(z) \ {z} we have |D, — d| < §*/2d.
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(5) For any x € Vs and any i € [r|, we have

> (Ny(@) = d)* S |Si(w)ld(logd +8'/%) (1 + ? ) .
yeSi(x) |Si]

The proof of Proposition 4.4 is deferred to Section 9.1 below. Throughout the remainder of this
section, we exclusively work on the intersection of the high-probability events from Proposition 4.4
and Lemma E.3. Whenever we say that a statement holds with high probability then it is meant
that it holds on this intersection.

The next proposition provides important properties of the largest (and smallest) eigenvalue of
the graph G|p, . | (y) restricted to a ball around = € Vs as well as the associated eigenvector. This
proposition is the core of the proof of Proposition 4.1 and are proved in Section 4.1 below.

Proposition 4.5 (Extreme eigenvalue and eigenvector of H‘BT+1(w))' Let K be chosen as in
Proposition j.4. Suppose that d and § satisfy (4.8). Let x € [N]. Then there are ¢, > 0 and Cy > 0
such that if o, satisfies (4.2) and r € N satisfies

llogd/ a \? d od
41 + — ST < cy A , 4.10
+ Cx loga(ax—2> rse (loglogN logd) ( )

then, with H®") .= Hl|p, ., (x), the following holds with high probability.
(i) (Eigenvalue rigidity) The largest eigenvalue i of H®) satisfies

1/2
1 a logd)' (4.11)

M:Aa(ax’ﬂx)+0<cm+(i(ax2)2

The smallest eigenvalue of H®™) is —p.

(ii) (Eigenvector decay) The eigenspaces of H®@") corresponding to p and —pu, respectively, are
both one-dimensional. If w is contained in one of these eigenspaces then

We note that, for certain choices of d and ¢, it might not be possible to find r € N satisfying
(4.10). Proposition 4.1 and its proof provide conditions on d and ¢ that are sufficient for the existence
of r.

We remark that the factor (da)~!° on the right-hand side of (4.12) can be easily improved to
(da)~* for any fixed k by shrinking ¢, and increasing 43 in the lower bound on r in (4.10). Since
this does not strengthen our other results, we refrain from establishing this improvement.

Proof of Proposition 4.1. Owing to (4.1) and (E.1), it is easy to see by distinguishing the regimes
d > colog N and d < ¢plog N for some small enough ¢y > 0 that there is r € N satisfying (4.10) for
all a, satisfying (4.2). We set rs := 7+ 1. Let u be the largest eigenvalue of H®") and w, and w_
two ¢2-normalized eigenvectors of H(*") associated to p and —pu, respectively. With this choice, we
clearly have w, (z) L w_(x) and supp w4 (z) C By, (z). Moreover,

(W (@), Hw_(2)) = (w4 (z), H"w_(2)) = —p(w (z), w-(x)) = 0.
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For the rest of the argument we focus on the positive eigenvalue of H and w = w as the argument
for the negative eigenvalue proceeds in the same way. We compute

(H —p)w = (H = H*yw = O((1 + 6| wls, 1) (4.13)

where, in the last step, we used that G|p,_,(z)\B, . (z) 15 @ forest with maximal degree d(1 + §1/2) by
Proposition 4.4 and Lemma E.5 if r 4+ 2 is smaller or equal to the right-hand side of (4.9). Therefore,
using (4.12) to estimate the right-hand side of (4.13) yields (4.3). Consequently, using (4.11) to
replace p by Ay(a, Bz) completes the proof of Proposition 4.1. O

4.1. Proof of Proposition 4.5. In this section, we prove Proposition 4.5. We first note that it
suffices to prove Proposition 4.5 with Ay (g, 85) replaced by A(ay, Bz) from (1.5) due to Lemma A.5
below. An important step in the proof of this version of Proposition 4.5 is the next proposition.

Proposition 4.6 (Approximate eigenvector for H®")). Suppose that d and § satisfy (4.8).
Then there are c, > 0 and Cy, > 0 such that the following holds with high probability. For any
x € [N], if ay satisfies (4.2) and r € N satisfies (4.10) then there is a normalized vector v(z) such
that

I(HED = Aoy, B)W(a)| S —=(logd +6Y/2) " (4.14a)

a

(), (H = Mag, B2))v(2))| S (4.14D)

#-g)-

We shall prove Proposition 4.6 in Section 4.2 below. After the next corollary, we shall use
Proposition 4.6 to establish Proposition 4.5.

Corollary 4.7 (Concentration of (3,). Let d and 0 satisfy (4.8). On the high-probability event
from Proposition 4.4, for all x € Vs, we have

Vo
x:1+0<>. 4.15
B T (4.15)
Proof. The expansion (4.15) follows directly from the definition of £, in (2.1) and Proposition 4.4

(3), since Dy 2 da for all x € Vs by (4.6). O

Proof of Proposition 4.5. We start the proof of (i) by remarking that —u is smallest eigenvalue
of H®") if 11 is the largest eigenvalue of H(®"). This follows from the symmetry of the spectrum of
H@7") around zero which holds as Glp, +1(x) 18 & tree by Proposition 4.4 (2) and, hence, bipartite.

The next step is applying perturbation theory, more precisely, Lemma E.1 with M = H (@,r),
A = A(ay, Bz) and v = v(z) from Proposition 4.6. To check the conditions of Lemma E.1, we start
by determining the spectral gap of H(*"). By removing the vertex z from Glp,,,(x) and using
eigenvalue interlacing, we see that H®") has at most one eigenvalue larger than ||QH ") Q|| with
the projection ) defined through

Q= > (1)1, |QH=NQ| < 2(1 + 6Y/%)Y/2, (4.16)

YE€Bry1(z)\{z}

where we used Lemma E.5 and Proposition 4.4 (4) to obtain the bound in (4.16).
Thus, H®") has at most one eigenvalue in [A(ag, Bz) — A, Alag, Bz)+A], where A == A(ay, B) —
|QH®")Q||. Moreover, there is a constant C,, > 0 such that if o, satisfies (4.2) then

(oz — 2)2

A = Ao, ) = [QHEIQ| > Mo, B) —2(1+6/2)1/2 2 2

(4.17)
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The first inequality in (4.17) is trivial since ||QH®" Q]| < 2(1 + 6'/2)1/2 by (4.16). The second
estimate follows from (A.8) with o = «, and 8 = 3, as well as o, 2 a due to (4.6) by distinguishing
the cases o, > Cpy and o, < Cp for a sufficiently large constant. The condition (A.2) required for
(A.8) is satisfied due to (4.2), (4.6) and (4.15).

We set ¢ := ||(H®") — Alayg, 8))v]| and conclude from (4.14a) in Proposition 4.6 that
be < A, (4.18)

which can be checked by distinguishing the regimes a > Cy and a < Cy for a sufficiently large Cp > 0
and using the conditions on d and ¢ from (4.8).
Hence, Lemma E.1 for the largest eigenvalue p of H®") yields

E2

1 al/2logd >
A .

= Ao ) + (v, (H = Aas, f2))) + O( 5 ) = Mean ) + 0 o + G5

Here, in the last step, we used (4.14a) and (4.14b) as well as, in the last step, the bound on A

from (4.17) and W <1+ ?Z/j_l‘;g);i (this can be obtained easily from a, > 2 + C,6'/*
by distingushing the two regimes a > Cy and a < Cj for a large enough constant Cp). Owing to
Lemma A.5, this completes the proof of Proposition 4.5 (i).

For the proof of (ii), we focus on eigenvectors w corresponding to the eigenvalue p. The
argument works completely analogously for eigenvectors corresponding to —u. We first decompose
w = w,1,+Qw in the eigenvector relation H@")w = pw, where Q denotes the orthogonal projection
onto the coordinates in B,y1(z) \ {z} (compare (4.16)). Hence, we obtain (QH®"Q — u)Qw =

—w,QH®"1, = —wxlsl(x)/\/g, ie.

w T -
Qw = —73@1{( Q= ) Mgy ) -

Thus, if P denotes the projection onto the coordinates in S,41(z) then we get

. [e'e) H(z’r) k N 00 H($7r) k
Pw= 2% p (QQ> L, (z) = v PZ (QQ> 1s, (2 (4.19)
Vdp (5 H Vip i K
since (QH(I”’)Q)];MU2 =0 for all y; € Sp41(x) and yo € Sy(x) if k <r —1.
Applying || - || to the previous identity and summing up the geometric series, we see that to show
the estimate on [|[w|g (|| = [|[Pw]| in (ii), it suffices to prove that
(z,r) r
p—QHENQ] [ (14 61/4)(da)0

since [|1g, ()|l = VDo S vad by Lemma E.3 and p = v/a by (4.11), (A.7), (4.8) and (4.2). Note
that the condition (A.2) required for (A.7) is satisfied here as explained after (4.17).

For the proof of (4.20), we distinguish two cases. First, we assume a > Cj for some sufficiently
large constant Cp > 0. In this case, we use (4.16), p < v/a and § < a by (4.8) and conclude

|QHQ| _ (1 +51/2>1/2 Py
l/l/ ~Y u ~Y

(4.21)

Thus, if r > 41 + %}gg fll for some sufficiently small ¢ > 0 then we conclude (

[QH ™ Q|\r 1
m ) S dl0g41/4 "

Note that this condition on r is satisfied due to the lower bound on r in (4.10) since ﬁ = 1 due
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toay 2 a> C’o by (4.6). Moreover, (4.21) with large enough Cy implies that ||QH®"Q||/u < 1/2,

hence, m < 2. This proves (4.20) if a > Cj for a large enough Cy as 61/* < al/4,

Next, we suppose that a < Cp. Since a 2 1 by (E.1), we have a < 1 in this regime. Hence, since
|1t — Az, Bz)| < € by the definition of €, the bounds (4.18) and (4.17) imply u — |QH®"Q|| >
A 2> (ay —2)? Thus,as p<yaxland 1 —t<e ! foralltcR, we get

(HQHZ“)QHYZ@_ Hm:(m@”) < exp (= er(ag —2)%)

for some ¢ < 1. This proves (4.20) in the remaining regime due to the lower bound on r in (4.10)
for small enough ¢, depending on Cy and 6 < a < 1 since p — |QH@Q| = 6'/2 > (logl%]\[)l/2 by
the lower bound ay > 24 C,6'/4 in (4.2) and the lower bound on ¢ in (4.8). This completes the
proof of (4.20) and, thus, the ones of (ii) and Proposition 4.5. O

Remark 4.8 (Eigenvector decay for H(®")). Let w be the eigenvector of H(*") corresponding
to its largest eigenvalue u; see Proposition 4.5. We note that

p (IIQH“””)QII
p—QH=Q] p

for all ¢+ € [1,7 + 1], where @ is the orthogonal projection onto the coordinates in B,yi(x) \ {z}.

The inequality (4.22) can be obtained from the proof of Proposition 4.5 (ii) with minor modifi-
cations. If P; denotes the projection onto the coordinates in S;(x) then replacing P by P; in (4.19)
and arguing as after (4.19) and (4.20) yields (4.22) as ||W|g, ()|l = W]

i—1
) 1w (1.22)

4.2. Proof of Proposition 4.6.

Proof of Proposition 4.6. We first introduce v = v(z), defined in terms of an eigenvector
(u;)ien of Z(a, Bz) == Z1(ag, By) associated with the eigenvalue A(ay, 8;) (see (2.2), (A.1), and
Proposition A.1). We rescale (u;);en such that u; > 0 for all i € N and ./, u? = 1. Define

r 15.(:5)
V= U;S;, S; = : . 4.23
2 sl (4.23)

Clearly, ||1,@) | = v/15i(x)].
For the proof of (4.14a), we note that

(H(g:,T) — A ag, Be))v=wa + w3 + Wy, (4.24)

where, using the short-hands S; := S;(x) and N, := Ny(x), we introduced the error terms

. |Sa|
W= \/dySQ 21 (y !&) Z\/d|5 Z 1y (N

yGS yGS —1
= VISiy1] Vd|Si—1]
3= Si—i—luz'( - 1) + ) si_iu 7,< 1);
2 Vd|Si] Z El

W4 = S,U 1+Mus 1
r Ur4 d‘Sr| ror+1 -

The computation proving (4.24) is detailed in Appendix F below.
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We shall show that, with high probability, we have

logd 4 61/2 dé
2500 (1422 4.
ol £ B (14 2, (4.252)
16
2<77
lwsll” < = D (4.25b)
[wal| < (da)™! (4.25¢)

Before proving (4.25), we note that (4.25) and (4.24) imply (4.14a), since D, = day, = da by (4.6)
as ¢ € V5 and 6 < a by (4.8). We shall use a,; 2 a frequently throughout this proof.

Hence, to complete the proof of (4.14a), it suffices to show (4.25). In the following, we shall use
that u;4+1 < u; for i > 2 by (A.9). Moreover, we shall apply Lemma A.4 with a = o, and 8 = 3,
whose condition, (A.2), is satisfied due to (4.2), (4.6) and (4.15). To verify (4.25a), we use the

Pythagorean theorem and estimate

r 2 2
2 < Uy N —d)? U3 ( |S2|>

"yeSi1

TS doN  u3ds _ logd+ 6172 do
< S 2l gop a1 512 (1 ) < (1 )
NZ-:ZQUZ S| (logd + ) +D + 5o da +Dx

Here, we used Proposition 4.4 (5) as well as the concentration of |S3|/|S1| and |S;| > D, by
Proposition 4.4 (3) in the second step and |S;—1|/|Si| < 1/d by Proposition 4.4 (3) as well as
2< 30 5u? <al due to (A.11) in the third step. This completes the proof of (4.25a).
Using Pr0p081t10n 4.4 (3) and 7o u? <a~! from (A.11), we get

sl <23 (V Sici] 1) +2Z (Vd"’? 1 1> Sl 18
i=2 Vd|Si] V1Sl a|Sa| ~ da D

which is (4.25b).
The definition of wy, ur41 < u, and |Sy41] < 4d|S,| by Proposition 4.4 (3) directly yield
||lwa|| < 3u,. Thus, (4.25¢) follows from ug < 1 and (A.12), which completes the proof of (4.25).
We now show (4.14b). Since (s;, H®"s;) = (s;, Hs;) for i, € [r] by definition of H®") writing
A = Aoy, By) yields

r—1
Si
(v, (H(x’r) —A)v Z wiuj(s;, (H — N)s;) = 2Zuzuz+1< |d\:5'H|’ — 1) — Uptpy1 . (4.26)
4,7=0 =2 i

The details of the proof are given in Appendix F below.
By (4.26), Proposition 4.4 (3), i1 < uj, doou? < a~! due to (A.11), and (A.12), we obtain

J:r) <
v, (H VIS Z” dD ~ G dD

Since D, 2 da and § < a by (4.8), this completes the proof of (4.14b) and, thus, the one of
Proposition 4.6. 0
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5. Fine rigidity

Throughout this section, we assume that (3.3) is satisfied. The main result of this section is
Proposition 5.1 below. It refines the rigidity estimates shown in Proposition 4.1 for vertices x € W.
Recalling the definition of W from (3.4), we see that they satisfy a stronger lower bound than (4.2).

Proposition 5.1 (Fine rigidity for extreme eigenvalues). Let v € (0,1/6) be a constant.
Then there are positive constants K and c, such that if d satisfies

(K loglog N) < d < 3log N (5.1)

then there is myy € N such that ry < ﬁ and, with high probability, for any x € W, the

following holds. Any two £%-normalized eigenvectors w, (x) and w_(x) of H|B7~W (@) corresponding
to its largest and smallest eigenvalue, respectively, satisfy

107~ Mo, B )+ 10T+ Mt 8w 5 o (1 (2 () s

Moreover, wy(z) L w_(x), wy(z) L Hw_(x), suppwx(z) C By, (z) and
I(H — (W (2), Hw (2)))w ()| + [(H — (wy(2), Hw () w- ()| S (da) ™. (5.3)

The proof of Proposition 5.1 will follows exactly as of Proposition 4.1 once we have improved
Proposition 4.6 to Proposition 5.2. We recall the definition H ") = H|p

1 ()

Proposition 5.2 (Approximate eigenvector for H*")). Let d, r € N and v € (0,1/6] satisfy
rd=- 237 ¢, (4.10) with § = d*¥~! as well as (5.1) for sufficiently small constants ¢ > 0 and c, > 0
as well as a large enough constant K > 0. Then, with high probability, for any x € W, there exists
a normalized vector v(x) supported on B,(x) such that

H (H(I’T) - Aa(a$,5$))v(x)’|2 S alr?d (5.4a)
|(v(@), (H®) — Ay (g, B2))V(2))] S aLr2d =237 (5.4b)
Proof of Proposition 5.1. Denoting by | - | the integer part of a real number, we introduce

2
ry =43 + {1 e 10ng

c(a—2)2loga (5:5)

for sufficiently small ¢ > 0, such that r = ryy — 1 satisfies (4.10) with § = d*’~! due to (5.1) and
(3.3). Note that ry < ﬁ. Moreover, rd 2137 = o(1) for all v € (0,1/6) by (3.3) and (5.1),
i.e. r satisfies all assumptions of Proposition 5.2.

We now follow step by step the proof of Proposition 4.1 with § = d*Y~! and use Proposition 5.3
below instead of Proposition 4.4 as well as an analogue of Proposition 4.5. This analogue is obtained
by following the proof of Proposition 4.5 and applying Proposition 5.2 instead of Proposition 4.6.
This yields

27— 3+37 3/24-3+v 20— 5+37
U:Ab(amaﬂm)“v‘O(T : (1+ Cza _22)2 )) :Ab<amaﬂz)+0(r:) ) (5.6)

where we used Lemma E.4 and W C U to justify (A.2) and, in the last step, a; —2 2 a—2 2
a/4d=1/4t7/2 due to (3.4) and (3.3) (see also (3.11)). Estimating r = 7y — 1 in (5.6) using the
definition of ry in (5.5) completes the proof of (5.2). The remaining statements of Proposition 5.1
follow as in the proof of Proposition 4.1. O
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5.1. Proof of Proposition 5.2. Since supp v(z) C B,.(x) and H®") = H|p, ,,(x), we have that

H®y(z) = Hv(z) = Av(z)/V/d. Therefore, for notational convenience, we express everything in
terms of A or H (instead of H®")),

The next proposition collects a few key properties of the graph G in the vicinity of vertices in
W. For every x € [N], we introduce

N® () = [Sk(2) N Siraoy ()] (5.7)

Note that Nz(l)(a:) = N, (z) by the definition from (4.7). An interpretation of N (z) will be given
just after the next proposition.

Proposition 5.3 (Structure of G in vicinity of W). Let v € (0,1/2) and d satisfy (5.1) for
some sufficiently large K > 0. Then there exists ¢ > 0 such that if W is defined as in (3.4) and
r € N satisfies

d d>
< Cy , .
¢ (loglogN 4 10gd) (58)

then the following statements hold with high probability.

(1) The balls of radius r around the vertices in W are disjoint, i.e. By(x) N By(y) = 0 for all
x,y €W with x # y.

(2) For all x € W, the graph G restricted to B,(z) is a tree.

(8) For all x € W and i € [r], we have

‘|Sz+1 ’ < d 3t |Si(z)|

1 _1
-
a5 eI st EL

4) For any x € W and y € By(x x} we have |D, — d| < 3. In particular,
Yy
IN(z) — d| < d=t7 +1.

(5) Leti € r]. If z € By(z) \ {z} for some x € W and S;(z) C By(x) then we have

‘ N (z)

1
> - d|gai, B

— 1‘ Sd
yESi(Z)mSi+d(:c,z) ('Z)

(6) If v < 1/6 then for any x € W and any i € [r|, we have

S (Ny(@) — d)? = Dud'(1+ O(D5 2d")).
y€S;(x)

The proof of Proposition 5.3 is given in Section 9.2 below. We remark that Proposition 5.3 (1) —
(4) coincide with Proposition 4.4 (1) — (4) for § = d®¥~1. Moreover, (5.8) is (4.9) with § = d*7~ 1.
We restate them here to collect all properties of G used in this section in one place.

In the remainder of this section, we work on the high-probability event from Proposition 5.3
(or a subset of it that occurs with high probability) and choose r € N such that r + 1 is smaller or
equal to the right-hand side of (5.8). Moreover, throughout, we fix a vertex x € W. We suppress
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the z-dependence of various quantities from our notation; e.g. we set B; := B;(z), S; := S;(x) and
Ny(i) = NZS“ () (cf. (5.7)) and denote the graph distance of a vertex z from x by |z| = d(z, 2).

