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Localized phase for the Erdos-Rényi graph
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We analyse the eigenvectors of the adjacency matrix of the Erdds-Rényi graph G(N,d/N) for
Viog N < d < log N. We show the existence of a localized phase, where each eigenvector is
exponentially localized around a single vertex of the graph. This complements the completely
delocalized phase previously established in [12]. For large enough d, we establish a mobility edge
by showing that the localized phase extends up to the boundary of the delocalized phase. We
derive explicit asymptotics for the localization length up to the mobility edge and characterize
its divergence near the phase boundary.

The proof is based on a rigorous verification of Mott’s criterion for localization, comparing
the tunnelling amplitude between localization centres with the eigenvalue spacing. The first
main ingredient is a new family of global approximate eigenvectors, for which sharp enough
estimates on the tunnelling amplitude can be established. The second main ingredient is a
lower bound on the spacing of approximate eigenvalues. It follows from an anticoncentration
result for these discrete random variables, obtained by a recursive application of a self-improving
anticoncentration estimate due to Kesten.
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1. Introduction

1.1. Overview. Let A be the adjacency matrix of a graph with vertex set [N] = {1,...,N}.
We are interested in the geometric structure of the eigenvectors of A, in particular their spatial
localization. An ¢?-normalized eigenvector w = (wz)ze[n) € RY gives rise to a probability measure
o + w2 on the set of vertices [N]. Informally, w is delocalized if its mass is approximately uniformly
distributed throughout [N], and localized if its mass is essentially concentrated on a small number
of vertices.

In this paper we study the spatial localization of eigenvectors for the Erd6s-Rényi graph
G = G(N,d/N). It is the simplest model of a random graph, where each edge of the complete
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. It is well known that G
undergoes a dramatic change in behaviour at the critical scale d < log N, which is the scale at and
below which the vertex degrees do not concentrate. For d > log N, with high probability all degrees
are approximately equal and the graph is homogeneous. On the other hand, for d < log N, the
degrees do not concentrate and the graph becomes highly inhomogeneous: it contains for instance
hubs of large degree, leaves, and isolated vertices. As long as d > 1, the graph G has with high
probability a unique giant component, and we shall always restrict our attention to it.

The Erdés-Rényi graph G at and below criticality was proposed in [12] as a simple and natural
model on which to address the question of spatial localization of eigenvectors. Its graph structure
provides an intrinsic and nontrivial notion of distance, which allows for a study of the geometry of
the eigenvectors. It can be interpreted as a model of quantum disorder, where the disorder arises
from the random geometry of the graph. Moreover, its phase diagram turns out to be remarkably
amenable to rigorous analysis.

In this paper we establish the existence of a fully localized phase in a region of the phase
diagram of G near the spectral edge. This complements the completely delocalized phase established
in [12,14,44,52]. Our results in both phases are quantitative with essentially optimal bounds.

As a consequence, for a range of critical densities d =< log N, we establish a mobility edge
separating the localized and delocalized phases. We derive the explicit behaviour of the localization
length on either side of the mobility edge. In particular, we show how the localization length
diverges as one approaches the mobility edge from the localized phase (see Figure 1.3 below). The
Erdés-Rényi graph at criticality is hence one of the very few models where a mobility edge can be
rigorously established. Moreover, our proofs yield strong quantitative control of the localization
length in the localized phase, as well as complete delocalization in the delocalized phase, all the
way up to the mobility edge in both phases. To the best of our knowledge, this is the first time
quantitative control is obtained in the vicinity of the mobility edge.

A graphical overview of the main result of this paper, and how it fits into the previous results
of [12,14], is provided by the phase diagram of Figure 1.1. It depicts three phases, which are
most conveniently characterized by the £>°-norm ||w||s of an ¢?-normalized eigenvector w. Clearly,



Nt < ||w|% < 1, where ||w]||2, = 1 corresponds to localization at a single vertex and ||wl/2, = N~}
to perfect delocalization. We say that an eigenvalue \ of the rescaled adjacency matrix H := A/ Vid
with eigenvector w belongs to

(i) the localized phase if |w|? <1,
(ii) the delocalized phase if ||w|% = N—1+o()
(iii) the semilocalized phase if ||w]||%, > N7 for some constant v < 1.

In particular, the localized phase is a subphase of the semilocalized phase. The result of this paper
is the existence of phase (i), while phases (ii) and (iii) were previously established in [12,14].
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Figure 1.1. The phase diagram of the rescaled adjacency matrix A/ Vd of the (giant component of the)
Erdds-Rényi graph G(N,d/N) at criticality, where d = blog N with b fixed. The horizontal axis records the
location A in the spectrum and the vertical axis the sparseness parameter b. The spectrum is confined to
the coloured region, which is split into the indicated phases. The thick purple lines correspond to phase
boundaries, which are not covered by our results. (The phase boundary at energy 0 for b < 1 is discussed
in [12,14].) For large enough b, there is a mobility edge between the localized and the delocalized phases at
energies +2.

We now briefly describe the structure of the phase diagram in Figure 1.1. It is well known [79]
that, as long as d > 1, the global eigenvalue density of H converges to the semicircle law supported



n [—2,2]. We write d = blog N for some constant! b > 0. The localized and semilocalized phases

exist only if b < by, where
1

T 2log2 - 1

For fixed b < by, the spectrum splits into two disjoints parts, the delocalized phase (—2,0) U (0,2)
and the semilocalized phase (—Amax; —2) U (2, Amax ), Wwhere Apax > 2 is an explicit function of b (see
(B.3) below). A region (—Amax, —Aloc) U (Aloc, Amax) near the spectral edges is in fact fully localized,
where 2 < A\joc < Amax. In particular, for large enough b, the semilocalized phase consists entirely of
the localized phase, i.e. Ajoc = 2. For smaller values of b, the diagram in Figure 1.1 does not rule out
the possibility of an eigenvector w in the semilocalized phase satisfying ||w]||2, = N~7+t°() for some
constant v € (0,1). This latter scenario corresponds to eigenvectors that are neither fully localized
nor fully delocalized?, where v € (0, 1) plays the role of an anomalous fractal dimension. In fact, it
is plausible that such fractal eigenvectors occur in the semilocalized phase for small enough b; for
more details, we refer to [73] and the heuristic discussion on localization phenomena later in this
subsection, as well as Appendix G below.

The localization-delocalization transition for G described above is an example of an Anderson
transition, where a disordered quantum system exhibits localized or delocalized states depending on
the disorder strength and the location in the spectrum, corresponding to an insulator or conductor,
respectively. Originally proposed in the 1950s [16] to model conduction in semiconductors with
random impurities, this phenomenon is now recognized as a general feature of wave transport in
disordered media, and is one of the most influential ideas in modern condensed matter physics
[3,45,62,66]. It is expected to occur in great generality whenever linear waves, such as quantum
particles, propagate through a disordered medium. For weak enough disorder, the stationary states
are expected to be delocalized, while a strong enough disorder can give rise to localized states.

The general heuristic behind localization is the following. A disordered quantum system is
characterized by its Hamiltonian H, a large Hermitian random matrix. The disorder inherent in H
gives rise to spatial regions where the environment is in some sense exceptional, such as vertices of
unusually large degree for the Erdés-Rényi graph®. These regions are possible localization centres,
around which localized states may form. Whether they do so is captured by the following well-known
rule of thumb, also known as Mott’s criterion: localization occurs whenever the eigenvalue spacing
is much larger than the tunnelling amplitude between localization centres. The simplest illustration
of this rule is for a two-state system whose Hamiltonian is the matrix (¢ 7). Setting the tunnelling
amplitude 7 between the two sites to zero, we have an eigenvalue spacing |a — b|. Denoting by eq, e2
the standard basis vectors of R?, we find that if |7| < |a — b| then the eigenvectors are approximately
e1, ez, corresponding to localization, and if |7]| > |a — b| then the eigenvectors are approximately
%(el + e9), corresponding to delocalization.

~ 2.59. (1.1)

*

More generally, for a disordered Hamiltonian H defined on some connected graph, a simple yet
instructive way to think of the rule of thumb is to suppose that the localization centres are spatially
separated, and to construct the Hamiltonian H from H by removing edges from the graph so as to
disconnect the localization centres from each other. Hence, H is defined on a union of connected

LOur results hold also for d < log N, i.e. below the critical scale, but in this overview we suppose for simplicity
that b is a constant.

2In the literature, this phenomenon is sometimes referred to as nonergodic delocalization.

3For the Anderson model discussed below, these regions arise from an unusually large mean random potential. We
note that, just like the large degree vertices for G, these regions arise as a result of a collective phenomenon, requiring
the conspiracy of a large number of independent random variables to yield an exceptional local configuration.



components, each of which is associated with a single localization centre. Denote by VW the set of
localization centres, which are vertices in the underlying graph. A component associated with a
localization centre z € W trivially gives rise to a localized state w(z) of H with eigenvalue 6(z),
which has the interpretation of the energy of the localization centre x. Upon putting back the
removed edges, one can imagine two scenarios:

(i) localization, where the eigenvectors of H remain close to the eigenvectors w(z) of H;

(ii) hybridization, where eigenvectors w(z) associated with several resonant localization centres x
with similar energies 0(z) are superimposed to form eigenvectors of H.

We refer to Figure 1.2 for an illustration of this dichotomy.
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Figure 1.2. A schematic illustration of the localization-hybridization dichotomy. A disordered Hamiltonian
H defined on a graph has three localization centres whose energies are in resonance. They are indicated
in red, green, and blue. The Hamiltonian H is obtained from H by splitting the graph into disconnected
components around each localization centre. This gives rise to three eigenvalues of H associated with the
three components. Each component associated with a centre x carries a localized state w(x) drawn as a
decaying density in the colour corresponding to that of the centre. The spectrum of H is drawn above the
real line in dotted lines that match the colour of the associated centre. Upon putting back the edges of the
graph to return to H, we can have either localization or hybridization, depending on Mott’s criterion. In each
case, we draw the spectrum of H below the real line. In the case of localization, the eigenvectors of H remain
close to w(z) and the eigenvalues are shifted by an amount that is small compared to the eigenvalue spacing.
In the case of hybridization, the eigenvectors of H are delocalized over the three centres, being approximately
nontrivial linear combinations of all three vectors w(z).



To use Mott’s criterion, we note that one possible way of quantifying the tunnelling amplitude is

7= max]||(H — 6(z))w(z)||. (1.2)
Indeed, this expression clearly generalizes the tunnelling amplitude for the two-level system given
above, expressing in general the error arising from putting back the edges of H missing from H , with
respect to the family (w(x))zew. It measures the extent to which the localized eigenvectors w(z)
of H are approximate eigenvectors of H (sometimes also called quasi-modes of H). Under some
assumptions on the localization components, 7 also controls the off-diagonal part in a block-diagonal
representation of H in the basis (w(z) : z € W); see Section 2.3 below. Mott’s criterion states that
localization occurs whenever 7 < A, where

A= min [6(z) —0(y)l (1.3)
is the eigenvalue spacing. Otherwise, we expect hybridization. The main difficulty in establishing
localization is therefore to control resonances, i.e. pairs of vertices x,y such that [0(z) — 0(y)| is
small, and to rule out hybridization. Although this picture is helpful in gaining intuition about
localization, in many instances, such as in the proof for the Erdés-Rényi graph in this paper?, it is
but a rough caricature and the true picture is considerably more subtle (as we explain later in this
subsection and in more detail in Section 2.3).

The semilocalized phase of the Erdés-Rényi graph from [12] is a phase where the eigenvectors
are concentrated around a small number of localization centres, but where hybridization cannot be
ruled out. As shown in [12], the set of all possible localization centres of G corresponds to vertices
x € [N] whose normalized degree

1
Ay = Zsz:g ZAxy

y€[N] y€E[N]

is greater than 2. The energy 0(x) of a localization centre x is approximately equal to A(ay), where
we introduced the function A: [2,00) — [2,00) through

@
Aa) = Ja T (1.4)
As shown in [13] (see also [74]), there is a one-to-one correspondence between eigenvalues A > 2
in the semilocalized phase and vertices = of normalized degree «a, > 2 given by A = A(ay) + o(1).
An eigenvalue ) in the semilocalized phase has an eigenvector that is almost entirely concentrated
in small balls around the set of vertices W) := {z € [N] : A(az) = A+ o(1)} in resonance with
the energy A [12]. The size of the set of resonant vertices W, is comparable to the density of
states, equal to N?MN+o() for an explicit exponent py(\) < 1 given in (B.4) in Appendix B below.
Hence, owing to the small size of the set of resonant vertices W), the semilocalized phase is sharply
distinguished from the delocalized phase. However, the key issue of controlling resonances and
ruling out hybridization is not addressed in [12] (see Figure 1.2).
In this paper we prove localization by ruling out hybridization among the resonant vertices.
Our result holds for the largest and smallest N* eigenvalues for p < i. For small enough p, our
obtained rate of exponential decay is optimal all the way up to radii of the order of the diameter

“Or for the Anderson model e.g. in [47].



of the graph. The bound i is not optimal, and we expect that by a refinement of the method
developed in this paper it can be improved; for the sake of keeping the argument reasonably simple,
we refrain from doing so here. Heuristic arguments suggest that the optimal upper bound for p is i;
see Appendix G below as well as [73].

At this point it is helpful to review the previous works [12,15], which addressed the tunnelling
amplitude (1.2) in the above simple picture of localization based on disjoint neighbourhoods of
localization centres. In [12], the estimate 7 < d~'/2 was established in the entire semilocalized phase,

while in [15] it was improved to 7 < d=3/2 at the spectral edge. In fact, here we argue that the best
_ logN
possible bound on 7 in terms of the local approximate eigenvectors w(x) introduced above is e “losd

for some constant ¢ > 0. To see this, we recall from [12] that the vector w(z) is exponentially
decaying around x at some fixed rate C' > 0 depending on b. Thus, the best possible estimate for 7
arising from the exponential decay is e~", where r < diam(G) = lﬁgg]g(l +0(1)) (see [34]).

As for the eigenvalue spacing (1.3), it was not addressed at all in [12]. In [15], it was estimated
at the spectral edge as A > d~1'~¢ with high probability for any constant ¢ > 0. Combined with the
bound 7 < d~3/? at the spectral edge obtained in [15], one finds that Mott’s criterion is satisfied
at the spectral edge. This observation was used in [15] to prove localization for the top O(1)
eigenvectors.

In the interior of the localized phase, the eigenvalue spacing at energy A\ is typically of order
N=M) | where py()\) > 0 is an exponent defined in (B.4) below. This is much smaller than the
—o(1)

best possible estimate on the tunnelling amplitude, efc% =N . Hence, Mott’s criterion is
never satisfied inside the localized phase, and thus the simple picture based on local approximate
eigenvectors cannot be used to establish localization. In this paper we therefore introduce a new
setup for proving localization.

The first key idea of our proof is to abandon the above simple picture of localization, and to
replace the local approximate eigenvectors w(z) by global approximate eigenvectors, denoted by
u(z), which approximate eigenvectors of H much more accurately and therefore lead to a much
smaller tunnelling amplitude (1.2). To define u(z), we consider the graph obtained from G by
removing all localization centres except x; we denote by A(z) the second largest eigenvalue of its
adjacency matrix, and by u(x) the associated eigenvector. The latter is localized around the vertex
x. Crucially, the quantity (1.2) with w(z) replaced by u(z) can now be estimated by a polynomial
error N=¢ for some ¢ > 0.

The price to pay for passing from local approximate eigenvectors w(x) to global approximate
eigenvectors u(z) is a breakdown of orthogonality. Indeed, the vectors u(z) have a nonzero overlap,
and a significant difficulty in our proof is to control these overlaps and various resulting interactions
between localization centres.

To complete the verification of Mott’s criterion, we need to establish a polynomial lower bound
ming2yew|A(x) — A(y)| = N7 for some 1 < (. Clearly, the left-hand side cannot be larger than
the eigenvalue spacing N~?() at the energy A we are considering, which yields the necessary
bound 1 > pp(A) > 0. Hence, we require an anticoncentration result for the eigenvalue difference
A(z) — A(y) on a polynomial scale. Owing to the discrete law of G (a product of independent
Bernoulli random variables), methods based on smoothness such as Wegner estimates [77] are not
available, and obtaining strong enough anticoncentration is the most involved part of our proof.
Our basic strategy is to perform a recursive resampling of neighbourhoods of increasingly large
balls around y. At each step, we derive a concentration bound for A(z) and an anticoncentration
bound for A(y). The key tool for the latter is a self-improving version, due to Kesten [59], of a



classical anticoncentration result of Doeblin, Lévy, Kolmogorov, and Rogozin. In order to obtain
sufficiently strong anticoncentration, it is crucial to perform the recursion up to radii comparable to
the diameter of G.

We conclude this overview with a survey of related results. The eigenvalues and eigenvectors of
the Erdés-Rényi graph have been extensively studied in the denser regime d > log N. Complete
eigenvector delocalization for d > log N was established in [44,52]. The local spectral statistics in
the bulk were proved to follow the universal GOE statistics in [42,54] for d > N°(1). At the spectral
edge, the local spectral statistics were proved to be Tracy-Widom for d > N1/3 [42,65], to exhibit a
transition from Tracy-Widom to Gaussian at d < N'/3 [55], and to be Gaussian throughout the
regime N°) < d « N'/3 [51,55]. In fact, in the latter regime the Tracy-Widom statistics were
recovered in [57,63] after subtraction of an explicit random shift.

The random d-regular graph is another canonical model of sparse random graphs. Owing to
the regularity constraint, it is much more homogeneous than the Erdés-Rényi graph and only
exhibits a delocalized phase. The eigenvectors were proved to be completely delocalized for all d > 3
in [20,21,56], and the local spectral statistics in the bulk were shown to follow GOE statistics for
d > N°W) in [18] and at the edge Tracy-Widom statistics for N°) < d < N'/3 in [19, 58] or for
N?/3 < d < N/2 in [50].

Anderson transitions have been studied in a variety of models. The archetypal example is the
tight-binding, or Anderson, model on Z¢ [1,2,11,17]. In dimensions d < 2, all eigenvectors of
the Anderson model are expected to be localized, while for d > 3 a coexistence of localized and
delocalized phases, separated by a mobility edge, is expected for small enough disorder. So far,
only the localized phase of the Anderson model has been understood rigorously, starting from the
landmark works [7,47]; see for instance [11] for a recent survey.

Although a rigorous understanding of the metal-insulator transition for the Anderson tight-
binding model is still elusive, some progress has been made for random band matrices. Random band
matrices [32,48,67, 78] interpolate between the Anderson model and mean-field Wigner matrices.
They retain the d-dimensional structure of the Anderson model but have proved more amenable to
rigorous analysis. They are conjectured [48] to have a similar phase diagram as the Anderson model
in dimensions d > 3. For d = 1 much has been understood both in the localized [33,35,68,69] and
the delocalized [29-31,37-41,43,53,70,71,83] phases. For large enough d, recent progress in the
delocalized phase has been made in [80-82]. A simplification of band matrices is the ultrametric
ensemble [49], where the Euclidean metric of Z¢ is replaced with an ultrametric arising from a tree
structure. For this model, a phase transition was rigorously established in [75].

Another modification of the d-dimensional Anderson model is the Anderson model on the Bethe
lattice, an infinite regular tree corresponding to the case d = co. For it, the existence of a delocalized
phase was shown in [8,46,60]. In [9,10] it was shown that for unbounded random potentials
the delocalized phase exists for arbitrarily weak disorder. The underlying mechanism is resonant
delocalization, in which the exponentially decaying tunnelling amplitudes between localization
centres are counterbalanced by an exponentially large number of possible channels through which
tunnelling can occur, so that Mott’s criterion is violated. As a consequence, the eigenvectors
hybridize.

Heavy-tailed Wigner matrices, or Lévy matrices, whose entries have a-stable laws for 0 < a < 2,
were proposed in [36] as a simple model that exhibits a transition in the localization of its eigenvectors;
we refer to [6] for a summary of the predictions from [36,72]. In [26,27] it was proved that eigenvectors
are weakly delocalized for energies in a compact interval around the origin, and for 0 < a < 2/3



eigenvectors are weakly localized for energies far enough from the origin. In [6] full delocalization,
as well as GOE local eigenvalue statistics, were proved in a compact interval around the origin, and
in [5] the law of the eigenvector components was computed. Recently, by comparison to a limiting
tree model, a mobility edge was established in [4] for o near 0 or 1.

Conventions. Every quantity that is not explicitly called fized or a constant is a sequence depending
on N. We use the customary notations o(-) and O(-) in the limit N — oco. For nonnegative X, Y, if
X = O(Y) then we also write X <Y, and if X = o(Y) then we also write X < Y. Moreover, we
write X <Y tomean X <Y and Y < X. We say that an event 2 holds with high probability if
P(Q) = 1 — o(1). Throughout this paper every eigenvector is assumed to be normalized in ¢£2([N]).
Finally, we use k € (0, 1) to denote a small positive constant, which is used to state assumptions
and definitions; a smaller s always results in a weaker condition.

1.2. Results. Let G = G(N,d/N) be the Erdds-Rényi graph with vertex set [N] and edge
probability d/N for 0 < d < N. Let A = (Auzy)zye(n € 10, 1}V>*N be the adjacency matrix of G.
Thus, A = A*, Ay, =0 for all z € [N], and (A, : < y) are independent Bernoulli(d/N) random
variables. Define the rescaled adjacency matrix

H:=A/Vd.
We always assume that d satisfies
V1og N loglog N < d < 3log N . (1.5)

Owing to the nonzero expectation of H, it is well known that the largest eigenvalue of H, denoted
by A1(H), is an outlier separated from the rest of the spectrum (see e.g. Proposition 3.4 (iv) below),
and we shall always discard it from our discussion. The lower bound of (1.5) is made for convenience,
to ensure that \j(H) is separated from the bulk spectrum®; the upper bound of (1.5) is made
without loss of generality, since for d > 3log IV the localized phase does not exist and the entire
spectrum is known to belong to the delocalized phase [12,14].

We denote by B, (x) (respectively by S,(z)) the closed ball (respectively the sphere) of radius r
with respect to the graph distance of G around the vertex x. We refer to Section 2.1 below for a
full account of notations used throughout this paper.

The localized phase is characterized by a threshold o defined, for any fixed x € (0,1) and
w € [0,1], as

ot =af(p) = max{inf{a >0:Pla; >a) < NP2+ IQ} . (1.6)

We refer to Appendix B below for the basic qualitative properties of a* as well as a graph. We shall
show exponential localization for any eigenvector with eigenvalue A satisfying the condition

AAEMH), A=A (W) + 5, (1.7)

for sufficiently small p > 0. In particular, the number of eigenvalues A satisfying (1.7) is with high
probability N pto(1) ag k — 0; see Remark 1.2 below.

°In fact, to ensure the separation, the weaker lower bound d > 1/log N/ loglog N would be sufficient; see [61]
and [15, Remark 1.4] for detailed explanations. We impose the slightly stronger lower bound in (1.5) for convenience,
as it allows us to directly import results from [12] that were proved under this condition.



1.2.1. Ezxponential localization. Our main result is the following theorem. We recall that by conven-
tion all eigenvectors are normalized.

Theorem 1.1 (Exponential localization). Suppose that (1.5) holds. Fiz € (0,1) and p € (0,1/24).
Then there is a constant ¢ € (0,1) depending on k such that, with high probability, for any eigenvector
W = (Wg)ze[n) of H with eigenvalue \ satisfying (1.7), there evists a unique vertex x € [N] with
oy > o (p) such that

2 oy — 2

T

=5 —— to), W5, @)l S Veaa (1 —c)’, (1.8)

Y = Slap — 1)

. . . log N
forallzerzthlgzgéﬁ)ggd.

Remark 1.2 (Eigenvalue locations). The eigenvalue \ of the eigenvector w and the associated
vertex x from Theorem 1.1 satisfy |A| = A(ag) + o(1) with high probability. This follows from (2.4)
and (3.3) below.

The eigenvalue locations in the localized phase were previously studied in [13, Theorem 2.1]
(see also [12, Theorem 1.7]). In particular, if d > b, log N then the localized phase does not exist
(see [13, Remark 2.5]) and there is no eigenvalue of H satisfying (1.7). Conversely, if d < (b.—¢)log N
for some constant € > 0 then for small enough x > 0 there is a polynomial number of eigenvalues
satisfying (1.7), by [12, Theorem 1.7]. By the same argument, if d/log N is small enough, then with
high probability N#*°(1) eigenvalues of H satisfy (1.7) as N — oo and & — 0.

Remark 1.3 (Conditions in Theorem 1.1). The exponential decay in Theorem 1.1 holds up to the
scale lﬁ)gg ]C\l/ of the diameter of G. The upper bound 1/24 and the factor 1/6 are not optimal (see the
discussion in Appendix G), and they can be improved with some extra effort, which we however

refrain from doing here.

