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One of the major themes of random matrix theory is that many asymptotic properties of
traditionally studied distributions of random matrices are universal. We probe the edges
of universality by studying the spectral properties of random regular graphs. Specifically,
we prove limit theorems for the fluctuations of linear spectral statistics of random regular
graphs. We find both universal and non-universal behavior. Our most important tool is
Stein’s method for Poisson approximation, which we develop for use on random regular

graphs.
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Chapter 1

INTRODUCTION

1.1 How universal is universality?

Random matrix theory traditionally studies certain random matrices of interest to physicists
and statisticians. The central question of classical random matrix theory is to prove that the
eigenvalues of random matrices’ show universal behavior as the size of the random matrices
grow. Universality is not a precise concept. The classical central limit theorem gives an
example of it: with only light conditions on a collection of random variables (being i.i.d.
with finite variances), their centered and normalized sums converge in law to Gaussian.

The most basic symmetric random matrix model is the Gaussian Orthogonal Ensemble,
abbreviated GOE. Let G be an n X n matrix whose entries are independent and distributed
as N(0,2). Define X as (G + G7)/2, a random symmetric matrix with independent entries
on and above the diagonal. The random matrix X has centered Gaussian entries with
variance 1 above the diagonal and variance 2 on the diagonal, and it is said to be drawn
from the GOE. Any n x n random matrix with centered independent entries on and above
the diagonal and variance 1 entries above the diagonal is called a Wigner matriz. (The
word “ensemble” does not have any precise meaning, but it is usually refers to a collection of
probability distributions on n X n matrices, as n ranges from 1 to infinity. Each distribution
typically obeys some sort of invariance. For instance, if O is an arbitrary orthogonal matrix
and X is drawn from the GOE, then OX has the same distribution as X.)

An example of universality for random matrices is that the eigenvalues of n x n Wigner
matrices show the same limiting behavior as those of matrices from the GOE as n — oc.
Most results along these lines were confirmed only recently, in a series of papers including
[TV, TV10, ESY09b, [ESY09a, [EPRT10, ERSY10, ERS™10].

The adjacency matrix of a random regular graph is similar to a Wigner matrix, but its

entries are uncentered and lightly dependent. How does this affect the adjacency matrix’s



spectral properties? To put it another way, how universal is universality of random matrices?
This is our main motivation for investigating properties of eigenvalues of random regular

graphs from the perspective of random matrix theory.
1.2 Stein’s method applied to random regular graphs

Graph eigenvalues have a close connection to the graph’s structural properties (see [Chu97,
Spil2]). We exploit this by determining spectral properties of random regular graphs by
looking at the distribution of their cycle counts. The main novelty of our approach is the use
of Stein’s method, which to our knowledge had never been applied to random regular graphs
before. Stein’s method is a collection of techniques for distributional approximation. Stein’s
method naturally gives not just asymptotic results but also quantitative error bounds on
the approximations. This was essential for the eigenvalue fluctuation results described in
this thesis.

Stein’s method was originally developed by Charles Stein for normal approximation; its
first published use is [Ste72]. Louis Chen adapted the method for Poisson approximation
[CheT5]. Because of this, Stein’s method is sometimes called the Stein-Chen or Chen-Stein
method when applied to Poisson approximation. Now that Stein’s method is understood in
a more general and applied to a wide range of distributions, it is more typical to see it called
just Stein’s method, regardless of the type of approximation. The survey paper [Rosl]]
gives a broad introduction to Stein’s method, and [CDMO05] and [BHJ92] focus specifically
on using it for Poisson approximation, as we do in this thesis.

The classical scenario for Poisson approximation is for sums of increasingly many, in-
creasingly unlikely independent indicators: in other words, the convergence of Bin(n, A/n)
to Poi(\) as n — oo. There are several approaches to Stein’s method for Poisson approxi-
mation, each allowing this approximation to hold in the presence of some dependence. The
most straightforward is the local approach: each indicator is independent of all others but a
small “neighborhood”. This was the original approach in [Che75], and it is generalized and
put in a very usable form in [AGGRK9]. This approach does not seem to work in the context
of random regular graphs, where nearly everything is lightly dependent on everything else.

Another approach is size-bias coupling. This theory is developed at length for Poisson



approximation in [BHJ92], though it is not viewed through the lens of size-biasing there.
See[Ros11] and [AGK13] for how it fits into this framework. We use this method on the
permutation model of random regular graph (see Section for its definition). Another
technique is the method of exchangeable pairs; see [CDMO05] and [Ros1l] for good exposi-
tions. This technique is perhaps the most flexible and the most finicky of the three. We
use it for Poisson approximation in the uniform model of random regular graph, defined in
Section This technique has some clear similarities to a combinatorial technique called

the method of switchings, and we make some rigorous connections between the two.

1.3 The results of this thesis

Consider an n x n Wigner random matrix X,, (a symmetric matrix with independent, mean
zero, variance one entries above the diagonal). Choose an interval in the real line, and let
N, denote the number of eigenvalues of n~1/2X,, lying in this interval. A fundamental result
in random matrix theory is that N,,/n converges in probability to a deterministic value as
n tends to infinity. This value is the measure of the interval under Wigner’s semicircle law,
the measure on [—2, 2] given by the density %\/4—7302 dz. This measure is a universal limit,
in the sense that it does not depend on the distributions of the individual matrix entries,
besides their means and variances.

The analogue of this result for random regular graphs appears in [McK81]: Let A1,..., A\,
be the eigenvalues of a random d-regular graph on n vertices. If f: R — R is an indicator
on an interval or is bounded and continuous, then as n — oo,

1 & pro [T
PR [ fmate)
The limiting measure pg(x) dz is not the semicircle law, but a different measure known now

as the Kesten-McKay law. Its density is given on |z| < 2v/d — 1 by

pala) = Do 1

The expression Y f(\;) is called a linear eigenvalue statistic.
The topic of this thesis is the second-order behavior of these linear statistics. We will

show that when the degree of the random graphs is held fixed, their fluctuations converge



to compound Poisson distributions, in contrast to the Gaussian limit known for Wigner
matrices. If the degree grows with the size of the graph, however, the limit of the fluctuations
is Gaussian, in line with the universal behavior. We show that this holds in two models of

random regular graphs, defined in Section

The path to these results is through an analysis of the distribution of cycle counts in
these models by Stein’s method. These results are interesting in their own right, and they

make up Chapter 2] In Chapter [3| we apply them to prove the eigenvalue fluctuation results.

In Chapter [4, we consider a process of growing random regular graphs. The eigenvalue
fluctuations are then a stochastic process whose marginals are given by the results of
Chapter |3| This is analogous to a corners process in random matrix theory; see [BG13| for
a good introduction. The idea is to think of a sequence of random matrices as the principal
minors of an infinite random matrix. One can then consider not just the marginal distribution
of the eigenvalues of each random matrix, but the joint distribution of eigenvalues of a matrix
and its minors. The limiting fluctuations of some of these processes can be expressed in
terms of the Gaussian free field [Borl0a), Borl0b, BG13]. We show that the same holds for

the eigenvalues of the growing random regular graphs.

Most of this thesis is joint work. Chapters [2| and [3| are a synthesis of [DJPP13], [JP12],
and [Joh12]. The results on the permutation model are from [DJPP13], which is joint with
Ioana Dumitriu, Elliot Paquette, and Soumik Pal, and from [JP12], which is joint with Pal.
The results on the uniform model are from [Joh12]. (See Section for the definitions of
these two models of random regular graphs). Theorem a version of [JP12| Corollary 24i]

with an improved rate, appears only in this thesis.

Chapter (4] is mostly taken from [Joh12], which is joint work with Pal. Section is
new to this thesis and was also done jointly with Pal. (The exception is Section an
extended introduction to the Gaussian free field. It and any errors contained in it are mine
alone.) The main result here is Theorem which shows the convergence of eigenvalue

fluctuations to the Gaussian free field in a more explicit form than in [JP12].



1.4 Models of random regular graphs

In Chapters [2] and [3], we will present results on two models of random regular graphs,
the permutation mode and the uniform model. Traditionally, combinatorialists were most
concerned with the uniform model of random regular graphs. The permutation model is
typically easier to work with, however, and it is the setting for many spectral results on
random regular graphs (for example, [BS87, [Fri9ll [Fri08]). There seems to have been a
sense that that the two models had basically the same properties, besides the permutation
model having loops and multiple edges. The contiguity result in [GJKWO02| justifies this
somewhat.