Owing to Proposition 5.3 (2), we will always view G|p, ., as a tree rooted on 2 and will say that
z is a child of y and that y is a parent of z if 2 € S1(y) N Sg(z,y)+1- Note that N, is the number of
children of y. We also denote

. Ngsi) = |Si(y) N Sitd(y,z)|, the number of children of y after i generations,

e (z,y] the path from x to y in the graph, y included and z not included. Since G|p, ., is a tree,
the path is uniquely defined.

o 21 <z if 21 € (x,22] as well as z1 < 29 if 21 < 29 and 21 # 2o.

The main improvement in Proposition 5.2 compared to Proposition 4.6 is a more precise choice
of the approximate eigenvector v(z) (see (5.14) below). The vectors 1g, in the definition (4.23) of
the approximate eigenvector for Proposition 4.6 are replaced by different vectors, which we call fj.
They are defined by

fO = 1:E7 fl = 151 R f2 = 152 , (593)

fi = ]—Si + Z 1y Z (Nz - F1\Z|>7 (59b)
YES;_2 z€(z,y]

for all 3 < i < r, where the F,| € R are defined such that the f; are orthogonal (the existence of
such F; follows from (5.23) below). By convention, we set Fy := Dj.

To explain the intuition behind the definition of the basis (f;), which also serves as a guiding
principle in the proof of Proposition 5.4 below, we recall that the tridiagonalization of A amounts
to writing A in the basis 1,, Al,, A?1,,.... Because G is a tree in the neighbourhood of z, we
note that A1, for some y can be split into the outer terms 3_.cg, () L2>y1. and the inner terms
Do Si(y) Lz<yl:. Hence, we can decompose A1, into a sum of terms encoded by simple random
walks w in N of length 4 starting from 0, whereby a step of w to the right corresponds to selecting
the outer terms in applying A, and a step to the left to selecting the inner terms. More explicitly,
denoting by W; the set of simple random walks w = wyq - - - w; on N of length ¢ starting from wy = 0,
we have the splitting A'1, = Y, ¢y, b(w), where b(w) = >y by(w)1, for some coefficients by, (w).
Then we have inductively, for any w € W;_q,

Ab(w) =Y b (w)AL, => "1, > b(w)(Lys: + Ly:) = b(w") + b(w™),
z Y 2€51(y)

where w* € W; is the walk of length 4 obtained from w by making a step &1 in the last step. By
definition, b(w) is supported on the sphere S,,,. Note that i — w; is twice the number of steps to the
left in w. The simple basis vectors 1g, used in Section 4 arise from considering only the term b(w)
for the walk w € W; with no steps to the left. Moreover, if the tree around x were regular, in the
sense that the degree of a vertex y depends only on |y|, then it is easy to see that the contribution of
all other walks vanishes after orthogonalization of the vectors A’1,. As explained in Section 2.2, the
vector f; corresponds to the contribution of all walks with at most one step to the left. These vectors
constitute an intermediate basis between 1g, and A‘l,. They are sufficiently simple to admit an
effective analysis of the tridiagonal matrix, and sufficiently close to the true tridiagonal basis to
result in small enough off-tridiagonal entries.

The next proposition shows that A restricted to span{fy,...,f.} is approximately tridiagonal in
the basis (f;)i_,.
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Proposition 5.4. Let v € (0,1/6] and r € N satisfy (5.8) for a sufficiently small ¢, > 0. Then, on
the high-probability event from Proposition 5.3, we have

Afy = f | Af,=fi 1+ Fafi14+g (1<i<r), (5.10)
for vectors g1, ..., g satisfying g; = 0 for i < 3 and
(i) suppg; C Si-3,
(i) (i fi—s) =0,
(i7i) ||gill* < 4] Si-3]d>+*73?,
ford <i<r.

The proof of Proposition 5.4 is given in Section 5.2 below.
Motivated by Proposition 5.4, we define the matrix M € RU+DX0+1) with entries

u if i —j| =1
My; = S V|t [1%]] (5.11)
0 otherwise .

The symmetry of A and the construction of M imply that M is a symmetric tridiagonal matrix.
The next result proves that M is close to the upper-left (r + 1) x (r + 1) block Zy(aw, 8z)[, of the
(infinite) tridiagonal matrix Zy (o, B,) defined in (2.2).

Proposition 5.5. Let r € N and v € (0,1/6] satisfy (5.8) and rd=2T37 < ¢ for a sufficiently small
constant ¢ > 0. Then, on the high-probability event from Proposition 5.3, the matrix M satisfies

M;; = Zb<ax7/3$)ii =0, My= Za(aazaﬁa:)OI = VO, Mo = ZD(amaﬁx)H =V Bz (5-12)

and

M = Zy(0, Br)jos) + O(r?d3+%)). (5.13)

Proposition 5.5 is proved in Section 5.3 below.
Let (u;)7_, € R™*! be the first 7 + 1 components of the eigenvector of Zy(a, ;) associated with its
largest eigenvalue Ay(a, 8:) (see Corollary A.3 (ii)). We choose ug such that S°7_ju? = 1. Since
M and Zj (0, Bz) are close by Proposition 5.5, we consider the candidate eigenvector

u; (5.14)
Z ' Hf |
in analogy to the definition of the approximate eigenvector for Proposition 4.6 in (4.23).

After the following lemma, we shall estimate (H — Ay(ag, Bz))v(z) and prove Proposition 5.2.

Lemma 5.6. If r € N satisfies (5.8) for ¢, from Proposition 5.4 then M;;+1 = \H/fﬁfl“l' for all
i€[0,7]NN.

Proof of Lemma 5.6. The claim is obvious by Proposition 5.4 if ¢ = 0.
If ¢ > 1 then Proposition 5.4 yields
1 [[£ia]]
M1 = (Af;, £i1) = (i1 + Fiafi+ g fip) = :
V|16 | Vi 16i1 | Hllfz+1|| V||

For the last equality we used that f;1, and f;_; are orthogonal and the supports of g; and f;;; are
disjoint because of Proposition 5.4 (i). O
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Proof of Proposition 5.2. We note that (4.10) with a sufficiently small ¢, > 0 implies (5.8).
Throughout this proof, we work on the intersection of the high-probability events from Proposition 5.3
and Lemma E.3. Note that H®")v = Hv since suppv C B,.(z). Owing to (5.10) in Proposition 5.4,

we have (@ £ ) Y,
gi, i1 g, Li—1)I;—1
= s (i BB (- BE)) -
At e )i e e 1%
(zfz 1>f

Hf7||2 are orthogonal, taking the scalar product of (5.15) and

£,y yields (g;, ;1) = M;;1Va|[£|||fi—1 || — Fi—1]|fi—1|? due to (5.11). Therefore, as M; ;41 = Uizl

for 1 <7 < r. Since f;_; and g; —

V||
by Lemma 5.6, we obtain from (5.15) that
1 f fit1 fi 1 1 (g, fi1)fi1
—A = Mzz 1 + Mzz 1 < i )
Vd £l il [1£i—1] \/ﬁHfiH 151

for 1 < i < r. Therefore, using Afy = f; by (5.10), the definition of v in (5.14) and the convention
My _1 =u_1 =0, we obtain

r—1
fi Up— 1f Urfr—i-l
Hv =) (M;iy1uip1 + M;i—1ui—1) +
2 1 Vaig *vaiL

where we used that g; = go = g3 = 0 by Proposition 5.4 and introduced the error term

Z ( | <gf—1>f—1>
\fllfll 1£i—1]2
To shorten the notation, we set Z;; := Zy(ay, B5)ij with the convention Zy _; = 0. Owing to the

definitions of Ay(o, Bz), Zij and w;, we have Ay(ou, B2)ui = Ziig1uiv1 + Zii—1ui—1 for 0 <@ < r.
Hence, (5.16) and the identities (5.12) from Proposition 5.5 imply

+ wo, (5.16)

Hv = Ay(ag, Bz)V + wa + W3 + wy (5.17)
with the error terms w3 and wy defined through

r—1
£ fo
w3 = (M1 = Zigen)uirn + (Miio1 — Z”_l)ui_l)ﬁ Mo = s e g 2l
(2

=3
W4 = ( u,ril . AD(OZx7 ﬁw)uT‘)f U’TfT+1
V|| IE: Vit

Note that the error terms wa, w3 and wy are the analogues of the corresponding error terms in
(4.24).

We now control these three error terms. Owing to the definition of W in (3.4) and the upper
bound in Lemma E.3, we have a, =< a. In the following, we shall use (A.11) and (A.12) from
Lemma A.4 and always apply them to Zy(ay, 5:) and Ay(ay, 8:). The condition (A.2) required
for Lemma A.4 is satisfied due to Lemma E.4 and W C U. Moreover, Lemma A.5 and (A.7) are
applicable and yield Ay (o, 82) =< /ag =< Va.

For wy, we use that supp g; and supp g; are disjoint for ¢ # j and that (f;);_, is orthogonal to
obtain

2 lsill® | < (g i)l 4 eill® r2d-
? < Ui ? Uj 2 : < 5 < . 1
w2 d(ZI e 2 e ) S e e &S (5.18)

1=4 j=>4
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Here, in the last step, we used Proposition 5.4 (iii) and [|f;||* > |S;| > §|S,~_3\ by (5.9) and
Proposition 5.3 (3) to estimate the maximum and (A.11) to estimate the sum.
The Pythagorean theorem, us < ug, (A.11) and (5.13) in Proposition 5.5 imply

r—1

HW3”2 S ‘M23_ZQ3’2'U§+Z (‘Mii—&-l zz—‘,—l‘ H_l""Mzz— Zii—1’2u?_1) S Cl_17“4d_3+67 . (519)
i=3

By Lemma 5.6 and Proposition 5.5, we have ‘l‘lffrﬁ% < 1. Thus, (A.12), (A.11) and Ay(ay, Bz) =<

V/a imply
upf r+1 up—1f; Ab(amaﬁx)urfr —10 —10
Iwall < H ] H < upv/a(da) 0 < (da)" 1. (5.20)
Slvae |l Ivae | I£:1

Finally, the identity (5.17) together with the estimates (5.18), (5.19) and (5.20) yields (5.4a) since
r2d='% <1 by (4.10) with § = d>*~! and v < 1/6.

We now prove (5.4b). Owing to (5.17), we have (v, (H — Ay(ay, Bz))V) = (v, wa) + (v, w3) +
(v,wy). We estimate each of these terms separately. We get

- fj . Uj ( <g’b7fl 1 >> U;—3 U
V,W3) = U< ) gi — Z 37gz>*0
< )= £l ; 16| |fi— 1||2 Z 7 [Ifis]| ||f||

J=0

as suppf; C S; U S;j_2 by (5.9), suppg; C Si—3 and (f;_3,g;) = 0 by Proposition 5.4 (i) and (ii),
respectively. Moreover, we compute

r—1
(v, w3) = ugug(Mas — Z23) + Y _ ui(Miix1 — Ziiy1)uir1 + (Mii—1 — Ziic1)uiz1) ,
i—3

which is bounded by the right-hand side of (5.4b) due to (5.13) in Proposition 5.5, u;+1 < u; and
(A.11). Finally, we trivially have (v, w4) = O((da)~'°) by (5.20), which completes the proof of
(5.4b) and, thus, the one of Proposition 5.2. O

5.2. Proof of Proposition 5.4. We now prove Proposition 5.4. Throughout this section, we
work on the high-probability event from Proposition 5.3. First, we show that the coefficients F;
from (5.9) are close to d.

Lemma 5.7. On the high-probability event from Proposition 5.3, the following holds. We have
Fy = [S]/[541] . (5.21)
Moreover, if r € N satisfies (4.2) and v € (0,1/6] then, for all 1 <i <r — 2, we have
|F; —d| <id*7. (5.22)

Proof of Lemma 5.7. First, we shall see that F; satisfies the recursive relation

R=lale s S g 2 oAy (5.23)

i YESi—1 z€(z,y]

for any 1 < i < r — 2. This proves (5.21) since the second term on the right-hand side of (5.23)
vanishes if ¢ = 1. Note that 1 < |z| <7 —1in (5.23).
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Indeed, the definition of f; in (5.9) and their orthogonality imply

0= nf) = (T, ¥ - Has) = T T (LA

yes:  z€(zy] YESs 2€(x,y]

:ZNZ—|SZ"E'+ Z Ny Z (NZ_FIZ\)'

z€8; y€Si-1 z€(z,y]

Since 3-.cg, No = [Sit1] and Yopes, | Pc(@y (Ve — Flzy) = (fit1, fio1) = 0, this shows (5.23).
Next, we prove (5.22) in Lemma 5.7 by induction. Since the second term on the right-hand side
of (5.23) vanishes for i = 1, we have |F} — d| < d” by Proposition 5.3 (3) and D, 2 ad > d.
We assume that (5.22) is valid up to ¢ — 1. By (5.23) we have

|Siy1] 1
<[ v gy T (a3 v de =)
g lyeS;_1 2€(x,y]
dz+v |1Si_1|

S — +
vV Dxdz—l ’Sz‘
where we used Proposition 5.3 (3), (4), D, = d by the definition of W in (3.4) and the induction
hypothesis. As i <7 < d* and v < 1/6, we have id"~1/2 < 1, which completes the proofs of (5.22)
and Lemma 5.7. O

(i — 2)d2+v(d2+7 +(i—1)d?) Sd + (i — 2)d27(1 + O(idV_%))

Proof of Proposition 5.4. This is a direct calculation. By slightly decreasing ¢, in (5.8), we can

assume due to Proposition 5.3 (2) that G|p,,, is a tree. Therefore, we have Afy = f; and

Alg, =15, + Y, Ny, (5.24)
YyES;—1

for i € [r]. From (5.24) and the definitions of fy, fi, f2 and f3 in (5.9), we conclude Af; = f5 + Fyfy
and Afy = f3 + Fif; since Fy = D, by definition and F; = |S2|/|S1| by (5.21). Hence, (5.10) for
1 < 2 with g1 =go =0.

Let 3 <i<randy € S;_o. Ift denotes the parent of y in the tree, i.e. {t} = S;_3N S1(y), and
y' € S;_1 N S1(y) are the children of y then

Al =1+ > 1,. (5.25)
y'eS;—1NS1(y)
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If 2 <4 < r then, using the definition of f; in (5.9), the relations in (5.24) and (5.25) imply

Afi:A(lgi—l— >, Y (Nz_F|z|))

yeSi—2  z€(zyy

=15, + > 1y<Ny~|— > (NZ—F|Z|>)+ 2. L D (<Ny—F|y>+ 2 (NZ—FW)

yES;_1 ze(x,y) teS;_3 yESl(t),y>t ZE(x,t]

= 1S¢+1 + E—lls»L',l + Z ]-y( Z (NZ - ﬂ2|)>

yeS;i_1 z€(z,y]
+ Z 1t(Nt Z (N — F;)) + Z (Ny — Fly)>
teS;_3 2€(,t] yeSL(L), y>t
= ]‘SH—I + Z 11/( Z (NZ - F|z|)> + Fialg, , + Fi Z 1 Z (NZ - F‘|z\)
YyESi—1 z€(x,y] teS;—3  z€(z,t]
+ Z 1t((Nt—Fz‘—1) Z (NZ_F\ZI)+ Z (Ny_Fyl))
teS;_3 Ze(w,t] y651(t), y>t

=i+ Fafii+g.

Here, in the second step, we used that (z,vy") = (z,y] = (x,t] U {y} if ¢ is the parent of y and ¢/’ is a
child of y. In the last step, we used the definitions of f;_; and f;; (cf. (5.9)) as well as introduced

g= 3 L(MN-F) ¥ (-Fp+ X ,-Fy). (620)

teSi—3 2€(x,t] y€S1(t), y>t

This shows the desired relation, (5.10), for ¢ > 3 and some vector g;. We now verify the additional
properties of g;. From (5.26), we immediately deduce gs = 0 and (i), i.e. suppg; C S;_3 for all 4.
For the proof of (ii), we use the symmetry of A and the orthogonality of (f;); to obtain

(fi_3,8i) = (fi_g, Af; — £ — F_1fiq) = (Af;_3,§;) = (fio,fi) = 0.

Finally, for (iii), we compute the norm in (5.26) and obtain

lgl2= Y (N-Fo) ¥ (—F)+ Y (N Fy)

teS;_3 z€(z,t] y=>t,yeS1(t)

<Y (X (N—dl+ Py = d)(N. — d| + | — d])
teS;_3  z€(w,t

LY i —dt] Y @, —a))

y>t,y€S () y=>t,yeS1(t)
2
< Y ((=3)(@ 7 + (= Va2 + (d+d3 )i - 2)d +d)
teS;_3

5 |Si73|d2+47i2 7

where we used, for the second inequality, (5.22) and Proposition 5.3 (4) to estimate the first term,
that [{y € Si(t),t <y}| = N, (5.22) and Proposition 5.3 (4) to estimate the second term, and

Proposition 5.3 (5) for the last term. For the last inequality, we used i?d?” < d by (5.8) and
v < 1/6. O
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5.3. Proof of Proposition 5.5. We now prove Proposition 5.5. It will follow from

Lemma 5.8. Let v € (0,1/6] and r € N satisfy (5.8). Then, on the high-probability event from
Proposition 5.3, we have

6> = 13| + (i = 2)Dd ™ (1 + Oid =2+ 4-i%d~1+47))

uniformly for any i € [2,r] N N.

Proof of Proposition 5.5. From (5.9), we deduce ||fo|> = 1, ||fi]|?> = |S1| = D, and £z = |Ss|.
Hence, Lemma 5.6 implies

> _ 6l _ Ds £211* _ 1S

— =L —q,, M =
T EA R 2762 " dD,

For all i > 2, we conclude from Lemma 5.6 that

M I£i1ll?  [Sig1]| + (i — 2)Dpd™ + Dpd'™?
i1 = I |Si| + (i — 2)D,di=2
D dz 1
|54

+O(2d73+%)

=d+ +O(Rd7 ) = d+ 14 0(2d 21). (5.27)

Here, in the second step, we used Lemma 5.8, id= 237 4 31+ < id= 2137 <casrd ? <1by
(5.8) and rd=3+3 < ¢ by assumption, and chose the constant ¢ > 0 sufficiently small. In the third
and fourth step, we used Proposition 5.3 (3). As ¢ < r, dividing (5.27) by d and taking the square
root of the result prove (5.13) in the entrywise matrix norm. Since M — Zy(av, Bz )0, 18 tridiagonal,
the bound (5.13) in operator norm follows. O

Proof of Lemma 5.8. Owing to the definition of f; in (5.9), ||f2]|? = |S2| which implies the claim
for i = 2. Therefore, we shall assume 7 > 3 in the following. The definition of f; in (5.9) yields

1612 =I5+ 3 (z N, - F||) . (5.28)

YES;_2  2€(z,y]

Since 3ycs, , 2oze(ay (Ve — Flz)) = (i, fi2) = 0, we have

2

S (S ee-mre) = ¥ (X oe-m) s

YyES;—2 " z€(w,y] yESi—2 " z€(x,y]

for any 0 € R. We set 9 := ;;%(FJ — d) and obtain

2

2
S (X w-m) = ¥ ((Z 0a-d) romdtia,  629)
y€Si—2  z€(w,y] yES;i—2  zE€(z,y]
where we used that |S;_a| < D,d"~3 by Proposition 5.3 (3) and § = O(i%d*’) by (5.22) in Lemma 5.7.
We now calculate

> ( > (Nz—d)>2: T ( S (N—dPi2 Y (Nzl—d)(NZQ—d)>. (5.30)

yeSi—2 " z€(z,y] YyeSi—2 " z€(w,y] 21,22€(w,y], 21 <22

31



As G|p, is a tree by Proposition 5.3 (2), we have

Yo > (N —dP= > > (N.—a)?

yESi—2 z€(z,y] 2€B;_o\{z} y€Si—2,2<y

=3 SN - dPNGED = - D, d 21 0 ). (531)

7j=1 ZGSj
Here, in the last step, we used
NU=279) = @27 (1 4+ O(d~ =) (1 + O(d~ 7)) = &2 (1 + O(d~217)) (5.32)

Proposition 5.3 (6) and D, 2 d by the definition of W in (3.4). The expansion (5.32) follows from
Proposition 5.3 (5) and (4).
Next, we estimate the second term of (5.30). Owing to (5.32), we get

Z Z (Nzy = d)(Nz, — d) = Z Z Z N, —d)(N,, —d)

YES;_2 21,226 (Y] z1€B;_3\{} 22€Bi—2 y€S;—2
z1<22 29>21  y=z2
-3

SN (N - - NG

j=121€8; 22€B;_2

z29>21
i—3
=33 Y (Ve = (N = A 2L O(IN, = dI|N., — dld =750 ) L (5.33)
j=121€8; 22€B;_2
zZ9>21

The first term on the right-hand side of (5.33) can be bounded by

i-3 i—3 i—2
)0 D SNCARIE ATl ED S DEAED DI el D SR AEY)]
J=12z1€8; 22€B; 2 J=12z1€S; Je=j+1 22€85,
29>21 22>21
z' 3 i—2
S, |dz 3 =272 g3 (G2 =i+ 1)+
j=1 J2=j+1
i—3 i—2
D;,;d] 1dz 1—j Z d2“/+%(j—j2)
J=1 Je=j+1
< (i — 3)Dpd 24> 3 (5.34)

where we used Proposition 5.3 (4) for the first inequality, Proposition 5.3 (5) for the second inequality
and Proposition 5.3 (3) for the third inequality.
For the second term on the right-hand side of (5.33), we estimate

1—3
S S N diNa—dd S S5 st

j=1 2165 20€B;_o 7=1 21€Sj 20€B;_o
z22>21 29>21
< (i — 2)Dyd2(i — 3)d> 2, (5.35)

where the first step follows from Proposition 5.3 (4) and, for the second step, we first used
Y 2sEBi . 2> d=121 < (i —2)d77 if z; € S; by Proposition 5.3 (5) as well as (4) and then (3).
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Finally, by plugging (5.34) and (5.35) into (5.33) and then the result together with (5.31) into
(5.30), we get

Z:<§:a@—@f=u—mmw4@+o@f%ﬂ). (5.36)

YyESi—2  z€(z,y]

Using (5.36) in (5.29) and the result then in (5.28) completes the proof of Lemma 5.8. O

6. Proof of block diagonal approximation

In this Section we prove Proposition 3.1 and Corollary 3.3. Throughout this section, we assume
that (3.3) is satisfied.