Remark 1.4 (Optimal exponential decay). If p is sufficiently small then the rate 1 — ¢ of exponential
decay from (1.8) can be made explicit. Suppose (1.5). Then for each small enough constant £ > 0
and small enough constant 1 > 0, depending on e, with high probability, for any eigenvector w of H
with eigenvalue \ satisfying (1.7), there exists a unique vertex = € [N] with a, > o*(u) such that

c i+1
IWls, el S v (2 (1.9

for each i € N satisfying i < lﬁ)gg ]C\l/ W. This follows from (2.3) and Proposition 4.3 below.
TologN
The rate of decay in (1.9) is optimal up to the error term O(g). Indeed, by Theorem 1.6 and the
explicit form (1.10)—(1.11) below, we find that

1 i+1
ol = vae( == ) +ol).

for any fixed i € N. In particular, (1.9) improves the rate ﬁ with ¢ = (2 + 0(1))7@;_1 obtained

in [15, Theorem 1.7] at the spectral edge, corresponding to o, = (1 + o(1))a*(0).
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1.2.2. Geometric structure of eigenvectors. Next, we describe the precise geometric structure of
the eigenvectors in the localized phase. For any vertex x with o, > 2 and radius r» € N*, we shall
define two local vectors, w,(z) and v,(z), which depend only on G in the ball B,(x). If w is an
eigenvector of H as in Theorem 1.1 with associated vertex x, then w will be well approximated by
w,(z) and v, (z) for suitably chosen r > 1.

To define these local vectors, we need the following definitions. Let r € N*. For a > 2 define the
positive sequence (u;(a))/Zy through

(67

1/2 (i—1)/2
) wa),  wla) ::( ! ) wla) (A<i<r—1).  (1.10)

a—1

ui(a) == (

a—1
We normalize the sequence by choosing ug(a) > 0 such that 727 u;(a)? = 1.
Definition 1.5 (Localization profile vectors w,(z) and v,(z)). Let r € N* and x € [N].

(i) Denote by w,(r) an eigenvector of H|p, () associated with its largest eigenvalue, chosen so
that its value at x is nonnegative. Here H|p, (,) denotes the matrix H restricted to the vertices
in B,(z) (See Section 2.1 below.)

(ii) For a > 2 and (u;())Zy as in (1.10), define

15 s
Zuz o) (o)[72 (1.11)

where 1g,(,) denotes the indicator function of the sphere S;(x).

Note that w,(z) is unique by the Perron-Frobenius theorem for irreducible matrices with
nonnegative entries.

Theorem 1.6 (Localization profile). Suppose that (1.5) holds and fix k € (0,1) and p € (0,1/24).
With high probability, for any eigenvector w of H with eigenvalue A satisfying (1.7), there exists a
unique verter x € [N] with ag > o*(u) such that’

w = w,(z) + o(1) = v,(x) + o(1) (1.12)
for each r € N* satisfying logd < r < éll sN - Here, o(1) is meant with respect to the Euclidean

norm on RV,

In particular, w has locally the radial exponentially decaying structure of v, (x).

1.2.3. Mobility edge and localization length. Next, we combine the results of this paper with those
obtained for the delocalized phase in [12,14] to establish a mobility edge at £2 for certain values of
d, and analyse the structure of the eigenvectors quantitatively in the vicinity of the mobility edge.

Theorem 1.7 (Mobility edge). Fiz k > 0 and suppose that 2 51 3 4k < o N lo ~ < 1—k. Then, with
high probability, for any eigenvector w of H with eigenvalue \ # )\1( ) we have the following
dichotomy.

(i) (Localized phase) If |\| > 2 + k then w is exponentially localized as in (1.8) and (1.12).

SWe assume that the sign of w is chosen suitably.
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(ii) (Delocalized phase) If |\| < 2 — k then w is completely delocalized in the sense that

[wifZ, < Nt (1.13)

Both phases in Theorem 1.7 are nonempty under the assumption on d; see Section 1.1 and [13,
Remark 2.5]. Theorem 1.7 establishes a dichotomy because (1.8) and (1.13) are mutually exclusive,
since ||wl|%, > w? = o= T o(l) 2 1if ay > a*(u) =22+ k.

Next, we investigate the spatial extent of the eigenvectors near the mobility edge. To that end,
we use the following notion of localization length. With each normalized vector w we associate the
length

/ ‘= mi 2 1.14
(w) oin d(z,y) w, (1.14)
y€E[N]

where d(z,y) denotes the distance from x to y in the graph G. Regarding y — wz as a probability
measure on [IN], the quantity ¢(w) expresses the minimal expected distance from a reference vertex
z. The minimizing vertex x has the interpretation of a localization centre for w.

Denote by diam(G) the diameter” of G. It is a classical fact [34] that with high probability

diam(G) = lﬁ)gg]g(l +0(1)) as long as d > 1.

Theorem 1.8 (Localization length). Fiz k > 0 and suppose that % + Kk < m <1-— k. Then,
with high probability, for any eigenvector w of H with eigenvalue \ # A1 (H) we have

A :
fw) = N +o(1) if I\ >2+k (1.15)
diam(G)(1+o(1)) N <2—k.

Remark 1.9. By the same proof, the first estimate of (1.15) holds also for all eigenvectors satisfying
the conditions of Theorem 1.1. Moreover, the constant % is not optimal and can be reduced with
some extra effort.

Theorem 1.8 shows that the localization length diverges as one approaches the mobility edge
from the localized phase, and that it equals the diameter of the graph in the delocalized phase. See
Figure 1.3 for an illustration.

1.2.4. Eigenfunction correlator and dynamical localization. Finally, as a consequence of Theorem 1.1,
we control quantities commonly used to characterize Anderson localization (see e.g. [11, Section 1.4]).
In particular, we establish exponential decay of the eigenfunction correlator and dynamical localiza-
tion.

Corollary 1.10. Suppose (1.5). Then there is a constant > 0 such that for each fized r € (0,1),
there exist constants ¢, C > 0 depending only on k such that the following holds with high probability.
Let J C [A(a*(p)) + k,V/d/2] be an interval with associated spectral projection T1;(H). For any
x € [N], any measurable function F: R — C satisfying ||F||c < 1, and any r > 0, we have

(AL (H)F(H)15)|p, (2)e|l < Ce™". (1.16)

"We recall that the diameter of a connected graph is the length of its longest geodesic. If the graph is disconnected,
then its diameter is the maximal diameter of its connected components.
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l
diam(G)
D S
24/ 224
0 T T
2 Amax A

Figure 1.3. An illustration of the behaviour of the localization length (1.14) around the mobility edge,
established in Theorem 1.8. We plot the asymptotic localization length ¢ of an eigenvector with eigenvalue A
as a function of \. Here ﬁ is a fixed number in [% + k,1 — k]. The spectrum is asymptotically given by
the interval [—Amax; Amax]- We only draw a portion of the spectrum near the right edge. Below the mobility
edge 2, the localization length is diam(G) = 22¥(1 4 o(1)). Above the mobility edge 2, the localization

logd
length is finite and diverges as one approaches the mobility edge.

In particular, denoting by wy the normalized eigenvector of H associated with \ € spec(H), the
eigenfunction correlator satisfies the estimate

Z ‘<1x,W)\><W)\,1y>| < Ceicd(x’y) ’ T,y € [N] ) (1‘17)
A€spec(H)NJ

and we have dynamical localization,

sup|(1,, IT;(H) e 1) < Ceed@¥) - 2y € [N]. (1.18)
teR

Remark 1.11. By a close inspection of the proof in Appendix F (using that all error probabilities
are polynomially small in V), we note that the estimates (1.17) and (1.18) hold also in expectation,
provided one multiplies both sides by the factor ecd(@y)

Structure of the paper. We conclude this section with a short summary of the structure of the
paper. In Section 2, we collect a few basic notations, then state the three core propositions of the
paper: Proposition 2.2, which gives exponential decay of the approximate eigenvectors, Proposition
2.3, which compares the approximate eigenvalues with the true eigenvalues, and Proposition 2.4,
which estimates the spacing between neighbouring approximate eigenvalues. After stating them,
we use them to deduce Theorem 1.1 in Section 2.2. Then, we sketch the proofs of these three
propositions in Section 2.3. Theorems 1.6, 1.7, and 1.8 are proved in the short Sections 2.4, 2.5,
and 2.6, respectively. Section 3 is devoted to preliminary results on the graph G, its spectrum, and
its Green function. Sections 4, 5 and 6 are devoted to the proofs of Propositions 2.2, 2.3, and 2.4,
respectively. In the appendices, we collect some auxiliary results and basic tools.
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2. Proof of main results

The rest of the paper is devoted to the proofs of Theorems 1.1, 1.6, 1.7, and 1.8, as well as Corollary
1.10. The former four are proved in this section, while Corollary 1.10 is proved in Appendix F.
Throughout, x € (0,1) denotes an arbitrary positive constant.

2.1. Basic notations. 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. For X C [N] we write X¢:= [N]\ X.
We use 1g to denote the indicator function of an event (2.

Vectors in RN 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 := {z € [N] : v, # 0}
the support of a vector v. We denote by (v,w) = >_ze[N] VzWo the Buclidean scalar product on RN
and by [|v[| = v/(v, V) the induced Euclidean norm. For X C [N] we set v|x := (vzLlzex)zen]- For
any € [N], we define the standard basis vector 1, := (dzy)ye(n] € RY, so that w, = (1, w). To
any subset S C [N] we assign the vector 15 € RY given by 15 := >, ¢ 1. In particular, 1 = 1,

We denote by d(z,y) the distance between the vertices z,y € [N] with respect to the graph
G, i.e. the number of edges in the shortest path connecting x and y. For r € N and =z € [N],
we denote by B,(z) := {y € [N] : d(z,y) < r} the closed ball of radius r around z, and by
Sy(x) == {y € [N] : d(z,y) = r} the sphere of radius r around the vertex z. For X C [N] we denote
by G|x the subgraph on X induced by G.

For a matrix M € RYXN_||M|| is its operator norm induced by the Euclidean norm on R¥.
For an N x N Hermitian matrix M, we denote by A (M) = Ao(M) = --- = Ay(M) the ordered
eigenvalues of M. For an N x N matrix M € RV*" and a subset X C [N], we introduce the N x N

matrices M|x = (Myylsyex)eyen) as well as M) .= M|x. with entries Mgg‘;() = My, yex-

2.2. Exponential localization — proof of Theorem 1.1. In this section, after introducing
some notation and stating the core propositions of the proof, we use them to prove our main result,
Theorem 1.1. Recalling the definition of A from (1.4), we introduce the pu-dependent sets

Vi={ze[N]:ay > (1)}, (2.1)
Wi={zeV:Alag) = Aa*(p) +r/2}.

By definition, W C V.
The following definition introduces the fundamental approximate eigenvalues and eigenvectors
underlying our proof.

Definition 2.1 (A(z) and u(z)). For any € W, we abbreviate \(z) := Ao (HV\{#}). Moreover, we
denote by u(z) a normalized eigenvector of HV\M#}) with eigenvalue A(z) satisfying (1,,u(z)) > 0.

As we shall see, with high probability A(x) is a simple eigenvalue and hence u(z) is unique (see
Corollary 3.6 below).

The proof of Theorem 1.1 consists of three main steps, which are the content of the three
following propositions. The next proposition states that u(x) has the exponential decay claimed in
Theorem 1.1 for w. It is proved in Section 4 below.
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Proposition 2.2 (Exponential decay of u(z)). Suppose that (1.5) holds. Then there is a constant
c € (0,1) such that, for each fized € [0,1/3), with high probability, for each x € W,

Qg — 2 ;
(1z,u(@)) = | 57— +o(1), (@) @)l S Vel —c)f
2(ay — 1)
for all i € N satisfying 1 <i<min {1 — & 1 — u}lﬁ)ggjc\lf -2

In the proof of Theorem 1.1, the next two propositions will be used to conclude that any
eigenvector of H whose associated eigenvalue satisfies (1.7) is close to u(x) for some = € W. Given
Proposition 2.2, this will directly imply Theorem 1.1.

The next proposition, Proposition 2.3, states that A(x) and u(z) are approximate eigenvalues
and eigenvectors of H, respectively, with an error bounded by an inverse power of N. Moreover, up
to such an error, each eigenvalue of H satisfying (1.7) is approximated by A(z) for some x € W. In
particular, it provides an upper bound for the tunnelling amplitude, in the sense of (1.2), for the
global approximate eigenvectors from Definition 2.1. Its proof is given in Section 5 below.

Proposition 2.3 (Approximate eigenvalues). Suppose (1.5). Fiz pu € [0,1/4) and ¢ € [0,1/2—3u/2).
Then, with high probability, for each x € W there exists €, € R such that

spec(H)NZ ={\(x)+e,:x e W}NT, T = [A(e*) + 3K /4,Vd/2]
counted with multiplicity and

ma max |z, , [I(H — A@)u(e) [} < N

The next proposition establishes a spacing of at least N~ between the approximate eigenvalues
(A(x))zew, for large enough 7. It is proved in Section 6 below.

Proposition 2.4 (Eigenvalue spacing). Suppose (1.5). Fiz p € (0,1/24) and n > 8u. Then, with
high probability,
A(z) = Ay)| = N7

forall x, y € W with x # y.

We now deduce Theorem 1.1 from Propositions 2.2, 2.3, and 2.4.

Proof of Theorem 1.1. Let X be an eigenvalue of H satisfying (1.7), and w an associated, normalized
eigenvector. Fix ¢ € (8u,1/3) and n € (8u,¢). As u < 1/24, both intervals are nonempty and
¢ <1/2—3u/2. Thus, Propositions 2.3 and 2.4 are applicable with these choices of ¢ and n. We
shall show below that, on the intersection of the high-probability events of Propositions 2.3 and 2.4,
there exists a unique x € W such that

w = u(z) + O(N"5) (2.3)

(under suitable choice of the sign of w). Thus, Theorem 1.1 follows from 7 < ¢ and Proposition 2.2
as exp (%lﬁ)ggg log(1 —¢)) > N~ for any € > 0.
What remains is the proof of (2.3). This is an application of perturbation theory in the form of

Lemma D.2, whose conditions we justify now. Note first that, combining (5.24) below and the trivial
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fact A\ (EH) = v/d(1 + o(1)) with rank-one eigenvalue interlacing (Lemma D.4), we conclude that
with high probability A\;(H) = v/d(1 + o(1)) and \o(H) < v/d/2. Hence, the eigenvalue \ satisfying
(1.7) lies in [A(a*(u)) + K, d/2]. From Propositions 2.3 and 2.4 with n < ¢, we conclude that

dist(\, spec(H) \ {\}) > N7 —2N~¢, A= Xz)| < N¢ (2.4)

for a unique = € W (see Figure 2.1). In particular, as n < (, there is A < N~ such that A
is the unique eigenvalue of H in [A(z) — A, A(x) + A]. Moreover, ||(H — \(z))u(z)|| < N=¢ by
Proposition 2.3. Therefore, all conditions of Lemma D.2 are satisfied, and it implies (2.3). This

concludes the proof of Theorem 1.1. O
N~
—>
[ o o o o o ® {Mz):zeW}
—eo— o — o o— — o —0— spec(H)
A(Oé*) + P —>
2N~¢

Figure 2.1. An illustration of the setup for the perturbation theory in the proof of Theorem 1.1. We draw
two instances of the interval [A(a*) + K, 00). On the top line, we draw each A\(x) for x € W as blue dot. Each
dot is surrounded by a blue buffer of width N~". By Proposition 2.4, these buffers do not intersect with
high probability. On the bottom line, we draw each eigenvalue of H as red dot. Each dot on the top line
gives rise to a red region on the bottom line of width 2N~¢. Since ¢ > 7, the red regions are disjoint. By
Proposition 2.3, each red region contains exactly one eigenvalue of H and each eigenvalue of H is contained
in a red region. Hence, the eigenvalues of H are separated by at least N~"/2.

By choosing 1 in (2.4) of the proof of Theorem 1.1 sufficiently small, we conclude the following
result.

Corollary 2.5 (Eigenvalue spacing of H). Suppose (1.5). Fiz € (0,1/24) and n > 8u. Then,
with high probability,
dist(\,spec(H) \ {A\}) > N7,
for every X € spec(H) N [A(a*(n)) + K, 00).
Remark 2.6 (Eigenvalue spacing in critical regime). In the critical regime, i.e. when d =< log IV,

the lower bound on 7 in the conditions of Proposition 2.4 and Corollary 2.5 can be weakened to
n > 4u. Details can be found in Remark 6.2 below.

Remark 2.7 (Eigenvector mass on vertices in V \ {z}). With high probability the following
holds. Let w be an eigenvector of H associated with the vertex x as in Theorem 1.1. Then, from
u(7)[y\(z3 = 0 and (2.3), we conclude

Wi 23| S N°F
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for any small enough ¢ > 0.

2.3. Sketch of the proof. In this subsection we sketch the proof of Theorem 1.1. We use the
definitions and notations from Sections 2.1 and 2.2.

The basic strategy is to find an orthogonal matrix U, a diagonal nxn matrix © = diag(6, ..., 0,),
a symmetric (N —n) x (N —n) matrix X, and a symmetric N x N matrix E such that the following
holds. In the basis of the columns uy,...,uy of U, the matrix H has the form
« _(© 0
UHU—(0 X)—l—E, (2.5)

where the matrices E and X satisfy

|E|| < min{|0; — 6| :i# j}, (2.6a)
dist(spec(X),I) > k; (2.6b)

here I denotes the interval containing the eigenvalues of H that we are interested in (cf. (1.7)). We
call the first n columns uy,...,u, of H profile vectors.

If ||E|| = o(1) then, for each i € [n], the vector u; is an approximate eigenvector of H with
approximate eigenvalue 6;. Unlike approximate eigenvalues, in general approximate eigenvectors
have nothing to do with the actual eigenvectors. For u; to be close to an eigenvector of H, we
require the stronger estimates (2.6), which can be regarded as a version of Mott’s criterion in terms
of the profile vectors encoded by uy,...,u,. Localization then follows provided the u; are shown to
be localized.

In [13], it was showed that there is a one-to-one correspondence between eigenvalues of H in the
semilocalized phase [2+40(1),00)\ {A1(H)} and vertices x of G with normalized degree a; > 2+ 0(1).
Subsequently, in [12,15], the eigenvectors of H in the semilocalized phase were investigated using the
decomposition (2.5). There, the profile vectors u; were supported in balls B,.(z) around vertices = of
sufficiently large a,, where r > 1. We refer to such vectors as local profile vectors: they are spatially
localized (in the graph distance) and their supports are disjoint. Examples of such local profile
vectors are w,(z) and v, (z) for 2 € W, defined in Definition 1.5 (others were defined in [12,15]).

The local profile vectors are exponentially decaying with a rate ¢ > 0 depending on b and the
energy. The best possible error estimate for ||(H — 6;)u;|| under the condition that u; is supported
in B,(x) is obtained by choosing u; = w,(x), the top eigenvector of H|p, (;); in that case the
error is purely a boundary term of order e~". If the supports of the profile vectors are separated
by more than 1 (in the graph distance) then it is easy to see that ||F| < max;||(H — 6;)u;]|| (see
also our formulation of Mott’s criterion (1.2)). Hence, the best possible error estimate for || E|| is

e~ “". Since the diameter of G is lﬁ)gg];(l + o(1)) with high probability, the best bound resulting

from this approach is ||E| < N~¢/1°8d = N—=°() for some constant ¢ > 0. However, inside the
semilocalized phase this bound is always much larger than the typical eigenvalue spacing N ~" for
some 1 > 0. Recalling the condition (2.6a), we conclude that any approach to prove localization in
the semilocalized phase that uses local profile vectors is doomed to fail.

The reason why any approach based on local profile vectors fails is that local profile vectors
(such as w,(z)) are supported on balls containing a comparatively small set of vertices, and the
mass of the true eigenvectors outside of such balls is not small enough to be fully negligible. This
leads us to introduce the global profile vectors u(z), x € W, from Definition 2.1, with associated
approximate eigenvalues \(x). They are defined as the second eigenvector-eigenvalue pair of the
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matrix HV\M#D . Thus, © = diag((A(z))zew) and the first n = |W| columns of U are given by the
orthonormalization of the family (u(x))zeyy. The global profile vector u(x) and the best possible
local profile vector w,(z) are each defined as eigenvectors of the graph after removal of a set of
vertices, |V| — 1 ~ N* < N vertices for the former and |B,(z)¢| ~ N vertices for the latter. This
suggests that u(z) is a better approximation of a true eigenvector of H. The price to pay is that its
definition is less explicit, and, crucially, the family (u(x)).e)y is not orthogonal owing to the global
profile vectors having nonzero overlaps. As explained below, the need to control the overlaps of the
global profile vectors presents a serious complication.
The proof of Theorem 1.1 consists of three main steps:

(i) exponential decay for u(z) around =z,
(ii) ||| < N~¢ and spec(X) is separated from I,
(it}) mingzyew [A(z) = Ay)| > N7,
for some constants ( > n > 0 (see also Section 2.3.4 below). These items corresponds to Propositions

2.2, 2.3, and 2.4, respectively. We outline their proofs in Sections 2.3.1, 2.3.2, and 2.3.3, respectively.

2.8.1. Exponential decay of u(x). First we explain the need to introduce the two different vertex
sets W C V. In the definition of A(z) and u(z), all vertices in V \ {x} are removed, while the profile
vectors u(z) are only considered for x in the smaller set WW. The difference between W and V is
used precisely to obtain a spectral gap for HV\M#) around \(z), z € W.

To show exponential decay of u(z), we use its definition, a simple computation, and a truncated
Neumann series expansion to obtain

HWVN L
mmwz%@—)lm@

Az)
. ”z_:l (H(V)>k1 e (1 H(V))—1<H(V)>n1 (2.7)
— Cz NN S1(x) x - Si(x) >
=\ M)/ Az) Az) '
where ¢, = %. Each term of the sum is supported in B, (x) and, thus, vanishes when restricting

to By(x)¢. Hence, as [(1.,u(z))| S 1, [[1g, || = Vdag, and [[(A(z) — HV)~=1| < 1 by the spectral
gap of HVM#) around A(z) = A\p(HV\M#D) mentioned above, we obtain u(@)|B, @>ell S Vo q"
with ¢ = A(J:)*lHH(V”BnH(x)H < 1. This is the desired exponential decay. We remark that in (2.7)
we establish exponential decay of the Green function of H(Y) evaluated at A(x), using that A(z)
is away from the spectrum of H(Y). This is an instance of a Combes-Thomas estimate, and we
translate it to an exponential decay for the eigenvector u(x). Furthermore, we show that \(x) is
isolated in the spectrum of HV\{#}) and, thus, perturbation theory implies that u(z) = w,(z) +o(1).

The rate obtained from the above argument is far from optimal, but an extension of this argument
does yield the optimal rate of decay for |[u(x)|p,(s)c|| for small enough p. To that end, we choose
n = C1 for a large constant C' > 0 in (2.7), which makes the remainder term in (2.7) with n = C1
subleading. It remains to estimate the terms (H (V))k 1g,(z) for k=1, ..., C4, since they vanish for
k < i when restricted to B;(z)¢. For k > i, we relate (H(V))klsl(x) to the number of a family of
walks on the graph G. We obtain optimal bounds on this number by a path counting argument,
exploiting the tree structure of G|p, (), a precise bound on the degrees in B, (z) \ {z} and the
concentration of the sphere sizes |S;(z)| for i < r.

18



2.8.2. Approximate eigenvalues. We now sketch how (ii) is proved. In contrast to the case of local
profile vectors discussed above, the proof of | E|| < max,cw||(H — A(z))u(z)|| requires also a control
of the nonzero overlaps (u(z), Hu(y)) for = # y. By exponential decay of u(x), it is easy to see
that these overlaps are N=°1), but, as explained above, a polynomial bound N ¢ is required to
prove localization. The construction of u(z) and A(x) and a simple computation reveal that

(H = Xa)u@) = > eyla)ly, ey() =i > (Lu(x). (2.8)

yeV\{z}

Then the main idea to estimate gy(x) is the following elementary bound. Let 7 be a finite set. For
any (ut)ie7 € CT and any random T C T we have

E[ZMQ] = E[Lier]|ul? < max P(t € T) > fugl? (2.9)

teT teT teT

Heuristically, by the independence of the edges in the Erdds-Rényi graph, the edges between V' \ {z}
and (V\ {x})¢ are sampled independently of the subgraphs G|y (5})c and G|y 5} and are, therefore,
independent of u(x). Hence, (2.8), (2.9) and |S1(y)| < log N yield

A(y):| < (log N)2

Vo) 2 _ —1+0(1)
S =Bl u(@)]? = N,

Blle, (@) P|A) < 2E|ISi0)] X (L u(a))

teS (y)

From [V| = N#t°() and Chebyshev’s inequality, we therefore conclude ||(H — A(z))u(z)|? <
N2r=1+0(1) with high probability.

Since (u(x))zew is not an orthogonal family, we choose the first columns of U in (2.5) as the
Gram-Schmidt orthonormalization (u(z))zew of (u(z))zew (with respect to a fixed order on W),
ie.