We now review the definitions of these two models and of our sequence of growing graphs.

1.4.1  The uniform model

A random d-regular graph on n vertices drawn from the uniform model is just a graph chosen
uniformly from the set of all d-regular graphs (i.e., graphs where every vertex has degree
exactly d) on n vertices without loops or multiple edges. Such graphs only exist when nd is

even.

1.4.2 The permutation model

The permutation model is given by choosing d/2 independent, uniformly random permu-
tations on n vertices, making a graph from the cycle structure of each permutation, and
overlaying them. It exists only for even values of d. For a more formal definition, let
T1,...,Tq/2 be independent, uniformly random permutations on n vertices. Define a graph
on vertices {1,...,n} by making an edge between vertices z and y for every k such that
7i(x) = y. This model allows loops and multiple edges. We consider a loop at vertex x as
counting as two edges when computing the degree of z, so that the graph really is d-regular.
We also count a loop at vertex ¢ as increasing the graph’s adjacency matrix by 2 at posi-
tion (7,4). The adjacency matrix of a graph from this model is then a sum of independent

permutation matrices.



1.4.3 Growing random reqular graphs

A tower of random permutations is a sequence of random permutations (77(”), n € N) such

that

(i) (™ is a uniformly distributed random permutation of {1,...,n}, and

(ii) for each n, if 7(™ is written as a product of cycles then 7("~1) is derived from 7(™ by

deletion of the element n from its cycle.

The stochastic process that grows 7 from 7™~ by sequentially inserting an element
n randomly is called the Chinese Restaurant Process. We give a further review of it in
Section 1.1l

Now suppose we construct towers of random permutations (wc(ln), n > 1), independent

for each d. For any n and d, we can define a random 2d-regular graph G(n,2d) from

{ﬂ](n), 1 < j < d} as in Section [1.4.2] Marginally, G(n,2d) is then a random graph from

the permutation model. We will often keep d fixed and consider n as a growing parameter,
referring to G(n,2d) as G,. Here and later, Gy will represent the empty graph.
We construct a continuous-time version of this by inserting new vertices into G,, with

rate n + 1. Formally, define independent times T; ~ Exp(i), and let

m
M; = max{m: Zﬂ < t},
i=1

and define the continuous-time Markov chain G(t) = Gjs,. When we vary d as well as n, we

will also refer to this as G(¢, 2d).



Chapter 2

POISSON APPROXIMATION FOR CYCLE COUNTS IN RANDOM
REGULAR GRAPHS

Let C denote the number of cycles of length &k in a random graph G,,. The distribution
of these random variables has been studied since [Bol80), [Wor8&1], where it was proven that if
G is a uniform d-random regular graph on n vertices, then (Cs,...,C,) converges in law to

a vector of independent Poisson random variables as n tends to infinity, with r held fixed.

The strongest results on the cycle counts of a random regular graph came in [MWWO04],
where the Poisson approximation was shown to hold even as d = d(n) and r = r(n) grow
with n, so long as (d —1)?"~! = o(n). This is a natural boundary: in this asymptotic regime,
all cycles in G, of length r or less have disjoint edges, asymptotically almost surely. If
(d — 1)~ grows any faster, this fails. This led the authors in [MWWO04] to speculate that
the Poisson approximation failed beyond this threshold. Surprisingly, this is not the case.
We will show that the Poisson approximation holds slightly beyond this threshold. We also
give a quantitative bound on the accuracy of the approximation, which was our original

motivation and is the necessary ingredient for our results on linear eigenvalue statistics.

We will give results on both the permutation model and the uniform model of random
regular graphs. We use Stein’s method in both cases, but we use different techniques for the
two models: size-biased couplings for the permutation model and exchangeable pairs for the
uniform model. We provide background and references on these techniques in the following
section.

Before we go any further, we present the main results of this section. Rather than
showing that the cycle counts are approximately Poisson, we will make a more general
statement about process made up of the cycles themselves. To state our results, we must

explain exactly what we mean by a cycle in a graph.

We start by discussing the permutation model. Let G,, be a random 2d-regular graph



on n vertices from the permutation model, formed from the independent permutations
m1,...,mq as described in Section [1.4] This graph can be considered as a directed, edge-
labeled graph in a natural way. If m;(¢) = j, then by definition G,, contains an edge between
1 to 7. When convenient, we consider this edge to be directed from ¢ to j and to be labeled
by 7.

Consider a walk on G, viewed in this way, and imagine writing down the label of each

L according to the direction we walk over the edge.

edge as it is traversed, putting m; or m,
We call a walk closed if it starts and ends at the same vertex, and we call a closed walk a
cycle it never visits a vertex twice (besides the first and last one), and it never traverses an
edge more than once in either direction. Thus the word w = wy - - - wy, formed as a cycle
is traversed is cyclically reduced, i.e., w; # wi_+11 for all ¢, considering ¢ modulo k. For
example, following an edge and then immediately backtracking does not form a 2-cycle, and
the word formed by this walk is m;m;” Lor T Lr; for some i, which is not cyclically reduced.
We consider two cycles equivalent if they are both walks on an identical set of edges; that is,

we ignore the starting vertex and the direction of the walk. We will often denote the length

of a cycle a by |a].

Definition 2.1. Let J; be the set of all k-cycles in the complete graph on n vertices with
edges labeled by Witl, . ,71251, where the word formed as the cycle is traversed is cyclically

reduced. Let a(d, k) be number of cyclically reduced words of length & in this alphabet.
Observe that |Jx| = [n]ra(d, k)/2k, where [n]y =n(n—1)---(n—k+1). By an inclusion-
exclusion argument [DJPP13| Lemma 41],

(2d — 1)F —1+2d if k is even,
a(d, k) = (2.1)

(2d — 1)k 4+ 1 if k is odd.
We are now ready to state the main Poisson approximation result for the permutation

model.

Theorem 2.2 (Theorem 14 in [JP12]). Let G, be a random 2d-regular graph on n vertices
from the permutation model. Let I = J,_, I for some integer r. For any cycle a € I, let

I, = 1{G), contains a}, and let I = (Io, « € J). Let Z = (Zy, a € J) be a vector whose



coordinates are independent Poisson random variables with EZ, = 1/[n]y for a € ;. Then
foralld > 2 and n,r > 1,

c(2d — 1)1

dry(I,Z) <
TV(?)— n

for some absolute constant c.

In the uniform model, there are no edge labels, and a cycle is simply a closed walk
repeating no vertices. Again, we consider two walks equivalent if they are walks on the same

set of edges.

Theorem 2.3 (Corollary 8 in [Johl2]). Let G,, be a random d-regular graph on n vertices
from the uniform model, and let J be the collection of all cycles of length r or less in the
complete graph K,,. For any cycle a € 3, let I, = 1{G), contains a}, and let1 = (I, a € J).
LetZ = (Zy, o € J) be a vector whose coordinates are independent Poisson random variables
with EZ, = (d — 1)|a‘/[n]‘a|. For some absolute constant c, for alln and d,r > 3,

d—1 2r—1
dr(1, z) < LD
n
These theorems immediately imply that the vectors of cycle counts of length r or less in
the permutation and uniform models are also within O((2d—1)*~1/n) and O((d—1)?""1/n),

respectively, of vectors of independent Poissons. In fact, we can do slightly better:

Theorem 2.4. Let Gy, be a random 2d-regular graph on n vertices from the permutation
model with cycle counts (Cy, k > 1). Let Zy, k > 1 be independent Poisson random variables
with EZy = a(d, k) /2k. For any d > 2 and n,r > 1,

dry (Choeo C), (2., 7)) < 24 = 1) og(2d = 1)

n

for some absolute constant c.

Theorem 2.5 (Theorem 11 in [DJPP13]). Let G, be a random d-regular graph on n vertices
from the uniform model with cycle counts (Cy, k > 3). Let (Zx, k > 3) be independent

Poisson random variables with EZy, = (d — 1)¥/2k. For anyn > 1 and r,d > 3,
e/r(d — 1)3r/2-1
, Zr)) < Vrd-1)

n

dTv((Cg, R ,Cr), (Zg, -

for some absolute constant c.
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2.1 Background on Stein’s method

2.1.1 Size-bias couplings

To give some intuition behind size-bias couplings, let us go to the archetypal setting for
Poisson approximation. Let I,..., I, be independent Bernoulli random variables, equal to
1 with probability 1/n and 0 with probability (n — 1)/n. Let X be the sum of these, which
makes its distribution Bin(n,1/n). Define X’ to be X — Iy + 1, where N is uniformly chosen
from {1,...,n}, independently of everything else. In other words, X’ is given by taking
one of the indicators at random and forcing it to be 1. It is not hard to show that X’ is a

size-biased version of X, meaning that

For large n, we have X' ~ 1+ X.