6.1. Proof of Proposition 3.1. For the proof of Proposition 3.1, we use the following result on
the stray eigenvalue whose proof is deferred to Section 6.3 below.

Proposition 6.1. Ford> 1 and r < W there exists a normalized vector q supported in the
complement of U,cy Br+1(x) such that with high probability

[(H = (@ +d™2+d3?)q|| Sd2+d 1y gognyn,  la—el Sd 2

For the proof of Proposition 3.1, we separately consider the regimes d > (log N )3/ 4 and
d < (log N)®/*. We start with the former regime.

Proof of Proposition 3.1 for d > (log N)*/%. We choose the vectors wo(z) as follow :
1. If z € W, w,(z) := w,(x) as in Proposition 5.1.
2. If z € V\ W, w,(x) := w,(z) as in Proposition 4.1.
3. fxeUU\V, wy(z) := vl (x) defined as in [5, eq. (3.5)] with

Ti=14¢Y2. (6.1)
We recall ryy from Proposition 5.1. Moreover, we introduce

TV =T, ry = [ev/1og N|, 7y = max{rw, ry, ru} (6.2)

where 75 is as in Proposition 4.1, d, as in (4.5) and the constant ¢ > 0 is as in [5, eq. (1.8)]. Note
that r, < % due to Proposition 4.1, Proposition 5.1 and d > (log N)3/4.

Lemma 6.2. Let d > (log N)** and r, as in (6.2). Then, with high probability, the balls By, 410(x)
and By, 110(y) are disjoint for all z € V and y € U with x # y.

Proof of Lemma 6.2. We apply Proposition 4.4 with 6 = 1 and r = 5 gcﬁfé ~ for a sufficiently
small constant ¢, > 0. By Proposition 4.4 (4), for all z € V; and y € [N]\ {z} with oy, > 2 we have
dist(zx,y) > % > 2r, 4 21 in the regime d > (log N)3/%, where dist denotes the distance in the
graph G. Since V C V; and U C {y: ay > 2}, this proves Lemma 6.2. O

Let q be the vector from Proposition 6.1 for r = r, = max{rw, ry,74}.

Corollary 6.3. The family (q, (Wo(T))zeu, sef+}) 8 orthonormal and supp we(z) C By, (z) for all
x €U and o € {£}.
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Proof of Corollary 6.3. Owing to their definitions, these vectors are all normalized. For z € U\ V,
we have w (z) = v (z) L v7 (z) = w_(x) by [5, Remark 3.3]. The supports of v} (x) and v[,(y)
are disjoint for all z, y € U \ V with = ;é y and o, o’ € {+} by [5, Remark 3.3]. For any z € U \ V
and o € {£}, we have

supp v (z) C By, () (6.3)

by [5, eq. (3.5), (1.8) and Proposition 3.1 (iv)]. Moreover, supp w,(z) C B, (z) for all x € V by
Proposition 4.1 and Proposition 5.1. Hence, by Proposition 6.1, the supports of q and w,(x) are
disjoint for each z € U and o € {£}. From Lemma 6.2, we thus conclude that the supports of w,(z)
and w,(y) are disjoint for all z € V and y € U with = # y. Finally, wy(z) L w_(z) for all x € V
by Proposition 4.1 and Proposition 5.1. 0

We expand the orthonormal family (q, (Wo(2))zcrs,0e+}) bY (ti)ic[n—1—2p¢] to an orthonormal
basis of RY. We choose U as the matrix with columns (q, (We (%)) zers,oe{+}s (ti)iev—1-24])- Note
that U is orthogonal.

We view U~ 'HU as a 5 x 5-block matrix (see (3.8)) whose blocks, on the level of H, are induced
by the families q, (Wo (%))zew ez}, (Wo(@))zeviwoe(t} (Wol@))zeu\v,oe(x} and (ti)iev—1-20;
respectively. We now determine the structure of these blocks. Let x € V, y € U with x # y
and 0,0’ € {+}. Since supp Hw,/(y) C By, +1(y) and suppw,(z) C By, (z), we conclude from
Lemma 6.2 that (w,(z), Hw,/(y)) = 0. Therefore, the (2,3)-, (2,4)- and (3,4)-block of U"'HU
as well as their counterparts induced by the Hermitian symmetry vanish. Since (suppq)®
Uzert Br.+1(x) by Proposition 6.1, the (1,2)-, (1,3)-, (1,4)-block (and their counterparts) are also
zero.

By Proposition 4.1 and Proposition 5.1, we also have (w, (x), Hw_(z)) = (w_(z), Hw(x)) =0
for all 2 € V. Therefore, the (2,2)- and the (3,3)-block of U"'HU are diagonal matrices whose
entries are (wW,(z), HW,(z)) indexed by x and ¢. This proves the structure given in (3.8).

Proof of Proposition 3.1 (i), (ii), (iii) for d > (log N)*/%. For any € W, (5.2) in Proposition
5.1 implies

1
d-zt37 log d 2 g
T.0 e o ,H o - A Ty Mx < 1 :
x| = |{Wo (), Hwo (2)) = oha(o, f)] £~ <+<1oga) (a—2)4>

Let a =3 )y Yoot Gz oWo(x). As the balls (B, +10(2))zcw are disjoint by Lemma 6.2, we have

1Bwal> <2y Z a0 2| (H ), Hwo () wo(@)]” S (da) 2 Jaso|?,

zEW o==%

where we used (5.3) from Proposition 5.1 in the last step. This proves Proposition 3.1 (i).

The estimates on |e;,| for z € V\ W and on [[Ey\)y| are obtained in the same way using
Proposition 4.1 instead of Proposition 5.1 as well as (3.11).

We now bound |e; | for x € U\ V, [[Eypp|| and [|Epy||. We make use of the matrices H™ from [5,
Definition 3.6 and H7 from [5, Defintion 3.10]. By definition, we have H™v7 (z) = oA(ay, 1)v7 ()
for all x € U and o € {£}. To simplify the notation in the following, we introduce the control

parameters
€ \/logN1 Vieg N1
T d d u

for u > 0 (see also [5, eq. (1.9)]). Owing to (E.2) and o, > 2 + /4 for z € U, the conditions
of Lemma A.5 below are satisfied and we obtain Ay(ay, 8z) = A(ag, 1) + O(VIog N/d) from

0g da gu =

(6.4)
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Lemma A5, ap > 2, (A.6) and (E.2). Hence, |[(A — H™)v| < IogN/d for any normalized
v € span{v](z): x € U, o € {£}}, where A is the matrix satisfying Av](z) = oAy(ay, Bz)VL(x)
for all z € U and o € {#}. On the other hand, for any such v, we have ||(H — H")v| <
|EH)V| + [EH — x" (B | + | (H — x"(BH)x") — H|| + |HT ~ 7| < €42, Here, we used
(6.3) and Lemma 6.12 below with r = 7y to estimate the first term, [5, eq. (3.13)] with x7
from [5, Definition 3.6] for the second term, [5, Lemma 3.8] and &,_; < £%/2 by our choice of 7 from
(6.1) for the third term and [5, Lemma 3.11] for the last term. In particular, for later use, we note
that

I(H = oho(az, B2))ve (@)l S €7 (6.5)
for all z € U and o € {£}. This proves Proposition 3.1 (iii) for d > (log N)3/4, O

Proposition 3.1 (iv) follows from Proposition 6.1 and we now prove (v).

Proof of Proposition 3.1 (v) for d > (log N)?/*. We introduce the orthogonal projections

II := Z wo ()W ()", = J-TII, I = Z v (x)vl(x)*, o=7-1,
rEU,0=% €U, 0=t

=

where 7 is chosen as in (6.1) and v7(z) as in [5, eq. (3.5)]. These definitions of II” and II' coincide
with those from [5, eq. (3.15)]. By [5, Theorem 1.7] and Lemma E.3, there exists at most one
eigenvalue of H larger than (14 o(1))y/a < vg if d > (log N)3/* and therefore the same for ITHTL.
Hence, denoting by A2[M] the second eigenvalue of the matrix M, we have

- vs 0 vs B

for any f € RV by eigenvalue interlacing. Hence, by choosing ff* = IIx™ (EH )x"II, we obtain

<A + {1 Bl < ITTHTT — 87 + || £

X < T HTIC ||+ 20 H7(||[T = I || + [ HT = (H = X7 (BH)XT)| + || Bl (6.6)

with H™ and x” from [5, Definition 3.6].

We now estimate the four terms on the right-hand side of (6.6). For the first one, we obtain
ITTHTIT || < 27 + O(£Y/2) = 2 4 O(¢'/?) from [5, Proposition 3.12] and our choice of 7 in (6.1).
For the second one, we note that

7 — ][ =

> (Wol@)wola)® = Vi(2)v(2)")

reV, 0=+

as Wo () = vi(z) for z € U\ V and (v} (x), Wy (z))zecy are supported on disjoint balls by Corol-
lary 6.3, (6.3) and Lemma 6.2. Below we shall see that for any = € V, we have

lwo (z) = v (@) S €% (a—2)"%a"?, (6.7)

and therefore ||HT|||TT — T || < €'/2(a — 2)~2a?, where we used that |[H™|| < A(a) < a'/? by the
definition of H™ in [5, Definition 3.10], Lemma E.3 as well as [5, Lemma 3.11, Proposition 3.12].
The third term satisfies |[H™ — (H — x"(EH)x7)|| < €'/? due to [5, Lemma 3.8]. Proposition 3.1
(iv) yields |[E,| < €2

Therefore, to prove Proposition 3.1 (v), it remains to establish (6.7). For its proof, we focus
on the case 0 = + and apply Lemma E.1 to the matrix H@r) = H|Br(x), where r =ry if z € W
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and r =ry if 2 € V\ W (cf. (6.2)), the approximate eigenvalue A = A(ay, 8;) and the approximate
eigenvector v = v7 ().

If x € V\ W then we see from the proof of Proposition 4.1 that ry = r5, can be chosen bigger
than |cy/log N| for any constant ¢ > 0, i.e. supp v’ (z) C By, (x) by (6.3). Thus, the spectral
gap estimate from (4.17) together with (3.11) and the approximate eigenvector estimate in (6.5)
combined with Lemma A.5 imply the conditions of Lemma E.1, which yields (6.7).

For x € W, we see from the choice of ryy in the proof of Proposition 5.1 that supp v (z) ¢ By, ().
As for z € V\ W, we obtain that [[(wo(z) — vi(2))|p, @)l < £/2(a — 2)726%/2. Owing to [5,
eq’s (3.4) and (3.5)] and the choice of r in the proof of Proposition 5.1, it is easy to show
that ||V1(33)|[N]\B,«W(m)H < €2(a — 2)72a%/2. Therefore, supp wo(x) C By, (x) implies (6.7) and

completes the proof of Proposition 3.1 (v) for d > (log N)3/%. O
This completes the proof of Proposition 3.1 if d > (log N)3/4. O

Proof of Proposition 3.1 for d < (log N )3/ 4, In this regime, the proof proceeds analogously to
the one for d > (log N )3/ 4. However, we need to include a few additional arguments as the results
from [5] are not applicable throughout the entire regime d < (log N)3/4.

We start with rigidity estimates that replace results from [5] used for d > (log N)3/* and hold
for all x € U in the next proposition whose proof is given in Section 6.4 below.

Proposition 6.4 (Rough rigidity for extreme eigenvalues). There is a constant K > 0 such
that if Kloglog N < d < (log N)3/4 then, with high probability, there exists a family of orthonormal
vectors (Wo (T))zeu,ce{+} such that

(i) The sets (supp wy(x) Usuppw_(x))zeys are disjoint.

(ii) For any x € U and o € {x}, the vector w,(x) is supported in Ba(x) and

1 < Ls () > —1/2
wo(r)=—4=(1,+ 00— ) 4+ O(a . 6.8
0= B\ g ) O 05

(iii) For any normalized v € span{w,(x): z € U, 0 € {£}}, we have

loglog N 1

Vi

where the matriz D is defined through Dw,(z) = oAy(ay, Be)We(x) for allz € U and o € {£}.

I(H = D)v| s

To define the matrix U in Proposition 3.1 for d < (log N)3/4, we choose the vectors w,(z) as
follows.

1. If z € W then w,(x) is chosen as in Proposition 5.1.
2. If z € V\ W then w,(x) is chosen as in Proposition 4.1.
3. If x €U\ V then w,(z) is chosen as in Proposition 6.4.
With ryy from Proposition 5.1, we introduce the radii
ry i=rs,, Ty = max{rw,ry, 2}, (6.9)

where r; is from Proposition 4.1 and d, was defined in (4.5). From Proposition 4.1 and Proposition 5.1,
we get 7, K m.

The next lemma and the next corollary are the analogues of Lemma 6.2 and Corollary 6.3,
respectively, in the regime d < (log N)3/%.
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Lemma 6.5. Let d < (log N)** and ry as in (6.9). There is a constant K > 0 such that if
d > Kloglog N then, with high probability, the balls B, y10(x) and By, 1+10(y) are disjoint for all
x eV andy €U with x # y.

Proof of Lemma 6.5. Let = € V. From Proposition 4.4 (4) with § = a'/?loga and r = logcl’g‘éN
for a sufficiently small ¢, > 0, we conclude that a, < 1+ al/4(loga)'/? if dist(x,y) < W Since
y € U implies oy, > a/5 and loglogN > 2r, + 21 for r, from (6.9), this proves Lemma 6.5. O

Let gq be the vector from Proposition 6.1 for r = r, = max{rw,ry,2} (cf. (6.9)).

Corollary 6.6. The family (4, (Wo(2))scu,0e+}) @8 orthonormal and supp wy(x) C By, (x) for all
x €U and o € {£}. Moreover, the sets (supp w4 (z) Usuppw_(x)),eys are disjoint.

Proof of Corollary 6.6. Given the normalization of all vectors, it suffices to show that they are
orthogonal. By Propositions 4.1, 5.1 and 6.4, we have suppw,(x) C By, (z) and w () L w_(x) for
all z € U and o € {£}. Hence, Proposition 6.1 implies that the supports of q and w,(x) are disjoint
for each z € U and o € {£}. Moreover, we conclude that the sets (supp w4 (z) U supp w_())zers
are disjoint by Proposition 6.4 (i) and Lemma 6.5. By Proposition 6.4, we also know that w,(x)
and w,/(y) are orthogonal if z, y e U\ V and z £ y. f x € V, y € U and x # y, the orthogonality
of wy(z) and w,(y) follows from Lemma 6.5, supp wy(x) C By, (z) and suppwy/(y) C By, (y). O

Owing to Corollary 6.6, we can extend (q, (Wo (%))zeu,0ef+}) Dy some vectors (t;)ie[n—1—2ju) t0
obtain an orthonormal basis of RY. We denote the matrix (q, (Wo () wett,oef+ys (ti)ieN—1-2u])
by U. By construction, U is orthogonal.

In the same way as in the regime d > (log N)3/4, parts (i), (ii) and (iv) of Proposition 3.1 follow
from Proposition 5.1, Proposition 4.1 and Proposition 6.1 using Lemma 6.5 and Corollary 6.6 instead
of Lemma 6.2 and Corollary 6.3, respectively. In the present regime, (iii) of Proposition 3.1 is a
consequence of Proposition 6.4 (iii).

For the proof of Proposition 3.1 (v), we shall use the following proposition whose formulation
uses the diagonal matrix @ with the normalized degrees on the diagonal, i.e. @ := diag(ay,: = € [N]).

Proposition 6.7 (Ihara-Bass type inequality). Let 4 < d < 3log N. Then there is C' > 0 such
that, for all t > 1+ Cd~'/2, with high probability, we have

\H — EH| < <t+0(12%VN>)1+1(1+0<t\1/g>)Q,

as an inequality of positive definite matrices.

Proof of Proposition 6.7. We adjust the proof of [5, Proposition 3.13] and use its notation. In
fact, using [5, Lemma A.7], we can refine [5, eq. (3.47)] and obtain

< (- o(52))r+ 4+ o()e

Combining this estimate with [5, eq. (3.45)] and [5, eq. (3.47)] yields Proposition 6.7. O

Proposition 6.8. Let U C U. For any vector w = (wy)ye[N] satisfying w L wy(x) for all x € U
and 0 = +, we have Y, 7 az|wa]? S [|w|)?.
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Lemma 6.9. For any x € V, we have

1 ( 1Sl(fr) ) —1/2
wWo(r)=—=(1g+0—F—|+0 /
@ =7 Tisol) 70 )

Proof of Lemma 6.9. We apply Lemma E.1 with M = H@") = H|p, (z), where r =y if 2 € W
and r =ry if x € V\ W, and A = \/a,. To check its conditions, we first compute

(@) Isi@ \ 1@

(H Vag) (1m + “131@)”) Vsl O(1).

Here, the last step follows from [|1g, )|l = [S2( N2 < Vd|S) ()2 = \/ﬁHlSl(m)Hl/Q by Propo-
sition 4.4 (3) with § = 6,. For z € V \ W, the second largest eigenvalue of H®") is smaller
than |QH®MQ| < 2(1 + 51/2)1/2 < a'/%(loga)'/* by eigenvalue interlacing and (4.16). Sim-
ilarly, if 2 € W then the second largest eigenvalue is bounded by ||QH®" Q| < 1. Hence,
A= /a; — |QH®MQ| > a'/? as a;, = a and, thus, Lemma 6.9 follows from Lemma E.1. O

Proof of Proposition 6.8. For any = € U, we have
1 _
0= <W,ﬁ(W+($)+W_($))> _wx"_O( Y 2HW’suppw+( )Usupp w— H)

where in the second step we used Lemma 6.9 if x € V and (6.8) if z € & \ V. Thus, o, < a due
Lemma E.3 implies

Z al"me S Z “W‘suppw+(a:)Usuppw_(x)||2 < HWH2
zell xzell

because the sets (supp w (z) Usupp w_(x)),ey are disjoint by Corollary 6.6. O

Proof of Proposition 3.1 (v) for d < (log N)?*. We introduce the orthogonal projections II
and IT defined through

Ii=qq*+ Y Y we(z)we(z)", M=1-1

rel o=t

and note that owing to || X | = ||[ITHTI||, it suffices to estimate |[TLHII].
By contradiction, assume that there exists a normalized eigenvector w of ILHII associated

to an eigenvalue A > na'/2. Since Ilw = w by the eigenvalue relation, we have w L q. Hence,
= v/dee* implies

(w,(H —EH)w) > (w,IIHTIw) — Vd|e — q||> = A — o(1), (6.10)

where the last step follows from IIHIIw = Aw and Proposition 6.1.

We conclude from (6.10) and Proposition 6.7 that A < ¢+ o(1) + +(1 + o(1)) > we[N] Qg wy |2
with high probability for any ¢ > 14 Cd~'/2, where C' is the constant from Proposition 6.7. In the
following, we will increase the value of C' a few times. The final value of C' is irrelevant for the
validity of the argument.

Because A > nal/?