1oy () —Teu(r)

O fua) T 210
where II., denotes the orthogonal projection onto span{u(y): y € W, y < x}. It remains to show
that, for any = € W, ||(H — A(x))u™(z)|| is also bounded by an inverse power of N. The denominator
in (2.10) is 2 1 since (1, u(z)) 2 1 and (1,,u(z)) = 0 for all y # . Moreover, H — \(x) applied to
the numerator of (2.10) is bounded by a negative power of N, since ||(H — \(x))u(z)|| < N#~1/2+o1)
as shown above, and ||TTo, HII,|| < N#~1/2+o() where TI, := 1 —II.,. The latter bound is proved
using the above estimate on ||(H — A(x))u(x)||. Given this construction and the bounds explained
above, we extend (u’(z))ze)y to an orthonormal basis and choose these vectors as columns of U.
In particular, the first n = [W| columns of U are given by (u'(x))zem.

What remains is to show that spec(X) is separated from I. To that end, we decompose its
domain of definition into the span of wq, the eigenvector of H associated with its largest eigenvalue,
and its orthogonal complement. This largest eigenvalue and the overlaps between wy and u(z) for
all x € W can be controlled relatively precisely, and we omit w; from the remaining explanations
below. It suffices to show that A1(X) < A(a*) 4+ o(1), by the definitions of V and W. This upper
bound on A (X) is equivalent to

A1 (Thyy HITyy) < A(a®) +o(1), (2.11)

where Iy := 1 — IIjy and IIy is the orthogonal projection onto span{uL(:c): x € W} An
estimate of the form (2.11) was first derived in [12], except that there the projection was defined
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in terms local profile vectors. Since we are using the global profile vectors u’(z), in our case this
estimate is considerably more involved. The rough strategy is to make a link between (2.11) and a
corresponding estimate for local profile vectors, which was already established in [12] using bounds
on the non-backtracking matrix of H, an Ihara-Bass type identity, and a local delocalization result
for approximate eigenvectors.

To that end, let @ be the orthogonal projection onto the complement of UJyecy\yy By, —1(y),
where 7, < /log N is chosen as in [12, eq. (1.8)]. In particular, the local profile vectors v(z)
from [12] satisfy suppv(z) C B,,(x) for every x € V. We denote by IIg the projection onto
span{Qu=(z): z € W}. If we obtain a small enough upper bound on ||Il)y — || then it suffices
to show A\ (IIgHIly) < A(a*) + o(1), where IIg == 1 — IIg. To get a sufficient estimate for
|Thyy — Hgl|, we need that u'(z)| B,(y) is polynomially small in N for z # y as a summation over
x,y € W is required. This is achieved through an argument motivated by (2.9). Let II, be the
orthogonal projection onto span{v(z): x € V \ W}. By definition of  and suppv(z) C B, (x),
g and II, commute. Thus, A\;(IlgHIg) < max{\ (IIy HIly), \ (TIgITy HII,IIg)} + o(1), where
I, := 1 —Ily. By [12], \{(IIy HILy) < A(a*) + o(1). For eigenvectors of H which are orthogonal to
the local profile vectors v(z) and whose associated eigenvalues are large enough, we obtain a weak
delocalization estimate by following an argument in [12]. This weak delocalization estimate shows
that A\ (TToIly HT, o) < A(a*) + o(1) if A\ (Tl HYVWITLy) < A(a*) + o(1). The last bound is
finally obtained by a careful analysis of the spectrum of HY\") which is based on viewing it as a
perturbation of Iy HY\WI,, + Ty HYV\W)TI, and analysing H VW) on ranIlyy in detail.

2.3.3. Figenvalue spacing. We now sketch how to prove (iii). To that end, we fix a # b € W. To
prove that A(a) and A(b) are not too close to each other, we choose an appropriate radius r on the
scale lﬁ)gg JC\l[ of the diameter of G. Then we fix the two subgraphs G|p, () and G|p, ) and show that
resampling the edges between S, (b) and B, (b)¢ results in a substantial change of A(b) while A(a)
remains almost unchanged: we establish simultaneous anticoncentration for A(b) and concentration
for A(b), which yields anticoncentration for their difference. The edges between S,(b) and B, (b)°
form an independent family of Bernoulli random variables by definition of the Erdés-Rényi graph.

On a more formal level, we work conditionally on F := o(B,(b), A|p, 1), A| B, )c) and prove the

following two statements in order to obtain a lower bound on |A(a) — A(b)|.

(a) A(a) fluctuates little under resampling of the edges between S,.(b) and B, (b), i.e. the concen-
tration estimate
P(JA(a) — z| < N"F) > 1— N —1/2+0(1)

holds if z is the second largest eigenvalue of H(VYUBr(O\a}) wwhich is F-measurable.

(b) A(b) fluctuates a lot under resampling of the edges between S, (b) and B, (b), i.e. the anticon-
centration estimate
P(IA(D) — 2| > N7"F) > 1 — N~/2Foll)

holds for any F-measurable spectral parameter z in I (see the definition of I after (2.6b)).

We justify (a) by replacing u(a) with an F-measurable version. This allows for a use of (2.9) in
a similar fashion as in the first part of Section 2.3.2 and reveals that, conditionally on F, A(a) is
concentrated around the second largest eigenvalue of H(VYBr(®\e}) gince |B,.(b)| is not too large
due to our choice of r.
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The proof of (b) is much more elaborate. We start by noting that A(b) is characterized by the
equation
AG) + = > (HY = A@b), =0, (2.12)
z,y€S1(b)

as follows from Schur’s complement formula. The main strategy is to derive a recursive family of
equations for the Green function, starting from (2.12) and extending to increasingly large spheres
around b, to which Kesten’s self-improving anticoncentration result can be applied. To quantify
anticoncentration, we use Lévy’s concentration function

Q(X,L) = ilel]glP’(X eft—L,t+ L], (2.13)

where X is a random variable and L > 0 is deterministic.

Proposition 2.8 (Theorem 2 of [59]). There exists a universal constant K such that for any
independent random variables X1, ..., X, satisfying Q(X;, L) < 1/2 we have

Q(iez[n

K
]Xl,L> < T ma QX L). (2.14)

This result is an improvement due to Kesten [59] of a classical anticoncentration result of
Doeblin, Lévy, Kolmogorov, and Rogozin. Kesten’s insight was that such an estimate can be made
self-improving, as manifested by the factor max;c,) Q(X;, L) on the right-hand side. This factor is
crucial for our argument, as it allows us to successively improve the upper bound on Q.

We now explain more precisely how the expression of A\(b) in terms of a large number of Green
function entries is obtained. We shall tacitly use that G| B, (b) 1s a tree, which can be easily shown to
be true with high probability. Applying Schur’s complement formula at x € S;(b), using standard
resolvent identities, and arguing similarly as in (2.9) to control errors yields

1

(2m4i——1,0_'_z_'; > Gylir2) +o(1), (2.15)

yesy (z)
where Gy (i, 2) = (HBOW) — 2)~1 and S (z) = Si(x) N Sit1(b) is the set of children of z in the
tree G|p, () rooted at b. The error o(1) is polynomially small in N; it comprises error terms arising
from removing vertices from H and neglecting all off-diagonal Green function entries.

Setting the error term in (2.15) to zero, we obtain a recursive equation for the idealized Green
function entries (g.(2))zeB, 1)\{b}, given by

1 {—z - ézyESf(a@) Gyy(r,z) ifzeS.(b) (2.16)

—2 = 3ot B(2) if z € Br_1(b) \ {b},

which is an approximate version of the recursion (2.15) for the actual Green function entries. The
recursion begins at the boundary of the ball B, (b) and propagates inwards. We note that, for any
1 <4 < 7, conditioned on F, the family (g.(2))ses, ) is independent if G|p () is a tree and z is

F-measurable. From (2.15), (2.16) and r =< lﬁ)gg 1;[ , it is not hard to conclude by induction that, for

large enough 1 > 0, with high probability, g,(2) = G4.(0,2) + o(N~") = (H(V) — 2) 8 4+ o(N"") for
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all z € S1(b). Hence, if we can prove that Q(g,(z), N~7) < N~¢ for all z € S;(b) and some constant
¢ > 0, then a union bound over a # b € W, |[W| < N*#, the smallness of the off-diagonal entries of
(HO) — X(b))~! as argued after (2.15), and (2.12) imply anticoncentration for A(b) — z. This is (b),
which together with (a) implies that min,zpcyw|A(a) — A(b)] = N7 with high probability, i.e. (iii).

Therefore, to complete the sketch of (iii), what remains is to prove Q(g.(z), N~7) < N~¢ for all
x € S1(b), whose proof we sketch now. Throughout the entire argument we condition on F and use
that G|p, () is a tree. To begin the recursion, we first show that Q(g.,d™!) < 1/2 for any = € S,.(b).
This follows from the first case of (2.16), using a weak lower bound on the entries Gy, (r, z) and
anticoncentration from the fact that the size of Si" () is a binomial random variable conditioned on
F.

Next, let x € S;(b) for 1 < i < r — 1. By using the second case in (2.16) and Proposition 2.8,
we iteratively refine the resolution, i.e. decrease the second argument of (), and decrease the upper
bound on @, which are d~! and 1/2, respectively, at the starting point. Indeed, conditioning on
Alp, 1), the second case in (2.16) and rescaling the second argument of @ yield

Q(g:(2), (T?d)™") <Q< ) gy(z)7(T2d)—r+i+1>

yes; (z)

K —r—+1i
< ———— max Qgy(2), (T2) 7+, (2.17)
57 ()| veST @

where we applied Proposition 2.8 using the independence of (gy(z:))ye S () in the second step. Here,

we also used that Q(f(X),L) < Q(X,T72L) if f(t):= 1 and X € [T~1,T] since the derivative of f
is bounded from below by 72 on this interval, and that, with high probability, g lies in [T, T]

for T =< IO%N .

The estimate (2.17) yields the desired self-improvement provided that |S] ()| is large enough.
However, |S{ (z)| is not large enough for all vertices z in B,(b) (and in fact consistently applying
(2.17) at all vertices yields an anticoncentration bound at the root b that is far from optimal and too
weak to conclude localization). Sometimes, a better bound than (2.17) can be obtained by replacing
Kesten’s estimate (2.14) with the trivial estimate

Q< > Xi,L) < min Q(X;, L), (2.18)

i€[n] i€ln]

which follows immediately from the independence of the random variables X;. Although this
estimate lacks the factor K//n from (2.14), it replaces the maximum with a minimum. Thus, an
important ingredient in our recursive self-improving anticoncentration argument is an algorithm
that determines which of (2.14) or (2.18) is to be used at any given vertex x € B,(b). It relies on
the notion of robust vertices.

Recursively, a vertex x € B,.(b) is called robust if x € S,.(b) or S; (x) contains at least d/2 robust
vertices. We denote the set of robust vertices by R. An important auxiliary result is that the root
b is robust with high probability, which in particular implies that S;(b) "R is large for any ¢ < r.
Therefore, we can restrict to x € S;(b) N R and proceed similarly as in (2.17) to obtain

<EVZ ke Qlay(e), (T2,

Qloa(2), (T5d)™) <Q( Z gy(z)’(TQd)HHl) Vd yesy(@)nr

yeST(z)NR
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where in the first step we used (2.18). Thus, we obtain Q(g.(2), (T%d)™") < (Kv2d-1)"~! for all
x € S1(b) and, therefore, by choosing r such that (72d)"t! = N", we arrive at Q(g.(z), N™") <
N=1/2+e(1) for all & € S1(b). This is the desired anticoncentration bound, (b), which, as explained
above, implies (iii).

2.8.4. The three main exponents of N. Throughout this paper we use the three exponents u, (,
n > 0 to control three central quantities of the argument. We summarize their roles here for easy
reference.

o N*" is the typical size of the vertex sets V and W (cf. Proposition 3.2 (i)), as the parameter
w is introduced to control a* (see (1.6)). Consequently, N* is also the typical number of
eigenvalues of H satisfying (1.7). Therefore, the factor N# emerges from union bounds when
a property is required for all z € V or z € W.

e N~Cis the upper bound on the eigenvalue approximation that we establish in Proposition 2.3,
i.e. on the distance between A(x) and the eigenvalues of H or, more precisely, the upper bound
on ||(H — A(z))u(z)||. Proposition 2.3 requires the condition ¢ < 1/2 — 3u/2.

e N7 is the lower bound on the eigenvalue spacing, or correspondingly mingyew|A(x) — A(y)|,
that we prove in Proposition 2.4. Since the typical eigenvalue spacing is N * in the interval
we consider, we clearly need u < 7. In fact, our proof of Proposition 2.4 requires the stronger
condition 8y < n for technical reasons as well as p < 1/24.

To apply perturbation theory in the proof of Theorem 1.1, we need that the error in the eigenvalue
approximation N~—¢ be smaller than the eigenvalue spacing N~". This means that n < (.

2.4. Localization profile — proof of Theorem 1.6. Theorem 1.6 is an immediate consequence
of the following result.

Proposition 2.9 (Local approximation for u(x)). Let p € [0,1/3). Then, with high probability, the
following holds for all x € W. If r € N satisfies

1log N 1 1 log N
10gd<<r<min{6l(;ggd,min{5—'u—,u} 08 —2}, (2.19)

then
(i) u(z) = v.(z) + o(1),
(ii) u(x) = wy(z) + o(1).
Part (i) is proved in Section 3.2 below. Part (ii) follows from Corollary 4.2 below, since A(ay) > 2.

Proof of Theorem 1.6. From (2.3) in the proof of Theorem 1.1, we know that w = u(z)+O(N~¢) for
a unique x € W and some small enough ¢ > 0. Therefore, Theorem 1.6 follows from Proposition 2.9.
O

2.5. Mobility edge — proof of Theorem 1.7. Part (i) follows from Theorem 1.1, since inf{a >
0:Plag > a) < N384 < 2if d > 2b.log N, by Lemma D.1 below. Part (ii) was proved
in [14, Theorem 1.1 (ii)].
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2.6. Localization length — proof of Theorem 1.8. For any eigenvector w we introduce the
function
q(u) = d(u,y)(1,, w)?,
y
so that ¢(w) = min, q(u).

For the localized phase, suppose that A is an eigenvalue satisfying |A| > 2 + « with associated
eigenvector w. Denote by x the unique vertex associated with w from Theorems 1.1 and 1.6. Then
the following estimates hold on the intersection of the high-probability events of these two theorems.
By Theorem 1.1, there exists a constant R = R, such that

oy — 2 Fo(1) > Oy

a(w) > d(u,2)(Le, w)* > Ry oz —2

for all u € Br(z)°, (2.20)

where the third inequality holds for large enough constant R. Moreover, for any € > 0 there exists a
constant R’ € N such that for u € Br(x) we have

Q(u) = Z d(u7y)<1yaw>2 + Z d(uay)<1yaw>2
yE€Bp/ (x) yEBp/ ()¢
= > duy) {1y, w)? +0()
yGBR/(m)
= Z d(u, y)(1,, v (z))> + O(e) + o(1), (2.21)
yEBR/(ac)

where the second step follows from the estimate d(u,y) < R + d(x,y) and the exponential decay
from Theorem 1.1, and the third step from Theorem 1.6 with some logd < r < lﬁjggg.

To analyse the sum, we abbreviate k := d(z,u) and introduce the set T;(u, x) := S;(x) N S;1x(u)
for 0 < i < r, which is the set of vertices in S;(z) whose geodesic to x does not pass through u. By

Proposition 3.2 (ii) below, the graph G|p, (,) is a tree, which implies

d(u,y) = {k+i if y € T;(u,x) (2.22)

|k —1| ifye Si(x)\Ti(u,x).

Next, we estimate |S;(x) \ Ti(u, x)|. For 1 < i < k, the set S;(x) \ T;(u, x) consists of the unique
vertex on the geodesic from x to u at distance ¢ from z. For i > k, we have S;(z) \ T;(u,x) =
Si(z) N Si_r(u). Here we used the tree structure of G|p, (5. Hence, we conclude that for i > k we
have |S;(2) \ T;(u, z)| < |Si_x(u)| < (log N)di=*=1 by Proposition 3.1.

Next, by [12, Lemma 5.4], with high probability we have |S;(x)| = |S1(z)|d*~1(1 + o(1)) for
1 <i < r. Since |Si(z)| = a*d > 2d, we conclude that |S;(z)| > d* for i < r. Putting all of these
estimates together, we conclude for all 1 < ¢ < r that

|Si(2) \ Ti(u, )| _ [d~ if1<i<
|Si(2)] ~\(log N)d*1 ifk<i<

Since T;(u, z) = S;(x) for k =0 or ¢ = 0, using the condition (1.5) we conclude that

[Si(2) \ Ti(u, z)|
|Si()]

= o(1) (2.23)
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for all w € Br(z) and 0 < i < 7.
Next, using (2.22) and recalling the definition (1.11), we write the above sum as

-
Y. d(u,y)(Ly,vi(2))® = Z( Yo (k+d1y, @)+ Y k- i\<1y»Vr(fC)>2)

yEBR/ () 1=0 \yeT;(u,z) y€Si ()\ T3 (u,)
R/
. D 2 S\ T2
= ki) ui(og)? =522+ |k — i ug (o
i0(< Juiloa) gy +IF il =m0
R/
= Sk + Dusan)? + o(1),
=0

where in the last step we used (2.23), the fact that R’ is constant, and 375 u;(a;)? = 1. The latter
sum is clearly minimized for k = 0. Recalling (2.21), we therefore conclude that for any u € Bg(x)
we have

o0
g(u) > q(z) + O(e) +o(1),  q(z) =) iui(az)® + O(e) + o(1)
i=1
for large enough R’ depending on . Since € > 0 was arbitrary, and recalling (2.20), by taking the
minimum over u € [N], it therefore suffices to show that

;iui(ax)Q - ﬁ +o(1) = Nl;\‘j +o(1). (2.24)

The first equality of (2.24) is an elementary computation using the definition (1.10), recalling the
normalization > 7_0 u;(a)? = 1 and that 7 > 1. The second equality of (2.24) follows from the

estimate || = A(az)+o0(1) by Remark 1.2, which can be inverted to obtain é =1(1-¥ ’|\/2\‘_4) +o(1).

For the delocalized phase, suppose that A is an eigenvalue satisfying |[A| < 2 — k with associated
eigenvector w. We use [14, Theorem 1.1 (ii)] to deduce that with probability 1 — O(N~1?) we have

w2, < N~1+°() Hence, with probability 1 — O(N~?) we have, for any « € [N] and r > 0,

q(z) > Z d(ac,y)(ly,W>2—|—r Z <1y,W>2

yEBy(x) yEBr(z)°

> r(l S <1y,w>2) > 7’(1 _ N‘1+°(1)|Br(x)\) .

yEB(z)

Next, we deduce from [34, Lemma 1] that for any constant € > 0 there is a constant 6 > 0 such

that, with high probability, if » < (1 — )25 then |B,(z)| < N'~° for all # € [N]. Choosing

r:=|(1— 5)1ﬁ)gggj, we conclude that, for any € > 0, with high probability, for all eigenvectors w

with eigenvalue A satisfying |A\| < 2 — k, we have {(w) > (1 —e + 0(1))%. Since € > 0 was an
arbitrary constant, we conclude the stronger lower bound £(w) > (1—o0(1)) lﬁ)gg]j = diam(G)(1+0(1)),

where the last step follows from [34]. The complementary upper bound ¢(w) < diam(G) follows
by definition of diam(G), since d(z,y) < diam(G) for all z,y € [N] (here we used that under our
assumption on d, the graph G is with high probability connected). This concludes the proof.
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3. Preliminaries

The rest of this paper is devoted to the proofs of Propositions 2.2, 2.3 and 2.4. We begin with a
short section that collects some basic properties of the graph G and its spectrum.

3.1. Properties of the graph. In this subsection, we collect some basic local properties of the
Erdos-Rényi graph G around vertices in V.

Proposition 3.1. Suppose that \/log N < d < 3log N. With high probability, the following holds.
(7,) maxme[N] ]Sl(x)| < 1010g]\7.

(ii) |B;(z)| < max{|S1(x)|,d}d~t for all z € [N] and all i € N with i < %lﬁgg

s

Item (i) is a simple application of Bennett’s inequality and (ii) follows from [12,13]; a detailed
proof is given in Section E below. In particular, by the assumption d > /log N, we get from

Proposition 3.1 (i) that
log N
Maw) S vas Sy Ogd < Vd (3.1)

for all x € [N] on the high-probability event from Proposition 3.1.

Proposition 3.2. Let u € [0,1/3) be a constant. Suppose that /log N < d < 3log N. With high
probability, for any r € N satisfying

1<r§min{—i,;— }ll(z)gg]c\l]’ (3.2)
the following holds.
(i) [V < Nt
(i) Glp, () is a tree for all z € V.
(iii) By(x) N B,(y) =0 for all x,y € V satisfying x # y.
(iv) Let v € [0,1). If 1 —p—v — % > 1 then |Si(y)| < o (v)d for all y € Uyey(Br(2) \ {z}).

These statements are all consequences of [13,15]; we explain the details of the proof of Proposi-
tion 3.2 in Section E below.

3.2. Properties of the spectrum. In this subsection we collect basic spectral properties of H
and some of its submatrices.

Definition 3.3. Let w; be a normalized eigenvector of H with nonnegative entries associated with
the largest eigenvalue \j(H) of H.

Note that, with high probability, w; is unique and coincides with the Perron-Frobenius eigenvector
of the giant component of G.

Proposition 3.4. Suppose (1.5). With high probability the following holds.
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(i) For any p € [0,1] we have max{ o(HM), =An(HM)} < Ala*) + o(1).

(i) Fiz p € [0,1/3). If X C Uyey Br(z) with r € N as in (3.2), then M\ (H™X)) and the corre-
sponding eigenvector w of HX) satisfy

1xe

MHX) = V(1 +o(1)). v = i = o).

(iii) Fizp € 1]0,1). Ifv € V, r € N satisfies logd < r < %lﬁ)gg]g and X C [N] satisfies XNB,(x) =0,
then

I(H = Aaw))ve (@) = o(1),
where v, (x) was defined in (1.11).

(iv) Fiz p € [0,4/5). For any r € N satisfying r < W, there is a normalized vector q with
suppq C (Uyzey Bri1())" such that

I(H =Vd)a| Sd?,  fwi—al$d™,  lla= N1y $d 2.

These results follow essentially from [12,13,15]; the detailed proof is presented in Section C
below.

Definition 3.5. We denote by €2 the intersection of the high-probability events of Propositions 3.1,
3.2 and 3.4.

In particular, on  the estimate (3.1) holds.

Corollary 3.6. Fiz € [0,1/3). On Q, the following holds for all x € W and all X C [N].
If XN By(x) =0 and V\ {z} C X C Uyey Br(y) for some r € N satisfying logd < r <

infl 1 _p 1 logN
min {5, 5 — 4,3 U}logd then

MHEX) =Vd(1+0(1)),  XHX)=AMaz)+o(1),  A(HX) <A(@”) +o(1).
Corollary 3.6 with X =V \ {z} directly implies that, on £,
Mz) = A (HOMEDY = Aay) + o(1) . (3.3)

Proof of Corollary 3.6. The statement about Ay (HX)) is identical to Proposition 3.4 (ii). By
eigenvalue interlacing (Lemma D.3), we have

As(HN)) < g (HOM) <o (HMV) < A(a") +o(1)

where for the last inequality we used Proposition 3.4 (i). Finally, Proposition 3.4 (iii) implies
that there exists an eigenvalue of HX) at distance o(1) from A(a,). Because of the estimates on
M (HX)) and A3(HX)) just proven, and because A(ay) > A(a*) + k/2 for z € W (recall (2.2)) as
well as A(a) < v/d by (3.1), this eigenvalue has to be \o(HX)). O
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Proof of Proposition 2.9 (i). We show that the conclusion of Proposition 2.9 (i) holds on €. The
proof uses a spectral gap of HV\{#} around A(z) = A(HV\M#)), that v,.(z) is an approximate
eigenvector of H W\{=}) by Proposition 3.4 (iii), and perturbation theory. Indeed, from Corollary 3.6
with X = V\ {x}, recalling the definition of W (see (2.2)), we obtain that \y(HV\{*}) is separated
from the other eigenvalues of H(V\{#}) by a positive constant. Owing to (3.3), Proposition 3.4 (iii)
with X =V \ {z} and Lemma D.2 below imply ||u(z) — v,(x)|| = o(1), i.e. Proposition 2.9 (i). O

We conclude the following corollary from Proposition 2.9 (i) and its proof.

Corollary 3.7. Fiz p€1[0,1/3). On Q we have (1, ,u(x)) = 2(0(‘3-;__21) +o(1) 21 for all x € W.

Proof. We first note that for any » — oo as N — oo, we have ugp(ay) = 1/2(0‘#121) + o(1) by (1.10).

By Proposition 2.9 (i) and its proof, (1,,u(z)) = (1,,v,(z)) + o(1) = ug(az) + o(1) = 1 on €,
where in second step we used the definition (1.11), and in the last step we used that o, > 2 + &, so
that the sequence (u;(ay)); from (1.10) is exponentially decaying in ¢, uniformly in 7. O

3.3. Properties of the Green function. In this subsection, we fix u € [0,1/3). Define
T = [A(@") + v/4,Vd/2].

We shall use that whenever z € 7, all Green functions appearing in our proof are bounded, which
is the content of the following result.