This definition of a size-biased version of X defined on the same probability space is an
example of a more general construction; see [Rosll1l, Section 3.4.1]. In general, if a random
variable X can be coupled with X', a size-biased version of itself, and X’ is close to X + 1
in L', then X is approximately Poisson. A precise verison of this statement is [Ros11)
Theorem 4.13].

We will use a formulation of this idea from [BHJ92]. This formulation never explicitly
make a size-biased version of the random variable to be approximated, but its idea is exactly
the same. Recall the definition of (Ig, 8 € J) from Theorem For each o € 7, let
(Jgas B € J) be distributed as (Ig, 8 € J) conditioned on I, = 1. The goal is to construct a
coupling of (I3, f € J) and (Jgq, B € J) so that the two random vectors are “close together”.
We hope that for each a € J, the cycles in J\ {a} can be partitioned into two sets I, and

JF such that

Jsa <1Ig it BeET, (2.2)

Jsa > 15 if B€TL. (2.3)

If this is the case, then one can approximate (g, € J) by a Poisson process by calculating

Cov(I,, I3) for every «, 3 € I, according to the following proposition.
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Proposition 2.6 (Corollary 10.J.1 in [BHJ92|). Suppose that I = (I,, o € ) is a vector of
0-1 random variables with El, = p,. Suppose that (Jga, B € J) is distributed as described
above, and that for each o there exists a partition and a coupling of (Jga, B € J) with
(Ig, B €7) such that and are satisfied.
Let Y = (Yo, a € J) be a vector of independent Poisson random variables with EY, = pq.
Then
dry(LY) <D p2+> > [Cov(la, Ip)+ > Y Cov(la, Ip). (2.4)
gl acd BTy aed BET

By bunching together indicators into bins, we can slightly improve the rates:

Proposition 2.7 (Theorem 10.K in [BHJ92]). Assume all the conditions of the previous

proposition. Suppose that we partition the index set as I =J;_, I, and define

Wk:ZIk, Yk:ZYa.

acly a€lg

Let Ak = EYk

dry (Wh, ..., W), (Y1,....Y;))

< 2(1 4 e tlogt max \;) (Zr: Z 1)7\?)4 n - A(j,{k:))7 (2.5)

k=lacly *F k=1

where

A(j,k:)zZ( > [Cov(la, Ig)l+ > COV(IQ,15)>

acl BEIZ NI, BEJ;I’WJJ'
2.1.2 Exchangeable pairs and switchings

For our Poisson approximation of cycle counts in the uniform model, we will use a different
form of Stein’s known as the method of exchangeable pairs. As we lay out the background
necessary to apply Stein’s method by exchangeable pairs, we will also explain a connection
between this method and a combinatorial technique for asymptotic enumeration called the
method of switchings.

The method of switchings, pioneered by Brendan McKay and Nicholas Wormald, has

been applied to asymptotically enumerate combinatorial structures that defy exact counts,
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including Latin rectangles [GM90] and matrices with prescribed row and column sums
[McK84, MWO03, [GMWO06]. It has seen its biggest use in analyzing regular graphs; see
[KSVWO01], [IMWW04], [KSV07], and [BSK09] for some examples. A good summary of
switchings in random regular graphs can be found in Section 2.4 of [Wor99al.

The basic idea of the method is to choose two families of objects, A and B, and investigate
only their relative sizes. To do this, one defines a set of switchings that connect elements of
A to elements of B. If every element of A is connected to roughly p objects in B, and every
element in B is connected to roughly g objects in A, then by a double-counting argument,
|A|/|B| is approximately ¢/p. When the objects in question are elements of a probability
space, this gives an estimate of the relative probabilities of two events.

Stein’s method (sometimes called the Stein-Chen method when used for Poisson ap-
proximation) is a powerful and elegant tool to compare two probability distributions. It
was originally developed by Charles Stein for normal approximation; its first published
use is [Ste72]. Louis Chen adapted the method for Poisson approximation [Che75]. Since
then, Stein, Chen, and a score of others have adapted Stein’s method to a wide variety of
circumstances. The survey paper [Rosll] gives a broad introduction to Stein’s method, and
[CDMO05] and [BHJ92] focus specifically on using it for Poisson approximation.

We will use the technique of exchangeable pairs, following the treatment in [CDMO05].
Suppose we want to bound the distance of the law of X from the Poisson distribution. The
technique is to introduce an auxiliary randomization to X to get a new random variable
X' so that X and X' are exchangeable (that is, (X, X’) and (X', X) have the same law).
If X and X’ have the right relationship—specifically, if they behave like two steps in an
immigration-death process whose stationary distribution is Poisson—then Stein’s method
gives an easy proof that X is approximately Poisson.

Switchings and Stein’s method have bumped into each other several times. For instance,
both techniques have been used to study Latin rectangles [Ste78, [GM90], and the analysis
of random contingency tables in [DS98§] is similar to combinatorial work like [GMO0S8]. Never-
theless, we believe that this is the first explicit connection between the two techniques. The
essential idea is to use a random switching as the auxiliary randomization in constructing

an exchangeable pair.
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We believe the connection between switchings and Stein’s method may prove profitable
to users of both techniques. Using Stein’s method in conjunction with a switchings argument
allows for a quantitative bound on the accuracy of the approximation. Stein’s method can
also be used for approximation by other distributions besides Poisson, and for proving
concentration bounds (see [Cha(7]). On the other hand, Stein’s method cannot prove
results as sharp as [MWWO04, Theorem 2], which gives an extremely accurate bound on the
probability that a random graph has no cycles of length r or less. The bare-hands switching
arguments used there might be useful to anyone who needs a particularly sharp bound on a
Poisson approximation at a single point (see [JP13, Proposition 1.7]).

Now, we give the background we need on Stein’s method of exchangeable pairs. Recall
that the main idea of Stein’s method of exchangeable pairs is to perturb a random variable
X to get a new random variable X'/, and then to examine the relationship between the two.

The basic heuristic is that if (X, X’) is exchangeable and

| >

PX'=X+1|X]~Z,

oo

PX'=X-1|X]~

)

for some constant ¢, then X is approximately Poisson with mean A. (When X and X'
are exactly Poisson with mean A and are two steps in an immigration-death chain whose
stationary distribution is that, these equations hold exactly.) The following proposition

gives a precise, multivariate version of this heuristic.

Proposition 2.8 ([CDMO05, Proposition 10]). Let W = (W1,...,W;) be a random vector
taking values in N, and let the coordinates of Z = (Zi,...,Z,) be independent Poisson
random variables with EZy = \,,. Let W' = (W{,...,W/) be defined on the same space as
W, with (W, W') an exchangeable pair.

For any choice of o-algebra F with respect to which W is measurable and any choice of

constants cg,

drv(W,2) <3 & (E[\ — aPIA] | 5] + B|Wi — aPA; | 5]).
k=1
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with &; = min(1, 1.4)\,:1/2) and

AZ':{W,é:Wk+1, Wj:W](fork<j§r},

Ay ={W, =W, -1, Wy =W; fork<j<r}.

Remark 2.9. We have changed the statement of the proposition from [CDMO05] in two
small ways: we condition our probabilities on F, rather than on W, and we do not require
that EW) = A\; (though the approximation will fail if this is far from true). Neither change

invalidates the proof of the proposition.

Remark 2.10. There is a direct connection between switchings and a certain bare-hands
version of Stein’s method. Though this is not what we use in this paper, it is helpful in
understanding why Stein’s method and the method of switchings are so similar. If (X, X’)
is exchangeable, then as explained in [Ste92 Section 2|, one can directly investigate ratios

of probabilities of different values of X using the equation

P[X :iL‘l] P[X/ = T |X :$2]

PX =2y PX =x|X=u]
This technique bears a strong resemblance to the method of switchings: if we think of X as
some property of a random graph (for example, number of cycles) and X’ as that property
after a random switching has been applied, then this formula instructs us to count how many
switchings change X from z1 to x9 and vice versa, just as one does when using switchings

for asymptotic enumeration.
2.2 Poisson approximation in the permutation model

We introduce two lemmas. The first gives a bound on the distance between Poisson random
variables with almost the same means, and the second provides a technical bound that we

need.