\/ D we[N] Qa|wz|* yields

we can assume »c(] az|wz)? > (1 + Cd~Y/?)? and the choice t :=

A< (2+0(1) [ aglw]?. (6.11)

z€[N]
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We decompose the sum on the right-hand side and use Proposition 6.8 with U = U as well as
S, lwe|? < 1 to obtain

1
Z az|we|* = Zam\wm\Q—i— Z ax|w3;|2<c+ga.
z€[N] xeU z€[N),az<a/5

Here, we used that w | w,(z) for all z € U and o € {4} as w is an eigenvector of ILTHTI. Therefore,

with (6.11), we get A < (2+0(1))y/1a = (\/§+ o(1))+/a which contradicts A > na'/? as n > /4/5.
With the same argument, we can exclude eigenvalues A of IIHII with A < —na'/2. This shows
|TTHTI|| < na'/? and completes the proof. O

This completes the proof of Proposition 3.1 in the missing regime, d < (log N)3/4. O
6.2. Proof of Corollary 3.3. Corollary 3.3 will follow from the next result.

Proposition 6.10. If (3.3) and (3.7) with a large enough K are satisfied then there exists ¢ > 0
such that, with high probability,

c(a — 2)d>1! Praw 0 Py
Y] < A(a) - T Zloga Y= 0 Dyw+auy Epy |- (6.12)
Ev\w Eyy X

Moreover, if d < (log N)'/* then

vs Ef c(a—2)d* 1!
I %) <no- e (o1

where EY was identified with (0 0 EZ¥) and an analogous identification for Es was used.

Proof of Corollary 3.3 . First, we conclude from (E.1) that u < a. Moreover, a — 2 < u — 2 by
. - . - 92 d2w71
(3.3) and (E.1). In particular, x 2 x with x := %

(A.5), (E.1) and Lemma A.5 imply

. Moreover, o(u) = Ay(u, 1) by definition,

logd 1

[A(a) = o (w)] < [A() = Aw)| + |A@, 1) = Mg, D] S —-275 < et

where the last step followed from (3.10) for small d and from (3.3) for large d. Therefore, it suffices
to show Corollary 3.3 with o(u) — ¢y replaced by A(a) — éx as well as u by a in the bound on |&,|
and to choose K, in (3.10) large enough.

Let Y be the matrix defined as in (6.12). When d > (log N)/*, we compare the matrix U~ HU

vs 0 0
in Proposition 3.1 with the block matrix ( 0 Dy 0 ) By perturbation theory, the eigenvalue process
0 0 Y

> xespec(r) Ox of H coincides with the process

61/ + Z 50A0(OCI7B$)+€QS,U+E{L»’U + Z 55\-’-55\ 9
er,U’E{i} S\ESpec(Y)

where &, is from (3.9) and controlled in Proposition 3.1 (i), v = d"/? +d~Y2 4+ d=3/% + ¢, is
an eigenvalue of H and the error terms €, ,, & and e5 satisfy e}, ,| < [|[Ew| < (ad)™'? and

z,0

les] +les) S 1 Ewll + || Esl| < d=5/2 by Proposition 3.1 (i) (iv). Hence, (3.3), (E.1) and d > (log N)'/4
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imply |e5] < X and we conclude from (6.12) in Proposition 6.10 that the process 2 Sespec(Y) (5;\%;
does not appear in the window [A(a) — &x, 00). Since —Ag(ay, Bz) + €z~ + €y, <0 for all 2 € W,
this proves Corollary 3.3 for d > (log N)'/* by Proposition 3.1 (iv).

In the regime d < (log N)'/*, we apply perturbation theory, Proposition 3.1 (i) and (6.13) in
Proposition 6.10 to the right-hand side of

0 0 0 ve 0 Ef
U'HU= [0 Dy 0|+ 0 0 0 [+O(Ew|).
0 0 0 EX 0 Y

S

We thus obtain that the processes 3 ycqpec(rr) Ox a0d D cyy O, (ay,8a)+e, COINCide on [A(a) — éx, o0)
with sufficiently small e,, z € W. Since vs+0(d'/?) < a/? < A(a)—éx, setting v to be a sufficiently
small eigenvalue of H completes the proof of Corollary 3.3. O

For the proof of Proposition 6.10 we shall need the following estimate, whose proof is given after
the proof of Proposition 6.10.
Lemma 6.11. There exists ¢ > 0 such that with high probability
c(a—2)d> 1
A , <Ala) - —7—7—.
xrer%/ag/v o, ) (a) a3/2loga
Proof of Proposition 6.10. We have

Do + &y Ejpy
( X + Byl

Y] < max{ [[Dyywll,
\ Eyny

< maX{HDV\WHa Dol + &l + 1Bl X+ ||Eu\v||} +[[Evywll - (6.14)

(a—2)d@?7—1
a3/2loga

By Proposition 3.1 (i) we have || Byl < (ad)™ <
term in (6.14).

We now estimate each argument of the maximum in (6.14). By definition of D)y, Lemma 6.11,
and Proposition 3.1 (ii), we obtain

and we will therefore neglect this

1/2 921
<1+ a logci> < Ada) — cla—2)d
da  d(a—2) 2a3/2log a

where we used that (a — 2)3d*’ > logd by (3.3).

Before continuing, we record some auxiliary results. Lemma E.4 implies the applicability of
Lemma A.5 and (A.6) with @« = a, and 8 = (5, in the following. Moreover, as (% < % by

||DV\W|| < xrenax Aa(le, Bx) +0

6.15
s SN CRE)

a—2)loga
(4.5) and (3.3), for all § € [0, d,], the mean-value theorem and the second identity in (A.4) imply
cs0 (a—2) ¢d
Ala— > A(a) — . 1
(a log a) (a) 4a3/2 loga (6.16)

Finally, A(«, 8) is monotonously increasing in a and /3 by Proposition A.1 (i).
In the regime d > (log N)3/4, Lemma A.5, the monotonicity of A and Proposition 3.1 (iii) yield

)
1Dl + eyl + 1wl < A(a L ,maxﬁz) +0(e?)

loga’ zeu

< _

< Ala) 4a3/2 loga+0( ad/2 d +¢ )
ce(a —2)a?1

40



. .. 3/21,
where, recalling the definition of £ from (6.4), we used (A.6), (6.16), (E.2) and 0, > a?lfaﬁl/? +

logavioa N 1 271 hecause of (4.5) and (3.3). By (iii) and (v) of Proposition 3.1, we also have
51/2 2 ) (Cl _ 2)d2fyfl
—— | <Aa) - —7r—— 6.18
(a—2)2 2 a3/2loga (6.18)

where we used that in the regime (a —2) < 1, A(a) —2 > c(a —2)%2 > (a —2)"2%Y2 4 (a — 2)d> !
by (A.8) and (3.3). Plugging (6.15), (6.17) and (6.18) into (6.14) proves (6.12) for d > (log N)3/%,
If d < (log N)3/* then Lemma A.5, the monotonicity of A and Proposition 3.1 (iii) imply

1X | + [ Byl < 2+0(

1 10glogN
< o 1)2
IPuol + 1wl + 1 Eenyll < A (0= coal/?, mage . ) + O = + <E 222 )

1 log log N)

<A()—+O<\[ -

Cx

< Aa) — 5 (6.19)

where, in the second step, we also used (A.6), (6.16) with § = 6, = a'/?loga and (E.2). Finally, (iii)
and (v) of Proposition 3.1 yield

X[+ | vl < ma'/? 4+ O(1) < Afa) — 1. (6.20)

Inserting (6.15), (6.19) and (6.20) into (6.14) shows (6.12) for d < (log N)3/4.
For the proof of (6.13), we assume d < (log N)/* and estimate

E;
[(2 5 )] < o {1l 2wl el Ul s 10+ U il + vl

Using (6.15), (6.19) and (6.20), thus, completes the proof of (6.13) as |vs| + || Es|| < d/? < al/2 by
Proposition 3.1 (iv) and (E.1). O

Proof of Lemma 6.11. By Corollary 4.7, there exists a constant K > 0 such that for any § > 0
satisfying (4.8), we have
4]

1/2
e |5, 1] < K ( 1) (6.21)

with high probability. Let k& € N be the smallest positive integer such that 2% > l and define
8o := d>71, §; = (Cd* ") A5, for all i < k and &)1 = J,. Here we can choose C such that

dac?5?
0it1 < ————5— 6.22
S 64K log? a (6:22)
for all 0 <@ < k, where ¢, is chosen as in Proposition 4.1. Lemma A.5 and (A.6) with a = o, and

8 = B, are apphcable in the following due to Lemma E.4. We decompose V\ W = Vs, \ Vs, =
Uo<ick (Vsiyy \ Vs;) and use Lemma A.5 with o = o, 2 a by (4.6), as well as the monotonicity of A
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(see Proposition A.1 (i)) to obtain

max Ap(« = max max Ap(«
2EV\WY 0( xyﬁx) 0<i<kxev5i+1\vgi D( zaﬁm)

< max A(a— Cx0i max ﬁx> +O<1>

0<i<k loga’z€vs,, | da

< max (A(Cl) c*(a— 2)(5,' +K(a— 2) <5i+1>1/2 +O(K25i+1 n 1>>

o<i<k " 4a3loga a’/2 \ da da3/2  da
< _—— .
S 0oy, <A(a) 9a3/2log a >

Here, in the third step, we used (A.6), (6.16) and (6.21). In the fourth step, we used (6.22) to
absorb the third term into the second term as well as d27~! < §; < di+1 < 0y and (4.5) as well as
(3.3) to absorb the fourth term into the second term. Since min; §; = d®Y~!, this completes the
proof of Lemma 6.11. 0

6.3. Stray eigenvalue — proof of Proposition 6.1. This section is devoted to the proof of
Proposition 6.1. Abbreviate £ := {z : a, > 2}, and for k > 0 define By, = U,cp Briks+1(2).
Throughout this section, r satisfies the condition r <« m from Proposition 6.1, and we assume
d>1 .

Lemma 6.12. There exist a positive constant ¢ such that for r,k < ﬁ we have |By| < Ne~?
with high probability.

Proof. By Bennett’s inequality (see Lemma D.2 below) we have E|£| = NP(ay > 2) < Ne~ @)
where h was defined in (3.2). Hence, by Chebyshev’s inequality we have |£| < Ne™°® with high
probability, for some universal constant ¢ > 0. Moreover, by Lemma E.3 we have max, D, < C'log N
with high probability. Thus we get, with high probability, |B| < Ne™°¢(C'log N)"**, and the claim
follows by replacing ¢ with ¢/2. O

Define the restriction H = H|ge. Define also & := ’Bz’_lﬂlgz. Note that, by locality of the
matrix H, we have H'é, = H'@; for all [ < k.

Lemma 6.13. We have ||(H — EH)|p¢| < 4 with high probability.

Proof. Let Q = diag(a, : x € [N]). Since [|Q|pg| < 2 by definition of By, we deduce the claim by
choosing ¢t = 2 in Proposition 6.7. O

Corollary 6.14. Forr < W, with high probability, H has a unique eigenvalue v = \/d + 0(1),
and all other eigenvalues are bounded in absolute value by 4.

Proof. We observe that (EH ++/d/N)| g has rank one, with nonzero eigenvalue equal to %|Bg\ =
Vd + O(e°?), where the latter step holds with high probability by Lemma 6.12. The claim then
follows from Lemma 6.13, by eigenvalue interlacing of rank-one projections as well as first order
perturbation theory. O
(&), Hey)
(&K ,8K)

Define &, := H*&;, and v, := . In particular, € is supported in Bf.

Lemma 6.15. Under the assumptions of Lemma 6.12, there is a constant C' > 0 such that with
high probability we have
4k
=)
dk/2—1/4

42k B &
|Vk—l7‘20<), H(H—Vk)N
d* 1€
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Proof. Use the notation Hi = i for the normalized eigenvector @1 associated with 7, which is
supported in B§. We decompose &, = y/1 — n?  + nw, where W is normalized and orthogonal to Q.

We begin by estimating 7. To that end, we define M = (EH + \/&/N)]B(c) — Vdéyé;, and
use Lemma 6.12 to estimate |M;;| with high probability by e~“¢/N if i,j € B{ and by Vd/N
otherwise. We then estimate the norm ||M | by applying the Schur test to the entries M;; with
i,7 € Bf, and estimating the Hilbert-Schmidt norm of the remaining entries using Lemma 6.12.
This yields || M| < e~ for some constant ¢ > 0. With Lemma 6.13 we conclude ||H —v/déyéf| < 5
with high probability. Perturbation theory for eigenvectors (see e.g. Lemma E.1) therefore yields
@t = &, + O(d~'/?), from which we conclude n = O(d~/*).

Next,

&, = H & = /1 — n20Fa + nH"W = /1 — n20Fa + O(n4"), (6.23)

where in the last step we used that on the orthogonal complement of @ the matrix H has norm
bounded by 4, by Corollary 6.14. We calculate

(@, er) = (L—n")7* + Om4*), (e, Heg) = (1—n*)p? ™ + O(P4%),
from which we obtain
) n? 42k 42k
”:”’“+O(1—n2ﬂ2k1> Vk+0<d’f)
From (6.23) we get ||(H — )é|| = O(4*d'/*), from which we conclude that
- & || 4k
H(H - Vk)HékH ‘ - O(dk/21/4) ’
which concludes the proof. O

To compute vy, for I < 2k + 1 we define q; := (e, H'e) and a; := (&}, H! ér).

Lemma 6.16. Under the assumptions of Lemma 6.12 we have for any | < 2k + 1 with high
probability |a; — a;| < (log N)le=¢? for some positive constant ¢ > 0.

Proof. By locality of H and the definitions of &, and H we have a; = (&, H'ey,) for | < 2k + 1.
Thus,

a; = Z mez e 5131 1:1?1(1 - ﬂleBk)(l - ﬂIZGBk) .

L1,y

IBC

The claim now easily follows from the estimate sup, >°, Hzy = O(log N/V/d) < log N with high
probability, by Lemma E.3, as well as Lemma 6.12. O

We can replace a; by its expectation using the following large deviation estimate, which is an
immediate consequence of [18, Lemma 6.5] (or more precisely from its proof).

l
Eal| < (Cllog N)

Lemma 6.17. For any l > 1 we have |a; — Vi with high probability.

Hence, it suffices to compute Eq;, which is a combinatorial exercise. We summarise a result that
is sufficiently precise for our purposes. (The same method yields an asymptotic expansion in 1/d,
which we shall however not need here.)

Lemma 6.18. For fized | > 4 we have

2-1—-4

d*Ray = d' + (1 - 1)d + d=2 +0(d'"?)
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Proof. We write d/?Eq; = > oy
coincidences of the vertices zo,...,2;. We use EA,, = %(1 — 04y) and the independence of the
entries of A to evaluate each term. The term of order d' arises from the restriction that xo, ..., z; be
all distinct. The term of order d'~! arises from the restriction that x;_; = ZTiy1 for 1 <v <1 —1and
all other vertices are distinct. The term of order d'~2 arises from the restriction that z;_; = Tit1
and zj_1 = x4 for 1 <i<j<l—1,0r 2,1 = 241 and ;2 = ;49 for 2 < ¢ <1 -2, and all
other vertices are distinct. All other terms are of order O(d~3). t

EAzoz, - Ag, 12, and partition the sum according to the

Proof of Proposition 6.1. We consider the two regimes d > (logN)/* and d < (log N)/*
separately. Let first d > (log N)'/4. We set q = &g/||&]|- Then by construction, the support of
q is contained in BS. Moreover, since Hq = Hq, from Lemma 6.15 we get ||(H — vg)q| < d=%/2.
Moreover, using Lemmas 6.16-6.18 we get, setting k = 6,

(&r, H1e&y)  agrp

_ ) _ — :d1/2+d_1/2+d_3/2+0 d—5/2
Y= o ey o ( )

with high probability, where we used that d > (log N )1/ 4. Finally, setting again k = 6 we have

e, Hke
(era) = 5 e = 1751+ 0(L/) = 1+0(1/d).
’ Aok

with high probability, where the second step follows from Lemma 6.16 and a trivial modification of its
proof, and the last step follows from Lemmas 6.17 and 6.18. We conclude that |[q — e|| = O(d~'/?).
This concludes the proof in the regime d > (log N)'/4.

If d < (log N)'/*, we set q == elp:/|le|p:||. By Lemma 6.12, ||q — e[ < e~ and we estimate
with high probability, using the locality of H,

(= (@2 +d™ 2+ d2))a| S a2 + | Hlsgll S 42 + |(H — EH)|sg]l S /2,
where in the last step we used Lemma 6.13. ]

6.4. Rough rigidity — proof of Proposition 6.4.

Proof of Proposition 6.4. We recall { = {z : ta < a,} from (3 6) and set 7 := 2.

In the following proposition, we introduce the pruned graph (G, a subgraph of G, with a number
of nice properties. The construction of G goes back to [6, Lemma 7.2]. In analogy with the notations
on G, we introduce the spheres S;(z), the balls B;(z) and the number Ny(az) of children of y (relative
to x) for x,y € [N], © # y defined through

~

Si(z) ={z € [Nl:d(w,z) =i},  Bi(z) = 8(x),  Ny(@)=15y) NS5, (@),
j=0

where d(-,-) denotes the graph metric on [N] induced by G. Moreover, for any = € [N], we define

S 151G R GOl
’ ’ T dSi(e)]

Proposition 6.19 (Pruned graph @) There are constants K > 0 and CAG N such that if
Kloglog N < d < (log N)3/4 then, with high probability, there exists a subgraph G of G, which has
the following properties.

44



(i) The balls (Bs(x))zcy of radius 3 in the graph G are disjoint.
(ii) The induced subgraph @‘Eg(x) is a tree for each x € U.
(iii) The mazimal degree of G\ G is bounded by C. In particular,

Gy — | < Cd7Y, 1Be — Bul Sd 1.

(tv) For all x € U, we have

3a2)|
451 (@)

1/2 3
15<10glogN) | 1Se@)

1/2
'3 1| < <loglogN> ‘
d d|Sa()]

d

(v) For all x € U, we have R R
> (Ny(z) = dfs)* < (log N)*.

e

Proof of Proposition 6.19. We set G =G, with 7 = %a, where the latter graph is introduced in
[6, Lemma 7.2]. Then properties (i), (ii) and (iii) follow directly from [6, Lemma 7.2 (i), (ii) and (vi)],
respectively, as we have 7 < a, h((7 —1)/2) 2 a and (E.1). In particular, |a; — am| < Cd~!, which
implies the bound on |8, — 3| due to the definitions of 8, and 3, as well as | Sy () —Sa(z)| < C|S1(z)].
This proves (iii).

The first bound in (iv) is a direct consequence of 3, = B, + O(d~') by (iii) and [6, Lemma 5.4

(i)]. Here, we used that |S1(z)| = D, > % > logigN > IClogN due to (E.1) and Kloglog N < d <

(log N )3/ 4 for some large enough K as well as D, < ad with high probability by Lemma E.3. By
(iii), we also have |S3(z) — S3(z)| < C|S2(z)|. Hence, arguing as above as well as using the first
estimate in (iv) and [6, Lemma 5.4 (i)] complete the proof of (iv).

For the proof of (v), we note that |N (x) — Ny(x)| < C by (111) |]\Afy( ) — Ny(z)| is bounded
by the maximal degree of G\ G. Since S)(z) C S1(z), Ny(aj) = Ny(z) +O(1) and Be = Be+0(d™)
by (iii), we have

> (Ny(a) —dBe)’ <2 Y. (Ny(x) —dB)* + O(Si(2)]) S (log N)*.

yeS: (z) y€S1(x)

Here, we also used that |S)(z)| < |S1(z)| < log N with high probability by Lemma E.3 and (E.1) as
well as

log N log N
50 (M)~ d8)? £ (1S o) + log V) (logd + <52 ) € dlog N2ES < (log V)2,
yeSi(z)

whose first step can be read off from the proof of [6, eq. (5.9¢)], while the other steps follow from
|S1(2)] <log N and logd < IO%N due to d < (log N)3/%. O

For each x € U, we introduce the two vectors

(VA& 1 VB:
W () ._\@(mlmiH T mllk ) (6.24)
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By Proposition 6.19 (i), the balls (By(z))zey in G are disjoint. Therefore, the sets (supp w (z) U
supp w_(x)) ey are disjoint. This shows (i).
Moreover, as (w(z), w_(x)) = 0 for any z € U, the family (W, (2)),cr 0+ is orthonormal. Let

z €U and o € {£}. Since S;(z) C S;(x ) by Proposition 6.19, we conclude that supp w,(z) C Ba(x).
For the proof of (6.8), we note that < [3 =1+ 0(a~Y2) as B, <1 by Proposition 6.19 (iv) and
04:1: x

&y 2 a by Proposition 6.19 (iii) and a, 2 a for x € U. Therefore, (6.8) follows directly from the
definition of w, () in (6.24). This proves (ii) in Proposition 6.4. R

For the proof of (iii), in analogy with H, we denote by H the adjacency matrix of G divided by
V.
Proposition 6.20. There is a constant K > 0 such that if K loglog N < d < (log N)3/* then,

loglog N 1
Vd Va’
for all normalized v € span{w,(x): x € U, o € {£}} on the high-probability event from Proposi-

tion 6.19. Here, the matrixz A s defined through /AXwg(x) = oy/ay + Bzwg(m) forallz € U and
oe {£}.