Lemma 3.8. Suppose (1.5) and (3.2). On Q, for z,2/ € J and X C [N] satisfying V C X C
Uzey Br(z), we have

8/kK, (3.4)

Proof of Lemma 3.8. Eigenvalue interlacing (Lemma D.3) and Proposition 3.4 (i) and (ii) imply
M(H)Y < XHM) < Aa*)+4£/8 and  M(HWX) = Vd(1+0(1) = Vd/2 + /8.

Therefore, dist(z, Spec(H™X))) > k/8 for any z € J, which proves (3.4). The Lipschitz bound (3.5)
follows from (3.4) and the resolvent identity. O

Lemma 3.9. Suppose (1.5) and (3.2). On Q, for anyV C X C U,ey Br(2), 2€ T, andy ¢ X,
we have
—(HY —2),b > (32)7*.

Proof of Lemma 3.9. Denoting by A1 > X > ... and wi,ws,... the eigenvalues and eigenvectors
of HX) | respectively, we have

<1y,W1>2 + <1y>wi>2 > 1
Z—)\i Z—)\N

—(HX) — )L = (1—(1,,w1)?) — w , (3.6)

z=M 2<i<N

where in the second step we used z — Ay = z — \; > 0 for all ¢ > 2, which follows from eigenvalue
interlacing (Lemma D.3), Proposition 3.4 (i), and the condition z € J.
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To estimate the right-hand side of (3.6), we use Proposition 3.2 (i) and Proposition 3.1 (ii)
as well as (3.2) to estimate |X| < Y,cp|Br(2)] < NY/3°W on Q. From Proposition 3.4 (i) we
therefore deduce that

(1,,w1)? = | X2+ 0(1) = o(1). (3.7)

We conclude that the first term on the right-hand side of (3.6) is bounded from below by ((2 +
0(1))z)71, as z — Ay < 2z from Proposition 3.4 (i). The second term on the right-hand side of (3.6)
is estimated using (3.7) as well as |A; — z| > V/d > z by Proposition 3.4 (ii) and z € J. O

4. Exponential decay of u(z) and proof of Proposition 2.2

In this section we establish the exponential decay of u(z) around the vertex x. In particular,
Proposition 2.2 is a direct consequence of Proposition 4.1 below. Moreover, we prove in Corollary 4.2
below that u(z) is well approximated by w; (), the eigenvector of H|p, (,) corresponding to its
largest eigenvalue. This implies Proposition 2.9 (ii).

Throughout this section we use the high-probability event ) from Definition 3.5.

4.1. Simple exponential decay of u(z). In this subsection we establish exponential decay at
some positive but not optimal rate.

Proposition 4.1. Suppose that (1.5) holds. Then there is a constant ¢ € (0,1) such that, for each
fixed p € [0,1/3), on Q, for each x € W there exists g, > 0 such that

Ae*(1/2)) + o(1)
Ax)

[u(@)| 3@l S Ve s, o = <l—e, (4.1)

for alli € N satisfying 1 <i < min{% — & 1 — N}lﬁi]g -2

Proof. We note that suppu(z) C ([N] \ V) U {z} and decompose u(x) = (1, u(x))1; + Qu(z),
where @ =32, c(n\v(1ly, )1y is the orthogonal projection on the coordinates in [N]\ V. We apply
the projection ) to the eigenvalue-eigenvector relation

Mz)u(z) = HN (@) = (15, u(@)1s, @) /Vd + HONDQu(z)
solve for Qu(z), and obtain

(12, u(z))
Vd

where we used that HV\#H1, =1, (x)/\/& and QHVM=NQ = HV) | We also used that \(z) — HY)
is invertible, which can be seen as follows. From Proposition 3.4 (ii) with X =V and r = 0, we
conclude A\ (H™) = v/d(1 + o(1)) and, hence, (3.3) and Proposition 3.4 (i) yield that A(x) is not
an eigenvalue of HV) and

Qu(z) = (A@) = HM) g0, (4.2)

dist(A(x), spec HV)) > 1. (4.3)

Let
Qi = Z <1y7 ‘>1y

yE[NN\(VUB;(z))
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the projection onto the coordinates in [N]\ (V U B;(x)). As suppu(z) C ([N]\ V) U {z} and
QiQ = Qi, we conclude from (4.2) that

. (oyu() () HON
u(x)‘Bi(z)c = Qiu(z ) QiQu ( ) WQZ (1 )\(x)> 131(33). (4.4)

For any n € N we have
(-5) ~50G@) +(-55) (&) )

Since HW) is a local operator, we conclude that Qi(H(V))klsl(z) =0 if k+ 1 < 7. Hence, fixing
i > 1 and applying (4.5) with n =i — 1 to (4.4), we get

- B W)\ ¢ i
u(2)| g, oy = <1$,f( L, 8@)) ) 3\(@) — BV 1(?@)) 131()_()(” f;(lj ’). (4.6)

Here, in the last step, we employed |(1,, u(2))| < 1, [Qill <1, [[(A(z) = H?) ' < 1 by (4.3).
Let r € N be the largest integer satisfying (3.2). We now claim that, on €2,

IHOVI| < (A(@(1/2)) + o)) ||v] (4.7)

for any v such that suppv C B, (z). Before proving (4.7), we use it conclude the proof of (4.1).
For ¢ < r — 2 we have supp(H(V))ilsl(x) C B, (z), so that iterative applications of (4.7) yield

I(HD) L, 0| S (Ala”(1/2)) +o(1)'Vaz Vd. (4.8)

Hence, the first bound in (4.1) follows from (4.6). We now show the second bound in (4.1). If
1°g N> T fora sufficiently large constant T then g, < 1 — ¢ for some constant ¢ > 0 by using
Corollary A3 withv =1/2, A\(z) = A(a* (1)), n < 1/3 and possibly increasing its T'. If logN <T<1
then a, <1 by Proposmon 3.1 (i) and the estimate ¢, < 1 — ¢ for some constant ¢ > 0 follows

from A(a,) < 2y/a, < 1and AN(x) = Alag) +0o(1) > A(a*) + k/4 > A(a*(1/2)) + k/4, which is a
consequence of (3.3) and the definition of WW. This completes the proof of the second bound in (4.1).

What remains is the proof of (4.7). For any v € RN the Cauchy-Schwarz inequality implies

|(EH)Mv| < \/%HV”. By Proposition 3.1 (ii) and (3.2), if suppv C B,(z) then |supp v| <
N1/5+0(1)  Therefore,

IEMV] < |(H = EH)Mv|| + o(||v]])
< ||(H = EH) W er=e 02Dy 4 o(|[v]) < (Ala®(1/2)) + o(1))IV]],
where in the second step, we used VN B, (x) C{y:ay > a*(1/2)}¢ by Proposition 3.2 (iv) and, in

the third step, ||(H — EH){v:2v=>a"(1/21|| < A(a*(1/2)) + o(1) by Lemma C.1%. This concludes
the proof of (4.7). O

8Note that Lemma C.1 holds on €, since Lemma C.1 is used to prove Proposition 3.4 (i).
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4.2. Approximating u(z) by w,(z). From Proposition 4.1 and its proof, we deduce the following
result, which compares u(z) and w,(x) from Definition 1.5.

Corollary 4.2. Suppose that (1.5) holds and fix u € [0,1/3). Then, on Q, for allz € W and r € N
satisfying (2.19),

u(z) = wp () + O(azgiA(ay) ™) = we(z) + o(A(ay) 1),
where q, is the same as in Proposition 4.1.
Proof. We shall apply Lemma D.2 with M = H|p, (), A= Az) and v = u(z). First, we check its
conditions by studying the spectral gap of H| B,(z) around its largest eigenvalue. As r < élf;gg JJ , we
conclude from Proposition 3.4 (iii) with X = B,.(z) that H|p () = HBr(@)) has an eigenvalue
A(az) + o(1). The bound (4.7) implies that ||H|p, o)\ {«}] < |HM) | < A(a*(1/2)) + o(1), where in
the first step we used Proposition 3.2 (iii). By eigenvalue interlacing (Lemma D.3), we therefore
deduce that

M (H|p,(2)) = Maz) +o(1), A2(H|p, @) < M(H|p, @)\ f}) < A7 (1/2)) +o(1).
Thus, the definition of W in (2.2) implies

(15, 0) = NalHlp, ) 2 Man) 1 = 12O Gy 2 e,

log N

where the last inequality follows from Corollary A.3 if > T for some large enough constant T,
and from A(a*(1/2)) + k/2 < Ala™ (1)) + /2 < Alag) S < 1 (See (3.1)) otherwise. Hence, owing to
(3.3), there is A 2 A(ay) such that H|p, (5 has precisely one eigenvalue in [A(z) — A, A(z) + A].

Let P, be the orthogonal projection onto the coordinates in B, (x). The eigenvalue-eigenvector
relation (HV\#H — \(z))u(z) = 0 and PL,HV\=H p, = H|p, (z) imply

(H|p,(x) — Mz))u(z) = =P, HY\ (1 - Pu(z) — Mz)(1 — P)u(a).
Therefore, since (1 — Pr)u(z) = u(x)|p, (z)e, we get

I(H |5, (z) — M@)u@)|| < A@)|[u(@)|p, @l + 1P-HYND (@) 5, @)e) | S g - (4.9)
1/2

In the last step, we used A\(z) < az’” and Proposition 4.1 to estimate the first term. For the second
term, we used that PTH(V\{m})(u(x)]BT(x) ) = PL.HO\=D (u(2))g, +1(z)) Dy the locality of HW\{=z})

as well as the identity H(V\{z})(u(m)lsﬂrl(@) = HV)(u(z (%)]8,,1(x)), Which yield
1D (u(z) IS Ale*(1/2)[u@)ls,. @) S a2 u@) @]l S asds

due to (4.7) asr+1 < min{f — 4,1 — N A (0*(1/2))2 < A(e*)? < @, and Proposition 4.1.

4 3 logd
Since o, < logN by Proposition 3.1 (i), ¢g; < 1 — ¢ for some constant ¢ > 0 by Proposition 4.1,

r > logd 2 log (IOIOgN) by (1.5) and «a, > 2, we obtain

S, 11(2)

g <1< al/? (4.10)

Therefore, owing to (4.9) and ozglc/Z = A(a;) S A, we can now apply Lemma D.2 with M = H|p (4,
A = A(z) and v = u(z) to conclude u(z) = w,.(z) + O(az@iA(0g) ™) from (4.9) and A > A(ey,) as
well as (1,,u(z)) > 0 and (1,,w,(z)) > 0. This proves the first equality in Corollary 12,

Since a;q), < 1 by (4.10), the last equality in Corollary 4.2 follows immediately. O
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4.3. Optimal exponential decay of u(z). In this subsection we establish an explicit rate of
exponential decay of u(z). It holds only for a smaller set of eigenvectors near the spectral edge,
requiring p to be small enough. As pointed out in Remark 1.4, up to the error O(¢), this rate is
optimal.
Proposition 4.3. Suppose (1.5). Then the following holds.
(i) (Subcritical regime) There are constants T > 1 and ¢ > 0 such that if IO%N > T then, on S,
for any small enough constant € > 0 and each p € [0, €],

c +1
ool  var (e

log N

forallz e W and i < c——" 57 -
= (log d) log =2~

(7i) (Critical regime) There is a constant ¢ > 0 such that, for any constants T > 1 and € > 0 with
e <ck, if IO%N < T and p € [0,cT~1e?] then, with high probability,

i+1
o)l v (S

. 2
forallx e W and i < %lﬁ)ggg.

Proof. Let x € W. For any i, n € N, we conclude from (4.4) and (4.5) (see also (4.6)) that

I(H )™ g, )|
\/[i/\(x)nﬂ

since |(1,,u(z))| <1, ||Qill <1 and ||[(AM(z) — HM)~Y| < 1 by (4.3). We denote the right-hand
side of (3.2) by r. In the following, we always assume that n + 1 < r and tacitly use the graph
properties listed in Proposition 3.2. As in the proof of Proposition 4.1 (see (4.8) and use ¢, <1 —¢
by (4.1)), we find some constant £ > 0 such that if n + 1 < r then

la(@) syl WHQ kzo (f((;)klsl<x>

I(H )11, )|
\/g/\(x)nﬂ

We shall use the following result, whose proof is given at the end of this subsection.

S Vog(l—e)" . (4.11)

Claim 4.4. Suppose that all vertices in By_1(x)\{x} have degree at most 7d, where 2 < 2\/T < A(x).
Then for alln <r —1 and i € N we have on )

)\(:cl)\/ﬁHQiké) <Ij((;)))klsl(“ < */0‘7<A(x) + m)m '

We now explain how we choose 7 and n in the subcritical and the critical regimes in order to
deduce Proposition 4.3 from Claim 4.4. In the subcritical regime, i.e. for the proof of (i), we choose
7:=a*(1—3¢) and n < z—:lfz)gjc\l] for some small enough constant € > 0. By arguing similarly as in

the proof of Corollary A.3 below, we find a constant 7" > 1 such that

4t o 40*(1 —¢e)(1+40o(1))
O Alar(p))?

(4.12)

=0(e) <1 (4.13)
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by (3.3) and (2.2) if IO%N > T. Here, the last inequality holds if € is sufficiently small. Hence, the
assumption on 7 in Claim 4.4 holds. Moreover, with our choice of 7, the degrees in B, (z) \ {z} are
bounded by 7d due to Proposition 3.2 (iv) and our assumption on n. Hence, the assumptions of Claim

4.4 hold. As A\(z) S MTN by (3.3) and Proposition 3.1 (i), the right-hand side of (4.11) is bounded

by the right-hand side of (4.12) if n = iC'log (101°gN ) for some sufficiently large constant C. Since
we need that n—l—l < r, this yields the upper bound on ¢ in (i). From (4.13) and (3.3), we deduce that
z) + VA2)? — 47 = ANz)(1 + —ﬁ) = Alaz)(1+0(1))(2+ O(g)) = 2v/az — 1(1+O0(e))
which completes the proof of (i).
For the proof of (ii), we note that p < ce?T~! < 1/3 for a sufficiently small constant ¢ > 0
since T'> 1, ¢ < ck and k < 1. We choose 7 = 1 + ¢ for some constant € > 0. As )\(a:)2 — 47 =
(Mx)? —4)(1 - ﬁ) > 0 due to (3.3) and (2.2) if ¢ < ¢k with a small enough constant ¢ > 0.

This establishes the first condition for (4.12). We set R := %lﬁggg and conclude from Bennett’s
inequality (Lemma D.1 below) and Proposition 3.2 that

logd d
P for all for all B — log N
(ay 7 for all x € W and for all y € Br(z) \ {:U}) exp ((u + RlogN 1OgNh(s)) og ) ,
where h(g) == (1 + ¢)log(1 + &) — e. Since h(g) > 3ce? for some small enough constant ¢ > 0,

the upper bound on p imposed in the statement, the definition of R and log N = % imply that
the factor in front of log N is negative. Therefore, with high probability, we can apply (4.12)
simultaneously for all € W. We choose n = C(i + 1) and deduce that if C' > 0 is a large enough
constant then the error in (4.11) is dominated by the right-hand side of (4.12) as A(x) < 1 for
@ < T. We recall that r denotes the right-hand side of (3.2) and note that the condition of
(4.11),n+1= C’ (i + 1) + 1< r, can be satisﬁed by possibly decreasing the constant ¢ > 0. Finally,
we obtain A(z) + /A —47 = Mz) + VA —47 + O( \/m) = 2y/a; —1(1 4+ O(e)) ™!
similarly as argued above and in the proof of (1) using € < ¢k and k < 1. This proves (ii) and, thus,
Proposition 4.3. 0

Proof of Claim 4.4. For y € S1(z) we denote by B;(y) the ball of radius n around y in the graph
Glin)\{z}, and we write S,f (y) = B, (y) \ B (y). Since GlB,,1(2)\v is a forest on Q and for each
y € Si(x), G|B;{(y) is a tree, we obtain

k+1

(A( klsl Z Z Z 1. Ni(y, 2),

yesi(x) =1 zeS | (v)

where N (y, z) denotes the number of walks on G|B+(y) of length k between y and z.
Thus, for i > 0, we conclude

1
n 1 n—+

OY s sw = XY ¥ 3 ns
=j—

yesi() j=1 zest | (y) k=i—1

SDOIDSED SRR (S o)

yeS1(x) J= Z+1zes+ ) =j—1
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where the second step follows from the definition of @Q;. Since the sets {B; (y) : y € Si(z)}, are
disjoint, we conclude that

" A : ) z
HQ;) (ilr((;> yg: );; es;( | <k§-—1m)2- (4.14)

Next, let z € S;[l(y) for some y € Si(x). We note that Ni(y,z) =0if k — (j — 1) is odd due to
the bipartite structure of a tree. If this difference is even, then we now show that

Nk(Z/v Z) < (Mk)lj(Td)(ki(jil))/Qv (415)

where M is the adjacency matrix of N* (regarded as a graph where consecutive numbers are
adjacent), see (D.2) below for a precise definition, under the assumption that the degree of each
vertex in G\B+(y) is bounded by 7d.

For the proof of (4.15), we introduce the set of walks on N*
Wi (j) := {walks 7 on N* of length k such that v(0) =1 and (k) = j},
and for each v € Wi(j) we introduce the set of walks on G| Bt (y) that project down to ~,
Wi(y, z;7y) := {walks I" on G|B$(y) of length k such that T'(0) = y,I'(k) = z and d(x,T'(-)) =~} .
By definition, any walk I' € Wy (y, 2z;y) projects down to a walk v € Wi(j), which implies

Ne(y,2) < Y Wiy, )] (4.16)
YEWL(F)

In order to prove (4.15), we fix v € Wy(j) and estimate |Wy(y, z;7v)|. For i € [j], let T; :== max{t €
{0,...,k} : v(t) =i}, i.e. T; is the last time when v hits i. Clearly, Tt < T < ... <Tj_1 <Tj = k.
See Figure 4.1 for an illustration of the walks v and I". At each time 7; with i € [j — 1], the
walk v takes a step to the right, and by definition of the times T;, any walk I' € Wy (y, z;y) takes
a step outwards on the geodesic from y to z. This means that j — 1 of the k steps of I' are
fixed. Of the remaining k& — (j — 1) steps, half correspond to steps to the left of v, which again
correspond to a uniquely determined step of I" along the unique path back towards y. Hence, only
(k— (5 —1))/2 of the k steps of I" are free to choose. Since the degrees in G|B:{(y) are bounded by
7d, we obtain |[Wy(y, z;7)| < (7d)*~0~1)/2, Plugging this estimate into (4.16) implies (4.15), since
[We(j)| = (M*)1; by definition of M.
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1 T

0 11

Figure 4.1. An illustration of two walks v € Wi (j) (bottom) and I' € Wy (y, ;) (top). Here k = 21 and
j = 6. By definition of Wj(y, z;7), for each ¢t € {0, ..., k} we have v(t) = d(x,I'(¢)). The time T; is the last
time when ~ hits ¢. We draw an edge {T'(¢),T'(t + 1)} in red if the choice of the vertex I'(t + 1) is uniquely
determined by v and in blue otherwise. In the latter case, there are at most 7d possible choices for T'(¢ + 1).
Red edges arise in two ways: (i) a step to the right in v following a time T; (j — 1 in total, in " corresponding
to a step towards z along the geodesic from y to z); (ii) a step to the left in v ((k —

corresponding to a step towards y).

Next, applying (4.15) to (4.14), we obtain

fo 3 ()

2 n+1
> 185(@)]
Jj=i+1
n+1
> 18;(x)
j=i+1
n+1
S D 1S
j=i+1
n+1
= > 5@
Jj=i+1
n+1

=2 |51

Jj=t+1

< 1S1(@) A (@)?
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k=0 A
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2(/\ +\/§\(a:)27—47>
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Here, in the third step, we used that |S;(x)| < |S1(x)|d?~! by Proposition 3.1 (ii) and that (M*)1; > 0
for all k € N. The fourth step follows from the condition 21/7/A(x) < 1, the invertibility and the

Neumann series representation of M in Lemma D.5 below with t = A(x)/+/7. The fifth step is a

consequence of the representation of (1 — T\/;) )1_]1 in Lemma D.5 below. In the last step, we used

that A(z) = A(ay) + o(1) > 2+ k/4 to sum up the geometric series and conclude that the series is
< 1. This completes the proof of (4.12) and, thus, the one of Claim 4.4. O

5. Approximate eigenvalues — proof of Proposition 2.3

In this section we prove Proposition 2.3, by showing that in the interval Z there is a one-to-one
correspondence between eigenvalues of H and the points A(x) for z € W, up to a polynomially
small error term.

5.1. Proof of Proposition 2.3. We recall wy from Definition 3.3.

Definition 5.1. Let II be the orthogonal projection onto span ({wi} U {u(z) : = € W}) and

II-=1-1IIL

Note that the set {w1} U {u(z) : = € W} in the definition of II is not orthogonal. Throughout
the proof, we regard H as a block matrix associated with the orthogonal sum decomposition
ranI1 @ (ran IT)*.

Proposition 5.2. Suppose (1.5). Fiz pn € [0,1/3) and ¢ € [0,1/2 — ). With high probability, the
following holds.

(i) [[(H = Mz))u(z)|| < N¢ for allz € W.
(ii) If ¢ < 1/2 —3u/2 then
spec(ITHII) \ {0} = {\(H)}U{\(z) + e, : 2 € W}
counted with multiplicity, where || < N™¢ for all x € W and M\ (H) = Vd(1 + o(1)).
(iii) If ¢ < 1/2 —3u/2 then |[TTHTII|| < N—¢.
(iv) If p < 1/4 then A\ (IHTI) < A(a*) + K/2 + o(1).

Proof of Proposition 2.3. Owing to the block decomposition H = IIHII + ITHII + IIHII + ITHTI,
Proposition 5.2 (iii) yields

spec(H) \ {0} = {A+ &) : X € (spec(ILHII) U spec(ILHII))} \ {0}

counted with multiplicities, where |e)| < 2||[TIHII|| < N~¢ for all A\. Therefore, Proposition 2.3
follows from the definition of Z as well as Proposition 5.2 (ii), (iv), and (i). O

The rest of this section is devoted to the proof of Proposition 5.2. We assume the condition
(1.5) throughout. We recall the definition of the high probability event © from Definition 3.5. For
any event A and random variable X we write

Po(A) =P(QNA), Eg[X]=E[X1g]. (5.1)
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5.2. Proof of Proposition 5.2 (i). The proof of Proposition 5.2 (i) relies on the following result,
whose proof is given at the end of this subsection.

Proposition 5.3. Let u € [0,1/3). For any x € W, we have the decomposition

(H - Aa)u(@) = Y e@)l,. (5.2)

yeV\{z}
Moreover, for any x,y € [N], we have the estimate
Eq[loew lyen (2} &y (2)?] < d 7' (10log N)*N?73.
From Proposition 5.3, for any = € [N], we obtain
Eq[Teew||(H — A(z))u(z)||*] < d ' (10log N)* N2, (5.3)

Proof of Proposition 5.2 (i). From (5.3), a union bound, and Chebyshev’s inequality, we conclude
that
P(Ez € W, ||(H — Mz))u(z)|| > N™¢) < P(Q°) + N2+ ttel)

for any ¢ > 0. This proves Proposition 5.2 (i) since ¢ < 1/2 — i by assumption, and P(2¢) = o(1)
by Propositions 3.1, 3.2 and 3.4. O

We shall need modifications of the sets V and W defined in (2.1) and (2.2), respectively. For
X C [N] we define

v =y e N B e L (5.4)
W& = {y e yX) (W) > A(a*(p) + Ii/?} . (5.5)

The point of these definitions is that VX) and W) depend only on the edges in G|xe. The
following remark states that on the event €2 the effect of the upper index in these definitions amounts
simply to excluding vertices.

Remark 5.4. On QN {y € V}, owing to Proposition 3.2 (iii), we have V¥ = V\ {y} and
W =W\ ().