Lemma 2.11. Let Y = (Yo, a €J) and Z = (Zy, o € J) be vectors of independent Poisson

random variables. Then

drv(Y, Z) <> |EY, — EZ,|.

acld
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Proof. We will apply the Stein-Chen method directly. Define the operator A by

= E[Zu)(h(z + ea) = h(z)) + > zal(h(z - ea) — h())

a€eld acld

for any h: ZE' — Randx € ZE'. This is the Stein operator for the law of Z, and EAh(Z) =
for any bounded function h. By Proposition 10.1.2 and Lemma 10.1.3 in [BHJ92], for any

set A C ZE', there is a function h such that
Ah(x) = 1{x € A} — P[Z € A],
and this function has the property that

sup |h(z +eq) — h(x)| < 1. (2.6)
xGZE‘
a€el
Thus we can bound the total variation distance between the laws of Y and Z by bounding

|EAA(Y)| over all such functions h.
We write Ah(Y) as

=Y EY.] (MY +ea) = h(Y)) + > Ya((Y — o) — h(x))

aeld a€eld

+ Z (EZa — EYa) (h(Y +eq) — h(Y))-
a€d

The first two of these sums have expectation zero, so
IEAW(Y)| <) |EZo — EYL[E[R(Y +e4) — A(Y)].
acl

By (2.6), [M(Y + eq) — h(Y)] < 1, which proves the lemma. O

Lemma 2.12. Let a and b be d-dimensional vectors with nonnegative integer components,

and let {(a,b) denote the standard Euclidean inner product.
d

TR | FERSRELLY |
[n]a; )b

z:l a5, i=1 LHbi z:l Mai+b

Proof. We define a family of independent random maps o; and 7; for 1 < ¢ < d. Choose o;

uniformly from all injective maps from [a;] to [n], and choose 7; uniformly from all injective



16

maps from [b;] to [n]. Effectively, o; and 7; are random ordered subsets of [n]. We say that

o; and 7; clash if their images overlap.
d

P[o; and 7; clash for some i] =1 — H [n]aiﬁbl
i=1 [n]az’ [n]bz

For any 1 <i<d, 1<j <a; and 1 <k < b;, the probability that ¢;(j) = 7;(k) is 1/n. By

a union bound,

P[o; and 7; clash for some 7] < Z @idi _ {a, >
=1 " "
We finish the proof by dividing both sides of this inequality by H?:l[n]aﬂrbi' O

Proof of Theorem[2.3. We will give the proof in three sections: First, we make the coupling
and show that it satisfies and . Next, we apply Proposition to approximate I
by Y, a vector of independent Poissons with EY,, = EI,,. Last, we approximate Y by Z to
prove the theorem.

If d > n'/? or r > n/10 then ¢(2d — 1)*~1/n > 1 for a sufficiently large choice of ¢, and
the theorem holds trivially. Thus we will assume throughout that d < n'/2 and r < n!/10
(the choice of 1/10 here is completely arbitrary). The expression O(f(d,r,n)) should be
interpreted as a function of d, r, and n whose absolute value is bounded by C f(d,r,n) for

some absolute constant C, for all d, r, and n satisfying 2 < d < n'/2 and r < n1/19.

Step 1. Constructing the coupling.

Fix some o € J. We will construct a random vector (Jgo, § € J) distributed as
(I, B € J) conditioned on I, = 1. We do this by constructing a random graph G,
distributed as G, conditioned to contain the cycle a. Once this is done, we will define

Jga = 1{G), contains cycle 5}.

Let 71, ...,mq be the random permutations that give rise to G,,. We will alter them to
form permutations 7, ..., 7, and we will construct Gj, from these. Let us first consider
what distributions 7r’1, el 7r& should have. For example, suppose that « is the cycle

3 T 3 m

1 2 3 4 1.
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Then 7} should be distributed as a uniform random n-permutation conditioned to make
71(3) = 2 and 7 (4) = 1, and 7% should be distributed as a uniform random n-permutation
conditioned to make 75(1) = 2 and 74(3) = 4, while 7% should just be a uniform random
n-permutation. A random graph constructed from 7}, 7}, and 75 will be distributed as G,
conditioned to contain «.

We now describe the construction of 7, ..., 7. Suppose « is the cycle

w1 w9 ws Wi
S0 s1 S9 e Sk = S0, (2.7)

with each edge directed according to whether w;(s;—1) = s; or w;(s;) = s;—1. Fix some
1 <1< d, and suppose that the edge-label 7; appears M times in the cycle a. Let (an,, bm)
for 1 < m < M be these directed edges. We must construct 7Tl’ to have the uniform
distribution conditioned on 7)(ay,) = by, for 1 <m < M.

We define a sequence of random transpositions by the following algorithm: Let 7 swap
m(a1) with by. Let 7o swap 7im(a2) with b2, and so on. We then define 7] = 7a7 - - - 117
This permutation satisfies 7)(a;,) = by, for 1 < m < M, and it is distributed uniformly,
subject to the given constraints, which can be proven by induction on each swap. We now
define Gj, from the permutations ={,..., 7/ in the usual way. It is defined on the same
probability space as G, and it is distributed as G,, conditioned to contain «, giving us a
random vector (Jgq, B € J) coupled with (I, 8 € J).

Now, we will give a partition I~ UJ" =7\ {a} satisfying and (2.3). Suppose that
G,, contains an edge s; —"* v with v % 8;+1, or an edge v Wik, Si+1 with v # s;. The
graph G/, cannot contain this edge, since it contains a. In fact, edges of this form are the

only ones found in G,, but not G,:

Lemma 2.13. Suppose there is an edge i ——— j contained in Gy, but not in G!,. Then

. . . T . . . T . .
a contains either an edge i ——— v with v # j, or a contains an edge v ——— j with

v # i,

Proof. Suppose m(i) = j, but m)(i) # j. Then j must have been swapped when making

mj, which can happen only if m(am) = j or by, = j for some m. In the first case, a,, =i



18

and o contains the edge i —— b,, with b,, # j, and in the second « contains the edge

A —— j with a,, # 1. O

Define J, as all cycles in J that contain an edge s; Uy with v # s or an edge

Wi41

v si+1 with v # s;, and define I} to be the rest of J\ {a}. Since G/, cannot contain

any cycle in I, we have Jg, = 0 for all § € I, satisfying (2.2). For any 8 € I}, Lemmam
shows that if 8 appears in Gy, it must also appear in G;,. Hence Jg, > I3, and ({2.3)) is

satisfied.

Step 2. Approximation of I by Y.

The conditions of Proposition [2.6] are satisfied, and we need only bound the sums in
. Let p, = EI,, the probability that cycle o appears in G,,. Recall that this equals
Hle 1/[nle;, where e; is the number of times m; and 7; ' appear in the word of a. This

means that

1 1

]
where k = |a/, the length of cycle a.
We bound the first sum in (2.4]) by

D IDBIED BP Be

a€d k=1 a€ly, k=1 acly,
-2 (%) (m)

" 2d(2d — 1)1 d
> e () . (2.9)

To bound the second sum in (2.4), we investigate the size of J. Suppose that o € Iy,

T =

IN
|
Q

and « has the form given in . Any S € J,, must contain an edge s; Uy with
v # Si+1, or an edge v i, Si+1 with v # s;, and there are at most 2k(n — 1) edges of
this form. For any given edge, there are at most [n — 2];_2(2d — 1)7~! cycles in J; that
contain that edge, for any j > 2. Thus for any « € Ji, the number of cycles of length j > 2
in J is at most 2k[n — 1];_1(2d — 1)?~1, and this bound also holds for j = 1.
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For any 8 € J, it holds that E[/,Ig] = 0, so that Cov (I, Ig) = —papg. Putting this
all together and applying ([2.8)), we have

S YOI =X Y Y o

acd BT k=1 a€ly j=1 BEISNI;

<Zyak\ Zw mﬂ|

a(d, k 2k(2d — 1)1
2 <2k>z (2d-1)

k=1 j=1

S0 (B0 Lo (BT

k=1

The final sum in (2.4)) is the most difficult to bound. We partition J} into sets I =

PuU---U JL?‘ ‘_1, where J. is all cycles in I} that share exactly I labeled edges with a. For
any (€ J%,

d
E[I,I3) = P[G contains a and ] = H
i=1

[n]e,’

where e; is the number of m;-labeled edges in @ U 3. Thus for g € fo,
B — (2.11)
nlef I [Pl al-+181—

We start by seeking estimates on the size of J!, for [ > 1. Fix some choice of I edges of a.
We start by counting the cycles in 3, that share exactly these edges with a. We illustrate
this in Figure Call the graph consisting of these edges H, and suppose that H has p
components. Since it is a forest, H has [ 4 p vertices.