I(H — AVl S

For the proof of (iii), we use a, 2 a, Proposition 6.19 (iii) and (iv) to obtain

‘Ab(ax’aﬂx) - \/ &a: + Bx

Here, in the second step, the estimate on the first term is a consequence of Lemma A.5, whose
conditions are satisfied by Propsition 6.19 (iii) and (iv) as well as d < (log IV )3/4 and (E.1). For the
second term, we used (A.4), a; > a and (E.2). This shows ||D — A|| S a~ V2. As |[H — H|| < d~/?

by Proposition 6.19 (iii), the bound in (iii), thus, follows from Proposition 6.20. This completes the
proof of Proposition 6.4. O

< ‘Ab(amﬂx) - (al‘aﬂl‘)‘ + ’A aac;ﬂac V Oy + ﬁx‘ + d a 1/2 < a71/2

Proof of Proposition 6.20. To simplify the notation in this proof, we set A\, := \/a, + Bx As
15 x)H \/|S1(z)| = vagd and H1§2(:c)H = \/]SQ(J:)| = \/&mﬂmd, for v € U and o € {£}, we

obtam

i _(VEe BN, VA A
(H_Ukz)ﬁwcr(x) = 190( \/a \/790) +y€§1:(x (}\ \[\/?2"1' . \/» \/7)1

to( - o )15, + VPsy

VaI15i@)]  /15:() . A \f\/?
_ N () — d M
SN e yE%:(x)(Ny( ) dﬁx>1y+)\x\/g\/m.

Thus, for z, y € U and o1, 02 € {£}, we get

((ﬁ - UlAI)WO‘I (l’) > (ﬁ - 02/\y)wog (y)> = 5zyH(ﬁ - Am)w+(l‘)”2

_ 1 v 5)2 Bx |§3($)’
—5xy<W Z (Ny($)—d5x> +2)\325d|§2(x)\)’

o~

yeS1(x)
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since HlS (@) H2 = |S3(x)| and Bs(z) and Bs(y) are disjoint by Proposition 6.19 (i) if z # y.

Therefore, for v =3, ; a;z s Wy (), we obtain

IH=DvIP = Y Gooraye (H = 01da)Wo, (), (H — 020, )Wo, (1))

x,Y,01,02

= le(ﬁ - )‘I)WJr(x)HQ Z Az,010z,00

01,02
S SN = ) wi @) (law P o+ aa )
x

which implies Proposition 6.20 due to Proposition 6.19 (iii), (iv) and (v) as well as A2 > @, > a and

azd 2 log)ig]v by d < (log N)3/* (see the proof of Proposition 6.19). O

7. Eigenvalue process at the edge — proof of Theorem 1.3

In this section we prove Theorem 1.3. Throughout, we denote by P, a Poisson random variable
with parameter p > 0.

7.1. Decorrelation. In this subsection we prove a decorrelation result on the joint distribution
of the pairs (ay, 8;). To state it, we introduce the d-dependent function

Qv,w) :=P(Pgy — dv > wVdv), (7.1)

which one should think of as a discrete approximation of the tail distribution function of the standard
normal in the argument w, which is almost independent of v provided that dv > 1.

Proposition 7.1 (Decorrelation). Suppose that1 < d < N'/2 and k < N'/2. Letvy,..., v, € N
satisfy 2 < vy, ..., 0 < NY% and wy, ..., w, € R. Then

P( N {da@- = v, dy/ai(Bi — 1) > wz}>
i€[k]
=[[ Q(vi, w; +0< T PPy = w) N’“).

ic[k] i€[k]

Proof. By setting u; = dv; + w;+/dv;, it suffices to prove

( () {15:3)| = vi, [Sa(i)] = Ui]’)

1€[k]

= T B(Pa = 0)P(Pay, > ui) + O(N Y0 [T B(Pa=w) + N+1) (72)

i€[k] i€[k]

for any ui,...,ur € N.

For V' C [N] we use the notation Ay = (Agy : v,y € V) and Ay = (A v €V oryeV).
For £ > 1 we define = as the event that there is no geodesic in G of length ¢ connecting two distinct
vertices of [k]. We define My,..., M3 and &1, ...,E3 through

[1]

Mo =E| I Lis,)=viisatolzu ﬂse‘-'ﬂsll & ’ZE[H Ljsy (i) =ve | Se(@) > 1zl oo 1 1] '
i€[k] i€(]
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The strategy of the proof is to use a telescoping argument to analyse Mg in terms of M, for £ > 1,
using the trivial splitting My = M1 + Ep41 for each £ > 0.

To estimate &, we condition on A, and decompose =Z{ = | |;{G|j;) = U}, where the union
ranges over the set of nonempty graphs U on [k]. Thus we estimate

€1 < ZE[ElH Lisii)l=v;
U

1€ (k]

A[k]] ]lG[k]:U‘| . (7.3)

For a given graph U we denote by [ = |U| its number of edges and by I; the degree of vertex i in
U, so that Zz’e[k} l; = 2l. Denoting by B, , the binomial random variable with parameters n,p, we
have on the event ]lG“k] —U

R [ I Ls.i=v

A[k]] =[] P(Byv—kt1,a/nv =vi — L)
i€[k]

1€[k]

I v? + d?
=[] [P(P(v—ks1)ayn = vi — L) <1+O< : N >>]

i€k] -

v? + d? +vik+kd>>}

:H-P(Pd:vi—li)(lJrO( =

i€[k] -

- li 2 2

Vs vi +d° + vk + kd

< =) = L
< I pr=(G) (ro(=5=))]
i€[k]

NL/4\ 2
$(5) I eea=v).

i€ k]

where the second step follows from Lemma D.1, the third step from Lemma D.4, and the last step
from the assumptions on k, d, v;. Plugging this into (7.3) yields

k(k—1)/2 B I Ja 2
as oy () () Teramw < x e T eR= ). m)

I=1 iclk] i€[k]

In order to estimate &2, we set Za 4, as the event that there is no geodesic of length 2 connecting
the vertices x # y. Hence, Za = (1<, <k Z2,0y- By a union bound, we estimate

& < E[H Lis, (i) =v; 125 12,
1€[k]

< D E[H ﬂ|sl<i>|=v¢15§,zy151]

1<z<y<k i€ k]

= Z ( H P(|Sl(z)| = Ui751)>E[]L|Sl(:p)|:vz]lSl(y)|:vy15§,w ]lgl] s (7.5)

1<z <y<k \i€lk]\{z,y}

where in the last step we used that the sets (S1(7));c[y are independent conditioned on =Z;. We
estimate

> E[Lisyg)mv, Ave
z€51(x)

E[L}s, (2)|=va 1|51 (4) =0, 155, 121 ] < E

S1 (3«“)} ILsl<ac>|=vm]lAmFO] :
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and use that on the event {A,, = 0} and for any z € Si(x) we have

d d )
$1(@)] = T BBy-say =vy —1) S 5 P(Pa=v,~1) S 2 P(Pa=v,),

E (15, (3)/=0, Ay-

where in the second step we used Lemmas D.1 and D.4. Hence,

v
E 1151 (2) =0, Vi w)1=vy 125, 12:] S 37 P(Pa = Uy)E[!51($)\ﬂ|sl(x)|:uz]
SNTV2P(Py = v, )P(Py = vs),

where we used v, v, < N1/% as well as Lemmas D.1 and D.4. Applying Lemmas D.1 and D.4 to
P(|S1(4)] = vi, Z1) < P(]S1(i)| = v;) in (7.5) and estimating the sum over z < y by k?, we conclude
that
E SN PPy=w). (7.6)
i€k]

Next, we estimate £3. We condition on Ap)), note that Z; and =3 are A))-measurable, and
estimate

P(Z5 | Aqiy)) 1z, 1=, < E

2.2 2 AnA

1<i<j<k €51 (3) y€S1(4)

<Z|S1 >2. (7.7)

i€[k]

We estimate the right-hand side using
1S1(7)] < d+ Cklog N (7.8)

with probability at least 1 — N~*~2 for some universal constant C, as follows from Lemma D.2.
Using Lemmas D.1 and D.4 and the independence of (S1(7)); on =, we therefore get

&3 < ElP(Eg‘A([k] 1z, 1=, H ﬂ|51 —v1‘| < N—1/3 H P = UZ +N k=1 (7.9)
i€[k] i€ k]
Writing S1([k]) = Uep S1(7), it therefore suffices to analyse

Ms = ElE[H L5, ()|>u: | A

i€[k]

([k])» Asl ] H ]l‘gl |=v; 1= 1152153]

1€ (k]

lHPlsz 2 wi| gy Asi) 11 Lisiyj=o 12112, 12 ]
i€[k] i€[k]

where we used that the family (|S2(i)|);e[s) is independent conditioned on Ay and Ag, (x]), on the
event Z3 N =9 N =4.

For i € [k], conditioned on A} and on the event Z3NZ2NEy, we have |Sa(i)| = B‘Sl O|(N=By),d/N>
where B; = 3 ci iy (151(4)] +1). Using (7.8) to estimate B; < N'/5 with probability at least
1 — N=5=2 by the assumptions on d and k, we therefore deduce from Lemma D.3 that

(1+O(NT3)) y o(N—F-1).

Ms = E[H P(Pis, yja—pym) = ) [] Vsiimv Iz 12,1z,
i€[k]

i€[k]
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Here we estimated the error terms of (D.1) using n = |S1(i)|(N — B;) > N, since v; > 2 by
assumption. Hence, invoking (7.8), Lemma D.4 with |¢| < N~%5, and a simple estimate of the tails
(73|51(Z)|d(1 Bi/N) 2 N1/5) using Lemma D.2, we conclude

H 1|Sl(i)|:1]i151 ]lEg ]]'Eg (1 + O(N_1/3)) + O(N—k—l) .

1€[k]

Mz = T] P(Pay, > w)E

1€[k]

Next, we remove the indicator functions 1z,,1z,, 1=, in M3. The indicator function 1=, is
removed exactly as in (7.7) and (7.9), and the resulting error term is bounded by the right-hand
side of (7.9). The indicator function 1z, is removed exactly as in (7.5), and the resulting error term
is bounded by the right-hand side of (7.6). Since (|S1(i)]);e[x) is independent conditioned on =1, we
deduce from the splitting Mg = M3 + E3 + & + & that

Mo =[] <IP’(7?dvi > ;) P(1S1 (i) = v | 51)>]P>(51)(1 + O(N7Y3)) + (RHS of (7.4), (7.6), (7.9)).
1€[k]

On E; we have |S1(i)| = BN k+1,4/N> and P(Z;) = 1+ O(dk?/N). Invoking Lemmas D.1 and D.4
and recalling the estimates (7.4), (7.6), and (7.9), we conclude the proof of (7.2). O

7.2. Convergence of the point process — proof of Theorem 1.3. Throughout this subsection
we make the following assumptions. We choose v € (0,1/6) and a small enough constant & > 0, and
assume that

d > (loglog N) T , u—2>dT e, (7.10)
Moreover, we assume (3.10) for some large enough constant K. Finally, we suppose that K satisfies
_9)5
<K< d%—i’w—ew (7.11)
viogu
for some large enough universal constant C' > 1 (see the remark after (1.7)).
We use the notations Es := [s, 00) and
()= =, Gle)= [ g (7.12)
S) = e y S) = . .
g vV 2w s g

We shall use the following simple upper bound on x defined in (1.7).
Lemma 7.2. Recalling the width of the window x from Corollary 3.3, we have

R
—d*7. 7.13
logu ( )

Proof. For n € N define s, := —0(u)n — 0(u)(du). Using G(0) = 1/2 we find

K < dt(u)x

n—1

2

E,) = S ul®HG o) —n)) = °
LET

We deduce that if n > 1+ %84 then p(E,, ) > d/2, and hence k < —s,, (using that K < d/2). Using

logu
<\f(10gd ><< \[dQV,
logu

0(u) < /u we deduce that
where in the last step we used the assumption d?Y > loglog N as well as both estimates of (E.1). [
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We define

loga
with ¢, < 1 as in (3.4). Using Lemma E.2, it is not hard to see that for large enough K, the

condition (3.10) implies q > Ogd Hence, by Lemma E.3, with high probability we have
W={z:]a; —u|l <q}, q<dot, (7.14)
We define the reference process
O(u)(day — d d/ag(Be — 1) if |ap —u| <
B (N e e R
2€[N] —00 otherwise .

Here —oo acts as a graveyard state for those points which are outside the range of interest.
Recall the stray eigenvalue v from Corollary 3.3. Its rescaled version is denoted by

7= dr(u)(v — o(u)). (7.16)

We define the error parameter

u°

(u—2)5"
Lemma 7.3. Suppose that the assumptions of Corollary 3.3 hold. Then with high probability, for
all s > —k we have

= dHtie (7.17)

E(ES-H?) < O(Es) — 0p(Es) < Z(Es—n)'

Proof. The proof proceeds in two steps, passing by the intermediate process

§ . Z 5~Z 2. = {dT(u) (Ao(ag, By) —o(u) if Jap —u| < g (7.18)

z€[N] —00 otherwise .

We now compare & — d5 and 3. Note first that we have

1
d—2t% logd\? ul
N T ) 0

where the right-hand side is the error bound on ¢, in Corollary 3.3 multiplied by d7(u). Hence, by
Corollary 3.3 and Lemma 7.2, with high probability, for all s > —x we have

S(Bups2) < (B — 55(Ey) < B(E,_y). (7.20)

Next, we compare ¥ and ¥. We expand A, (a, B) using Corollary A.3. We use that with high
probability, for all x € W we have

la —u| <d7, B —1] S (7.21)
where the first estimate follows from (7.14) and the second from Corollary 4.7 with § = d*?~!. Thus,
abbreviating a = «, and § = B, for z € W, we find that the assumptions of Corollary A.3 are
satisfied by (3.3) and (7.21), so that applying (A.10) with o(u) = Ay(u, 1) (see (2.3)) yields

4
AD(a?ﬁ):J(u)er(a_u)JrT(\/f)( >+O<dd;)
%%
”“Hig(a‘”)ﬂ;@ﬁ(ﬁ D+0(4%). (7.22)
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Since dT(u)ff%;/ < n, we conclude
S(Egiyy2) < S(Bs) < S(Ey_yp2) (7.23)
and the claim follows together with (7.20). O

By Lemma 7.3, to analyse ® — d; it suffices to analyse . Indeed, denoting by €2 the high-
probability event from Lemma 7.3, we have

P( (N AP(Es,) = 05(Es,) < ki}> = P(ﬂ{@(Esi) — 05(Es;) < ki} N Q) + O(P(2°))

1€[n]

< p< N AZ(Basy) <k} N Q) +O(P(S))

i€[n]
- P( N (5B < ki}) +O®()).
i€[n]

Together with an analogous lower bound, we therefore conclude that

P( M {Z(Esi—n) < kﬂ‘) < P( (N A®(Es,) — 65(Es,) < k?z'}) +o(1) < P( N {Z(Bsiy) < k‘z’}> :
1€[n]

i€[n] i€[n]
(7.24)
Thus, abbreviating t; = s; = 1, it suffices to analyse

k1 kn
IP’( (N {Z(E) < m) =Y > IP( N {=(E,) = n}) ) (7.25)
i€[n] ri=0  rp,=0 i€[n]

We shall do so by comparing 3 to a reference Poisson process with intensity p, defined by

P(Es) == Ljy_au<dg NB(Pa =) Q(v, s — 0(u) (v — du)), (7.26)
veEN

where we recall the definition (7.1). The measure p approximates p in the following sense.

Lemma 7.4. If k satisfies (7.13) then for any s > —2k we have

p(Es) = p(Es) (1+ O((dva)" ™)) + 0@,
for some small enough constant ¢ > 0.
Proof. For |v — du| < dgq we have, by (1.2),

d*

NP(Py = v) = Ne~ ¥/ <1 + 0<d1u)> = v (1 + O<du)> : (7.27)

where the second step follows from a Taylor expansion of order one f around u, using that ¢ < d>7~!
by (7.14). Next, setting u = dv < d?u for |v — du| < dq, we find from Lemmas D.2 and D.5, for any
0<¢E<1/6,

G(w)(1+O0(E*17?)) if w < pt

O(e=(W?Am)/3) otherwise .

Q(Uv U)) - {
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Choosing £ := /2 and recalling (7.27), these two cases yield the splitting
(Bs) = > Lomaulcaq u™ " Gls — 0(w)(v — dw)) (1 + O((dvw)" ™)) + O(e™""), (7.28)

veEN
where the error term arises by estimating G(w) and Q(v,w) for w = s — 0(u)(v — du) > ué using
w? A > pY > (d*u)7/4 combined with

d2 0% d2
D Ljaujcagu® e W12 g deXP<dq logu— | 1;) ) S eXp( ( 24) > e,
veEN

after choosing ¢, in (3.4) small enough.
What remains is to remove the condition |v — du| < dg in (7.28). The contribution of the terms

v — du > dq is easy to estimate by O(u=%) = O(e~“®"), where we used (E.1). The contribution of
the terms v — du < —dgq is estimated by

D Lauvsagu™ U G(s + 0(w)(du — v)) . (7.29)
VEZL

From (E.1), 6(u) < y/u, and (7.13), we conclude that 2k < @dq. Hence, for du — v > dq we have
G(s5 4 0(u)(du — v)) < exp(—cu(du — v)?) (see (C.4) below) and we estimate (7.29) by

Z Lagu—v>dg exp(—(du —v)(cu(du — v) — log u)) < Z Lau—v>dq exp(—cu(du - v)2> <e @V
VEZ veEZ

for some constant ¢ > 0. This concludes the proof. O

Note that, by (7.17), (7.11), and Corollary C.2, p(E_.—,) < 2K. Using Lemma 7.4 we therefore
deduce that

PE—rn) < 3K, (7.30)
since K > 1

Next, we show that the joint law of the variables (Z,) factorizes asymptotically. Recall the
definition of Z, from (7.15).

Lemma 7.5. If{ < cl(?i%f,v for some small enough constant ¢ > 0, and a1,...,ap € R, then
N@’( N{Z > az}> (H p(E ) O(N~2/Ty.
i€[l] i€[d]

Proof. From Proposition 7.1 we get

(ﬂ {Zi = a1}> = > (H Ly, — du<dq> (ﬂ {daz’ = vi, dy/i(Bi — 1) = a; — O(u) (v — du)})

1€[4] V1,...,00 €N \i€[(] 1€f]

=11 (Z Ljy—duj<dq P(Pa = v) Q(v, a; — O(u) (v — du)))

€[] \weN

+O(NVSB(Py > du - dg)* + (2dg)'N~"7).

Using that P(P; > v) < CP(Py = v) for v > 3d, the estimate (1.2), and a Taylor expansion of f
around u (see (7.27)), we deduce that

NP(Py > du — dg) S u® < e,

where in the last step we used (E.1). The claim now easily follows from the assumption on ¢. [J
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For the next result, we recall the definition of the /-point correlation measure gs. of a point
process X, given in (B.1) below; see also (B.2). We show that the ¢-point correlation measure
factorizes asymptotically, which will imply Poisson statistics.

Lemma 7.6. Let ¢ < clodgTiv, for some small enough constant ¢ > 0. For all i € [¢], let I; = [a;, b;)
with —k —n < a; < b;. Then

ge(Iy X -+ x Ip) = {1 — O(f\i)] 1_[[],5(L') +O(N~4y,
€[l

Proof. By (B.2) we have gx([; X --- x I;) = N(N—=1)--- (N =L+ 1)P(Zy € I,...,Zy € Iy), and
the right-hand side can be calculated using

NP(Zielh,....Z e I;) = Z(—l)'UNZIP’<ﬂ{Zi>bi}ﬂ N {Zi>ai}>

Ucle icU €[l \U
= > () T aE) TI A(E.)+0@ENT)
UcCl{] €U E€\U
= 11 A(ai, b:)) + O(N~14),
1€[¢]
where in the second step we used Lemma 7.5. 0

Lemma 7.7. Suppose that n € N* satisfies n < 3222]\7[' Let I, ..., I, be disjoint intervals of the

form I = [a;, b;) with —k —n < a; < b;. Then for all ky,...,k, € N we have

(T ie*~( i)
P(ﬂ {z([i):ki}> :HP(IZ)L! i &k, k),

i€[n]

where the error term satisfies, for some small enough ¢ > 0,

o (€, ka)| S e (7.31)

Proof. Choose m := ckc’lg?ﬁv for some constant ¢ > 0, which will be chosen small enough in the

following. Suppose first that ), k; < m. Then we get from Lemma B.1 that P(ﬂie[n}{E(Ii) =
kz}) = Ay + &y, where

1 (‘DZZ& k14 k40
Ay = ———— E 1 o~ g (I7TT x e x TRt
ook | E Jhasmop o 1 n )
kil kp! b TeN 2Ry
1 1
< - E - ki+l o, kn+Cn
[€o] kil k! w5 €N1§ li=mt gy qs (I X x Iy )

Using Lemma 7.6 with ¢ = k1 + 41 + ... + k, + £, < 2m (after choosing ¢ in the definition of m
small enough) and (7.30), we find Ay = Ay + &, where

~ Iz ki _ = Iz 4;
A= (I%50), 3 s TG

l1,....0nEN
(log N)? (3C)ki (3K)% 1 e
N (H ] ) > M +ymlly

l1,...,kn €N 1 %

[STPS
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y (7.11), we find that ﬂz.ki<m|51’ satisfies (7.31). Moreover, we find A; = A + &, where

(T4, 5, e T o (I4F) 5 )

01,0l €N >mrl

4

by the multinomial theorem and (7.30). By (7.11) we have m > 3e?nkC, and hence Y-, 11 (S”ZIC) <
e~ ™ by Stirling’s approximation, and thus it is easy to see that ]lz_ r;<m|E2| satisfies (7.31). The
error term & is estimated in exactly the same way. This concludes the proof in the case ), k; < m.