Proof of Proposition 5.3. Note that H—H M=} is d=1/2 times the adjacency matrix of the subgraph
of G containing the edges incident to V \ {z}. Hence, because (HV\{#}) — \(z))u(z) = 0 and
suppu(z) C (V\ {z})¢, we find

(H=Mw)u() = (1= HN @) = 37 gty )=z 3 (Lou@). (66
yeV\{z} teS1(y)

See Figure 5.1 for an illustration. The Cauchy-Schwarz inequality implies

10log N

s < PSS ) < > (L) (57)

teS (y) t€S1(y)
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V\ {z}

CANE

Figure 5.1. An illustration of the identity (5.6). The set V \ {2} is drawn in green and its complement
(V\ {z})¢ in blue. The blue neighbours of the green vertices are drawn explicitly, and the remaining blue
vertices are represented by the shaded blue region. The edges of incident to V \ {z} are drawn in red. The
adjacency matrix of these red edges is A — AV\{#}H | The vector u(z) is supported on the blue vertices, and
hence the vector (A — A(V\{"”}))u(x) is supported on the green vertices. Its value at a green vertex y equals
the sum of the entries of u(z) at the blue vertices adjacent to y.

on € due to Proposition 3.1 (i). From now on we fix z,y € [N]. Moreover, let a(x) be the eigenvector
of HVWUWI\ e} associated with its second largest eigenvalue )\Q(H(V(y)u{y}\{x})) and satisfying
(1,,1(z)) > 0. On QN {y € V}, we have V = V¥ U {y} by Remark 5.4 and, thus, u(z) = @(x). As
x #y, on QN {y € V}, the events {z € W} and {z € WW} coincide by Remark 5.4. Therefore,
since W and ti(x) are o(A®)-measurable, we obtain

Eq |:ﬂx€W]ly€V\{:Jc} Z <1t ) u(l’)>2:|
teS1(y)

< E{lxéw(y) > (14, 8(2)? E[Lox (4yd< |81 ()| <1010 N Lresi ()| AY]
te[N]

<P(z e W) max P(t € Si(y), o*(u)d < |S1(y)| < 10log N)

te[N]
k
<P@ew®) 3 P(Si)l=ky
a*(pn)d<k<10log N
10log N
<Pz e V)P(ye V)O% . (5.8)

Here, in the first step, in addition, we spelled out the condition y € V as |S1(y)| = a*(u)d, used that
|S1(y)| < 10log N on © by Proposition 3.1 (i) and then dropped the indicator function 1g. The
second step follows from the independence of the event {a*(u)d < |Si(y)| < 10log N,t € Si(y)}
from o(A®) and Zte[mﬂt,ﬁ(:p»? = |la(z)||> = 1. (For these two steps, see also (2.9).) For
the third step, we conditioned on [S1(y)| and used that if |S1(z)| = k then ¢ lies in a uniformly
distributed subset of [N]\ {y} with k elements. For the last step, we used that W) c W c V.
Finally, applying (5.8) to (5.7) and using the estimate P(x € V) < N#~! (by the definitions (2.1)
and (1.6)) concludes the proof of Proposition 5.3. O
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5.3. Proof of Proposition 5.2 (ii), (iii). In this section, we conclude Proposition 5.2 (ii) and
(iii) from the following result, which is also proved in this section.

Definition 5.5. Order the elements of W in some arbitrary fashion, and denote by (u*(z))zew
the Gram-Schmidt orthonormalization of (u(z))zew-

Proposition 5.6. Let p € [0,1/3). Then the following holds with high probability. For any x € W,
we have
|

More generally, denoting D =3, cp M@)ut(z)(ut(z))* we have

(H = Mz))u*(z)]| S N1 /2rel), (5.9)

I(H = Dyul| § N*/21/2H0W]y]| (5.10)
for all u € span{u(x) : v € W}.

Proof of Proposition 5.2 (ii). By Definition 5.1, w; is an eigenvector of IIHII with eigenvalue A\; (H).
Let ¢ < 1/2 —3u/2. From (5.10), we conclude that, for each x € W, there is e, € [-N~¢, N~¢]
such that {\(z) + &, : @ € W} C spec(IIHII) \ {0} counted with multiplicity. By Proposition 3.4
(ii), A (H) = v/d(1 4 o(1)). Hence, by (3.1) and (3.3),

M(H) > Alag) +o(1) = A(x) (5.11)

for any x € W. Therefore, we have found 1 + |WW| non-zero eigenvalues of IITHII (counted with
multiplicity). Since the dimension of ranIl is at most 1 + |W|, this completes the proof of
Proposition 5.2 (ii). O

Proof of Proposition 5.2 (iii). In order to estimate |[ILHII||, let v € ranIl. We decompose v =
awi + u from some o € R and u € span{u(z) : z € W}. Let ( < 1/2 — 3u/2. From (5.10), we
obtain that

THv = Tlal (H)wi 4+ ITDu + o(N~¢|lul|) = o(N~¢|ul)), (5.12)

where the last steps follows from w; € ran Il and ranD C ranlIl due to the definitions of D and II.
It remains to show that |[u|| < ||v||. From (5.10), we also conclude

M (H){(wy,u) = (wy, Hu) = (wy,Du) + o(N"¢|u)). (5.13)

Since ||D|| € maxzew A(z) < A1(H) by (5.11), we obtain from (5.13) that [(wy,u)| < |Ju|| and,
thus, 2|a||{(w1,u)| < a? + [(w1,u)|? = a® + o(||ul|?). Therefore,

IVI[? = o® + [lu|]® + 2a(wi, u) > o® + [[u]|* — 2al|(wi,u)| > a®/2+ (1 —o(1))[ul*.  (5.14)
Hence, ||ul] < (1 —o(1))||v]| which completes the proof of Proposition 5.2 (iii) due to (5.12). O

The main ingredient in the proof of Proposition 5.6 is the following result. It uses the following
orthogonal projection.

Definition 5.7 (Ily). For any X C W, we denote by IIx the orthogonal projection onto span{u(z) :
r € X} and we define Iy := I — I1y.
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Proposition 5.8. If € [0,1/3) then
E Ty HIIx 12| < d1(loe N)2N2-—1
Q2 )I(n&);{v [TLx X7 (log V)

Before proving Proposition 5.8 we deduce Proposition 5.6 from it.

Proof of Proposition 5.6. Recall from Definition 5.5 that the elements of W are ordered in an
arbitrary fashion. For x € W, let Il be the orthogonal projection onto span{u(y) : y € W, y < =}
and II., :== 1 — II,. Then for any x € W we have

_ u(z) — . u(r) _ I, u(z)
lu(z) - Depu(z)|  [[Tepu(z)]

L (5.15)

x)

In order to estimate (H — \(z))Il<,u(zr), we conclude from the definitions of I, and I, that
Hlley =T Hlloy + M, Hllop = Ty H — T Hll, + T, HIl oy,
which then yields
(H — Ma)Mpu(r) = Mo (H — Mz))u(z) + M Hllou(r) — Moo Hllpu() .

Hence,
I(H — Ma)ezu(@))|| < [(H = Az))a(@)| + 2Ty HI, |-

From (5.3) combined with a union bound over x, Proposition 5.8, and Chebyshev’s inequality, we
deduce that with high probability

max || (H — M) Tpu())|| < NP2,

Moreover, since (1,,u(y)) = 0 for z, y € W satisfying y < x, we find that with high probability, for
allz e W,

Iezu(@)|* = Ju(z) - Deu(@)|® > (1o, u(z) - Dou(@)? = (1, u(@))® 2 1,

where the last step follows from Corollary 3.7 and the fact that P(Q2) =1 — o(1). Plugging these
two estimates into (5.15) yields (5.9).
For the proof of (5.10), we write u = 3",y a;u’(x) and apply (5.9) and Cauchy-Schwarz,

1/2
I~ Dyul = | 3 au(H - Ma)u ()] < N“—1/2+°<1>|W|1/2( 3 ) |
xeW zeW
Hence, (5.10) follows from VW C V and Proposition 3.2 (i). O
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Proof of Proposition 5.8. Let v € ranlly. We write v =3 .y a;u(x) with a, € R, use (5.2) and
IMyu(z) =0 for each z € X to obtain

S ol (Ao + Y o 1,)

reX yeV\{z}

2
= HHX > gyl@)agly
zeX,yeV\{z}

<Z< Z Ey(l')am)g

yeV tzeX\{y}

() T ae?).

reX zeW, yeV\{z}

2
T Hv||* =

Moreover, since (1,,u(x)) =0 for any y € V' \ {z}, on £ we have

V2= D K1, v)lP =) ail{le u@)? = ¢ ) ol
TEX TEX TEX
for some constant ¢ > 0 by Corollary 3.7. Therefore, on €2 we have

— 1
MervP< (X eI

zeW, yeV\{z}

and, in particular, ||y HIIy|? < %

(ZrEW, yeW\{z} Ey(x)Q) for any X C W. By Proposition 5.3, we
therefore conclude

EQ[ > ey<x)2] = Y Eol[leewlyen\(a} €y(2)?] S d '(log N)PN*71,
zEW,yeV\{z} z,y€[N]
as claimed. n

5.4. Proof of Proposition 5.2 (iv). For the proof of Proposition 5.2 (iv), we shall need several
notions from the works [12,13]. As in [12, eq. (1.8)], we set

re = |cv/1og N | (5.16)

for the constant ¢ > 0 from [12]. Following [12, eq. (1.9)], we define

JIog N JIogN 1
€= ‘;g log d, €0 = Odg - (5.17)

for u > 0. For any 7 € [1 + 61/2,2], we denote by G, the pruned graph introduced in [12,
Proposition 3.1]. We denote the balls and spheres in G, around a vertex = € [N] by B (x) and
ST (x), respectively. The pruned graph G- is a subgraph of G, which possesses a number of useful
properties listed in [12, Proposition 3.1]. In particular, the balls B}, (x) and B3, (y) in G, are
disjoint if z, y € [N] satisfy « # y and min{ag, oy} > 7.
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Recalling the definition of u;(«) from (1.10), for any = € [N] with a, > 24 ¢Y* and o = +, as
in [12, eq. (3.5)], we define
Ls7 (@)

vi(x) = Zaiui(ax)

7 5.18
2 Tsrol (5.18)

where, for the last coefficient u,, (o) we make the special choice wu,, () == ur, —1(az)/y/az, and
up(ay) > 0 is chosen such that v7(z) is normalized, i.e. 312 u?(ay) = 1.

Remark 5.9. The family (v](z) : z € [N],ap > 2+ €Y% 0 = +) is orthonormal. See [12,
Remark 3.3]

As in [12, Definition 3.6], we denote the adjacency matrix of G, by A™ and define the matrix
H™ = (A" — X" (EA)X")/Vd, (5.19)

where X7 is the orthogonal projection onto span{ly : y & U,.q,>, B3, ()}. Moreover, we recall [12,
Definition 3.10].

Definition 5.10 (II", H™). Define the orthogonal projections (see Remark 5.9)

In" = Z Z v (x)vi(x)*, m=1-1

Ty >24E1/4 0=F

and the associated block matrix (recall (5.19))

H = Y Y oMaw)vg(a)vg(e) + TTHTI . (5.20)
Ty 224E1/40=%

We note that, for any 7 € [1 4 £%/2,2], by (1.5) we have
E=o(1), &1 =o0(1). (5.21)

For any 7 € [1+ £4/2,2], the definition of HT in (5.20) and [12, Proposition 3.12] yield that, with
high probability,

12| < max{ max  A(ag), 27+cg} < ./long <V, (5.22)

Ziog >24E1/4

where we used (3.1), (5.21) and (1.5) in the last two steps.
Owing to (5.21), [12, Lemmas 3.8, 3.11]°, with high probability, we have

|H —EH — HT|| = o(1). (5.23)
From (5.23) and (5.22), we conclude that, with high probability,
|H - EH| < Vd. (5.24)

After these preparations, we can start the proof of Proposition 5.2 (iv). We begin with the
following definition.

9We stress that the definition of H in [12] differs from that in the current paper by EH; see [12, Definition 3.6].
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Definition 5.11 (Q,). For r € N, denote by @, the orthogonal projection defined by restriction to
the set (Uyey\w Br(v))°

Definition 5.12 (Q, IIg). Let r, be as in (5.16). Set @ := Q2,,—1 and define Il as the orthogonal
projection onto span({Qu=(z) : x € W} U {Qw1}), and write Ilg := 1 — Il.

Then

A1 (TTHT) 1(II(H — EH)II) + || TI(EAH)IT||

<A
< M (oA g) +2||H ~EH||11 - Ng| + |H —~EH — A" | + [THEH)T|
< M (oA g) +2|[H — EH |11 - | + o(1), (5.25)

whose last step follows from (5.23) and ||II(EH)II|| = o(1). The latter bound is a consequence of
ITEH)T| = Vd|[Ti(ee* — 1/N)I|| = Vd|TI(e — wi)(e* — wi)II| +o(d™/?) S d™/*,  (5.26)

where we introduced e := N*1/21[N], used IIw; = wy in the second step, and in the last step we
used Proposition 3.4 (iv) to estimate |je — w1 < ||[w1 —q| + |la — €| < d~1/2.
Fix p € [0,1/4). We then claim that with high probability

T~ T S d* (5.27)

and R
)q(ﬁQHTﬁQ) < Ala™) +K/2. (5.28)

Using (5.27) and (5.28), Proposition 5.2 (iv) follows immediately from (5.25) and (5.24). What
remains to prove Proposition 5.2 (iv), therefore, is the proof of (5.27) and (5.28).

5.5. Proof of (5.27). Clearly,
[T =T = [THg — M| < [T + [Tl = M| + Mg, (5.29)

where in the last step we used that (IIIlg)* = IIoIL. In order to estimate the terms on the right-hand
side, we continue with

[Tl = sup [Tgv|® < sup inf [v —ul?. (5.30)
veEranI1 veran IT u€ranlly
lIvi=1 Ivi=1 [lufl=1

We now apply the next lemma, whose proof is given in Section 5.7 below.

Lemma 5.13. Fiz p € [0,1/3). With high probability, for all x € W, y € V\W and r € N

satisfying r < ﬁ)gg]:;, we have

[ut ()|, (| S N~H/2Ferel)

Owing to Lemma 5.13 as well as parts (iii) and (i) of Proposition 3.2, we obtain

1/2
[ut(z) — H—< Y (@), i |2) < NHEE2ro) (5.31)
yeV\W
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Let q be as in Proposition 3.4 (iv) with r = 2r, — 2 < % by (1.5). Since suppq C

(Usey Brs1(2)) = (Uyzey Bar, —1(2))¢, we conclude from Proposition 3.4 (iv) and the definition of
Q that

w1 = Qw1 =1 -Q)(w1—a)l < w1 —af Sd7". (5.32)
For 71,7, € R for z € W write

V= yiwy + Z yput(z) € ranll, u =y Qwy + Z v:Qut (z) € ranTlg . (5.33)
zeW zeW

Then

1/2
v =l S 4] + NV T ] < a7 ] 4+ N0 () T @
zeW zeEW

Here, we used in (5.32) and (5.31) in the first step, Proposition 3.2 (i) in the second step and,
in the fourth step, u < 1/4 as well as ||v||? < [11]? + X ew|1zl? (the inequality > follows from
(5.14) and the orthogonality of (u'(x)).ew; the inequality < is trivial). Hence, if ||v|| = 1 then
|lul| = 1+ O(d!) and, thus, ||v — mn < d~!. Therefore, || < d~! by (5.30).

Finally, similarly to (5.30), we have

and the same argument as above, with the representation (5.33), implies that the right-hand side is
O(d=1). By (5.29), we therefore conclude (5.27).

5.6. Proof of (5.28). We begin by introducing another orthogonal projection.
Definition 5.14 (II,). Let II, be the orthogonal projection onto span{v’ (z) : z € V\ W}.

For any z € V\ W, we have supp v} (z) C B,,(z) and, thus, by definition of @), supp v (z) N
supp Qu(z) = () for any = € W and supp v%(z) Nsupp Qw; = 0. Therefore, v].(z) is orthogonal
to ranIlg, i.e. IIgvi(z) = 0. That implies II,IIg = 0 = IIgIl, and, in particular, IT, and Ilg
commute. Since I, and H™ commute and IIy and IIg commute, we obtain

—_ — o~ —

v R R Ve (5.34)
= max{\ (oI, AT, TI,), A (ToTL, AT T,)} -
By the definition of H™ in (5.20), we have
M (I H™IL,) = max Aley) < Ae®) +k/2. (5.35)

zeV\W

—_ — o~ —

—_ — o~

Suppose that w is a normalized eigenvector of Ilgll, H"1I I such that the associated eigenvalue
A satisfies A > A(a*) + k/2. We now check that the next lemma, whose proof is given in Section 5.7
below, is applicable to w and A for any = € V \ W.
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Lemma 5.15. Let v, € N be as in (5.16). In particular, r, < /Iog N. Suppose T € [1+ £1/2,2].
There is a constant C > 0 such that the following holds with high probability'®. Let x € [N],
A > 27 4+ C¢& and w satisfy

(ﬁTW)|B§T*71(a¢) = AW[pr (@) (5.36)

Ifap, 22+ and v7 () Lw L v (3) or 2+ &Y% > a, > 7 then

(Lo, W) A2 <2T+C€)”_ (5.37)

IWlggs (@l ~ (A =27 = C¢)? A
An analogous result holds if A < =27 — C¢.

Choosing 7 = 1 + /2 and taking z € V \ W, we now verify the conditions of Lemma 5.15

for w and A\. Owing to (5.21), there is a constant ¢ = ¢, > 0 such that 27’;05 < 1—cas

A > A(a*) + £/2 2 2 + 2c due to the definition of a*(u) in (1.6). In particular, A > 27 + C&.

—_ L o~

From IIgIly H71I IIgw = Aw we conclude that ﬁQw = w and IIyw = w. Thus, as Il and H™
commute, we get [IgH™w = Aw. Restricting both sides in the last identity to B3, _;(z) yields

(HTW)]BQTT*_l(m) = )‘W|BET*_1(9C) as @ is the restriction to (Uyep\w Bor,—1(y)) and B3, _(z) C
Bs,, _1(z) by [12, Proposition 3.1 (iv)]. This proves (5.36). Note that a, > 2 + ¢/4. From
IIyw = w, we conclude w L v7 (). Since (VL (y) :ay > 2+ ¢/4 o = +) is an orthonormal family
by Remark 5.9, the definition of II, implies II,v” (y) = 0 for all y € V. Therefore, as moreover
IIgv™ (z) = 0, we have ﬁQﬁvﬁTﬁvﬁQvZ () = —A(ag)vT(x). Hence, w L v7 (z). Therefore, we
have verified all assumptions of Lemma 5.15 with 7 = 1 + £Y/2 for w, A, and any z € V \ W.

Since 271(705 < 1 — ¢ as shown above, for the right-hand side of (5.37), we get

\? <27+C’§)T*_ (1_27+Cg)—2<27+0g

T*< 201 N “1/2
A—27 —CEZE\ A \ ) ) Sel—or <d

as 1, < y/log N. Therefore, Lemma 5.15, the disjointness of the balls (B3, (7))zey\w (see the
paragraph after (5.17) as well as [12, Proposition 3.1 (i)]) and ||w||* = 1 imply

IWhawl® = D7 (Lo, w)? <d™ Y [Iwlg; @l <d™. (5.38)
zEV\W zeV\W

We recall from Definition 5.11 that Q)¢ denotes the orthogonal projection defined by restriction
to the set (V\ W)*. Since w = w|y\yy + Qow, we obtain from (5.38), QoH"™ Qo = (HT)YW) | and
|HT|| < Vd by (5.22) that

LITHY L) 4 0(1) . (5.39)

10We note that the statement actually holds with very high probability, meaning that for each v > 0, there is a
constant C' = C,, > 0 such that (5.37) holds with probability at least 1 — N~ for all sufficiently large N.
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Here, the third step is a consequence of Ilgw = w. In the fifth step, we used (5.26) and (5.27) and
the sixth step follows from (5.23) and ||MY\)|| < ||M|| for any matrix M.
We now apply the next result, whose proof is given in Section 5.7 below.

Lemma 5.16. Fiz p € [0,1/3). With high probability, \;(TLHY\TI) < A(a*) + o(1).

From Lemma 5.16 and (5.39), we deduce that A < A(a*) + o(1), in contradiction with the

_ s~

assumption A > A(a*) + £/2. We conclude that A\ (IIgIl, HIII1g) < A(a*) + £/2. Owing to
(5.34) and (5.35), this proves (5.28).

5.7. Proofs of auxiliary results. In this final subsection we prove Lemmas 5.13, 5.15, and 5.16.

Proof of Lemma 5.13. For fixed y € [N], on the event QN{y € V\W}, if 2 € WW let u® (z) be the
eigenvector of H((VUWI\eh) with eigenvalue Ag(H (VVUIWHD\ME) and satisfying (1, u® (2)) > 0.
See Corollaries 3.6 and 3.7 for the existence and uniqueness of u® (z).

In analogy to Definition 5.5, let ((u®)(z)) sew( be the Gram-Schmidt orthonormalization
of (u(2)),cppw- On QN {y € V\ W}, we have V¥ U {y} =V and W = W by Remark 5.4.
Therefore, u® (z) = u(z) and, thus, (u®)*(z) = u'(z) for all z € W¥ =W on QN {y e V\ W}.
Hence, for fixed z, y € [N] with z # y, we estimate

Ea |Liow. el @), ]

ZEQ{]ler(y) > <1aa(u(y))l(x»Q]laeBr(y)ﬂyGV\W:|
a€[N\{y}

<E[ﬂzew<y>199> Yo (1, @) @) Y E[1b651(y)]la*(u)d<|51(y)<1010gN‘A(y)H
a€[N\{y} beBY, (a)

<E[Lonuly > (o) @)215Y @]

a€[N]\{y}
x max Pbe Si(y),a"(u)d<|S < 10log N
s (b€ Si(y).a’(d < [Si(4)] < 1log )
< (log N)d™'P(z e WW) max P(be Si(y), o (u)d < |S1(y)| < 101log N)
be[N]\{y}

(log N)2d—1
N
N73+2,u+o(1) _

A

P(z € V)P(y € V)

N

Here, in the first step, we also used that (1,, (u®)*(z)) =0 for all y € V\ W and 2 € W), In
the second step, we conditioned on A, employed the notations

BZ-(y)(a) = ball of radius i around a in the graph G|y} (4}
W) = {|BY(2)| S (log N)&' for all = € [N]\ {y}}

and used that W® | (u®))L(z), and Bﬁ@l (a) are AW)-measurable, that Q C o) by Proposition 3.1,
as r < log N (v)
follows from the independence of b € S;(y) and |S;(y)| from A®). The normalization of (u®))*(z)

losd> and that a € By(y) is equivalent to b € S1(y) for some b € B,”(a). The third step

46



and the definition of Q(y) imply the fourth step. In the fifth step, we argued as in the last steps of

(5.8) and, finally, we used r < 2 a5 well as the definitions of V in (2.1) and of o* in (1.6).
Therefore, a union bound over x, y € [N] with x # y and Chebyshev’s inequality complete the

proof of Lemma 5.13. O

Proof of Lemma 5.15. In order to prove Lemma 5.15, we follow [12, Proof of Proposition 3.14 (i)]'!,
whose assumptions are all satisfied apart from the eigenvalue-eigenvector relation Hw = \w.

We now explain the necessary, minor, modifications. We start with the case a, > 2+ /4 and
w L v () which corresponds to the case z € V in [12, Proposition 3.14]. The eigenvalue-eigenvector
relation is used in [12, Proof of Proposition 3.14 (i)] only in [12, eq. (3.55)]. Using (5.36) instead
of the eigenvalue-eigenvector relation and the notation of [12, Proof of Proposition 3.14 (i)], we
now verify the first two steps in [12, eq. (3.55)]. We write P, 1 for the orthogonal defined by
restriction to the set B3, (). For any i < r,, since suppg; C B, _,(x) by [12, eq. (3.52)], we
have P, _1g; = g;. Therefore, for any i < r,, we obtain

)\Ui = <gz , )\PQT*_]_W> = <(ﬁT — A(Oég;)V:_(SU)V:_(l’) + A(QI)VZ(.T)VZ (:C))gl ) W> = <}/\IT’mgi s W> :

Here, we used (5.36) and w L v% (z) in the second step and suppg; C B3, _;(x) as well as the
definition of H™* from [12, eq. (3.48)] in the third step.

The remaining steps in [12, eq. (3.55)] and the remainder of [12, Proof of Proposition 3.14 (i)]
including the case 2+ /4 > o, > 7, which corresponds to the case z € V, \ V in [12], are obtained
in the same way as in [12]. O

Proof of Lemma 5.16. We write HY\") in the block decomposition
HYW) — THOWITT - THVWITT + THYWITT - THVYWITT .

The nonzero eigenvalues of the block diagonal arise as the eigenvalues of the individual diagonal
blocks, i.e.

spec(ITHY WL + TTHYYVITT) \ {0} = (spec(ITHYYWII) U spec(ITH YY) \ {0},

counted with multiplicity. Therefore, for any 1 < ¢, 7 < N there are at least 7 + j eigenvalues of the
block diagonal larger than min{\;(TLH(V\")II), ](HH (VWIT)} provided this number is positive.
Hence, we conclude

min{\ (T WD), Ay (THOIT} < gy (HOW) 42 THOWTL (5.40)
Moreover, using eigenvalue interlacing (Lemma D.3) and Proposition 3.4 (i), we obtain
Ay (HYIW) < A (HW)) < Ae®) +o(1). (5.41)

Lemma 5.16 follows from (5.40) and (5.41) provided that we show that there is a constant ¢ > 0
such that
A (THY T > A(a®) + ¢, (5.42)

""Note that V; = {z € [N] 1 ap > 7} and V = Vo e1/4 in [12]; see [12, eq. (3.3)], which differs from the definition of
V in the present paper, see (2.1).
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and
|ITHYWIT|| = o(1). (5.43)

For the proof of (5.42), we recall the projections IIyy from Definition 5.7 and (¢ from Definition
5.11. By the definition of u(x) for z € W, we have Iy = Qollyy. Hence, (5.10) implies (H —
D)Qollyy = o(1). Applying Qo to the last relation yields

HY WLy, = DIy + o(1) (5.44)

as QoHQo = HYW) and QoyDQy = D. Since ranIlyy C ranIl and II)yDIIyy = D, the definition
of D and (5.44) imply that TTHV\WII has at least |W| many eigenvalues in [mingey A(z) —
o(1), max,ew A(z) + o(1)]. Note that mingeyy A(z) = A(a*) + ¢ for some constant ¢ > 0 by (3.3)
and (2.2).