Let Aq,...,A, be the components of H. We can assemble any element 3 ¢ JL that
overlaps with « in H by stringing together these components in some order, with other
edges in between. Each component can appear in 8 in one of two orientations. Since the
vertices in 8 have no fixed ordering, we can assume without loss of generality that 5 begins
with component A; with a fixed orientation. This leaves (p — 1)!2P~1 choices for the order
and orientation of As,..., A, in B.

Imagine now the components laid out in a line, with gaps between them, and count the

number of ways to fill the gaps. Suppose that 8 is to have length j. Each of the p gaps



The cycle a, with H dashed. The
subgraph H has components
At,..., A, In this example, the
number of components of H is

p = 3, the size of a is kK = 11, and
the number of edges in H is [ = 4.
In this example, we will construct
a cycle 8 of length 7 = 10 that
overlaps with o at H.

) s T 1
o<—0
3 4

5 10 9 7 8

Step 1. We lay out the compo-
nents Aq,...,A,. We can or-
der and orient A, ..., A, how-
ever we would like, for a total of
(p — 1)!2P~1 choices. Here, we
have ordered the components
Aq, Ag, As, and we have reversed
the orientation of As.

Step 2. Next, we choose how
many edges will go in each gap
between components. Each gap
must contain at least one edge,
and we must add a total of j — 1
edges, giving us (];:1) choices.
In this example, we have added
one edge after Aq, three after As,

and two after As.

15
Step 3. We can choose the new

vertices in [n — p — l];_p—; ways,
and we can direct and give labels
to the new edges in at most (2d —
1)7~! ways.

Figure 2.1: Assembling an element 3 € J', that overlaps with a at a given subgraph H.
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must contain at least one edge, and the total number of edges in all the gaps is 7 — [. Thus

the total number of possible gap sizes is the number of compositions of j — [ into p parts,

or (J;f—ll).

Now that we have chosen the number of edges to appear in each gap, we choose the
edges themselves. We can do this by giving an ordered list j — p — [ vertices to go in the
gaps, along with a label and an orientation for each of the j — [ edges this gives. There are
[n —p —1]j—p—1 ways to choose the vertices. We can give each new edge any orientation
and label subject to the constraint that the word of the cycle we construct must be reduced.
This means we have at most 2d — 1 choices for the orientation and label of each new edge,
for a total of at most (2d — 1)7%.

All together, there are at most (p — 1)!2;;71(3;1—11)[” —p—Uj—p—i1(2d — 1)77" elements
of J; that overlap with the cycle a at the subgraph H. We now calculate the number of
different ways to choose a subgraph H of a with [ edges and p components. Suppose « is
given as in . We first choose a vertex s;,. Then, we can specify which edges to include
in H by giving a sequence a1, b, ..., ap, b, instructing us to include in H the first a; edges
after s;,, then to exclude the next by, then to include the next as, and so on. Any sequence
for which a; and b; are positive integers, a1 +---+ap = [, and by +--- + b, = k — [ gives
us a valid choice of | edges of o making up p components. This counts each subgraph H
a total of p times, since we could begin with any component of H. Hence the number of

-1\ (k—1-1

subgraphs H with [ edges and p components is (k/ p)( _1)( o1 ) This gives us the bound

l
P

IAG-1)

TR SRl Gy | s [V

p=1
L (i-l-1 5
S R | TR P

We apply the bounds

()=
<k ;: 1)’ <j ;1_1 1) < (er/(p—1))P71,
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to get

iN(k—i)

A 1/ 2e2p3 \P7! 1
PTG <kRd—1Y " n—1-1)_ |1+ <> S
| J| ( ) [ ]] 1-1 I; p (p_1)2 [n—l—l]p_l

Since 7 < n'/19, the sum in the above equation is bounded by an absolute constant. Applying

this bound and (2.11)), for any o € I, and I > 1,

Z Cov (I, Ig) < Z Z

Bedt, j=l+1B€l,NI;

<> 0< Ko l)

j=l+1

(2.12)
k+]l

Therefore

k—1

YY) Cov(la,Is) = Z > ) Cov(I,, I)

acd 1>1 Bedl, k=1 a€ly, I=1 BeIl,

- 2 k(2d - 1)
Ry

k=1 a€el; I=1

[lkald k) (kz(2d, - 1)r—1)

(]
o

I
] -

2k nk+1

o ((Qd — 1)7"+k1>

n

bl

=l

—_

k=1

(W) . (2.13)

n

I
Q

Last, we must bound 4 ZBGJO Cov (I, 13). For any word w, let e}’ be the number
of appearances of 7; and 7, Lin w. Let o and B be cycles with words w and u respectively,

and let k = |a| and j = |B|. Suppose that 3 € J%. Then

d d
1
COV.[,]ﬁ
. Hl vt § b e
(v, e™) 1 (e, e

IN
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by Lemma For any pair of words w € Wy, and u € W, there are at most [n][n];
pairs of cycles «, 5 € J with words w and wu, respectively. Enumerating over all w € Wy and
u € W;, we count each pair of cycles «a, 8 exactly 4kj times. Thus

Z Z COV(Iavlﬁ)—4k]n Z Z

a€ly BETNT; "k weW, ueW;
1 +O(r
< Lot < > ey >
wGWk UGW
The vector Zwewk e has every entry equal by symmetry, as does Zuewj e". Thus each
entry of 3y, € is ka(d, k)/d, and each entry of Zuewj e" is ja(d,j)/d. The inner
product in the above equation comes to kja(d, k)a(d,j)/d, giving us

a(d, k)a(d,7)(1 4+ O(r?/n))
> ) Cov(la,Ip) <

4dn
a€Jy BeIONI;

—0 ((2d - 1)j+k_1> . (2.14)

n

Summing over all 1 <k, j <,

_ 1)\2r—1
Y Cov(l, Ip) = ((le)> . (2.15)

a€d BeIf

We can now combine equations (2.9)), (2.10]), (2.13]), and (2.15)) with Proposition to

show that

drv(I,Y) =0 <(2d_n)21> : (2.16)

Step 3. Approximation of Y by Z.

By Lemma and ,
drv (Y, Z) < |EY, - EZ|<ZZ< )
a€cl k=1 a€ly,
_ynald) () bk
2k nk )
k=1
Since [n] > n*(1 — k2/2n)
a 2d —1)"
(Y, Z) < S ULRE <T(d>> . (2.17)
4dn n
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Together with (2.16)), this bounds the total variation distance between the laws of I and Z

and proves the theorem. ]

Proof of. Consider the partition J = (J;._; Jx, and define W}, and Y} as in the statement
of Proposition As in the proof of Theorem we may assume that d < n'/? and

n < n'/19 With these restrictions, we have

log™ max \; = O(r log(2d — 1)),

o2 =0 )

We have already bounded all the terms in (2.5 in the previous proof. From ([2.9)),

>3 mo(?)

k=1 a€l;

From (Z10),
2d — 1)7TF=1
2 XZKEWQJM=O<(73) (2.18)
acly Be, NI
Recalling the partition of J% on p. and following (2.12), for any o € Jp and [ > 1,
k(2d —1)7—!
Y. Cov(la,Ip) = O(nkﬂ ,
BeILNI;
and
(2d —1)7~1 (2d — 1)7++-1
SF ¥ covinng) = Yo I ) —o( ),
aejk >1 Bejgﬂjj aejk
Together with (2.14)), this shows that
2d — 1)7Th—1
Y Y Cov(laIs) = 0<(n)).
o€k Begdny;

This and ([2.18) prove that
2d — 1)1
AQJ&:O<()>

n
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Now, we apply Proposition 2.7}

dry (Wh,...,Wy), (Va,...,Y)) = 0(7"2(% - 1)’”; log(2d — 1)>.

Last, we apply (2.17) to bound the distance between (Y7,...,Y;) and (Z1,...,Z,) and

complete the proof. O

2.3 Poisson approximation in the uniform model

2.3.1 Preliminaries

For vertices u and v in a graph, we will use the notation u ~ v to denote that the edge uv
exists. The distance between two vertices is the length of the shortest path between them,
and the distance between two edges or sets of vertices is the shortest distance between a
vertex in one set and a vertex in the other.