To remove this restriction, for # =<, >, we write

kig—p(13)

5(1,)ki
X# = Z ]lzi ki#m ( ﬂ {Z - kl}) ) Y# = Z sz' kl#mH p()kze'

k1,....kn€N ZE[TL k1,....kn€N

and estimate

N N log N

Xo=1-Xe=1-Ye+0(e “d ) =Yo +0(e ") =0 i),

where the second step follows from the previous argument, and the last step is an elementary exercise
using the assumption (7.11), the definition (1.7), and the assumption on ;. This concludes the
proof. O

From now on we fix n, in which case under the condition (7.11) the assumptions of Lemma 7.7
are satisfied. Let W be the Poisson process with intensity g from (7.26). For any t; > to > --- >
th > —k—nand r; <ryg < - <1y with r; € N, we set tg = +00 and rg = 0, and use Lemma 7.7
to write

P( ﬂ {X(Ey) = Tz}) = P( ﬂ {E([tistiz1)) =1i — Til})

i€[n] i€(n]

= ]P( ﬂ {\i/([ti,tz;l)) =7, — 7“@'1}> —i—g(Tl,...,’l“n) = P( ﬂ {@(Etl) = Tz}) —i-g(Tl,...,Tn),

i€[n] i€[n]

where 37, on|E(r1, ..., )| < 1. Recalling (7.25), we deduce, for any ti,...,t, > —x —n and
ki,...,ky €N, that

IE”( N {Z(E) < k:i}) = IP’( ) {¥(E,) < k:i}> +o(1). (7.32)
i€[n] i€[n]

Next, we use the comparison results from (7.24) and Lemma 7.4, as well as the Lipschitz
continuity of p from Lemma C.1 to deduce the following result.

Lemma 7.8. Fixn € N*. Then

P( N{(E,) < kz-}) - P( N (w(E,) < ki}) +o(1)

i€[n] i€[n]

uniformly for ky,...,ky €N, s1,...,8, = —K, and t1,...,t, satisfying |[t; — s;| <n
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Proof. A simple exercise on Poisson processes shows that it suffices to establish p(Ey,) = p(Es,) +
o(1). To that end, we use the assumption (7.11), the estimate (7.30), and Lemma 7.4 to show
that p(Ey,) = p(E) + o(1). Moreover, (7.11) implies n < ﬁ@, so that Lemma C.1 yields
p(Ei;) = p(Es;) + o(1). This concludes the proof. O

Proof of Theorem 1.3. We now have everything needed to prove Theorem 1.3. We need to verify
that the assumptions (1.8) and the choice (1.9) imply the conditions (7.10) and (7.11), as well as
the assumptions (3.3) and (3.10) of Corollary 3.3. It is easiest to consider the cases d > /log N
and d < y/log N separately.

Suppose first that d > v/log N. By (3.12), we have u — 2 > d~¢. If ¢ is small enough, we can
choose 7 > 0 small enough and then € > 0 small enough such that £ = %y — ¢, and (3.3), (3.10),
and (7.10) hold. Moreover, by Lemma E.2 we deduce /logu < d¢, and the right-hand side of (7.11)
satisfies

o U 2)° A1) o d51ME-11e 5 gi-15e

Viogu
provided that € is chosen small enough, depending on ~. This verifies that (7.11) holds with the
choice (1.9).
For d < v/log N, we choose v = 2% + ¢ for small enough € > 0 depending on (. Using Lemma E.2,
we then easily deduce from (1.8) that (3.3), (3.10), and (7.10) hold. Moreover, by Lemma E.2 we
deduce 1 < u < log N, and the right-hand side of (7.11) satisfies

d%—?w—e ((u — 2)5 A 1)
viogu

provided that e is chosen small enough. This verifies that (7.11) holds with the choice (1.9).
The proof now follows by putting (7.24), (7.32), and Lemma 7.8 together. O

3
—i—zla

[SIE

> (loglog N)~3d dzmie 5 qam i1

WV

)

8. Eigenvector localization — proof of Theorem 1.7

An important ingredient in the proof of Theorem 1.7 is the following estimate on the level spacing
of the process 3, defined in (7.15). Moreover, we recall the definition of n from (7.17).

Lemma 8.1 (Level spacing for X). Suppose (7.10) and (7.11), and let k be given by (1.7). Under
the assumptions of Corollary 3.3, for any a € R we have

PEx #y: Ze, Zy > —K,| Ze — Zy| < 1) S VioguK2n + o(1) (8.1)
P33z :Z, > —k,|Zy —a| <) < VloguKn+o(1). (8.2)

Proof. We only prove (8.1); the proof of (8.2) is similar, in fact easier. By Lemma E.3, the second
estimate of (7.21), and the estimate #(u) =< v/u, we find that, with high probability, Z, < vud?”
for all . Thus,

P(3z £ y: Zu, Zy > —k, | Ze — Zy| < 1) KPEx #y: Zy, Zy € [—k, Vud™],| Zy — Zy| < 1) + 0(1)

P(Zy, Zy € [—k, Vud®],|Zs — Z,| < 1) + 0(1)
TFy
= QEQ({(S’t) : Svt € [_”’ \/ﬁd%q, |S - t| g 77}) + 0(1)7
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where we used the two-point correlation measure gy, 2 of ¥ defined in (B.1) below. By covering the
set in the argument of gy, » with squares of the form [u —n,u + n)?, u € nZ, we find

P(Bx FY: Zyy Ly 2 —K, |Ze — Zy| <n)

< D Lugpmyaagsa((u—mu+ %) +o(1)
ueENZ

<2 ) Lyeionviian (P([u —nu+ )2+ 0@ + N_1/4)> +o(1),
ueENL

where in the second step we used Lemmas 7.6 and 7.4. By Lemma 7.2, the sum over u has
O(yud* /n) terms. Moreover, by Lemma C.1, Corollary C.2, and the definition (7.17) of 1, we find
that p([—x —n,00)) < 2K, and the density of p in the interval [~k — 7, 00) is bounded by Cv/logu K.
Using the assumption d®Y > loglog N and the estimate u < log N from Lemma E.2, we therefore
conclude that

]P)(H.’L' Fy: ZJHZZJ Z —K, ‘Zw - Zy| < 77) S Vieguln Z ]lue[—n,\/ﬁd%}p([u —7,u+ 77]) + 0<1)7
ueENZ

from which the claim follows. O
From now on we assume that, instead of (7.11), K satisfies the stronger condition
(u—2)°A1)
Viogu

obtained by replacing K with X2 in (7.11). Under (8.3), the right-hand sides of (8.1) and (8.2) are
o(1).

We conclude that under the condition (8.3), with high probability, all points of the process ¥ in
the region [—k,00) are separated by at least 1. By invoking Lemma 7.3 and (7.23) with a smaller
€ > 0, we conclude the following result.

C<K2<da3re (8.3)

Lemma 8.2. With high probability, each interval of the form

contains exactly one point of ¥ (see (7.18)) and exzactly one point of ® — & (see (7.16)). Moreover,
the complement of the intervals (8.4) in the region |[—k,00) contains no point of ¥ and no point of

D — 4.

We also have to ensure that with high probability the (rescaled) stray eigenvalue & is outside of
the intervals (8.4). To that end, we observe that if d < (log N)/?~7 then o ¢ [~k — n,00). This
follows from the definitions of 7(u) and o(u) from (1.4), Lemma E.2, and Lemma 7.2. On the other
hand, if d > (log N)/?=7 then by Corollary 3.3, with a = dr(u)(d"/? + d='/2 + d=3/% — 5(u)), we
have with high probability |7 — a| < dr(u)d=>/? < 1, where we also used Lemmas E.2 and 7.2. By
Lemma 8.1, we therefore conclude the following result.

Lemma 8.3. With high probability, v is not contained in any of the intervals (8.4).

Proof of Theorem 1.7. We may now conclude the proof of Theorem 1.7 using Proposition 3.1
and the perturbation result from Lemma E.1. We work on the intersection of the high-probability
events from Proposition 3.1 and Lemmas 8.1 and 8.2. Let A # v be an eigenvalue of H satisfying
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A= dr(u)(A — o(u)) > —k. Let 2 be the unique vertex such that X € [Z, — n/4, Z, + n/4] (see
Lemma 8.2). Let v := w,(z), defined in Proposition 5.1, and let X' := Ay(ay, Bz) + €5+ in the
notation of Proposition 3.1.

Then, recalling the construction of the orthogonal matrix U in (3.8) from the proof of Proposition
3.1 in Section 6.1 we find ||(H — X)v|| < [|Ew| < (du)~19, by Proposition 3.1. Moreover, by Lemmas
8.2 and 8.3, A € [N — A, X + A] with A := dr(u)n/4, and there is no other eigenvalue of H in the
same interval. Denoting by w the eigenvector associated with A, we deduce from Lemma E.1 that
Iw — il S (du)~*.

What remains is to bound ||v|p,(g)||- Since suppv C B, (z) by Proposition 5.1, we conclude
from (4.22) with » = ryy — 1 that

. d _2+0(d7V?)
~h—¢2 T T e

2 IQ(H|5,,, )@
c < M W
VIBi@ell < (i — HQ(H\BTW(I))QHV( H )

where () is the orthogonal projection onto the coordinates in B, (x). Here, in the second step, we
used that |QH®NQ| < 2(14d""Y2)/2 < 2+0(d~/3) by (4.16) with § = d*'~! and v < 1/6, and
1= o(u) + O(d=/3). For the proof of the latter expansion, we note that u = Ay(aw, Bz) + O(d~1/3)
if ¢ is sufficiently small by (5.6), (5.5) and (3.12). Moreover, Ay(cw, Be) = o(u) + O(d=2/3//u)
follows from using (7.21), which is applicable due to Z, > —k, in (7.22) and v < 1/6. O

Proof of Remark 1.8. Using the notation of Proposition 5.1, we choose r = ) and w(z) =
w (z). From the proof of Theorem 1.7, we recall that ||w — w(z)|| < (du)~8, which proves the first
part of Remark 1.8.

Let v(z) be as in Proposition 4.6. With § = d?7~!, we use (4.14a) and (4.17) to check the

conditions of Lemma E.1 and arrive at |w(z) —v(z)|| < (uf2)2 ”\l;)gd < d71f+35 by (3.12). Moreover,

the precise choice of v(x) in the proof of Proposition 4.6 and (A.9) yield

- 23 a1

where (u;(z)); are as in Remark 1.8 and we used that Ay(c, Bz) = o(u) + O(d~2/3/3/u) (see the
proof of Theorem 1.7), B, = 1 + O(d”~'u=1/2) by Corollary 4.7 with § = d*~' and 0 =1+ d ! by
definition. As v < 1/6, this completes the proof of Remark 1.8. O

9. Local graph structure around large degree vertices

In this section we prove the properties of the local graph structure around vertices of large degree,
as stated in Propositions 4.4 and 5.3.

9.1. Proof of Proposition 4.4. We shall now prove Proposition 4.4 and use that, by Bennett’s
inequality (see Lemma D.2 below),

P(|Dy — d| > ad) < 2exp(—dh(a)) (9.1)

for any € [N] and for any a > 0, where h is defined as in (3.2) We recall from (7.8) that if
d < 3log N then for each v > 0 there is C' > 0 such that

P(D, > ClogN) < CN~". (9.2)
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Proof of Proposition 4.4. Before going into the proof, we first establish that

2 (a-a)dloga (9.3)

N
for any a > 1. The bound (9.3) follows from (9.1) and, for the second step, from

P(D, > ad) < 2e~=1

dh(a—1) > dh(a— 1)+ (o — a)dloga =log N 4+ (o — a)dloga (9.4)
for all & > 1, which is a consequence of the convexity of h, h'(a — 1) = log @ and the definition of a
n (3.1).
We now show separately that each of the five events defined by parts (1) — (5) occurs with high
probability. We denote the event from (1) by =; and, to estimate its probability, remark that

E{ = {3z # y € [N] such that ag, oy > 7, y € Bar(x)}

with 7 = a — ¢.0/loga for some sufficiently small ¢, > 0. We follow the proof of [6, Lemma 7.3],
note that Z¢ = Z(1) in the notation of [6], choose k = 1, observe ag = a; = (1 — 1)d — 1 and end up

ith d2 +2 d
e —1 n+1 2
E)S N—— — —1- + . .
P(Z{) < N T (C’exp< 2dh<7’ 1 7 >) 2<N> ) (9.5)

Therefore, by choosing n = 10 and 7 as above in (9 5), we obtain P(£{) = N~¢ with € > 0 small

enough from (9.4) with o« =7 — (n+ 1)/d since r < c.d/loglog N for some sufficiently small ¢, > 0
and d < 3log N. Note that a > 1 since 7 > 1+ ¢ by (4.6).

For any = € [N], we introduce the z-dependent events

—_—

E2(7) = {Glp,(z) is a tree },

rsm < ( 6 )”2 ’rsz(x)r ‘ ( 5 )1/2 |
— — — 1| < | = for all
{‘ ASi(z AT and Dodi-1 S\ orall i € [r] ¢,

Ea(z) = {|Dy —d| < 0Y2d for all y € By(x) \ {z}},

H5(x) = z) — d)? i(x)|d(lo 1/2 4o orallie|r
) ={ 3 (o) =07 < siolaliod + 871+ 17 ) oratli € .

We shall show below that
- c < —cdd ( gr—1 2 i 2r+3
P(Z;(2)° | S1(2))Loevs 1p,<clogn S e P (d" log N +17) + N(Clog N) (9.6a)

1
P(Z5(x)¢ | S1(2)) Loy, Ip,<clogny S e P (d" Hlog N 4 72 4 rloglog N) + N(Clog N)2r+3
(9.6b)
for all j = 2,3,4 and for any fixed z € [N]. From (9.6a) and (9.6b) we conclude
P(Hl’ € Vs: Ej($)c) < Z E[P(Ej(m)c { Sl(m)) :vGV(sﬂDgc ClogN} + Z [P D, > ClogN)
z€[N] z€[N]

< ec*dé (]1[60(7“+3) loglog N + CeloglogNerlogdecd6> + N72 ) (97)

Here, the second term was estimated via (9.2). For the first term, we used (9.6a) together with
D, < Clog N. Then, we used P(z € V5) < Ze“%, a consequence of (9.3) with o = a — ¢.6/(log a)
(see the definition of Vy in (4.4)). Note that o > 1 by (4.6).
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Proposition 4.4 follows from (9.7) provided ¢, is chosen sufficiently small and K in (4.8) is chosen
sufficiently large since rloglog N < c.d < ¢3log N and rlogd < ¢.dd.

Therefore, what remains is proving (9.6a) and (9.6b). To that end, we fix z € [N]. For controlling
P(Z2(x)¢|S1(z)), we introduce the nonnegative, integer-valued function t¢,.(v) = |E(G|p, (z))| —
|Br(z)| + 1 and remark that G|p, () is a tree if and only if #,.(x) = 0. Hence, by [6, Lemma 5.5], we
have

P(Z2(2) | Si(x)) = P(t,(x) > 1| S1(x)) < %(C(dJrDm))”“(zr)?.

This proves (9.6a) for j = 2 due to the conditions D, <log N, d < 3log N and r < clog N/ loglog N
for a small enough ¢ > 0.
To prove (9.6a) for j = 3, we shall use the auxiliary bound

[ asen >
d|S;(z
which holds for any ¢ € [0, 1] if | B;(z)| < V/N. The estimate (9.8) is proved in [6, eq. (5.17)].

1
Choosing € = §'/2|S;(z)|~%/2 in (9.8), following the induction arguments for the proofs of [6,
eq. (5.12a)] and [6, eq. (5.12b)] and performing a union bound over i = 1,...,r yield

P(Z3(x)¢|S1(x))Lpey, Srexp (—cdd). (9.9)

Here, we used that §/D, < 1/C for any constant C' > 0 since D, 2 da for = € Vs by (4.6),
dé < Clog N and d > K loglog N. This shows (9.6a) for j = 3.

To estimate P(Z4(x)¢|S1(x)), we use (9.1) as well as h(a) > ca® A a for all @ > 0 and some ¢ > 0
to conclude

Bi(z )) < 2exp (— cd|S;i(x)]e?), & = d|S]1V(:L‘)| + \/1N’ (9.8)

P(Z4(x)| Bi(2)) < 2|Sk(2)le™ ", Eax(r) = {3y € Sk(x): |D, — d| > §Y/2d},

if | Br(z)| < v/N. Hence, since 1is,|<D.ax—1 18 Bg-measurable, {|Sk| < D,d*1} 5 Z3(x) and (9.9),
we obtain

P(E4(2)°91(2)) Laevs < ZE E1(®)| Bi()) Lis, <D av-1] + rP(Es(2)[S1(2))
< Dmdr lgmedd | p2g=cdd (9.10)

This completes the proof of (9 6a) in the remaining case j = 4.
We now estimate P(Z5(z)¢|S1(x)). For brevity, we write N, instead of Ny(x) throughout this
argument. We have

3 (W, <2 Y ((Ny —EIN,|B)” + (B[N, |B)] - d)*) S Y E2+1Si. (9.11)
yES; YyES; yES;
Here, we used that |d — E[Ny|B;]| < d|B;|/N < C on Z3(x) and set E, := N, — E[N,|B;] to simplify
the notation in the following.
Using the lower bound on ¢ in (4.8), we see that E; < 8d* on Eo(x) NEy(z) as Ny = D, — 1 on
Ea(z). Hence, on Za(x) N E4(x), we get

[log 5]
SNEZLAS|+ Y deF TN
yEeS; k=|—logd]
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where we introduced Mk ={y € 5;: d%ek < Eg < d2ek+1}.
We use the bound in [6, eq. (5.28)], apply <|%|> < el5il to it and obtain that there is a constant
¢ > 0 such that
P({y € Si: E; > s*d®}| > {|B;) < exp (|Si| — cdl(s A )
for any s > 0. Therefore, setting ¢; j, :== %(|Si\+d5)(e*k/2\/e* ) yields P(|N; k| = € x| S1(x)) < e™o®
We introduce the event Z5(z) = {Nik| < g foralli € [r],k € Z with |k| < loglog N} and

conclude _
P(Z5(z)°|S1(x)) < rloglog Ne % (9.12)

Thus, on Z5(z) N Zg(x) N E4(z), we have that

[log 4]
ST B2 < dIS;| + d(|Si] + d5)< S eh? 4 log d> < d|S;|(log d + 51/2) <1 éﬂ)
yES; k=0 i

for all i € [r]. Hence, owing to (9.11), we conclude Z5(z) D E5(x) N Zp(z) NE3(z) N E4(x) and (9.12)
as well as (9.6a) for j = 2, 3, 4 yields (9.6b), completing the proof of Proposition 4.4. O

9.2. Proof of Proposition 5.3.

Proof of Proposition 5.3. We shall show separately for each subevent introduced in (1) — (6) of
Proposition 5.3 separately that it holds with probability 1 — o(1).

We have W = Vs if we choose § = d?7~! in the definition of Vs in (4. 4) With this choice of d, the
conditions in (4.8) are met since K loglog N < d*Y < d < 3log N as y < 1/2. Therefore, the events
(1) — (4) hold with probability 1 — o(1) by choosing ¢, sufficiently small, applying Proposition 4.4
and noting that (4.9) with § = d2*~! in Proposition 4.4 is satisfied due to (5.8).