Furthermore, let q be as in Proposition 3.4 (iv) with r = 1. From |[HVYW)|| < ||H|| < V/d by
(5.24) and |[EH| < V/d, Proposition 3.4 (iv) and HV\W)q = Hq, we deduce

HYWw, = HVW)q 4 0(1) = Hq+ 0o(1) = Hw; + o(1) = A\ (H)w1 + 0(1). (5.45)

Hence, ILHV\W)II has an eigenvalue at A\ (H) + o(1) = Vd(1 + o(1)) = v/d > maxcyy A(z) + o(1)
by Proposition 3.4 (ii), (3.1) and (3.3). Therefore, ITH(Y\")II has 1 + |[W| many eigenvalues larger
or equal to A(a*) + ¢ for some constant ¢ > 0. This proves (5.42).

Finally, (5.43) follows from (5.44), ranD C ranllyy C ranll and (5.45). This completes the
proof of Lemma 5.16. O

6. Eigenvalue spacing — proof of Proposition 2.4

We recall the definition of the high-probability event € from Definition 3.5. In this section we use
the notation from (5.1), as well as the conditional versions

Po(A|F)=PQNA|F), Eq[X|F]=E[X1lq|F].

Throughout this section, we assume that d satisfies (1.5), p € (0,1/3) and that n satisfies

n (11 opl }
= — - = —pup. 1
0<2<mm{6,5 '3 o (6.1)

Proposition 2.4 follows directly from the following result.
Proposition 6.1. For any a # b € [N], we have
Po(a,b € W, |A(a) — A(b)| < N™7) < N~2+2u=n/4+o(1) (6.2)

Remark 6.2. If we restrict ourselves to the critical regime d =< log NV, then Proposition 6.1 can be
improved by replacing the factor N~ inside the probability in (6.2) by N —1/2. See Remark 6.27
below for more details.

48



Proof of Proposition 2.4. The condition (6.1) holds by assumptions on p and 7. A union bound
and Proposition 6.1 yield

P(3z £y eW: [Az) — Ay)| < N) < P(Q°) + @) sup Po(a,b e W, [A(a) — A(b)| < N7)
a#be[N]

<o(l) + N2u—n/4+o(1) 7

where we used that P(2¢) = o(1) by definition of Q (recall Definition 3.5). As n > 8u, we conclude
that the right-hand side is o(1). O

6.1. Key tools of the proof of Proposition 6.1. The rest of this section is devoted to the
proof of Proposition 6.1. Throughout, we fix deterministic vertices a # b € [N] and suppose that 7
satisfies (6.1). We use the following definitions. Let

- QlogN B
- b 1ong 1. (6.3)

In particular, d*! < N"/2 < d"+2. Note that r from (6.3) satisfies the condition of Proposition 3.1
(ii) and (3.2), i.e. the condition of Proposition 3.2.

Figure 6.1. An illustration of the o-algebra F;. Here i = 3, and the vertex b is drawn in green. Conditioning
on F; means that the graph is fixed in the ball B;(b) and its complement, drawn in grey. The only randomness
is the choice of the edges from S;(b) to B;(b)¢, drawn in blue. By Lemma 6.4, these edges are chosen
independently with probability d/N.

Definition 6.3. We define the o-algebra
Fi=0(Bi(b), Alg,m)> Al v)e)

for 0 < 7 < r, and we abbreviate F = F,.
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More explicitly, we define F; inductively through the filtration G; C Go C --- C G;, where
G1 = o(Aly) and Giy1 = 0(Gk, Als, (), since by construction Sk(b) is Gy-measurable. Then we
set F; = 0(Gi, Alp, (), using that B;(b), and hence B;(b)¢, is G;-measurable. See Figure 6.1 for an
illustration of F;. The following lemma is an immediate consequence of the definition of F; and the
independence of the family (A,,).

Lemma 6.4. Conditionally on F;, the random variables (Ayy - x € S;(b),y € B;(b)¢) are independent
Bernoulli random variables with mean d/N .

Definition 6.5. For 0 < i < r define H(i) == HBOWE) 014 G(i,2) == (H(i) — 2)~L.

By definition, H(7) is F;-measurable. We shall need the following regularization of the function
tth

Definition 6.6. Define :: R — R through

t=1 ifte [T~1,T
(1) = | el (6.4)
—t+T + T~ otherwise,
with T := 10max{y/d~!log N, sk~ 1}.
Remark 6.7. The function ¢ is an involution on R with Lipschitz constant 7.
Definition 6.8. For x € S;(b) we define S; (x) := S1(x) N S;41(b).
Definition 6.9. For each z € R, we define the family (g.(2))eB, (b)\ (s} recursively through
92(2) = —L(Z + 7 X yest @)\ v m Gyy(r, 2)) if z € 5.(b) (6.5)
90(2) = =1(2 + 3 Cyesr(my (2)) if 2 € B,_1(b) \ {b}.

The following remark contains a crucial independence property of the family (g,(z)),.

Remark 6.10. Conditioned on F, if G|p, () is a tree and z is F-measurable, then for any 1 <i <r
the family (g.(2))zes,(p) i3 independent. To see this, we first note that (g.(2))ses, ) is independent
conditioned on F because of Lemma 6.4. For ¢ < r — 1, the statement follows inductively by using
the tree structure of G|p, ).

Remark 6.11. The function +: R — R is a regularized version of the function ¢ +— ¢t~! as a function
R, — R,. The regularization acts on both small values of ¢ (for ¢ < T~1) and large values of ¢ (for
t > T). The former regularization is needed to ensure the Lipschitz continuity of the function ¢,
which is used in the proof of Proposition 6.15 to ensure the stability of ¢, (z) under change of the
argument z. The latter regularization is needed to ensure the Lipschitz continuity of the function
v~1, which is used in the proof of Proposition 6.26 below to ensure that anticoncentration of a
random variable is preserved, up to a factor T2, by applying ¢. In the proof of Proposition 6.15
below, we show and use that with high probability the argument of ¢ is always contained in the
interval [T, T] where ¢ coincides with ¢ — ¢~1. Moreover, we choose the lower and upper bounds,
T—1 and T, to be each other’s inverses for convenience, since in that case ¢ is an involution. Actually,
an inspection of our proof shows that the lower bound 7! could be replaced with the larger value
x/10. Finally, we note that in the critical regime d < log N, the parameter T is of order one. This
observation can be used to improve Proposition 6.1 somewhat in that regime; see Remarks 6.2
and 6.27.
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We now state the three key propositions that underlie the proof of Proposition 6.1 — Propositions
6.12, 6.14, and 6.15. Their proofs are postponed to Sections 6.5, 6.3, and 6.4, respectively.
Using the independence from Remark 6.10, we obtain the following anticoncentration estimate

for the family (gm(z))m€Br(b)\{b}'

Proposition 6.12 (Anticoncentration of g;). Let z € J be F-measurable and (g(z))z be defined
as in Definition 6.9. Then for any a,b € [N] we have

Pﬂ(a Z g:r +Z

:EES (b)
For each 0 < i < r we shall need the following F;-measurable approximation of A(a).

<N~ n> < N~2+2p—n/4+o(1) (6.6)

Definition 6.13. For i € [r] we abbbreviate A(a, i) := Ao (H (V7 UBi(0)\{a})),

By definition, A(a, 7) is F;-measurable. The next results states that A(a, ) is with high probability
close to A(a).

Proposition 6.14 (Comparison of A(a) and A(a,?)). For any small enough € > 0, we have
Pa(a,be W, Ji € [r], [Ma) — Ma,i)| > €) < e 2N—3+2utn/2+o(1)

The next result states that, when choosing the spectral parameter z = A(a, ), the Green function
entries of HV) on S (b) are well approximated by the family (g,) from Definition 6.9.

Proposition 6.15 (Approximation of Green function by g;). Let (9z(2))s be defined as in Defini-
tion 6.9 with z := X a,r). For any constant ¢ > 0 and any € < N ¢, we have

P, (a, beW, Jx,y € S1(b), [(HY) — 2)5)} — g0(2) Loy > 5) < e 2 N2 2nto(1)

6.2. Proof of Proposition 6.1. In this subsection we prove Proposition 6.1. We begin by
introducing the following events that we use throughout this section. Recall the definitions of the
sets VX) and WX from (5.4) and (5.5).

Definition 6.16. We define
E:={a,be W},

and, 1 <i<r,
= = {a e WEO) p e W},

Remark 6.17. We record the following straightforward properties of = and =;.
(i) E; is Fi-measurable.
(ii) Z; C Z (by definition of W(Bi(b))).

(iii) On €, for any b € W and 1 < i < r we have VB®) = P\ {p} and WEBO) = W\ {b} (see
Proposition 3.2 (iii)). In partlcular, QNE;=QNnZforall 1 <i<r.

Next, we state a basic result that, together with Lemma 3.8, is used throughout this section to
establish the boundedness of the Green function for certain spectral parameters.
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Lemma 6.18. On QN = we have A(a,i) = Alag) +0(1) and A(a,i) € T for all1 <i<r.

Proof. By Remark 6.17 (iii), on €2 the assumptions of Corollary 3.6 are satisfied for x = a and
X = (WB®) U B;(b) \ {a}. Therefore, A(a,i) = A(ag) + o(1), from which we conclude that
Ma,i) = A(a*) + 1/4 by the definition (2.2) of W as well as A(a,i) < v/d by (3.1). O

Proof of Proposition 6.1. By spectral decomposition of HV\MP) | we have Im(HM\H — \(b) —
it);,) = (1p,u(b))2/t for any t > 0. By Corollary 3.7, on Q we have (1,,u(b)) # 0, which implies
1
lim =0,

tl0 (HO\ED — A(b) — it);;!

and hence Schur’s complement formula yields

z,y€51(b)

Therefore, with z = A(a, ), we obtain from the definition of the family (g, (A(a,r))), in Definition 6.9
that

M)ty ¥ g < Pan A0+ 5 1HY = Aar) - EY - A
z€S51(b) z,y€S1(b)
P2 @) hamy — (HY) ~ Aar))
w,yeSl(b)
< O (log N(1A(@) ~ A(B)] + I\(@, ) — Aa)])
P20 @) hamy — (HY) = e 1))
x,y€S1(b)

on the event €2, where we used (3.5) and Proposition 3.2 (i) for the second inequality. Here C' is
some positive constant. Thus, for any v > 0, we obtain

Panz(Cr?(log N)?|A(b) — Ma)| < )

5 G+ Aar)
2€51 (b)

+ Ponz(Cr™>(log N)?|A(a) — Ala,7)| = 7)

1 _
+ Pon= (d Z ‘(H(V) — )\(a,r))zyl - gx(/\(a,r))ﬂm:y‘ > ’y) .
z,y€S1(b)

< Pms( < 37)

Now Proposition 6.1 follows with the choice v := N~"/3, applying Proposition 6.12 to the first line,
Proposition 6.14 to the second line, and Proposition 6.15 combined with Proposition 3.2 (i) on 2 to
the third line. Here we used Lemma 6.18 to ensure that A(a,i) € J. O

6.3. Proof of Proposition 6.14. In this subsection we prove Proposition 6.14.
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Proof of Proposition 6.14. We follow the proof of Proposition 5.3. Let u(a,i) be a normalized
eigenvector of HOVEOUB () \{a}) agsociated with the eigenvalue \(a,i). Then, as suppu(a,i) C
(VEBW®) U B;(b))° U {a}, on the event QN {a,b € W}, using Remark 6.17 (iii) we obtain

(HOVD — Na, i)u(a, i) = (HOD — g OO0, = 37 ()L, (6.7)
y€Si(b)

where €4y (1) = ﬁ Zvesf(y)av ,u(a,i)). From Lemma 6.4 we conclude, using Cauchy-Schwarz,

EQ[ > (eay(i) ’}—] 2. loiN >, E U€S+(y)<1”’uaZ *| 7

y€S;i(b) y€S;(b) vEDB;(b)e

= > LS Bee S )] F) (Luli)?

y€eS;i(b) vEB;(b)°

< X150, (6.8)

where we used that on Q we have |S; (y)| < log N, that u(a, i) is F;-measurable, and that by Lemma
6.4 we have P(v € S (y) | Fi) = & for any y € S;(b) and v ¢ B;(b).

By the definition (2.2) of W, we have A(aq) > A(a*) + £/2, and on Q we have A(a,) < Vd
(recall (3.1)). Hence, by Corollary 3.6, for any small enough & > 0, if there are a scalar A and a
normalized vector @i such that, for some a € W, |(HVMe}) — X)i| < e and X = A(a,) + o(1), then
IA(a) = | < e (as A(a) = Apg(HV\aD)y),

We apply this observation to the choices A= A a,i) and 4 = u(a,i), for which Lemma 6.18
yields A(a,i) = A(ay) + o(1). Hence, for any small enough £ > 0, we have |A(a) — A(a,i)| < &
provided that ||(HV\e) — X\(a,i))u(a,i)|| < e. We can then estimate

Pa(a,b € W, [Aa) = Aa, )| > &) < Po (2 0 {|[(HVD = Aa, i))u(a, i)[* > £})

<e?E l]l;i]lsi(b)gzvn/Ho(l)EQ [ Z (ay())? ‘ ]:ZH

y€S;(b)
< 6_2 P(El) Nn/2+o( )

< 2 N2u+n/273+0(1)7

log N
N

where in the first step we used Remark 6.17 (iii), in the second step (6.7), Remark 6.17 (i), and the
estimate |S;(b)] < N"/2t°(1) on Q by Proposition 3.2 (ii) and (6.3), in the third step (6.8), and the
fourth step Remark 6.17 (ii) and Lemma 6.19 below. Now Proposition 6.14 follows from a union
bound over i € [r] with r < log N. O

The following result is used throughout the rest of this section.

Lemma 6.19. For any a # b € [N] we have P(a,b € W) < N~2+21,
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Proof. Since 0 < A'(a) = ﬁ 3 for all a > 2, we have

P(a,b € W) < P(min{|Si(a)], [S1(B)]} > (0" + K)d)

= E[P(min{|Si(a)], [S1(0)]} > (0" + K)d | Aas) |
<P(1S1(a)| = (o + K)d — 1)°
<P(|Si(a)] > a*d)’
<N~ 2+2;L,

where we used in the third step that conditionally on Agp, Si(a) and S1(b) are independent and in
the last step the definition of o*. O

6.4. Proof of Proposition 6.15. This subsection is devoted to the proof of Proposition 6.4. We
begin with the following result, which contains two estimates. The first one is an approximate version
of Schur’s complement formula, where G(i — 1, z) is related to G(i, z) at the cost of an error term;
this amounts to removing not just the vertex x € S;(b) at which the Green function is evaluated,
but the entire ball B;(b). The second estimate provides an upper bound on the off-diagonal entries
of the Green function.

Lemma 6.20. (i) For 1 <i < let z; € J be Fi-measurable and x € S;(b). Then

1 1 _
B m =zt d Z; Gyy(i, z) + Ei(x) (6.9)
yeST (x)

where the error term &;(x) satisfies, for any e > 0,

Po(|&(x)] > e | Fi)lyew S d*s~*(log N)?|S;(b) PN~ 2. (6.10)

(ii) Let z € J be Fi-measurable. For any x # y € [N] and ¢ > 0, we have
Po(|(HY) = 2)71 = e | F1) LiewLoyesipy) S & *(log N)N1e 72, (6.11)

Proof of Proposition 6.15. We choose z; := A(a, i), which is F;-measurable, and set z = z,. For
€ > 0 we introduce the event © := ©; N O N O3 given by

O1 = {Vi <1, Vz € S(0), |€i(x)| < e},
Oy = {Vi < 1|z — 2| < }
|

O3 := (Vo £y € S1(b),[(HY) — 21),| < e},

with & (x) defined as in Lemma 6.20. We estimate the probability of ©f using =Z; € F;, Lemmas
6.20 (i) and 6.19, Proposition 3.2 (ii), we well as Remark 6.17 as

PQOEi(H‘T c Sz(b), ’gz(l')’ > E) < PQ(E)N71+3n/2+0(1)672 < N73+2,u+317/2+o(1)872
Similarly, we find using Lemma 6.20 (ii) that

Ponz, (05) < Po(B)N~Hmto)e=2 ¢ N=3+2utn/2+o(1) =2
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Hence, using Remark 6.17 and Proposition 6.14, we have

PQ(@C N E) < Z (Pﬂﬁ (3$ €S; ( ), |(€Z(l’)| > 6) + ]P)QQEOZ — ZZ| > E)) + ]P)QﬂEl (@g)
=1
< N—3+2u+2n+0(1)6—2_ (6.12)

‘We shall show below that there is a constant C > 0 such that on the event 2 N © N = we have

r—i+1
192(2) = Ga(i —1,2)] < Ce Y (Cu*d71)[S] ()] < N°We (6.13)

=0

for all 1 <4 < r and all € S;(b). The second inequality in (6.13) follows from r < log N and
d_j|S;_(l’)| < d|Bj(z)| <log N for all z € [N] by Proposition 3.2 (ii).

Before proving (6.13), we conclude Proposition 6.15 from (6.13) (after renaming e — N—°()¢)
with i = 1, the definition of ©3 and (6.12), where we used that G(0, z) = (H™ —2)~! on QN {b € W}
as VB®) = p\ {p}.

What remains, therefore, is the proof of (6.13). We prove it by inductively decreasing ¢ starting
from i = r + 1. By convention, for any = € S,4+1(b) we denote g;(2) := Ggz(r, 2), so that (6.13)
trivially holds for ¢ = r 4+ 1. Therefore, we can assume throughout the following argument that g,(z)
is defined by the second case in Definition 6.9 for all x € B,(b) \ {b} (note that on the event QN E
we have S;"(x) \ VB-®) = S (x) for any = € S,.(b), by Proposition 3.2 (iii)).

To verify the induction step, we assume that (6.13) holds on S;(b) for alli4+1 < j <r+1 and
consider x € S;(b). We first show that on QNENO

9a(2) = <z ! yeg(x) e )_1' (6.14)

To that end, we conclude from the induction hypothesis, (3.5), the definition of ©5 and Proposition 3.2
(i) that

1 . .
i X G-y X 6@ <q X (G2 - g+ Guyli )~ Gyl )
yES+(x) yES+(x) yESf(;L’)
d—1|sl<x>|( ma [Guis2) - 9(2)| + (/02—
< NoWe, (6.15)

By Lemma 6.18, on Q2 N E we have z; € J. We recall from Lemma 3.9 that all Green function
entries G, (i — 1,2;) and Gy (i, 2;) are negative for z; € J. We use the upper bound (3.4) for
—Gz(i — 1, 2;) as well as (6.9) to obtain, on Q2N EN O N Og,

10 K 1 1 .
oT < 9 < —m —&i(x) = 2 + 1 eg;( )ny(%zi) < Aag) +0o(1) < \/E"‘O(l) <
yco (T

| N

(6.16)
Here, we also used Corollary 3.6, which is applicable as VB:(®) = Vv \ {b} on QN {b € W} by
Proposition 3.2 (iii), aq < 10d~log N on by Proposition 3.2 (i), and the definitions of A and 7.
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Then, by the assumption ¢ < N~¢, we find that (6.16) and (6.15) imply 77! < z+2 ZyeS;‘(:p) gy(2) <
T, which yields (6.14) by the definitions of ¢ and g,(z) in (6.4) and Definition 6.9, respectively. This
concludes the proof of (6.14).

Finally, we find on QN=ZN0O

92(2)Gaw(i = 1,2)|gu(2) ! — Gm(z' —1 zl-)*lj +(8/K)2|z — zi]

< (8/k) ( 1 Z Gyy(t,2) — Z gy(2)| + |2 — 2] + ]&,(@])
yesy (z) yGS*( )

<EmE(h T SOk ISHICs + (/0% ST+ Dl - 5+ 1))
yeSy (z)J=0

r—i+1
<c! (64 > (Cr™Hd Y |S] (0)] + 64°67H(d ST ()] + 2))05.
j=1

Here we used (3.5) in the first inequality, (6.9) and (6.14) in the second, (3.4) and the iteration
hypothesis in the third and that | ]_H( x)| = ZyESfr(x) ]S;‘(y)] and the definitions of ©; and O3 in

the last one. We conclude (6.13) for large enough C. O
What remains is the proof of Lemma 6.20.

Proof of Lemma 6.20. We begin with (i). Throughout the proof, we fix i and we condition on F;.
We always assume that b € W, which is an F;-measurable event since ¢ > 1.
We start by observing that the event

T; = {V(Bi—l(b)) - V(Bi(b))} N{Alg,p) =0}

satisfies Q C I';, by Proposition 3.2 (ii), (iii). See Figure 6.2 for an illustration of T';.
For the proof we abbreviate
T; == B;_1(b) U VB (6.17)

so that on the event I'; we have H(i — 1) = H (7). From Schur’s complement formula we get on the

event I'; . )
- s (Tu{ac}) -1 1
Gua(i —1,2;) s d Z (H Zi)uw s (6.18)

u,vEST(az)

where we used that x has no neighbours in S;(b) by definition of I';.
We now decompose the error term &;(z) from (6.9) into several summands estimated separately.
To that end, let {x,y1,...,yi5,)-1} = Si(b) be an enumeration of S;(b). We set yo := x and

&(O) - é Z (H(TiU{m}) - zi)_17
u,vGS;r (z),usv

g0 é S ((HTPowh) o) b (T 0 — ) )
u651+(x)
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Figure 6.2. An illustration of the event I'; for ¢ = 3. The vertices of V are drawn in green. By definition of
T';, the red edges are forbidden.

for j =1,...,|Si(b)| — 1. Then, from (6.18) we conclude that (6.9) holds with

15i(b)| -1

Eiw) =& ~ > .

J=1

Chebyshev’s and the Cauchy-Schwarz inequalities yield

|Si(b)| 1 ,
Po(|&(z)] > ¢ | F)) < 2 |Si(b)| (Eﬂngf(’)ﬁ Fl+ S Eglle9p ym) L (6.19)
j=1
Therefore, it remains to estimate EQHSZ.U)\Q | Fi] for all j =0,...,]5;(b)] — 1. To that end, we

introduce a o-algebra refining F; from Definition 6.3. For any subset X C S;(b) we define the
o-algebra'?

Fi(X) = 0 (Fi, (S (¥))yes )\ x) -
using that S;(b) is F;-measurable. See Figure 6.3 for an illustration of F;(X). Moreover, for
X C Si(b) we define the event

Ay(X) = {[J(HTX) = 2)7! < 8x7' ).

We note that for any X C S;(b), the event A;(X) lies in F;(X), since H(T:YX) is F;(X)-measurable
(see the definition (6.17) and Figure 6.3). Furthermore, by Lemma 3.8 for z; € J we have

Qc ) AX). (6.20)
XCS;(b)

2Somewhat more carefully (since the set X is random), the precise definition of JF;(X) is as follows. As the
underlying probability space is finite, any o-algebra, in particular F;, is atomic. Conditioning on F; means that we
restrict ourselves to a single atom A of F;. On this atom S;(b) and X are deterministic. Then F;(X) is by definition
the smallest o-algebra on A such that S (y) is measurable for all y € S;(b) \ X.
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Figure 6.3. An illustration of the o-algebra F;(X). Here i = 3, the vertex b is drawn in green, and the set
X C S;(b) is drawn in blue. Conditioning on F;(X) means that we fix all edges within B;(b), within B; ()¢,
and connecting S;(b) \ X with B;(b)°. The only randomness is the choice of the edges from X to B;(b)¢,
drawn in blue. After removal of the vertices in 7; U X (see (6.17)), only black edges and edges within B;(b)¢
remain, which shows that H(7:X) is F;(X)-measurable. Note that for X = S;(b) we have F;(X) = F;, and
we recover the illustration from Figure 6.1.

For the estimate of Ei(o), we introduce the sets Q = {(u,v) € (B;(b)°)? : u # v} and Q =
QN (Sff (x))? and the family (Z,)4cq defined by Z, ) = (HTV{#H — )71, We first note that, for
any ¢ = (u,v) € Q, we have

d2

P(g € Q| F:({x})) = P(u € 8\ (2),v € 8/ (2) | Fi) = 775 - (6.21)

In the last step we used that, by Lemma 6.4, for any X C S;(b), conditionally on F;(X), the random
variables (A, : @ € X,y € B;(b)°) are independent Bernoulli-£ random variables. Moreover, we get

Y120 1a oy < Te((HTOED — 2214 oy S Nu2. (6.22)
qeQ

Since Si(o) = équQ Z4, the inclusion @ C I'; N A;({z}) and the Cauchy-Schwarz inequality imply

ol PIF (eh)] < HEal0] 1% Fil(e))]
qe@
log N)?
S BB B[ 012,21 | il
, 9€Q (6.23)
log N
< B < QIR T4
< (log N)?
~ H2N Y
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where we used that |S1(z)| < log N on §, by Proposition 3.2 (i), as well as the F;({x})-measurability
of |Z4|*1a,({2})- The last step follows from (6.21) and (6.22).