Here and throughout, we will use cj,co, ... to denote absolute constants whose values

are unimportant to us.

Proposition 2.14. Let G be a random d-reqular graph on n vertices, with d < nl/3.

(a) Let o be a cycle of length k < n'/10 in the complete graph K,. Then

C1 (d — 1)k

Pla C G < -

n

(b) Let 3 be another cycle in K, of length j < nt/10 and suppose that o and B share f

edges. Then
co(d — 1)7Hh=f
Plaupg C G| < Y

(¢) Let H be a subgraph of K, consisting of a j-cycle and a k-cycle joined by path of length
I, as in Figure . Suppose that j, k,1 < n'/1. Then

c3 (d _ 1)j+k+l

puT C 6 < U

Proof. These statements all follow directly from Theorem 3a in [MWWO04]. O
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Figure 2.2: A 4-cycle and a 5-cycle, connected by a path of length 3.

Vo (%] V2 V3 (%) U1 (%) V3
ENANNNANNANANNN—>
ug W U] w1 U2 w2 U3 W3 Ug Wop Ul w1 U2 wy U3 W3

Figure 2.3: The change from left to right is a forward switching, and from right to left is a

backward switching.

2.3.2 Counting switchings

We will follow [MWWO04], defining and counting switchings. After this, we will break with
that paper by using the switchings to apply Stein’s method. Besides some small notational
differences, the definitions will be the same as those in [MWWO04]. To avoid repetition of
the phrase “cycles of length r or less,” we will refer to such cycles as short.

Let G be a d-regular graph. Suppose that a = vg---vp_1 is a cycle in G, and let
e; = v;Vj41, interpreting all indices modulo & from now on. Let e, = w;u;q for 0 <i < k—1
be oriented edges such that neither u; nor w; is adjacent to v;. Consider the act of deleting
these 2k edges and replacing them with the edges v;u; and v;w; for 0 < i < k — 1 to obtain
a new d-regular graph G’ with the cycle « deleted (see Figure . We call this action
induced given by the sequences (v;), (u;), and (w;) a forward a-switching. We will consider
forward a-switchings only up to cyclic rotation of indices; that is, we identify the 2k different
a-switchings obtained by cyclically rotating all sequences v;, u;, and w;.

To go the opposite direction, suppose G contains oriented paths u;v;w; for 0 <7 <k —1
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such that v; % v;11 and w; ¢ u;41. Consider the act of deleting all edges w;v; and v;w; and
replacing them with v;v; 11 and w;u;11 for all 0 <7 < k — 1 to create a new graph G’ that
contains the cycle a = vg - - - vip_1. We call this a backwards a-switching. Again, we consider
switchings only up to cyclic rotation of all indices.

We call an a-switching valid if « is the only short cycle created or destroyed by the
switching. For each valid forward a-switching taking G to G’, there is a corresponding valid
backwards a-switching taking G’ to G. Let F, and B, be the number of valid forward
and backwards a-switchings, respectively, on some graph G. Using arguments drawn from

[MWWO04, Lemma 3|, we give some estimates on them.

Lemma 2.15. Let G be a deterministic d-reqular graph on n wvertices with cycle counts

{C%, k > 3}. For any short cycle « C G of length k,
F, < [n]pd". (2.19)

If o does not share an edge with another short cycle,

(2.20)

%S jC; + cak(d — 1)
Faz[n]kdk(l— >3 Cj + cak( ))_

nd

Proof. The question is, with @ = vg---vx_1 and e; = v;v;41 given, how many ways are
there to choose e, ..., e, _; that give a valid switching? There are at most [n] wd* choices of
oriented edges €y, ..., €} _,, which proves the upper bound (2.19). For the lower bound, we
demonstrate a procedure to choose these edges that is guaranteed to give us a valid forward

a-switching. Suppose that e, ..., e, satisfy
(a) €} is not contained in any short cycle;
(b) the distance from e; to €} is at least r;
(c) the distance from €} to e, is at least r/2;

(d) the distance from w; to wu; is at least r.
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Then the switching is valid by an argument identical to the one in [MWWO04], which we
will reproduce for convenience. By (]E[), for all 7, neither w; nor w; is adjacent to v; (or to
vy for any '), as required in the definition of a switching. Let G’ be the graph obtained by
applying the switching. We need to check now that the switching is valid; that is, the only
short cycle it creates or destroys is a.

Since « shares no edges with other short cycles, its deletion does not destroy any
other short cycles. Condition @ ensures that no short cycles are destroyed by removing
€y, - - -, €)_1. The switching does not create any short cycles either: Suppose otherwise, and
let 3 be the new cycle in G’. It consists of paths in G N G’, separated by new edges in G’.
Any such path in G N G’ must have length at least r/2, because

e if it starts and ends in a and has length less than r/2, then combining this path with

a path in « gives an short cycle in G that overlaps with «;

e if it starts in « and finishes in W = {ug, wo, ..., ug—1,wr—1} and has length less than

r/2, then combining this path with a path in « gives a path violating condition (]ED;

e if it starts at some € and ends at €/, then it must have length r/2 by if ¢/ # 4, and
by (a]) if ¢ = i.

Thus 3 contains exactly one path in G N G’. The remainder of 8 must be an edge u;v; or
w;v;, impossible by (@, or a path u;v;w;, impossible by @
Now, we find the number of switchings that satisfy conditions @f@ to get a lower

bound on F,. We will do this by bounding from above the number of switchings out of the

[n)xd* counted in (2.19) that fail each condition @f@)

e There are a total of E;:3 jCj edges in short cycles in G. Choosing one of the edges
€ys - - - » €y from these and the rest arbitrarily, there are at most [n—1]p_1d* 'k Z;:3 2jC;

switchings that fail condition @

e The number of edges of distance less than r from some edge is at most 2 > ~"_(d— 1)/ —
1=0((d—1)"). At most [n — 1]x_1d* kO ((d — 1)") switchings then fail condition

(B).
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e By a similar argument, at most [n],_1d*"1k20((d — 17/ ?) switchings fail condition

(c)-
e By a similar argument, at most [n]y_1d*~'kO((d — 1)") switchings fail condition @)

Adding these up and combining O(+) terms, we find that at most
T
[n— p-1d" 'k | Y 24C; + O((d—1)7)
j=3

switchings out of the original [n];d" fail conditions by @f@, establishing (2.20)). O

For backwards switchings, we give a similar upper bound, but we only give our lower

bound in expectation.

Lemma 2.16. Let G be a random d-reqular graph on n wvertices, and let a be a cycle of

length k < r in the complete graph K,,. Then
B, < (d(d—1))" (2.21)

and

EB, > (d(d - 1)) (1 - W;DM> . (2.22)

Proof. The question this time is given «, how many choices of oriented paths yield a valid
switching? For any fixed a, there are at most (d(d — 1))* choices of oriented paths, proving

(2.21)). For the lower bound, let B = > 5 Bg, where 3 runs over all cycles of length & in the
complete graph. We will first show that

k o -
B> [n]k(d(zdk— 1)) (1 AR 550 :do(k;(d —1) )> | (223)

As in Lemma we give conditions that ensure a valid switching. Let 8 = vg---vg_1,

and suppose that the paths u;v;w; in G for 0 < ¢ < k — 1 satisfy

(a) the edges v;u; and v;w; are not contained in any short cycles;
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(b) for all 1 < j < /2, the distance between the paths w;v;w; and w4 vt ;wi1; is at least

r—gj+1

Any choice of edges satisfying these conditions gives a valid backwards switching: Condition
(]ED ensures that v; o v;41 and w; % w41, as required in the definition of a switching. Let
G’ be the graph obtained by applying the switching. We need to check that no short cycles
besides ( are created or destroyed by the switching. By @, none are destroyed. Suppose
a short cycle 3 other than f3 is created in G’. It consists of paths in G N G’, portions of 3,
and edges w;u;+1. Any such path in G N G’ must have length at least /2 because

e if it starts at u;, v;, or w; and ends at wi4;, viyj, or wiq,; for 1 < j < r/2, then (]ED

implies this;

e if it starts and ends at one of u;, v;, and w;, then @ implies this.