To simplify the notation, we fix x € [N] and introduce the z-dependent events

Qa(z) = {Glp, () is a tree},

Spy1(x d—1/2+y _ _ _
Q3(z) = { ’d]’g:(())\’ RS and [Sg(x)| = Dod™ ' (14 O(d™/*"D; 1/2))}>
(z) = {|D, — d| < d"?d" and |N,(z) — d| < d*/?d" +1 for all y € B,(z) \ {z}},
Qs (z) = { S (Ny(a) — d)| S dED/24 for all = € By(x) \ {z}, k € [r] such that Sy(z) C Br(a:)},
y€ESk(2)
Qp(z) == { S (Ny(z) = d)? = Dd*(1+ O(D;Y/2d")) for all k € [r]} .
yESk(z)

(These events should be compared to Za(x), Z3(x) and Z4(x) from the proof of Proposition 4.4.)
We shall show below that

P(Q;(2)°]S1(%)) Luewlp, <log N < N(ClogN)27“+3 e—cd” (@ 'log N + 1% (9.13a)
P(Q5(2)|S1(%)) Leewlp, <log N S N(CIOgN)ZH?’ +re ™ (d"log N +1?) (9.13b)

P(2(2)°151(2) Laewp, ciog x S 76 P"e™e 4 L(Clog N2 4 re*™ (a7 Hog N +12)
(9.13¢)
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forj=2,...,4.

Given (9.13), arguing as in (9.7) completes the proof of Proposition 5.3 since, for sufficiently
small ¢, > 0 and sufficiently large K > 0, we have NP(z € W) < 2e%%7 by (9.3) with o =
a— c.d*~1/loga and

2y 2 2y 2 27y A2
e rDyd e 1p,<log N < e e g log N = o(1), re&d e = o(1).

Here, for the first expression, we used r < c.d?’/logd and d*’ > Kloglog N — oo. For the
second expression, we chose ¢, sufficiently small and used r < c.d/(loglog N) as well as a2 >
Kloglog N — .

Therefore, what remains is proving (9.13). The estimate (9.13a) follows from (9.6a) in the proof
of Proposition 4.4 with § = d®*~! and j = 2, 3 or 4, respectively. Here, we used that Dy = N, (x) +1
on Qo(z).

We now show (9.13b). We start by introducing the vertex sets Sﬁk)(x) = Sk(2) N Sktd(z2) () if
x and z are connected and the auxiliary event

_ (k+1) —1/2+4~

Qg(z) =< |22 1< —— _— an
d|sP ()| 158 ()[1/2
for all z € By(z), k € [r] such that Si1(2) C Br(az)} )

Note that | S (z)] = N (z) with the definition of N (z) in (5.7).
Below, we shall show that

P(Qs(2)¢]S1(z)) < %(C log N)?+3 4 pecd” (@ 'log N +1?). (9.14)
The estimate (9.13b) follows directly from (9.13a) for j = 2, 4, (9.14), and the inclusion
Q5(x) D Qa(x) N Q) N Qu(x). (9.15)
For the proof of (9.15), let z € B,(x) and k € [r] such that Sk(z) C By(z). Then we have

S (Ny(@) —d) = [SFTD ()] — d|SP) ()] (9.16)
yest (x)

on Qz(z) as Glp, () is a tree on Qz(x). Therefore, on Qa(x) N Qs(x) N Q4(x), the bounds

SE Y (@)

w2 ALy S dl/2+7’s§k)<m)’1/2 SJ d(k+1)/2+"/
d|S ()|

yes™M ()

hold as D, = N,(x) + 1 € [d/2,2d] on Qa(x) N Qs(x) and v < 1/2. Hence, we have proved (9.15)
and, thus, (9.13b) assuming (9.14).
To prove (9.14), for fixed x # z € [IN], we shall use the auxiliary bound

s 1
sV,

N VN
(9.17)

]P’( 158 ()]

® —1‘ > e+ C&
d|Sz" (z)]

Bk+d(x,z) (a:)) < 2exp (—cd‘Sgk) (x)‘52)7 Er:

62



for any e € [0,1] if [Bji g, (7)] < VN. The estimate (9.17) is proved completely analogously
to [6, Eq. (5.17)].

Choosing e = d~1/?*7|S; (k) (z)|~/% in (9.17) and following the induction arguments for the proofs
of [6, eq. (5.12a)] and [6, eq. (5.12b)] yield
(

(k+1)
P(‘M ‘ >e+ Cgk
d|SP (x)|

2
Bk—l—d(w,z)(x)) :H'Dde < e cd=Y ]

Note that D, 2 d implies that d~ 1/2+“Y/D1/2 o(1) since v < 1/2.
By applymg E[-|Bj(x)] and perform union bounds over z € S;(z) and k € [r — j] to the previous
bound, we obtain

P(Qs,5(2)¢| Bj(x)) < r|S;(x)|e™ " + P({D, < d for all z € S;(x)}|B;(x))

for all j € [r], where we introduced the event

Gy (x) = {w(kﬂ()‘ < o torall e (@), kel

35(z) - ———— — 1| S ——— for all z € Sj(x), Gr—j}.

j |5 (z)] 58 @12 :

Therefore, as D, 2 d for all z € B,(x) on Qa(x) N Qy(z) and {|Sj(z)| < Dad’~1} D Q3(z), we get
P(Q3(2)|S1(x) ZE[ (Q3,5(2)°|Bj(2)) L, () < Dyti—1 Sl(x)}

+rP Qg ’Sl +P<QQ |Sl ) —I—P(Q4 ‘Sl )

Here, we used that by iterating the first bound in the definition of Qs (z), we directly obtain the
expansion of |S£k) (z)] stated in the definition of Q3 () since D, > d on Qy(x)NQy4(x). This completes
the proof of (9.14) due to (9.13a) and, thus, the one of (9.13b).
To prove (9.13c), we define the random variable X, := (Ny(z) — d)? — d for any y € [N] \ {z}
and the event
Q6 (x) {

Here and in the following, we write S, = Si(z) and By = By(z). Since |Si| = D,d* (1 +
O(d=Y27D; V%)) on Q3(z), we have Qg(z) O Qp(z) N Q3(z). Therefore, P(Q(z)°[S1(z)) <
P(Qe()¢]S1(2)) + P(Qs(2)¢|S1(x)) and it suffices to show that P(Qg(x)¢|S1(2)) is bounded by the
right-hand side of (9.13c) due to (9.13a) for j = 4.

We shall show below that there are ¢ > 0 and C' > 0 such that

2
IP’( y| = t‘Bk> < 2exp (CdlfQVe*Cd%\Sk\) exp < —

4Cd?| S|
for all t € [0, ¢|Sk|d'~27].
We choose t = c|Sk]d1+7D;1/2 on the event D, > d% in (9.18), use that Lp,<|S,|<Dadk—1 18
Bj-measurable and {D, < [Sk| < D.d*"'} D Q3(x) to obtain

P(Q6(2)" | S1(2))1p, >0 < ZE[( _

+ T'P(Qy) ’ Sl )

5 Ce—cd WDxdr —ed?Y + D d'r‘ 1 —Cd’Y —|—7’]P)(QS |Sl )

< |Sk|d DY for all k € [r ]}
YyESk

) +C|Sple " (9.18)

YESk

y Z ‘Sk|d1+7D:;1/2

Bk) 1D12d67 lDw§|Sk|§D¢dk71 Sl:|
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Since D, > d on {x € W} by (4.6) with § = d>*~!, we have {D, > d®} > {x € W} as v < 1/6.
Hence, owing to (9.13a) for j = 3, we have proved (9.13c) provided that (9.18) holds.
We now turn to the proof of (9.18). For ¢ > 0, we decompose

p(| X X,

YyESy
Next, we shall use the following lemma whose proof is deferred to Section 9.3.

Lemma 9.1. Let x € [N] and X, := (Ny(x) — d)? — d for any x € [N]\ {y}. The following holds.

> X1 X, <di+2
yESk

> t‘Bk) + IP’(EIy € Sp: Xy > dt* Bk> . (9.19)

- i) <

(i) For any v € (0,1/2), there is C > 0 such that, for any a € [—-d~1727,d=1=27], we have
Elexp(aXylx,<qi+2v)|Br(2)] < exp(Cad?) + C'|oz|dzefc“l27 (9.20)

if | Br(x)] < VN.

(ii) For any k, the random variables (Xy)yes, (z) are i.i.d. conditioned on By(x).

(iii) For any v € (0,1/2), there are ¢ > 0 and C > 0 such that P(X, > d'™27|By(z)) < Ce—cd”

From Lemma 9.1 (iii) and a union bound, we directly conclude that the second term on the
right-hand side of (9.19) is bounded by the second term on the right-hand side of (9.18).

We now estimate the first term on the right-hand side of (9.19). Using an exponential Chebyshef’s
inequality, we obtain

i

2: XQHXQ<&+%
YyESk

2 t‘Bk> = P( Z XyﬂXygdH?“f 2 t’Bk) +]P)< Z Xley<d1+2W g _t‘Bk>
yESk yESk

< inf e ot (E {exp <a

X ]].X <d1+2’y>
a€l0,d—1-27] V=S

Bk(fﬂ)}

yESk

+ E[exp ( -« Z Xy]legngW)
yESy

)

ISkl
<2 inf e < exp(Cad?) + Cozd2e_0d2w>
a€l0,d—1-27]

2 . _ 2 52
<2exp (CdV7 e |S)  inf  emoteCord ISk
a€l0,d=1-27]

2
k

Here, we used Lemma 9.1 (ii) and (i) in the third step. In the fourth step, we pulled out eC®*¢* from
the parenthesis, used 1+ = < €* and the upper bound on a. The last step follows from minimizing
in o and the upper bound ¢ < ¢|Si|d' =27 imposed after (9.18). This completes the proof of (9.18)
and, thus, the one of Proposition 5.3. ]

9.3. Proof of Lemma 9.1. We shall now prove Lemma 9.1. To that end, we record the following
auxiliary bound. Let Py have distribution Poisson(A). For any a > 0, we have

P(Py = A(1 +a)) < exp(—Ah(a)) < exp(—cha?), (9.21)
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where the last step holds only if a € (0, 1]. Here, h is defined as in (3.2) and ¢ > 0 is a constant.
The bound (9.21) follows from an exponential Chebyshev’s inequality and minimizing the resulting
upper bound. Similarly, we get

P(Py < A1 —a)) < exp (— Mi(—a)) < exp (— cha?) (9.22)
for all a € [0,1/2] and some ¢ > 0.

Proof of Lemma 9.1. For the proof of (i), we fix y and write X instead of X,. For all t € [-1,1]
we have e’ < 1+t + 2t2. Therefore, X > —d and a € [—-d~1727,d"1727] imply

E[exp(aX 1 xcgi+2y)|Br(®)] <1+ aE[X1xcgitay|Bi(z)] + 20°E[X? Ly cgivor| Bi(x)]  (9.23)
We shall show below that there are constants C > 0 and ¢ > 0 such that
IE[X1ycgiezs |Br(2)]| < Cd?e™",  E[X?1xcgia|Br(z)] < Cd?. (9.24)

Assuming these two estimates, (9.23) and 1 +¢ < ¢! for all ¢ € R directly yield (9.20).

In the following we shall approximate the distribution of Ny(x) conditioned on Bj(x) by
Poisson(\). Since Ny(z) has law Binom(N — |By(z)|,d/N) conditioned on By(x), we choose
A =d(1 — |By(z)|/N). Note that A < d < A(1 + O(N~1/2)) since | By ()| < v/N.

Let P, be a random variable with distribution Poisson()\). We set Y := (P — d)? — d. Since
d'*27 < /N — |Bi(x)| by |Bi(z)| < v'N, we can apply Lemma D.1 and obtain

E[Lxcqra X|By(2)] = E[Ly cp+2, Y| Bi()] <1 + OG\j))

— ( —E[lysqg+22Y|Bg(z)] + O(%)) (1 * O(jl;)) .

Here, in the second step, we used A < d, |By(x)| < VN and E[Y|By(z)] = —d|B]’§(x)| + (d‘Bﬁ,(:”’”)2 =

0(;%) due to E[Py|Bi(2)] = A and E[P?|By(z)] = A(A +1).

Introducing I+ = d ++/d + d'+27, we have

e—)\ l
0 < BlysgranVIBu(a)] = Y ((—df ~ )2 4 S (- a7 - )

>4 ’ I<i—

Since A < d < A(140(1)) and Iy > A+ d"/?>T7, we have

> e M\ > 1.1 A2
> ((1—d)* —a) <e ™\ Y
= 1! s S L= 1) (1= 2)!

<2d°P(Py > A+ A2 2| By(a)) < 247

where we used (9.21) in the last step. Similarly, using (9.22), we get

- X\
> (= d)? —d)= Z,A < d*P(Py < d — dV*7|By(z)) < d?e™od .

=0

Combining these estimates yields the first bound in (9.24).
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For the proof of the second bound in (9.24), we use Lemma D.1 and obtain

d2
E[X?1xcqi+2v| Br()] = E[Y *Lycgiv2y | By(2)] (1 - O(N)>
2 2 d! 2
S 2(E[((Px — A)* = N)?|Bi(z)] + O N = 0(d?).
In the second step, we dropped the indicator function and replaced d in the definition of Y by A.
Finally, we used E[((Py — A)? — A\)?|Bi(z)] = O(A?) and X < d. This completes the proof of (9.24).
Part (ii) is obvious from the definition of X, and the conditioning on By(x).

For the proof of (iii), we choose A, Py and Y as in the proof of (i). Thus, using from Lemma D.1
and arguing as before yield

P, < i) o <o) (1+0())

N
d2
— (1 +P(Py > 11| Bu(2)) + P(Py < I_| Be())) <1 + 0<N>)
=14+ O(e_CdQV) .
This completes the proof of Lemma 9.1. O

A. Spectral analysis of the (p, ¢, s)-regular tree

In this appendix, we study the extreme eigenvalues and eigenvectors of the infinite tridiagonal
matrix Zy(a, ) defined in (2.2) when it is viewed as an operator acting on ¢?(N). The main results
about Z; are collected in Corollary A.3 below. We have the scaling relation

Zy(a, B) = VoZ(a)o,B)0),  Z(a,B) = Zi(a, B). (A.

—

)

We shall also prove a few properties of the functions A(a, ) and Ay(c, ) defined in (1.5)
and (2.3), respectively. They will turn out to be the largest eigenvalues of Z(«, ) and Zy(«, f3)
respectively.

)

Proposition A.1 (Extreme eigenvalues and eigenvectors of Z(«, 3)). Suppose that oo > 2
and

81/ < (1A (a—2) (A.2)
for some small enough constant c.

(i) The matriz Z(c, B) has a unique eigenvalue A in (2,00). It satisfies A = A(«, B). Moreover,
the spectrum of Z(«, 8) is symmetric.

(i) The eigenvector (u;)ien associated with the eigenvalue X = £A(a, B) satisfies

2B
AtV 4

U] = ft—=ug, U=

N uk:< =2 )“ug (k>3). (A.3)

A+ VA2 —4

Proposition A.1 is proved in Section A.1 below. There, we also show the following result.
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Lemma A.2 (Properties of A). Let a > 2. Then

! a—2 ala—2)

A 8aA(a,1)::§a;th;ﬁ§, 3BA(Q71)=:§(aijjy§§'

Moreover, under the assumption (A.2) for small enough c, the following holds. The function
A = Ao, B) has positive derivatives 0o\ and OgA and satisfies

A, 1) = (A.4)

Oah Sa7? 9gA SamV?, |02A S a7 |O3A Sah [0.0A] S a7, (A.5)
the expansion ,
Ala, 8) = \/ao‘j + 2?‘050‘__1)25)/2 (B-1)+ 0(“;”) (A.6)
as well as the estimates
Aa,B) = va, (A7)
Mag)—22 ©22 (A%)

By expanding (2.3) using Lemma A.2, we obtain the following result. The expansion is designed
so that the error term is negligible in our application, the proof of Lemma 7.3, for the entire regime
of d allowed by our results. We note that the optimal bounds on the derivatives obtained in (A.5)
for large values of a are crucial. The spectral properties of Z, follow from Proposition A.1, (A.1),
and (2.3).

Corollary A.3. Suppose that d > 1, « > 2+ 4/d, and that (A.2) holds for some small enough
constant c.

(i) The matriz Zy(a, B) has a unique eigenvalue X in (2v/0,00). It satisfies X = Ay(a, B).
Moreover, the spectrum of Zy(«, B) is symmetric.

(i) The eigenvector (u;)en associated with the eigenvalue X = £Ay(«v, B) satisfies

A
U1::|:7

Ja

ug, U2 =

2V = ( +2/0

k—2
VP _EWVO k> 3).
AtV —d At V2 —40) uz (k=3)

(A.9)
(tit) The derivatives Oa\qy(cr, B) and 0sAqy(ar, B) are positive. For any uw > 2 + 4/d satisfying

| — u| < 1, the function Ay(cy, B) has the expansion

U — 2 u(u — 2
w1 T wt 2(15— 1)5)/2 (5-1)

(a—u)® Ja—ul  [B-1]  (B—-1)?
+O< u3/2 + ud/2d + ul/2d + U - (A10)

Ao(a, B) = Ao(u, 1) +

Lemma A.4. Let a > 2. There is a constant ¢ > 0 such that under the condition (A.2) the
following holds for the normalized, nonnegative eigenvector (u;)ien of Z (v, B) corresponding to its
largest eigenvalue A(a, B).
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()

> 1
u3 < Zu? < -—. (A.11)
i=2 @
(ii) There is a constant ¢, > 0 such that, for any d > 1, if r > 43 + é%(ﬁf then
uy < up(da) ™10 (A.12)

The same estimates hold if (u;);en is the eigenvector of Zy(a, B) corresponding to its largest eigenvalue
Moy, B), for anyd =1 and o > 2+ 4/d.

Proof. We distinguish the regimes o > Cy and a < Cy for some sufficiently large Cy > 0.

First, suppose that o > Cj. For large enough Cy > 0, we get from (A.3) and (A.7) that
(u; Jug)/ =2 < 1/,/a for all i > 3. Thus, Sisoul Su3 if a > Cy for Cy large enough. Moreover,
u3 < a~if a > Cj and Cy is sufficiently large due to (A.7) and (A.3). This proves (A.11) if o > Cp.
Since (u;/u2)'/=2) < 1/\/a for all i > 3, the imposed lower bound on r yields (A.12) if o > Cj.

We now assume that a < Cpy. Since o 2 1 by (E.1) below and (u;);en is normalized, (A.11)
is trivial in the present regime. For the proof of (A.12), we also use (A.3) to conclude, with
A = A(a, ), that

ur/ 2 2 2v/A =2 VA2 VA2
VeB At yAR -4 | VAr2+vA-3 <ew (- 5)
Ug

for some constant ¢ > 0. Hence, (A.12) holds if r satisfies the imposed lower bound due to ﬁ > 1,
(A.8) and (A.7). Finally, the proof of the claim for the eigenvector of Z;(a, ) is analogous, using
Corollary A.3 (ii) instead of Proposition A.1 (ii). O

Lemma A.5. There is a constant ¢ > 0 such that under the condition (A.2), we have for all a > 2,

1
0< Ao(a, B) — Ao, B) S —.
o(a 6) — A0, ) £ o
Proof. The inequality Ay(a, ) — A(a, 5) = 0 is a standard consequence of the Perron-Frobenius
theorem. For the other estimate, let u = (u;);cn be a normalized eigenvector of Z(«, 3) corresponding
to its largest eigenvalue A(«, ). Then

[(Zo(a §) — (e O))ul <2212 Y ud £ (A13)

122

where we used (A.11) from Lemma A.4 and @ =1+ 1/d in the last step. This proves Ay(o, 8) =
Ala, B) + O((dy/a)~') and, thus, the lemma if a < Cy for any constant Cp.

We now choose Cy sufficiently big such that o > Cy implies A(c, 3) > 2v/0 4 1. Then Zy(a, )
has only one eigenvalue in [A(a, §) — 1, A(a, §) + 1] by Corollary A.3 (i). Hence, we have justified
the conditions of Lemma E.1 with M = Zy(a,8), A = A(a, ), A = 1 and ¢ = O((d\/a)™!) by
(A.13). Similary, as in (A.13), we obtain from (A.11) that

(u, (Zs(a, ) — Aa, ))u) = (u, (Zo(a, ) — Z(e, B))u) = O((dar) ") .

Therefore, using Lemma E.1 completes the proof of Lemma A.5. O
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A.1. Proofs of Proposition A.1 and Lemma A.2. The rest of this appendix is devoted to
the proofs of Proposition A.1 and Lemma A.2. We start with some auxiliary results. The following
result is a simple consequence of a transfer matrix analysis (see [6, Appendix C]).

Lemma A.6. If o <2 then | Z(e,1)|| < 2. If @ > 2 then Z(«, 1) has two eigenvalues £

the remainder of the spectrum is contained in [—2,2].