To bound Si(] ) for a fixed je{l,...,]5i(b)| — 1}, we conclude on the event I'; from the resolvent
identity that

] . . -1 - ) -1
e = fp X (T S (e )

VU
ue sy (z) vesy (y))

Therefore, by applying the Cauchy-Schwarz inequality twice and using (6.20) with X = {yo,...,y;},
we obtain

U

()2 157 (2)] (To0{Wormty1}) =1 (2 (TiU{yorys)) o |
&7 1o < 1g > I(H 7 a2l Y. (H 13— 2)

a3 uy;
ueSy (x) veS; (y;)
S (2)||S7 (y; , . _
5 ]]-Q’ 1 ( C)ig| 21 (y])| Z ’(H('ﬁu{yo,...,y]fl}) _ Zi)uy1j|2
& uEST(m)
log N)? . . _
s ]lQ( dg:i,@) Z |(H (T yoryi—1}) _ Zz‘)uylj|2, (6.24)
uGSf(:I:)

where in the last step we used |S1(z)| + [S1(y;)| < log N from Proposition 3.2 (i) on €.
We now set Y, := (HT:W{yoj—1}) zi);ylj for u € B;(b), U := S{ (z) and U = B;(b)°. We

apply E[-| Fi({yo,...,yj—1})] to (6.24) and, similarly as in (6.23), obtain

(log N)?

Eo[lEY 1| Fi({yos - - - yj—1})] S gz maxPue Ul Fi({yo, .- yj-1})) D IYalPLa ({oroys—1})
ucl
(log N)?
< 2
~UREAN (6 5)
where we used that (Y, )uey is Fi({yo, ..., yj—1})-measurable, and that Zueu’Yu‘ZlAi({yo,...,yj,l}) =

||(Yu)ueBi(b)c||21A¢({y0,...,yj,1}) < k72, We also used the remark following (6.21).
Finally, using the estimates (6.23) and (6.25) in (6.19) together with the tower property of the
conditional expectation complete the proof of (6.9) and (6.10). This concludes the proof of (i).
Next, we prove (ii). For the proof of (6.11), we fix z,y € S1(b) and conclude from the resolvent
identity [24, eq. (3.5)] that
(HY) o)) = ~(HY 2} Y Hp (HOVE) o))

rx

ugVU{z}
1 _ . _
_ ‘ﬁ(HM —2);k gju{ }1u€S+(z)(H(VU{ D2y

Therefore, the Cauchy-Schwarz inequality and Lemma 3.8 imply

’(H(V) o Z)_1|2:H. <1 |Sf>(’1")| 1 H(ﬂu{x}) o —12
xy QS 40 2 Z ueSf’(m)K Z)uy’ )

ugT1U{z}
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where we also used that V = {b} U VB®) = T; on Q by Proposition 3.2 (iii). Hence, since
|S1(z)| < log N on € by Proposition 3.2 (i), @ C A1({z}) and A;({z}) € Fi({z}), we obtain

E[|(HY = 2)5) 1o | Fi({z})]
< log N log N

KAN

P(u € ST F H(Tlu{m}) o1 2]1 . <
B A, P ST ) 3 Yt Py <

Here, in the last step, we used P(u € Si(z)|Fi({z})) < d/N and Zu¢7-lu{x}](H(Tlu{x}) —
z);ylP]l A(fz)) S x~2. Thus, Chebyshev’s inequality and the tower property of the conditional
expectation complete the proof of (6.11) and, therefore, the one of Lemma 6.20. O

6.5. Proof of Proposition 6.12. This subsection is devoted to the proof of Proposition 6.12.
We start by introducing the notion of a robust vertex.

Figure 6.4. An illustration of the set R = R,.(G,b) of robust vertices. Here r = 3 and d = 4. We draw the
ball B,(b) around the root b. The robust vertices are drawn in blue and the non-robust vertices in white. In
this example, the root b is robust.

Definition 6.21. Let b € [N] and r € N*. We call a vertex y € B,.(b) robust if
(a) y € Sp(b) or
(b) y € B,_1(b) and at least d/2 vertices in S; (y) are robust.

We denote by R = R, (G, b) C B,(b) the set of robust vertices.

Note that R is an F-measurable random set. See Figure 6.4 for an illustration of Definition 6.21.
The following result states that with high probability the root b is robust, conditioned on S;(a) and
S1(b).

Proposition 6.22 (The root is robust). Suppose that /log N < d < log N and that v satisfies
(3.2). Then Po(b ¢ R|S1(a),S1(b)) < N~V/2 whenever a,b € W.
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The proof of Proposition 6.22 is given at the end of this subsection. From now on, we choose r
as in (6.3).

Definition 6.23. Let z € J be an F-measurable real random variable. We introduce the event YT
on which the following conditions hold.

A) Glp, ) is a tree.

B) beR.

(A)
(B)
(C) =Gyy(r, 2) = (32)~L for all y € (B, (b) UV EBr®))e,
(D) |B,(b) UVEW®)| < N2,

Lemma 6.24. We have T € F and Po(Y¢|S1(a), S1(b)) = O(N*1/2) whenever a,b € W.

Proof. That T € F follows from the Definitions 6.5 and 6.21. The estimate follows from Proposition
6.22 and the facts that on €2 the conditions (A), (C), and (D) hold surely. That (C) holds surely on
Q follows from Lemma 3.9 and the observation that ¥V = V(B®) on Q (see Proposition 3.2 (iii)).
That (D) holds surely on €2 follows from the statements (i), (i), (ii) of Proposition 3.2 (recall the
choice (6.3)). O

We recall the definition of Lévy’s concentration function Q(X, L) from (2.13).
Remark 6.25. The concentration function has the following obvious properties.

(i) For any u > 0 we have Q(uX,uL) = Q(X, L). More generally, if f is a continuous bijection
on R such that f=! is K-Lipschitz, then Q(f(X),L) < Q(X,KL).

(ii) If X and Y are independent then Q(X + Y, L) < min{Q(X, L), Q(Y,L)}.

Property (ii) is in general not sharp, and in some situations it can be improved considerably; see
Proposition 2.8. Nevertheless, in some situations (ii) gives a better bound than Proposition 2.8; this
is due to the minimum in (ii) as opposed to the maximum in Proposition 2.8. An important theme
in the proof of Proposition 6.12 is a judicious mix of (ii) and Proposition 2.8. How to do this mix is
encoded by the set of robust vertices from Definition 6.21.

We denote by Q7 Lévy’s concentration function with respect to the probability measure P( - | F).
The main tool behind the proof of Proposition 6.12 is the following anticoncentration estimate for

9x(2)-

Proposition 6.26. Let z € J be a F-measurable real random variable. There exists a constant
X > 0 such that, on the event Y, for any 1 <i <r and x € S;(b) N R we have

1 1
F <
Q (gﬂﬂ('z)? 8Z(T2d)r—i+1) A Q(Xd)(T*i)/z '

Before proving Proposition 6.26, we use it to conclude the proof of Proposition 6.12.
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Proof of Proposition 6.12. We estimate

PQ( Z ga: gN—”)
x€S1 (b)
1
<PQ(ETHTH{‘d S gu(z) 42 gN‘”})JrIP’Q(EﬂTC)
z€S51(b)
:z:GS (b)

where we used Remark 6.17 (i) and (iii) as well as ¥ € F by Lemma 6.24. The second term on the
right-hand side of (6.26) is estimated as

Po(EN YY) = E[laew loew Po(Y| Si(a), $1(0)] S N2 P(a,b e W),

by Lemma 6.24.
To estimate the first term on the right-hand side of (6.26), we use Proposition 6.26 with i =1

and the estimate
8zd(T?d)" < d¥+3/2 < N7 (6.27)

where we used the definitions of r and T" from (6.3) and Definition 6.6, as well as d > y/log N. On T
we have b € R and hence, by Definition 6.21, there exists z. € S1(b) N'R. Using that (g.(2))zes, )
is an independent family, on the event T conditionally on JF, this yields, on the event T,

(’Z% )+ F)<a (Z% ) Ssarmar)

z€S51(b) z€S57 (

\Qf< 9x.(2) SwZ(IT%Z)T)

= Qf<gx*(2), 8z(T12d)T) :

where in the second step we used Remark 6.25 (ii) and in the last step Remark 6.25 (i). From
Proposition 6.26 we therefore conclude that the first term on the right-hand side of (6.26) is bounded
by

<N

1
2(xd) 72

where we used the definition 6.3 and Remark 6.17 (ii). The claim now follows from Lemma 6.19. [

P(Z,) < N~ pg, b e W),

Remark 6.27. If we restrict ourselves to the critical regime d =< log N, then the factor N7 inside
the probability in (6.6) can be improved to N~1/2. To see this, we note that in this regime the
parameter T from Definition 6.6 satisfies T = 107! since, in the critical regime, the estimate (6.16)
with small enough x remains valid for this smaller choice of T'. Thus, the estimate (6.27) in the
proof of Proposition 6.12 can be replaced with 8zd(T%d)” < (Cd)", which is bounded by N/2+e(1),

The key tool behind the proof of Proposition 6.26 is Proposition 2.8 due to Kesten.
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Proof of Proposition 6.26. Throughout the proof, the argument z of g,(z) for any = € B,(b) will
always be the random variable z from Definition 6.23. Therefore, we omit this argument from our
notation and write g, = g.(2).

For i € [r] we define
1 1 r—1i r—1i
L, :<> 7 B:l<ﬂK> _
82T2d \T?d 2\ dl/2

where K is the universal constant from Proposition 2.8. We prove Proposition 6.26 by showing that,
for all ¢ € [r] and = € S;(b) "R we have

Q" (90, Li) < P (6.28)

We show (6.28) by induction on i =r,r —1,...,1.

We start the induction at i = r. Abbreviate X := (B,(b) U VEr®))¢ which is an F-measurable
set. For € Sy(b), conditioned on F, (1, st (x))yé x are i.i.d. Bernoulli random variables. Hence,
conditioned on F we have

| x|

Z ZIHS* )NX|= kZGU(’L (6.29)

yesj(x)\vwr(b))

where ¢ is a uniform random enumeration of X (i.e. a bijection [|X'|] — X) that is independent of
|7 (z) N X|. Because of the condition (C) in Definition 6.23, for any k # I, | 2}, Go(iyo(i) (5 2) —
Sk Go(i)o(i) (15 2)| = (32) 1. Therefore, for any ¢t € R we get on T

|X|

(Z]]'S+(IOX| kZG )az TZ

where in the last step we used that |S; (z) N X| = Bmom(\X |,d/N) conditioned on F, that
|X| > N — NY2 by the condition (D) in Deﬁnmon 6.23, and that d > 1. From (6.29) we therefore

conclude that
1 1
Qf< Z Gyy(r, 2), 32 ) < S5
€87 (x)\V(Br®)

N)\»a

0<k<|X|

O’,]:> < max P(|Sf(z)N&X|=k|F) <

Hence, Remarks 6.7 and 6.25 (i) imply

1
F — )<
Q (g$ 9 8ZT2d) AN

N

which is (6.28) for i = r.
For the induction step, we let i < r, choose x € S;(b) NR, and assume that
Q% (99, Liy1) < Pipa

for all y € S;41(b) NR. Note that Sj"(z) and R are F-measurable, and that the family (9y)yesi+()
is independent on Y conditioned on F, by Remark 6.10 and Definition 6.23 (A). Hence, we can
apply Proposition 2.8 to the concentration function Q7 to obtain

K K\2P,
Q]:< Z gyaLi—i-l) < +—Pi+1 < Tﬂ’ (6.30)
yeST (@)NR ST (z) NR|
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where the last inequality follows from |S; (z) N R| > d/2, by Definition 6.21. Moreover, the
conditional independence of the sums Zye S+ (@)nR 9y and Zye S+ (@)\R Iy combined with Remark

6.25 (i) and (ii) yields

L;
Q]-(Cli Z 9y C?l):Q}—( Z gyaLi—l—l)

yesS; (z) yesy (z)
= Q]:( Z 9y + Z y» Li+1>
yeST (z)NR yeST (2)\R

<QI< > gyaLi+1>-

yeST(z)NR

Hence, by Remark 6.7, Remark 6.25 (i), Definition 6.9, and (6.30), we obtain

Q]r(g Li+1> <KﬂPi+1

T T2d d1/2 )
which is (6.28). This completes the proof of (6.28) and, hence, the one of Proposition 6.26. O

Proof of Proposition 6.22. The proof proceeds in two steps: first by establishing the claim for the
root of a Galton-Watson branching process with Poisson offspring distribution with mean d, and
then concluding by a comparison argument.

Denote by Ps a Poisson random variable with expectation s. Let W denote the Galton-Watson
branching process with Poisson offspring distribution P;, which we regard as a random rooted
ordered tree'® whose root we call 0. We use the graph-theoretic notations (such as S;(x)) from
Section 2.1 also on rooted ordered trees. Moreover, we extend Definition 6.21 to a rooted ordered
tree T' in the obvious fashion, and when needed we use the notation R = R, (7', 0) to indicate the
radius r, the tree T', and the root o explicitly.

We define the parameter § == P(Psq/4 < g) By Bennett’s inequality (see Lemma D.1 below),
we find that § < e~ for some universal constant ¢ > 0. We shall show by induction on 4 that

P(o ¢ Ry(W,0)) < 6 (6.31)

for all i > 0. For ¢ = 0 we have P(o ¢ R;(W,0)) = 0 since o € Ro(W,0) by (the analogue of)
Definition 6.21, and (6.31) is trivial.
To advance the induction, we suppose that (6.31) holds for some i > 0. By Definition 6.21,

d
Plo & Riv1(W,0)) = P( > Leeri(Wo) < 2) :
z€S1(0)

By definition of the branching process W, conditioned on S (0), the random variables (1,ex, ., , (W,0))zes: (o)
are independent Bernoulli random variables with expectation

P(z € Ri+1(W,0)|S1(0)) =P(o € Ri(W,0)) =1 — ¢,

13 A rooted ordered tree (also called plane tree) is a rooted tree in which an ordering is specified among the children
of each vertex.
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where z € S1(0). We conclude that 3~ cg (o) Leer, 1 (Wo) 4 Pi(1—¢;)- Using the induction assump-
tion ¢; < 6 from (6.31) and the bound § < e~“ < 1/4 for large enough d, we therefore conclude
that

d d
Plo ¢ Rit1(W)) = P<Pd(1[P’(o¢Ri(VV,o))) < 2) < P<P3d/4 < 2) =9.

This concludes the proof of (6.31) for all 7 > 0.
Hence, denoting by B,, , a random variable with law Binom(n, p), we conclude that if |S1(0)| > d
then

P(o ¢ R,(W,0) | S1(0)) = P( 5 Luer, o) < 5| &(o)) —P(Bisyoia o < 3 |510)
z€S51(0)
d d —cdé 35 log o —cd? -1

< P<8d71_5 < 2) = P(Bd,g > 2) <e 25 98 35 <e <N (6.32)
for some universal constant ¢ > 0, where in the third step we used that |S1(0)| > d and (,—1 <6
by (6.31), in the fifth step Bennett’s inequality (see Lemma D.1 below), in the sixth step that
§ < e and in the last step the assumption d > y/log N. This concludes the estimate for the
Galton-Watson process W.

Next, we analyse Po(b ¢ R,.(G,b)|Si(a),S1(b)). We note first that we can assume that
|Bi(a)] <1+ 10log N and that Bj(a) and B;(b) are disjoint, for otherwise the above probability
vanishes by definition of {2 and Proposition 3.2.

We observe that a rooted ordered tree can be regarded as an equivalence class of (labelled)
rooted trees up to a relabelling of the vertices that preserves the ordering of the children of each
vertex. We denote by [T, z]| the equivalence class of the labelled rooted tree (T, z), where x is the
root. By convention, if T is not a tree (i.e. if it contains a cycle) then its equivalence class is the
empty tree. We denote by T, the set of rooted ordered trees of depth r. Moreover, we denote by
T* C T, the subset of rooted ordered trees with at most N/® vertices and whose root is a robust
vertex with |S1(b)| children. Abbreviating A := {B,(b) C [N]\ Bi(a)}, we can write

Po(b ¢ Ri(G,b) [ S1(a), S1(b)) = Pa([Glp, @), b] & T7 | S1(a), S1(b))
< P{[Glp, @), 0] ¢ T} N A[S1(a), 51(0)), (6.33)
where we used that, since a,b € W C V, Proposition 3.2 implies that on the event €2 the graph

G’B,.(b) is a tree with at most N1/® vertices, and that Q C A.
For the following, let T' € T* and denote by o its root. For 1 < ¢ < r we introduce the event

61 = {[Gla,). bl = Tlp,} N {Bilb) € [N]\ Bi(a)}.

In particular, P(©1 | S1(a), S1(b)) = 1 because of the assumed disjointness of Si(a) and S1(b). We
now estimate

P{[Glp,@),b] = T} N A[Si(a), S1(b)) = P(O, | Si(a), 51(b)) (6.34)
recursively, for 1 < i < r — 1, using the expression

P(©;1]51(a), S1(b))
P(©;] S1(a), S1(b))

)

(N’ — | B;(0)])! H < d >|ST(I)< d\ N-1Bi(0)|=I5] ()]
_ io))? < - 4)
(N/ - |B’L+1(O)|)' H$651(0)|Sf(1")|' 2€S;(0) N N
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where N’ := N — |Bj(a)|, and the graph-theoretic quantities on the left-hand side are in terms
of G and on the right-hand side in terms of the deterministic rooted ordered tree 7. Here, the
multinomial factor in front arises from a choice of the |S;(0)| disjoint subsets representing the
children of the vertices in S;(0) from N’ — |B;(0)| available vertices, and the remaining product
follows by independence of the edges in G. We deduce that

P(@i+1| S’l(a), Sl(b)) . —3/4 (N’ — |Bl(0)‘)‘ d|5+(1)‘ e_d
polsia. s O I s Eaenvse 1 s
45T @)

—d

= (1+0(N"*%) I G

z€S5;(0)

where we used that N — N’ < 1+ 10log N and |B,(0)| < N'/°. By induction on i and comparison
with the Galton-Watson tree W, using that

(W|Bl+1 T|Bl+1 |Sl( )) — H
(W|Bi(o - T|Bl (o) |Sl( ))
as well as P(©1]S1(a), S1(b)) = 1, we therefore conclude from (6.34) that if |S1(b)| = |S1(0)| then
P({[Glp, @), b] = T} N A]S1(a), S1(b) = (1 + O(N"V2) B(W|p, () = T'| 51(0))
for all T' € T7. Thus,

P({[Glp,@v),b] ¢ T} NA[S1(a), S1(0)) < 1= Y P({[G|p,@),b = TN A[Si(a), 51(b))
Te%x
=1- Y P(Wlg, ) =T|Si(0)) + O(N~/2)
Texs
=P(o ¢ R(W,0)|S1(0)) + O(N /).

The claim now follows from (6.32) and (6.33), noting that if b € W then |S1(b)| = |Si(0)| > d. O

st
SF@n”

z€S; (o)

A. Quantitative behaviour of o*

We recall the definition of a*(p) from (1.6) and remark that, besides u, it depends on N and
d. Our analysis of a*(u) is based on quantitatively approximating the distribution of a; by a
Poisson distribution. Owing to the Poisson approximation of binomial random variables (see
e.g. [12, Lemma A.6]) and the Stirling approximation of factorials, we have

P(dar = k) = Let(140( 2+ L) Z k/d)+O(k™ Al
(dor = k) = T (14 0( 2+ TV) = exp(— futk/a) + 0() (A1)
for k < VN, where fq(a) == d(aloga — a + 1) + 3 log(2rad) for a > 0.

Lemma A.1. If u € [0,1 — ¢] for some constant € € (0,1) then there is a constant T > 2 such that
ifd>1 andt =8N > T then

o () = Lt (1 + o(log 1°gt>> . (A.2)

logt logt
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Lemma A.1 is proved at the end of this appendix. We use it to derive two simple consequences.
Lemma A.2. Let 1 < d <3logN and p € [0,1 — €] for some constant ¢ € (0,1). If x € V then

N log N
T dlog (101<C)lgN) '

Proof. Let T be as in Lemma A.1. If % > T then Lemma A.2 follows directly from Lemma A.1
and the definition of V in (2.1). If % < T <1 then a > a*(n) = 2 + k directly implies the

log N = 1. O

lemma as —>2——
dlog (101<CalgN)

Corollary A.3. Let u, v € [0,1—¢] for some constant € > 0. Then there is a constant T = T(g) > 2
such that if t == long > T then

Nl i (1 oty

3:83 = L;Z(l + O(iloﬁ)g’tgt)). Hence,

Proof. Choose T as in Lemma A.1, which then yields that

using min{a*(v), a*(u)} = @, we get

Ala*(v)) a*(v) ( ( 1 1 )) 1—v ( (loglogt))
= 1+0 + = 14+0 : O
Mar(m) Vo) ) T ar)) T\ 1w log ¢
Proof of Lemma A.1. Fix p € [0,1 — ¢] for some constant € € (0,1). Throughout the proof we
abbreviate o* = a*(u). A simple application of Bennett’s inequality (see Lemma D.1 below) shows

that o < (log N)/d.
If Z is a random variable with law Binom(n, d/n) then there is a constant C' > 0 such that

758 = pz = (1+0(%))

for any k € N with 2d < k < /n/C (see e.g. [22, eq. (3.4)]). Therefore, for any « satisfying
2d < ad < log N, we obtain
Pla; > a) =Pl = a)(1+O(a™))
= exp(—fa(a) + O((ad)™1))(1 + O(a™")) = exp(—fa(@) + O(a™)), (A3)

where we used (A.1) in the second step and incorporated the error term into the argument of the
exponential in the last step. As a* € N/d, the definition of o* in (1.6) implies

Pla > a*) S NP Plag > af —d 7). (A4)

Since fy(a* —d~') = fs(a*) + O((loga*)™!) we conclude from (A.3) and (A.4) that fy(a*) =
(1 — u)log N 4+ O((log a*)~1) which yields

= Tloga* +O((loga*)_1) (A5)

«
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with ¢ := long. We replace o* in the first term on the right-hand side of (A.5) by the entire
right-hand side of (A.5) and choose T > 2 a sufficiently large constant to arrive at

. (1—p)t

"' fogi T Tog(1 — ) ~ oalloga* ~ 1) 7 Ofa ogar) 1) =1 + (10 (A0

By possibly increasing the constant T, we see that a* 2 ﬁ Using this lower bound to replace o*

in the error terms of (A.6) by ¢ yields (A.2) and, thus, completes the proof of Lemma A.1. O

B. Qualitative behaviour of degree sequence and of o*

In this appendix we describe the qualitative behaviour of the normalized degree sequence (am)xe[ N
and apply it to a*(u) from (1.6). For definiteness, we focus on the critical regime, where d = blog N
for some constant b, and consider the limit N — oo with k = o(1). For detailed proofs, we refer
to [12, Appendix A.4].

For b > 0 and a > 2 define

Op(a) =1 —b(aloga —a+1). (B.1)

For any b < bs, it is easy to see that for any p € [0,1 — %] the equation u = 0,(a) has a unique

solution v > 2, which we denote by a.(r). By Poisson approximation from (A.1), we deduce that,
with high probability, for any a > 0 we have

{z € [N]: ap > a}| = N 4 (1), (B.2)

Recalling the definition (1.6), we hence conclude that o*(u) = au(p) + o(1). In other words, a,(u)
is the asymptotic value of o*(u). We refer to Figure B.1 for an illustration of the function v (u).

o (1)
. Omax (D)

2.1 ~

2 T T T T T
0 0.05 0.1 0.15 0.2 025 p

Figure B.1. An illustration of the function p +— a,(u), the asymptotic version of o*(u). We plot it for
the values b = 2.0,2.1,...,2.5, corresponding to the graphs from top to bottom. Each graph crosses the
horizontal axis at p=1— % and the vertical axis at & = apax(b).
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Next, we define
Omax (b) = ax(0), Amax (D) == Alamax (b)), (B.3)

which, by (B.2) and Remark 1.2, have the interpretation of the asymptotic largest normalized degree
and largest nontrivial eigenvalue of H, respectively. Moreover, for b < b, we define

o) o= {Hb(A_l(Am o (B.4)

1 if [\ <2,

where A=1()\) = )‘72(1 + /1 —4/X2) for |A\| = 2. Then with high probability the density of states
around energy A € R equals N#M+e() For X\ > 2, this follows from Remark 1.2 and (B.2). The
function py is illustrated in Figure B.2 below.

Po(A)
1 4

0 . :
2 Amax (D) A

Figure B.2. The behaviour of the exponent p, of the density of states from (B.4), as a function of the
energy A. Here d = blog N with b = 1 and Apax(b) = 2.0737. We only plot a neighbourhood of the threshold
energy 2. The jump at 2 of py is from py(27) =1 to pp(27) =1 —b/b, =2 — 2log 2.

C. Largest eigenvalues of H and some submatrices — proof of Proposition 3.4

In this section we prove Proposition 3.4. We start with the following auxiliary result.