Hence ' must contain exactly one such path. The remainder of 3’ must either be an edge
w11, or a portion of A, both of which are impossible by (]ED

There are [n]zd*/2k choices for 3, and at most (d(d — 1))* choices for u;, w;, 0 < i < k.
As before, we count how many of these potential switchings satisfy conditions @ and (]ED
to get a lower bound on B. By similar arguments as in the proof of Lemma [2.15] we find

that at most
2fn — 11 (d(d — 1)) (d - 1) jC;
=3

of the switchings violate condition (EI), and at most [n]_1 (d(d— 1))k_10((d —1)"1) violate
condition (]ED, which proves ([2.23]).
By Proposition [2.14k] (or by [MWWO04, eq. 2.2]),

Cl(d — 1)k
E < -\
Ck = =55,

Applying this to (2.23|) gives
k
d(d—1 _ oy
EB > ] (d(d — 1)) 1—o(kd=1
2k n

By the exchangeability of the vertex labels of G, the law of By is the same for all k-cycles
B. It follows that EB = ([n]i/2k)EB,, proving ([2.22)). O
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2.3.83 Applying Stein’s method

We will prove a generalization of Theorem allowing the process of cycles to be indexed

by any collection of cycles, rather than just all cycles of length r or less.

Theorem 2.17. Let G be a random d-regular graph on n vertices. For some collection J
of cycles in the complete graph K,, of mazximum length r, we define I = (I, a € J), with
I, = 1{G contains a}. Let Z = (Zy, o € J) be a vector of independent Poisson random

variables, with EZ, = (d — 1)“"/[n]|a|, where || denotes the length of the cycle «.

For some absolute constant cg, for all n and d,r > 3 satisfying r < n*/1° and d < n'/3,

colal(d — 1)|a\+r71
a€cl

Proof. We will construct an exchangeable pair by taking a step in a reversible Markov chain.
To make this chain, define a graph & whose vertices consist of all d-regular graphs on n
vertices. For every valid forward a-switching with « € J from a graph Gy to G1, make an
undirected edge in & between G and G1. Place a weight of 1/[n]|a|d|o‘| on each of these edges.
The essential fact that will make our arguments work is that valid forward a-switchings from
Gy to G1 are in bijective correspondence with valid backwards a-switchings from G1 to Gy.
Thus, we could have equivalently defined & by forming an edge for every valid backwards
switching.

Define the degree of a vertex in a graph with weighted edges to be the sum of the adjacent
edge weights. Let dy be the maximum degree of & as defined so far. To make & regular,
add a weighted loop to each vertex that brings its degree up to dy. Now, consider a random
walk on & that moves with probability proportional to the edge weights. This random walk
is a Markov chain reversible with respect to the uniform distribution on d-regular graphs
on n vertices. Thus, if G has this distribution, and we obtain G’ by advancing one step in
the random walk, the pair of graphs (G,G’) is exchangeable.

Let I/, be an indicator on G’ containing the cycle «, and define I' = (I, o € 7). It
follows from the exchangeability of G and G’ that I and I’ are exchangeable, and we can

apply Proposition on this pair. Define the events A} and A} as in that proposition. By
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our construction,

B Fao

PIAL | G] = W, PlA, |G] = dolnljad”

Thus by Proposition 2.8 with all constants set to dp,

(d — 1)l B, F,
dry(I, Z) < Y E — +>» E|I, - ——|. (2.24)
; o) []jdl ; [12] oyl
We will bound these two sums. Fix some a € J, and let |a| = k. By Lemma
By, (d—1)*
[nled® = [nle
Thus
—_ 1)k _ k B
o[ A Yy (S
(e [nlkd e [nlkd
Applying the lower bound on EB, from Lemma then gives
— 1)k B, _ 1)ktr=1
E ‘ @-1)" _ | < cokld = DM (2.25)
e [nlkd n[nlk

In bounding the other sum, we partition our state space of random regular graphs into

three events:

A1 = {G does not contain a},
A = {G contains «, which does not share an edge with another short cycle in G},

As = {G contains «, which shares an edge with another short cycle in G}.

On A;, we have I, = F,, = 0. On Ay, both bounds from Lemma [2.15] apply, giving us

2k Z§:3 jC] + C4k(d - 1)
- nd '

Fo

I, —
[n].dk

On As, we have I, =1 and F, = 0. In all,

F 2k 374 JC; + cak(d — 1)
w— ——| < J 14.
E (] [n]kdk <E |14, d + 14,
2k . cak(d —1)"
= @E {1A2 E ]Cy] + TP[Az] + P[A].

Jj=3
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Let J be the set of all cycles of length r or less in K, that share no edges with a. On the

set Ag, the graph G contains no cycles outside of this set (except for «), and Z§:3 JjCj =
k+> geylBl1s. Thus

F, 2k? 2k cak(d —1)"
E|l, — < —E1 —E Ely,Is+ ——P[A P[A
[n]kdk| = nd 40+ nd ﬁ€3|ﬁ| 428 T nd [4a] + P[As]
2k? 2k cak(d —1)"
< JR— _— . .
< EIa—i—nd E |B|El I + - El, + P[As3] (2.26)
Bed
By Proposition 2.14p]
2k? k*(d — 1)k
nd Elo = ( nk+1 ) (2.27)
and
cak(d —1)" _(k(d =1kl
g Bl =0(T ) (2.28)

By Proposition @ for any 8 € J, we have El, I3 < co(d—1)7% /ni*+k For each 3 < j < r,

there are at most [n];/2j cycles in J of length j. Therefore

2k 2k <~ [nlj (jea(d — 1)7FF
- < L (L= 7
nd Z|/3’EIO(IB = nd = 2j ( ni+k )

Bed
k = co(d —1)7tk k(d — 1)ktr—1
< al =0T m—) (2:20)
=3

The last term of is the most difficult to bound. Let X be the set of short cycles

in K, that share an edge with «, not including « itself. By a union bound,
P[A3] < > ElIs. (2.30)

BeX

Now, we classify and count the cycles 5 € K according to the structure of «Uj. Suppose that
S has length j, and consider the intersection of @ and 8 (the graph consisting of all vertices
and edges contained in both a and (3). Suppose this intersection graph has p components
and f edges. As computed on [MWWO04, p. 5], the number of possible isomorphism types
of aU B given p and f is at most (2r3)P~1/(p — 1)!2. For each possible isomorphism type of

a U 3, there are no more than 2kn? P~/ possible choices of 8 such that aeU § falls into this
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isomorphism class. This is because a U has j+k —p— f vertices, k of which are determined
by «. In defining 3, the remaining j — p — f vertices can be chosen to be anything, and
the intersection of o and 8 can be rotated around « in 2k ways, all without changing the
isomorphism class of aUS. In all, we have shown that the number of j-cycles whose overlap

with « has p components and f edges is at most

3\p—1 )
%an]_p_f.

For any such choice of 3, we have El, I < ca(d — 1)~/ /ni*F=F by Proposition [2.14b
Applying this to (2.30)),

<3

2 opepi—p—f €2(d — LSS

p—1)2 nitk—f

L (20 2kep(d — 1)
B Z (p—1)12 nk+p

O R G I

Combining (2.27)), (2.28)), (2.29), and (2.31)), we have

Fa k‘(d— 1)k+r—l
El\le = onedr| = O(= )
Applying this and (2.25)) to (2.24) establishes the theorem. O

Proof of Theorem[2.3. TIf r > n'/1 or d > n'/3, then c(d — 1)>~'/n > 1 for a sufficiently
large choice of ¢, and the total variation bound is trivial. Thus we can assume that this is

not the case and apply the previous theorem:

colal(d — 1)|a\+r71

ac]d
B " [n]g [cek(d — 1)ktr—1
-2 S )

—o(1=0T0), =

n

Since the cycle counts (Cs, ..., C,) are a functional of I, this corollary implies that

—1 2r—1
dTV((Cg""’CT)7 (Z3a"'7ZT)) < C(dn)a
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where (Zs,...,Z,) is a vector of independent Poisson random variables with EZ;, = (d —
1)’“ /2k. This bound is often less than optimal, since this theorem fails to exploit the
)\,;1/ ? factors in Proposition We will take advantage of these factors in the following

proposition, and then apply this to prove Theorem

Proposition 2.18. With the set-up of Theorem [2.17, divide up the collection of cycles J
into bins Bq,...,Bs. Let

Ik: ZIO" Zk: ZZom

a€By a€By
and let Ay = EZy. Then
S ’Oz‘(d— 1)|a\+7‘71
dTV((Ila"'vls)a (Zla-"aZS)))Scﬁzgk Z |a‘+1 )
k=1  acBy n

where £, = min (1, 1.4)\,;1/2).