\/7 and

Since Z(B,1) and Z(0, 8) have the same spectrum in R\ {0} and since the matrix (;& \{)&) has

eigenvalues ++/a, Cauchy’s interlacing inequalities yield the following result.
Corollary A.7. If 8 < 2 then Z(«, B) has at most one eigenvalue in (2,00).
Lemma A.8. If a > 2 and (A.2) holds for some sufficiently small ¢ > 0 then Ao, ) > 2.

Proof. We first show the well-definedness of the definition of A in (1.5). If a > 2 and 8 > 2(v/2—1)
then (a + )% — 4a > 0. Wemtroduceu—oz—fa+ﬁ B\/a—kﬁ —4a. If B < 6/5 then
a—g(a+ﬂ) > 0 and if 8 > 6/5 then gw/ (a+B)? —da > |a—§ a+ ()|. Hence, u > 0if a > 2
and B > 2(v2 — 1) which implies the well-definedness of (1.5) as A = a/ \//i.

We note that, since a? —4a +28(a+ ) = ala —2+2(8— 1))+ 5% = 0if | — 1| < (o —2), our
goal A(a, B) > 2 is equivalent to a* — 8a3 + 1602 + 4033 + 40232 — 16025 > 0. The last expression
coincides with o?((a —2)(a — 2 +4(8 — 1)) +4(B8 — 1)?), which is positive if |3 — 1| < (a —2)/4. O

We now deduce Proposition A.1 from these previous auxiliary results.

Proof of Proposition A.1. We first note that Z(a, ) conjugated by diag(1l,—1,1,—1,...) is
equal to —Z(a, 8). Therefore, the spectrum of Z(a, 3) is symmetric and it suffices to focus on the
positive eigenvalue and the corresponding eigenvectors. The eigenvalue-eigenvector equation for
Z(a, 8) reads

Mug = Vauy, Mg = Voug+v/Buz, Aug = Buytuz, Mup =up_1+upsr (B>3). (A.14)

The final relation can be written as

(uk—f—l) _ T(A)( Ug > (k>3), T(\) = (i\ —()1) .
Uk Uk -1

For A > 2, the matrix T'(\) has eigenvalues () and 1/v()\), where v()\) := )‘_fm < 1. Since
the components of the eigenvector u; cannot grow exponentially, we require that the vector (7;3) be
collinear to the eigenvector associated with y(\). Hence, we have uy = y(\)ug—1 for k > 3. "This
already yields (ii) assuming \ > 2 from (i).

What remains is completing the proof of (i). Let o and f satisfy the assumptions of Proposition
A.1. As the uniqueness is taken care of by Corollary A.7 and A = A(«, 8) > 2 by Lemma A.8, it
suffices to show that X is an eigenvalue of Z(a, 3). Together with uy = y(X)ug—1 for k > 3, the
conditions (A.14) can be written as

A\ug = aug , \up = vaug 4+ /Bus, ug = \/Pui + us , ug = vy(\)uz . (A.15)

Thus, using the definition of A(c, 8) in (1.5), we see that ¢(«, 8, A(a, B)) = 0, where we introduced
the quartic (biquadratic) polynomial

a0, 8,0) = (1= AN + (B + B2 — 2a)X? + 2. (A.16)
Then a simple calculation shows the existence of (u;); € £2(N) \ {0} such that (A.15) holds with
A = A(a, B), and hence A(q, 3) is an eigenvalue of Z(a, 3). O
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Proof of Lemma A.2. By following the proof of Lemma A.8, we obtain a—g(a—kﬂ) 2 aif § <6/5.
Thus, for p defined in the proof of Lemma A.8, we get =< o if @ > 2 and 2(v/2 — 1) < 3 < 6/5.
This proves (A.7).

The identities in (A.4) follow by a simple computation from (1.5). Owing to the well-definedness
of A shown in the proof of Lemma A.8, A is smooth in a and 3 if @ > 2 and 8 > 2(v/2—1). Therefore,
the positivity of the derivatives d,A and 9gA is a standard consequence of the Perron-Frobenius
theorem as A(a, 3) is the largest eigenvalue of Z(«, ) by Proposition A.1 (i).

As p1 < o, we have p > 1 and, thus, [OaA| 4 |9sA] + |92 A| + |0asA| + |8§A| < 1forall a € (2,C4]
and any constant C satisfying 2 < C, < 1.

Let u = (u;);en be a normalized eigenvector of Z(a, ) corresponding to A = A(«, 3). Note that
it satisfies (A.3) and |u;| < 1 due to the normalization. Both properties will be used extensively in
the following. By perturbation theory for eigenvalues, we obtain

1 A 1 2
OaA = ﬁuoul = Eu%, O\ = ﬁulm = mu%
As A = \/a, this shows d,A < a~/? and O\ S o~ 1/2. If II denotes the orthogonal projection onto
u’ then perturbation theory also yields

Dt = 2\1/a(n(z ~ A Murep + uger),  dpu
where e; denotes the standard basis vector in RY.
Hence, [0,ul| < a /2(A —2)~! and [|0gul| < (A —2)~! by Corollary A.7 and A > 2 from
Lemma A.8. We now choose C, > 2 so large that C, <1 and A —2 < y/a for all @ > C,. In
particular, d,u = O(a~ ') and dgu = O(a~'/?) for all a > C. Therefore, from (A.17) and A < \/a,
we obtain

(A.17)

= 2\1/B(H(Z — M) (uge; + ures),

Aug 2A
92N = -0 4 D09 A+ 22009 g = O(a /%),
« «
4wy 2u3(1 4 A(A? — 4)~1/?) _a/9
Oaph = —————— Doy — Balh = O(a™3/?),
T AT VAT (A+ VAZ _4)? (™)
2uf(1 4 A(A? — 4)~1/2) 4y _
24 _ AUy _ 1
93N = IS Oph + =05 = O(a™).

This proves (A.5), which immediately implies (A.6). Since \/% -22 (O;Q/Qf, the inequality in

(A.8) follows from (A.6) and the condition |8 — 1] < ¢(a — 2). O

B. Truncated inclusion-exclusion formula for point processes

In this appendix we give an inclusion-exclusion formula relating finite-dimensional distributions of a
point process to its correlation measures. It is standard, except some extra care is taken to avoid
overexpanding, which turns out to be important for its application in Section 7.

Let ® be a random point process on some measurable space Z. We can represent ® = > -y dz,,
where X is an index set and (Z,),cx is an exchangeable family of random variables in Z. For k € N*
we define the k-point correlation measure of the process ® as the measure gg , on ZF satisfying

qor(F)= > P(Zs,... . Zs,) €F) (B.1)
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for measurable ' C Z*, where the sum ranges over distinct indices of X. If X is a deterministic set
of size IV, as in our applications in Section 7, then

gor(F)=N(N=1)---(N—k+1)P(Z1,...,Z) € F). (B.2)

We frequently write go 1 = go when there is no risk of confusion.

Lemma B.1. For any n,m € N*, ki,... k, € N, and disjoint measurable I, ..., I, C Z, we have
1 (~1)2: k0 K+
P(O(I1) = ki,...,®(In) =kn) = ———— D I p oot qo(I7 70 x - x Iintn)
kol k! 01,0 ln €N 2lsml gy
col L o1 o qo (TP x oo [hottny )
kl!mk”!ﬁl,...,eneN Zi&:m-f—lgl!...gn! 1 n

Proof. By truncation of X and monotone convergence, it suffices to consider finite deterministic
X, which we order in some arbitrary fashion. In the following, the index x ranges over X, i over [n],
and A over (possibly empty) subsets of X. We use the notation Y * to denote a sum over disjoint
subsets of X', and U to denote disjoint union. We find

P(®(11) = k1,...,0(1,) = k,) = EKH ]lq>(1i):ki> 1;[(2 lg,er, + (1 - Z ]1Zwe,i)>]
SN I (1R )

A1,...,A i x€EA; :E¢A1U~--L|An

We expand the last product by expanding successively each factor, in increasing order of =,
and stopping the expansion if m + 1 terms 1z, c;, have been generated. Using the estimate
0<1—-> 171, <1, we therefore find

*

H (1 - Z ]lZ;ceIz) = Z 121|Bi|§m(_1)zi|31| (H H lzmeg)

I%All_l---uAn B1,...,BnCX\(A1L|---L|An) i xEB;
*
co > g (T ).
Bi,....BpCX\(A1U--UAy) i z€DB;

Plugging this into (B.3), we find

P(B(L}) = ki, ..., 0(I,) = kn)

= i <H1|Ai|=ki> lziBz‘Km(_l)EiBi'E(H H ILZIEIi>

A1,B1,...,An,Bn A i z€A;UB;
*
+ O( Z <H:H'|Ai:ki> ]lzi|Bim+1E<H H ILZZEL')) .
A1,B1,.,An, By \ i i weA;UB;
Writing ¢; = | B;| and using the exchangeability of (Z,).cx, we find that the first term is equal to
. 1
SR oS S N IR Ty
01, mEN STk Rl

The error term is dealt with analogously. O
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C. Lipschitz continuity of the intensity measure p

Let p be the intensity measure from (1.6), with u > 2. Recall the notation E := [s, 00).
Lemma C.1. For any s € R we have —%p(ES) < Vlogup(Es).
Proof. Recall the notations (7.12) and let s € R be given. Define

by :==min{l € Z : s+ O(u)({du) +¢) > 0} .

Then for any t satisfying

— O(uw)((du) + o) <t < s (C.1)
we have
Z )+ G(t + 0(w)({du) + g)) - Z wldw+e ) (dw)+lo—1 : (C.2)
0<lo £<lo

since 3 < G(z) < 1 for z < 0. Since the left-hand side of (C.2) for ¢t = s is bounded by p(E;), we
conclude that
lylogu < C'logu + log p(Es) . (C.3)

To estimate the terms £ > £y, we use the elementary estimates

1

<o), glety) <gl@e (C4)

G(x)
for x,y > 0. Thus we find, for any ¢ satisfying (C.1),

ST ul TGt + 0(u) ((du) + £)) S w0 G+ 0(u)((du) + £o)) - (C.5)
>4

From (C.2) and (C.5), recalling G(0) = 1, it is not hard to conclude that there exists ¢, satisfying
(C.1) such that
w0+ Gt + 0(u)((du) + o)) = p(Es) . (C.6)

By using (C.4) and the definition of g, we conclude that

to + () ({du) + L) < /C + ((du) + bo) logu — log p(Es) < Vlogu, (C.7)

where the last step follows from (C.3).
We now have what we need to estimate the derivative of p(Es). We begin with

d

— o 2 TG (s + B(u)(du) + 0) = 30w (s + 00w ((du) +0) 0wl S p(E)

o<ty 1<ty <ty
since the left-hand side of (C.2) is bounded by p(FEs) for t = s. Moreover,

d

-4 STl G (s + 0w ((du) +0)) = 3wl g (s + 0(u)((du) + £))

A >4
S uldHo g (s 4+ G(w) ((du) + £))

by the same argument as in (C.5).
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What remains, therefore, is to estimate

W0 g s 4+ 0(uw) () + o)) < w0 gty + O(u) ({du) + fo))

<
Sl (1 4 g 4 0(u) ((du) + £0)) G (to + O(w)((du) + €0))
<

Viegup(Es),

where in the first step we used that g(x) is decreasing for « > 0, in the second step we used (C.4),
and in the last step we used (C.6) and (C.7). O

Corollary C.2. For s € R and n > 0 we have p(Es_,) < eCVIsYp(E,).

D. Approximation of binomial random variables

In this appendix we collect some standard quantitative approximation results for binomial and
Poisson random variables. We use the notation P, to denote a Poisson random variable with
parameter u > 0, and B, ;, to denote a binomial random variable with parameters n € N* and
p € [0,1].

Lemma D.1. For 0 < v < /n and 0 < p < 1/y/n we have

P(Bnp =v) =P(Pp, :v)<1+0< v +p n))

Proof. See [5, Lemma A.6]. O

Lemma D.2 (Bennett’s inequality). Recall the function h from (3.2). For0 < p < mn anda >0
we have

IP)(Bn,p/n —H > aﬂ) < e—uh(a) ) IP>(Bn,u/n —H < _a:u) < e—,ua2/2 < e—uh(a) ’
and m < h(a) < % By taking n — oo, the same estimates hold with By, ,,;,, replaced with P,,.
Proof. See [14, Section 2.7]. O

Lemma D.3. Forv >0 and 0 < p < n=3/* we have
_ —-1/2 _pl/4
P(Bp = v) =P(Ppy = v)(1+O(n ) +O(e ). (D.1)

Proof. The claim follows easily from Lemma D.1 combined with a tail estimate for v > 10n!/*
using Bennett’s inequality (see Lemma D.2). O

Lemma D.4. For |¢| < 1/2 and v > 0 we have
P(Pteyu = v) = P(P, = v)eeletol) (D.2)
Proof. This is immediate from the definition of a Poisson random variable. O

The following result is a De Moivre-Laplace approximation of the Poisson distribution. We give
a version with a quantitative error bound suitable for our needs. Recall the notations (7.12).
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Lemma D.5. Let 0 < & < 1/6. Then for p > 1 and t < u¢ we have
PPy > i+ Viit) = GH)(1 + O(u*1/2))

Proof. We estimate

P(PM Z p+ \/ﬁt) = Z Ts>t P(Pu =p+ \//jS)
€@/ Vi
= Y leddgeus P(Py = p+ Vis) + OP(|Py — ul > 2ut/2+8)) .
S€@—m)/\E

By Lemma D.2, the error term is bounded by O(e #*). Moreover, for |s| < 2u¢, Stirling’s
approximation followed by a Taylor expansion yields

1+ O(l/,u) 6732/2+O(|s‘3/\/ﬁ) _ 1+ O(/ng_l/z)
27 (p 4 /1) V2mp

—s2/2

P(P, = p++/ps) = e

Thus,
1+ O(Iu3$—1/2)

28
Lot Lig)<ous 9(s) + O™ 7).
Vi Se(@—m)/v/E

P(P, > p+/ut) =
By the Euler-Maclaurin formula of order one, we find
PP >t Vit) = (1+ 0 ) [ dsyiene g(s)
+ O(Ml/zeﬁ/z + b2 /too ds 1j5j<ops g(s)) + O(ew%)
— (140 ) [ dsyene als).

where in the last step we used that all error terms can be absorbed into the factor O(u3~1/2),
because ¢t < pu¢ and hence [ ds 1ygj<ope g(s) < %e_tz/Q for t > 1. Now the claim easily follows by

estimating the contribution of the integral over |s| > 2u¢. O

E. Miscellaneous tools

In this section collect various basic estimates used in several places of the paper.
The following result is a simple perturbation estimate for approximate eigenvalues and eigenvec-
tors.

Lemma E.1. Let M be a self-adjoint matriz. Let e, A > 0 satisfy be < A. Let A € R and suppose
that M has a unique eigenvalue, u, in [N — A, X+ Al, with corresponding normalized eigenvector w.
If there exists a normalized vector v such that ||(M — \)v|| < e then

pr= o). wevi=o(5).
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Proof. Define the orthogonal projections II := vv* and II := 1 — II, and decompose M = W + E,
where
W = AL + IIM1I, E :=1I(M — \)II + IIMTI 4 IIMII.

From Ev = (M — \)v and the assumption ||(M — \)v|| < € we easily conclude that || F| < 2. Since
A is an eigenvalue of W, we conclude that all other eigenvalues of W are separated from A by at
least A — 2. The claim now follows from perturbation theory for the isolated eigenvalue A of W
with associated eigenvector v. O

Recall the definitions (1.3) of u and (3.1) of a.

Lemma E.2. For 1 < d < 3log N we have

log N logd)
- > 1 _ =0 . E.1
e dlog 258 ™ 7 e ( d (E1)

Proof. We set ¢t = log N/d. Note that by assumption ¢ > 1/3, and for the first claim of (E.1) we

have to show a =< logﬁ. If t < C for any C' < 1 then it is easy to see from (3.1) that a < 1 and
bgﬁ = 1. For t > C, we write a = ngﬁ for some v > 0. From (3.1), we conclude that v < 1
for t > Cif C <1 is chosen large enough. This proves a <X g . Since t 2 log4t for t > 1/3, we
conclude the proof of the fisrt claim of (E.1). The second claim of (El) follows easily from a Taylor

expansion of the function f from (1.1). O

Lemma E.3. I[f1 < d <3logN and u > 2, then for any £ > 1 we have max,e[n) o —u = O(£/d)
with high probability. In particular, max,c(n) Do S ad S log N with high probability.

Proof. The first claim follows from [6, Proposition D.1] with I = 1 and $1(d) = u. The second
claim follows from (E.1). O

Lemma E.4. If1 < d < 3log N then, with high probability, for all x € U, we have

1+ 0( V) if d > (log N)3/4

Bz = . +O((loglggN)l/2> if d < (log NYY/4.

(E.2)

Moreover, (A.2) with « = ay and B = By is satisfied for all x € U.

Proof. If d > (log N)3/* then | Sy (z)| = ad > 2d for all 2 € U and (E.2) follows from [6, Lemma 5.4
(i)]. If d < (log N)3/* then |S;(x)| = azd = ad for all z € Y. Thus, [6, Lemma 5.4 (i)] and (E.1)
imply (E.2). Finally, (A.2) with o = o, and 8 = 3, follows directly from (E.2) and (3.6). O

Lemma E.5. Let T be a graph whose vertices have degree at most ¢ + 1 for some ¢ > 1. Then
|AT|| < ¢+ 1 and if in addition T is a tree then ||AT| < 2,/3.

Proof. See e.g. [5, Lemma A.4]. O
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F. Auxiliary estimates and computations

Proof of (4.6). From d < 3log N, the definition of a in (3.1) and the monotonicity of h=1, we first

conclude that o N
a—1:h—1<0i)31. (F.1)

This, in particular, implies that aloga = long +a—-12 IO%N. Hence, we obtain

C+0 c0d 1
> — > — > -
(1 1ogN>/“(1 C*C)/(1+C)\/<2a>,

where, in the last step, we chose ¢, sufficiently small and used (F.1). This proves the first inequality
n (4.6).
The second inequality in (4.6) follows directly from (E.1). O

— = a
log a

Proof of (4.24). Observe that H®")v = Hv since suppv C B, (z) while H®") = Adj(G|BT+1(ac))/\/g.
Since A is a tree around z, we have A1, = 1g, and Alg, = 1g,,, + > cg, , 1yN, for i > 1.

Consequently, for i > 2 and H = A/+/d, we obtain

|Si1]
H1, = \/agsi, Hsy = /82 + Va1, Hs; = Si+1 + E 1,N,. (F.2)
T o1 1 Bm 2 iy 7 d|51’ i+1 \/d‘Tyes 1

Hence, the definition of v in (4.23) yields

o 1 7,—‘,—1’ . ]_ N
v = @uOS1+@U152+@“1 I+Z d|S;] UZSHH—; \/d\Tye%:l

Owing to the definitions of Z(ay, f;) and A = Aoy, B,), we have

Aug = /o uq, Auy =/ Brug + /azug, Aug = /Brur + us, Au; = uj—1 +uipq1 (F.3)

for ¢ > 3. Hence,

r

Av = Z Auis; = Jaguily + s1(V/ Bruz + Vagug) + s2(v/ Beur + us) + Z Si(Ui—1 + Uit1) -

=0 i=3

Thus, we get

\/ z—l—l
(H - A)V = — 81/ [ruz — souz + U;Si+1 + ]- N Sz Ui—1 + Uerl)
s X i 3 X

r—1
|Sit1] ) | St ( !Szl>
= i i —-1)+ rSr4+1 + 1 +Srur
Z_ Si1t ( aI5;] aqrs,] dysg 2 YT gy )
" d|S;—1| )
E E 1,(N, —d E iU ——— — 1
\/d|S y(Ny =d) & si-u ( E

YES;—1 1=3

=W + W3+ Wy,

which completes the proof of (4.24). O



Proof of (4.26). Since suppv C B,(z) and H is symmetric, we have

r—1 r
(v,(H®") — A)W) = (v,(H — A)v Zu si, (H—N)si) +2>° > wuy(s;, (H—A)s;).
=0 =0 j=i+1

We conclude that (s;,(H — A)s;) = —A and from (F.2), for j > 4, that

0 itj>i+2
N ifi=0,j5=1
(sj, (H = N)si) = (sj, Hs;) = {5~ ifi=1,j=2

VISt 1]
s ifi>2 j=i+1.

Thus, (4.26) follows since (F.3) yields

- ZAU 2(uourv/ag + uruzy/ By) — dugus — Zuz Uj—1 + Uit1)

=3

r—1
—2(ugui/oy + ujugy/By) — 2 Z Uilir1 — Uplpt -
i=2
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