Lemma C.1. Let d satisfy (1.5). With high probability, for all v € [0,1], we have
I(H = BH)1#: 020D < Aa* (1) + o(1). (C.1)

Before giving the proof of Lemma C.1, we use it to establish Proposition 3.4. Lemma C.1 is the
core ingredient in the proof of Proposition 3.4 (i). The main ideas for the proofs of Proposition 3.4 (i)
and Lemma C.1 stem from [13], where a version of Proposition 3.4 (i) was shown in [13, eq. (8.11)].
However, [13, eq. (8.11)] does not cover the full range of d required in Proposition 3.4 (i) and does
not have precise enough error bounds. Therefore, we apply the results from [12], which refined the
ideas from [13].
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Proof of Proposition 3.4. For the proof of (i), we choose v = p in (C.1), observe that {z : o, >
o*(p)} =V and use eigenvalue interlacing (Lemma D.4) to obtain (i) since (EH)() is a positive
semidefinite rank-one matrix.

For the proof of (ii), we regard HX) as perturbation of (EH)®). We note that |[H®X) —

(EH)X)|| < ||[H —EH| < v/d by (5.24), that (EH)™) is a rank-one matrix with nonzero eigenvalue
Vd(1 - %—‘) and associated eigenvector ‘ch%’ and that |X| < Y,cp|Br(z)| < NV3+o) by
Proposition 3.2 (i) and Proposition 3.1 (ii), recalling the condition (3.2). We hence conclude (ii)
using Lemma D.2.

For the proof of (iii), we first note that HX)v,(z) = Hv,(z) since X N B.(z) = § and
suppv C B,_1(z). To estimate (H — EH — A(ay))v,(x), we now apply [13, Proposition 5.1]. From
the assumption logd < r < éolig]\;, |S1(x)] < 10log N by Proposition 3.1 (i) and the lower bound
n (1.5), we conclude that the condition on 7 in [13, Proposition 5.1] is satisfied'*. The condition
logd < r < (lﬁiN 2+ Kk < a" < a, for x € V and Proposition 3.1 (i) imply that the event
from [13, eq. (5.4)] occurs with high probability. Therefore, using the lower bound on d from (1.5)

and Lemma A.2, we obtain from [13, Proposition 5.1] that

= o(1)

1010gN)>1/2
d

I(H ~ EH ~ Aa,))v,(@)] £ (oglog N) ! 1o

with high probability. Using that suppv,(z) C B,_i(z) and EH,, = %ﬂmﬁp we deduce that
(EH)v,(z)| < %|BT($) = o(1), where in the last step we used the upper bound on r and
Proposition 3.1 (ii). We hence conclude that ||(H™X) —A(az))v,(2)|| = o(1) by recalling HX)v,.(z) =
Hv,(x).

We now turn to the proof of (iv). For the given r € N, we choose q as in [15, Proposition 6.1].
Then [15, Proposition 6.1] yields |[q — e[| < d” 12 and ||[(H — vVd)q|| < d~'/2. In order to estimate
w1 — ql|, we use Lemma D.2 with M = H, A = v/d and v = q whose assumptions we check next.
From (5.24) and eigenvalue interlacing (Lemma D.4), we conclude that \o(H) < v/d. Therefore,
there is A = v/d such that H has a unique eigenvalue in [v/d—A, vd+A]. Since ||(H—Vd)q|| < d~1/?
as explained above, the conditions of Lemma D.2 with A < Vd and € < d=1/2 are satisfied and we
obtain ||lw; —q| <d7 L

Finally, from [15, Proposition 6.1], we know the inclusion suppq C (U,ey Bri1(2))¢, where

. {{x € N] tag =2+ YY) if d > (log N)3/4 (©2)
> a/5} if d < (log N)3/4

with £ from (5.17) and a the solution of h(a — 1) = long (compare with (D.1) below).

We now show that V C Y. If d > (log N)3/4, the inclusion V C U is obvious as £ = o(1) by
(5.21) and a, > 2 + by (2.1) and (1.6). For d < (log N)?*, we note that a short analysis of the
definition of a reveals that a = @(1 + o(1)) with ¢ := M if t > C for some sufficiently large
constant C. By possibly increasing C', we conclude from Lemma A.1 that a*(u) > a/5if p € [0,1/5)

and ¢t > C. This implies V\ W if d < (log N)3/* and completes the proof of Proposition 3.4 (iv). [

Remark C.2. We note that in Proposition 3.4 (iv), actually suppq C (U,cy BT+1($))C holds as
shown in the above proof.

1Gee [13, eq. (5.1)] for the definition of r.
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Proof of Lemma C.1. We first recall ¢ and ¢, from (5.17). Throughout the proof, we choose
7:=1+ €2, Note that £ = 0(1), 7= 1+ o(1) and & _; = o(1) by (5.21).

The proof relies on an analogous argument in [12, Proof of Proposition 3.12], to which we refer
in the following. We begin by introducing some notation. Following [12, Section 3.1], we define
Vo i={z € [N] : az = a} for a > 0. We set U :=Vy ¢1/a \ Vor(,); We note that the set U U Vs,
was denoted by V in [12], see [12, egs. (1.9) and (3.3)]. Observe that V,«(,) C Vy ¢1/4 by the
definition of a* in (1.6). From (5.23) and || MYe*t)|| < ||M|| for any matrix M, we conclude that
(H —EH)Yorw) = (H)Vo*) 4 o(1), where o(1) is in the sense of operator norm. Therefore, in
order to prove (C.1), it suffices to prove that, for any constant § > 0, the matrix (fIT)(Va*M) does
not have an eigenvalue larger than A(a*(v)) + 4.

Suppose, by contradiction, that A is an eigenvalue of (];AI T)(Va*@)) with associated normalized
eigenvector w such that [A| > A(a*(v)) + 0. Let x € U. Since (supp vj(z)) N Va-y) = 0 by the
definition of v7 (z) in (5.18), [12, Proposition 3.1 (i)] and a*(v) > 2 + k > 7, we deduce from the
definition of H™ in (5.20) that v7(z) is an eigenvector of (HT)e*) with eigenvalue oA(ay). As
Alay) < A(a*(v)) for any = € U, we conclude that w L vI(x) for all z € U and 0 = £. Since
suppw C (Voe(1))°, we deduce from (5.23), [12, Proposition 3.13]'" and (1.5) that

A = [(w, ()Y ow)| = [(w,H'wW)| <1+7+(1+0(1) Y. a(ls,w)2+0o(1). (C.3)
$€V7\Va*(u>

Note that 7 =1+ o(1) and A(a*(v)) > 2 imply 27 < A(a*(v)) + o(1).

We will now apply Lemma 5.15 for each x € V; \ V,+(,). Note that [A| > A(a*(v)) +6 >
2+ o(1) = 27 + C¢. In particular, there is a constant ¢ = ¢5 € (0,1) such that 27;\?5 <l-c
Owing to the disjointness of the balls (B3, ())zcy, (see [12, Proposition 3.1 (i)]) and the locality
of H™, we have ((gT)(VQ*(V))W)‘B;T* (@) = (ﬁTW)‘B;'T*(x) for all x € V7 \ V,+(,). Hence, for these z,
(5.36) holds. If & € Vy 174 \ Vor(p) then w L v7(z) as demonstrated above. Thus, all conditions of
Lemma 5.15 are satisfied for each x € V- \ V,+(,). Therefore, Lemma 5.15 and the disjointness of
the balls (B3, ())zecy, (compare with the similar argument in (5.38)) yield

—4 274
Z <1I’W>2 < (1 _ 27—_;6’§> <2T+)\C£> < 6_4(1 o 0)27'* < %7
T B A og

where we used QTK\‘Cg < 1 — ¢ in the second step and r, < v/log N as well as (1.5) in the last step.

Hence, from Proposition 3.1 (i), we conclude Zzevf\va*@) az(1,,w)? = o(1). Using this in (C.3)
implies |A| < A(a*(v)) + o(1), in contradiction with the assumption on A\. We therefore conclude
(C.1). O

D. Tools

In this appendix we summarize several well known results used throughout this paper.

'5We stress that the definition of H in [12] differs from that in the current paper; see [12, Definition 3.6].
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D.1. Bennett’s inequality. Define the function h: [0,00) — [0, 00) by
h(a) = (1+a)log(l+a)—a. (D.1)

We use the notation P, to denote a Poisson random variable with parameter p > 0, and B, to
denote a binomial random variable with parameters n € N* and p € [0, 1]. The following estimate is
proved in [28, Section 2.7].

Lemma D.1 (Bennett). For 0 < < n and a > 0 we have

P(Bypyn — 1> ap) < e M@ P(B, L — < —ap) < e 2 g emihla)

m/m n,u/n

2

and 2(%2/3) < h(a) < % . By taking n — oo, the same estimates hold with B replaced with P,,.

5 - n,p/n

D.2. Perturbation theory. The following lemma contains simple perturbation estimates for
approximate eigenvalues and eigenvectors. Its proof can be found in [15, Lemma 4.10].

Lemma D.2. Let M be a real symmetric matriz. Let £, A > 0 satisfy be < A. Suppose that M
has a unique eigenvalue, X, in [\ — A, X+ A] for some A € R. Let w be a (/:\orresponding normalized
eigenvector of M. If there exists a normalized vector v such that ||(M — \)v|| < e then, for some
o€ {+},
~ ~ g2 €

>\—>\:<v,(M—)\)v)+O(A>, HW—UVH:O<A).
D.3. Eigenvalue interlacing. For an N x N Hermitian matrix M, we use the convention that
Ai(M) = —o0 for i > N.

Lemma D.3 (Interlacing for minors). Let X C Y C [N] and M be an N x N Hermitian matriz.
Then, for all i € [N],
/\i+|Y\X\(M(X))+ <MY < M),

where Ay = max{\,0}.

Lemma D.4 (Interlacing for rank-one perturbations). Let M be an N x N Hermitian matriz and
V' a rank-one positive semidefinite N x N matriz. Then, for alli € [N],

Airit(M+V) < N(M) < (M +V).

D.4. Resolvent of adjacency matrix of N*. Define the infinite tridiagonal matrix

0 1 0
1 0 1

M = : (D.2)
0 1 0

which we regard as a bounded operator on ¢?(N*). Note that M is the adjacency matrix of N* with
the graph structure induced by regarding adjacent numbers as neighbours.
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Lemma D.5. Lett > 2. Then 1 —t~ M is invertible with convergent Neumann series and explicit
inverse

5 j
Lty = ()
( N t+ V12— 4

for any j € N*.

Proof. By the Schur test, |M| < 2. Therefore, t > 2 implies the invertibility of 1 —¢~!M in
/2(N*) and the convergence of the Neumann series representation of its inverse. In particular,
a = (a;)jen+ € 2(N*) with a; == (1 — t_lM)fj1 for any j € N*. With e; := (01;)jen+, the definition
of the resolvent yields (1 —t~'M)a = e; and, thus,

a1 —tlag =1, (“Z;) =T(t) (é‘;) . T() = G ‘01> (D.3)

1

for any j € N satisfying j > 2. The transfer matrix 7'(¢) has the two eigenvalues, v and v~ ", where

2
T ievE—1

Ast > 2, we have v < 1 and, hence, a € ¢*(N*) implies a; = ya;—1 =7~ 'ay for any j > 2. Together
with the first relation in (D.3), we obtain a; = Hj%’ which completes the proof. O

E. Graph properties — proofs of Propositions 3.1 and 3.2

Proof of Proposition 3.1. We show that each item holds individually with high probability. By
Bennett’s inequality (see Lemma D.1 below) and a union bound, we conclude that

P(max |S1(x)] > 1010gN) < Ne 1018 N 1
T€[N]

where we used d < 3log N. This shows (i).
To show (ii), we abbreviate D, = |S1(x)| and note that by part (i) and a union bound, it suffices
to show, for any = € [N],

P(|B;(x)| = 2max{D,,d}d" | D,) < N2 (E.1)

for all i < %lﬁ)gg]; and D, < 10log N. If D, > d, then (E.1) follows from from [13, eq. (5.12b)],

where the upper and lower bounds in the condition [13, eq. (5.13)] follow from D, < 10log N and
the upper bound on i, as well as D, > d and d > /log N, respectively.
For D, < d the bound (E.1) follows from the monotonicity property

B(1Bi(z)| > L| D, = k) < P(|Bi(x)| > L| Dy = 1) (E2)

for any £ <1 < N — 1, combined with (E.1) on the event {D, = d}.
What remains is the proof of (E.2). To that end, fix x € [N] and let ¥ < < N — 1. For
y € [N]\ {z}, we denote by Bi(x)(y) the ball in G[y)\(,) of radius ¢ around y. Moreover, let (K1, K3)
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be disjoint random uniformly chosen subsets of [N]\ {z} of sizes k and | — k, respectively. Then we
estimate

IP’(|BZ~(x)\2L|Dx:k;):IP( U B ) ‘ 1’Dx_k)

yeS1(x)

+(|y si]>5)
yeK,

<p(| U BA0)|>1-1)
yeK1UK>

:]P’( U B¥i(w) ‘ 1’D l)
yES1(:c)

=P(|Bi(z)| > LID, =1).
This proves (E.2) and, thus, completes the proof of Proposition 3.1. O

Proof of Proposition 3.2. We show that each item holds individually with high probability. For the
proof of (i), we estimate P(|]V| > tN#) <t IN"FE|V| = t IN"#NP(ag > o*) <t ! for t > 0 by
the definitions of V and o* in (2.1) and (1.6), respectively. This proves (i). Item (ii) is a consequence
of [13, Lemma 5.5] with k = 1, Proposition 3.1 (i), 7 < (£ — 4)%2% "and d > /log N. Item (iii)

logd?
follows from [15, eq. (9.5)] with the choices 7 = a* and n = 2, exp(—dh(a* — 1 — 3)) < NH~ 1+o(1)
and r < (% — )lﬁjgg];.
logd

To prove (iv), we set /2 = "oeny and conclude from (i), Proposition 3.1 (i) and (ii) that

\Uyey Br(z)| < N#+1/2+0() Thus, we obtain (iv) by arguing similarly as in [15, Proof of Proposi-
tion 4.4], see especially [15, eq. (9.10)]. O

F. Eigenfunction correlator and dynamical localization — proof of Corollary 1.10

Before proving (1.16), we use it to show (1.18). If d(z,y) < 1 then (1.18) holds trivially. If
d(z,y) > 2, (1.18) follows directly from (1.16) by choosing r = d(z,y) — 1 and F(\) = e, This
completes the proof of (1.18) assuming (1.16).

We now turn to the proof of (1.16). First, we introduce some notation. By (2.3) from the proof
of Theorem 1.1, with high probability, there is a one-to-one correspondence between eigenvalues
satisfying (1.7) and vertices x in some subset of W. Under this correspondence, we denote such an
eigenvalue and its corresponding eigenvector by A\, and w(z), respectively.

Let z € [N]. Let J C I be an interval, where I := [A(a*(p)) + k,v/d/2]. Let F be a function as
in the statement of Corollary 1.10. Then we obtain

MH)FH) L, = Y F)(w(a), L)w(a).
a€EW: A\g€J

By following the proof of Lemma 5.13, we see that if u < i and r < %ﬁ)ggg then, with high
probability,
lu(a)|s, @) < N7¥° (F.1)
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foralla ZbeW.

We now fix r > 0 as in the statement. Without loss of generality, we can assume that r < 211(;‘%5 JC\{ ,
because diam(G) < 211?;(\{ with high probability. Suppose first that there is b € W such that
r € Bgr(b) with R := min{Z, élﬁ)ggjc\l[} Note that this b is unique by Proposition 3.2 (iii) and
R>r/12asr < QI;gg]g. In this case, (1.16) follows from

|0 (H)F(H)12) B, I? S WO 5, @pell> + D [{w(a), 1)
a€W\{b}

< e—CR 4 N3/4+n o N2=O)+p Se . (F.2)

Here, we used that [[w(b)|p, )|l < [W(b)|p, ()|l S e, which is a consequence of Br(b) C By(x)
as well as (1.8) if ay < 3 or R > 1010g10gN due to (3.1) and (1.9) otherwise. Moreover, we
employed [(w(a),1.)]* < ||w(a)|p,mlI* S N 3/4 1 N2=O due to (2.3) and (F.1). The last step
in (F.2) follows from r/12 R < %ggg and N=3/4tr 4 N20=Q+n < g=clogN/logd by appropriate
choices of n and ( if u < 2—4.

Hence, it remains to consider the case x ¢ Br(W). Under this condition, we will show that

m\»—t:g

ML (H)1e || < Ce™ (F.3)

if r < 211‘?]5 , which will directly imply (1.16) in this missing case.

For the proof of (F.3), we note that ||T1;(H)1,|?> < ||TI;(H)1,|? as J C I = [A(a*) + &, Vd/2]
and, for k € N such that 2k < R, estimate

ML ()L |P(Al0") + 1) < (L () HPM L (H)L,) < (Lo, H*1,) = (1., (HOV)%1,),

where the last step follows from the locality of H, 2k < r/2 and = ¢ Br(W). Moreover, by locality
of H, we have

(Lo, (HOV)* 1) = (15, (HOY) — (EH)OVOPRED) 2R )
< HH(W) <EH><WUBk Ik
< (IHOY = ©H)OV| + |BH)M — (BH) D))
< (A(a®) +o(1))**
with high probability, where we used Proposition 3.1, Lemma C.1, (3.1) and (2.2) in the last step.

Combining these bounds, choosing k =< r and using r < 210g ~d unphes the existence of constants

C > 0 and ¢ > 0 depending on  such that ||II;(H)1,| < C’e_cr if d <logN as A(a*) < 1 in
this case. For d =< log N, this proves (F.3) since ||II;(H)1,| < ||II;(H)1,|| as explained above.
Otherwise, we use T as in Corollary A.3 for ¢ = 1/2. We choose v < 21—4 satisfying the assumptions
made on p in this proof up to now, and consider W to be defined with respect to this v instead
of p, ie. W = {x € [N]: A(az) > Ala*(v)) + x/2} (cf. (2.2)). For any constant pu € (0,v)

and I = [A(a*(p) + K,V/d/2], we obtain ||[TI;(H)1.|? < (W)% < (1 —¢)% for some

constant € € (0,1), where the last step follows from Corollary A.3 by assuming logN > T. Since
ITL;(H)1,|| < ||II;(H)1,.||, this completes the proof of (F.3) in the missing regime and, thus, the
one of (1.16).
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Next, we show (1.17). First, we assume that =,y ¢ B,(W) with r := %Olﬁ)ggg. Then (1.17)

follows from the Cauchy-Schwarz inequality, (F.3) and d(z,y) < diam(G) < 211<z)gg ]C\l[ . Finally, we
assume that z € B, (W) with r as above. By Proposition 3.2 (iii), there is a unique b € W such that
d(z,b) < r and d(z,a) > 2r for all a € W\ {b}. As in the second step of (F.2), we conclude from
(1.8) and (1.9) that [(1,,w(b))| < e @Y and [(w(b),1,)| < e @) for some constant ¢ > 0.
Hence, arguing similarly as in (F.2) as well as using d(z,b) + d(y,b) > d(z,y) and |(w(a),1,)| <1
for all a € W\ {b} yields (1.17). This completes the proofs of (1.17) and Corollary 1.10.

G. The expected optimal range for p

In this appendix we give a heuristic argument that yields the expected optimal size of the localized
phase, by providing the optimal upper bound on the exponent . We also explain how the conclusion
of this argument relates to that of [73].

The optimal value for p can already be seen from the simple case where V = W = {x, y} consists
of two vertices, 2 and y, which are are in resonance (i.e. with normalized degrees close to each
other). In that case, as in Proposition 5.3, we obtain with high probability

(H = XMx))u(z) = gy(2)1,, ey ()] < N~Y/2He)

where the estimate on g,(x) follows as in the proof of Proposition 5.3.

We conclude that the tunnelling amplitude between x and y is with high probability bounded
by N~1/2+o(1) " By Mott’s criterion, we therefore expect localization at vertex z whenever the
typical eigenvalue spacing N ~PA@)+o() jg much larger than N~1/2+°() je. py(A(x)) < 3. This
condition holds precisely for the N# largest eigenvalues of the semilocalized phase for any p < %
(see Appendix B). This conclusion coincides with that of [73], obtained by a different argument.

The preceding argument has two important shortcomings. First, it only considers a single pair
of resonant vertices, instead of the N#t°() vertices associated with the localized phase. Second,
it assumes that the eigenvalue spacing around A\(z) is typical, i.e. N7# which is true for most
eigenvalues in the localized phase but is false for all eigenvalues simultaneously.

To address these shortcomings, we define a random matrix model that heuristically captures the
main features of the localized phase. Define the W x W matrix M = (Myy )z yew through

M:(:y = <u($) ) Hu(y)> :

Recall from Proposition 2.3 that (u(z)).cy are approximate eigenvectors of H, and that all
eigenvalues of H in the localized phase arise by perturbation from the approximate eigenvalues
(A(x))zew- Hence, localization is tantamount to the matrix M being close to diagonal.

We make the simplifying assumption that the vectors (u(z) : x € W) are orthogonal, i.e.
we neglect their overlaps for the purpose of this heuristic argument. As above, the proof of
Proposition 5.3 implies that

My = Gy Az) + O(N /2 H0(1))

with high probability for all z,y € W, since (under the orthogonality assumption)
May = Gy M) + (1 = dzy) (u(z), (H = A(y))u(y))
= oy M) + (1 = 0ay) £2(y){u(z), 1)
~ 5zy )\(IL‘) + (1 - 5:ch) 5:}0(3/) )
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where we used that (u(z),1,) =0 for any z € W\ {z}.

Hence, the random variables M, are typically of order N —1/2+0(1)  Agsuming that they are
mean zero, independent up to the symmetry constraint M, = M,,, and have light enough tails, we
therefore arrive at the following toy model for M:

M~M@t)=D+VtW,  t=N+ 1+l (G.1)

where D = diag(A(z) : © € W) and W is an independent W x W Wigner matrix, normalized so
that its entries have variance 1/|WV| (and hence W has typically a norm of order 1).

The matrix M (t) from (G.1) is a deformed Wigner matrix, the kind of which has been extensively
studied in the random matrix theory literature. Assuming that W is a GOE matrix (i.e. with a
Gaussian law), the law of M (t) is governed by Dyson Brownian motion at time ¢ starting from the
diagonal matrix D. We refer for instance to [23,25,64,75,76]. Although not stated explicitly in
these works, the analysis of Dyson Brownian motion, as for instance in [25], implies that, with high
probability, for any x € W, the eigenvector associated with the eigenvalue A(t,x) of the W x W
matrix M (t) remains localized for

t < min{A(z), |W|A(z)?}, (G.2)

where A(x) = minyz,|A(x) — A(y)| is the eigenvalue spacing of D around A(z). Indeed, the
eigenvalues \(t,z) of M (t) satisfy

5 1 dt
d\(t,z) = MdB(ta ) + W] 3; At z) — Mt,y)

where (B(t,x) :t > 0,2 € W) is a family of independent standard Brownian motions. Heuristically,
we therefore see immediately that if (G.2) holds then |A(t,z) — A(0,z)| < A(z), i.e. the shift in
A(z) is negligible compared to A(z). A similar calculation using Dyson Brownian motion for the
eigenvectors (see e.g. [25]) shows that they remain localized under the condition (G.2). Another
heuristic way of arriving at the condition (G.2) is to notice that under it all finite-order corrections in
perturbation theory to A(¢,z) are o(A(x)), and similarly all finite-order corrections in perturbation
theory to the eigenvectors are o(1).

We remark that the condition (G.2) is strictly weaker than Mott’s criterion, which reads
t < A(z)?2. Hence, for the model (G.1), Mott’s criterion is sufficient but not necessary for
localization. Heuristically, this discrepancy stems from the special relationship between the mean-
field matrix W and the diagonal eigenvector basis of D, in which all entries of W are of order N ~#/2,
while the norm of W is of order 1.

The typical eigenvalue spacing of D is N=#t°() ie A(z) = N=#*+°() for most = € W. In
contrast, we expect the minimal eigenvalue spacing mingecyy A(x) to be N —2pt0(1) a5 follows from
basic extreme value theory (cf. the birthday paradox) and the assumption that the random variables
(M(z) : € W) are independent. Using t = N#~1+o() and |W| = N#+t°() | from the condition (G.2)
we therefore expect the following behaviour for the top N* eigenvectors.

(i) For p < 5 most eigenvectors are localized.

BSl= N

(ii) For u < 3 all eigenvectors are localized.
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For i <u< %, while most eigenvectors are localized, we expect some eigenvectors to hybridize with
others associated with resonant vertices. These hybridized eigenvectors have a divergent localization
length (1.14). In fact, a more refined analysis of Dyson Brownian motion in (G.1), as performed for
instance in [25], yields a precise picture of the hybridized structure of such eigenvectors. We shall
not go into further details in this appendix.

In particular, the optimal bound for pu in Theorem 1.1 is expected to be i. In our proof we

obtain the bound 2—14 because both our upper bound on the tunnelling amplitude (Proposition 2.3)

is worse than N—1/2°() and because our lower bound on the eigenvalue spacing (Proposition 2.4)
is worse than N—2#+0(1) Both of these bounds, however, can be somewhat improved by a suitable

refinement of our proof.
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