Proof. Define the exchangeable pair (G, G’) as in Theorem and define I7, ..., I} as the
analogous quantities in G’. Define Ag and A, as in Proposition noting that

B, _ Fa
POLIC= X G P16 X G

OéEBk OéEBk
By Proposition [2.8
dTV((Il, conls), (Zy, ..., Zs))

S

<> & (BE|M — doP[A] | G| + E I — doP[A;, | G]))

(d — 1)‘(1' . Ba
2 ( [ [nhald'a')|

k=1

= Zﬁsz
k=1

a€By
S Fa
k=1 aEBy, |at]

These summands were already bounded in expectation in Theorem and applying these

bounds proves the proposition. ]
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Proof of Theorem 2.5 Ifd > n'/3 or r > n'/10 then c\/r(d—1)*"/2=1/n > 1 for a sufficiently
large choice of ¢, and the theorem holds trivially. Thus we can assume that d < n'/3 and
r < nt/10,

Let A\, = (d —1)*/2k. With J; defined as the set of all cycles in K, of length k, we apply

the previous proposition with bins Js,...,J, to get
r _ E(d—1 k+r—1
drv (s, Co), (Zsy o1 2)) < o 3 Lang 2 30 HE= DT
k=3 acly n
B iO(\/E(d _ 1)k/2+r—1>
N n
k=3
d—1 3r/2—1
_ O(xﬂ“( ) ) 0
n
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Chapter 3
FLUCTUATIONS OF LINEAR EIGENVALUE STATISTICS

3.1 Fluctuations for random regular graphs: main results

Let A\; > --- > A\, be the eigenvalues of (d — 1)_1/2An, where A, is the adjacency matrix
of a random d-regular graph. The main result is that the fluctuations of > f(\;) for a
sufficiently smooth function f converge either in law either to compound Poisson or to
Gaussian, depending on whether d is held fixed or grows. The exact limiting distribution
depends on f; it can be written in terms of the decomposition of f as a sum of modified

Chebyshev polynomials, which we define now:

Fo(m‘) = 1,
x d—2
_ d >
Tor(e) = 2T (5 ) + e for k> 1,
X
F2k+1($) = 2T2k+1 (§> for k > 0,

with {7, (x) }nen the Chebyshev polynomials of the first kind on the interval [—1,1].

Let p > 1, and consider the image of the circle of radius p, centered at the origin, under
the map f(z) = % We call this the Bernstein ellipse of radius p. The ellipse has foci
at +1, and the sum of the major semiaxis and the minor semiaxis is exactly p. Analyticity

on a Bernstein ellipse implies a decomposition as a sum of Chebyshev polynomials. We can

now give our main result on eigenvalue fluctuations:

Theorem 3.1. Fiz d > 3, and let Gy, be a random d-reqular graph on n vertices from
the permutation or uniform model, with adjacency matrix A,. Let \y > --- > A\, be the
eigenvalues of (d — 1)"1/2A,,.

Let ag = 1 in the case of the permutation model and oy = 3/2 for the permutation model.
Suppose that f is a function defined on C, analytic inside a Bernstein ellipse of radius 2p,

where p = (d — 1)* for some a > «ap, and such that |f(z)| is bounded inside this ellipse.
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Then f(z) can be expanded on [—2,2] as
f(IE) = Zakrk(aj)?
k=0

and Yf(n) 25" | f(\) — nag converges in law as n — oo to the infinitely divisible random
variable

v, 25 % __cnBwi™
152 G N

with CNBW,(:O) as defined on p. for the permutation or uniform model of random graph.

We can also prove that the limiting distribution of linear eigenvalue functionals is normal
when the degree of G,, grows with n. The conditions of the theorem are messy, and more

needs to be defined before we can even state it. The result is found in Theorem [B.5

3.2 Proof of eigenvalue Huctuation results

We will use Theorems and to estimate the distribution of cyclically non-backtracking
walks in a random regular graph. As we will see in Proposition counts of these walks
can be written in terms of the graph’s eigenvalues, which allows us to compute the limiting
fluctuations of linear eigenvalue statistics.

If a walk on a graph begins and ends at the same vertex, we call it closed. We call a
walk on a graph non-backtracking if it never follows an edge and immediately follows that
same edge backwards. Non-backtracking walks are also known as irreducible.

Consider a closed non-backtracking walk, and suppose that its last step is anything other
than the reverse of its first step (i.e., the walk does not look like the one given in Figure .
Then we call it a cyclically non-backtracking walk. These walks occasionally go by the name
strongly irreducible.

Let G, be a random d-regular graph on n vertices, with the exact model to be specified
later. To allow for more consistent statements between the permutation and uniform models,
we talk about d-regular graphs rather than 2d-regular graphs from the permutation model,
with the understanding that d is even. Let C’,&n) be the number of cycles of length k in G,.
We define the random variable CNBW,(:) to be the number of cyclically non-backtracking
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Figure 3.1: The walk 1 -2 -3 —+4 — 5 — 2 — 1 is non-backtracking, but not cyclically

non-backtracking. Such walks have a “lollipop” shape.

walks of length k in GG,,. Define (Clioo), k > 1) to be independent Poisson random variables.
When we discuss the permutation model, take EC’,(COO) = a(d, k)/2k. When we work with
the uniform model, take EC,EOO) = (d — 1)k /2K for k > 3, and define C’foo), C’QOO), CYL), and
Cén) as zero.

Define

CNBW =3 2500,
Jlk
For any cycle in G, of length j, where j divides k, we obtain 2j cyclically non-backtracking
walks of length k by choosing a starting point and direction and then walking around the
cycle repeatedly. In fact, if d and k are small compared to n, then these are likely to be the
only cyclically non-backtracking walks of length k£ in G, as we will prove in the course of

the following theorems.

Theorem 3.2. For some absolute constant c, it holds in the permutation model of random

d-regular graph that

40— 1y
dry ((CNBW{”, 1<k <r), (CNBW™, 1<k <)) < Cr(dnl),
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and in the uniform model of random d-regqular graph that
n 0 d—1 3r/2
drv ((CNBW(", 1<k <r), (CNBW™, 1<k <7)) < evrd = )77
n
Proof. For any measurable function f and random variables X and Y, we have dpy (f(X), f(Y)) <
dry(X,Y). It follows by Theorem [2.4] that in the permutation model,

2 _ r _1
trv (ZQjCJ(n)’13k§r>’(CNBWz§°°),1§k§r) sO(T . 1)nlog(d )>,
Jlk

(3.1)

and it follows by Theorem [2.5] that in the uniform model,

_ 1)\3r/2—-1
drv (szc](.”), 1<k< r>, (CNBW™ 1<k <r) | < 0<\/77(d D) > (3.2)

ik "
To finish the proof, we will show that
<Z2jc§"), 1<k< 7“> — (CNBW 1<k <) (3.3)
Jlk
with high probability, in both models. We go out of order and consider the uniform model

first. These two vectors differ exactly when either of the following occur:

Event Fi: G, contains a j-cycle and a k-cycle with a vertex in common, with j + k < r.

Event Es: G, contains a j-cycle and a k-cycle whose distance is [, with [ > 1and j+k+20 <71

(see Figure [2.2)).

We have already done most of the work in bounding the probability of event F;. Let «
be some arbitrary k-cycle. In (2.31]), we bounded the probability that G,, contained o and
another cycle sharing an edge with a. With the same notation and nearly the same analysis

(the only real change is allowing f to be zero),

n|k (2r3)P—1 —p—pe2(d — 1)i+h=f

_ 12
! = o e
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To bound the probability of Es, first observe that the number of subgraphs of K,
consisting of a j-cycle and a k-cycle (which do not overlap) connected by a path of length [
is [n]j+k+1—1/4. By Proposition [2.14| each of these is contained in G,, with probability at

O((d — 1)7+k+l /pgtk+1) By a union bound,

P[Ey] < Z [n]j+:+l_10 <(d — 1)j+k+l>

n.j"rk-‘rl
Jk21<r

o),

Thus holds with probability 1 —O((d —1)"/n). If two random variables are equal with
probability 1 — €, then the total variation distance between their laws is at most €. Thus
the two random vectors in have total variation distance O((d —1)"/n). This fact and
prove the theorem for the uniform model.

A similar argument in the permutation model would work. Instead, we will just cite
[DJPP13,, Corollary 16], which says that holds with probability O(r4(d —1)"/n) in the
permutation model, using an argument based on [LP10]. This together with completes
the proof. O

Next, we will relate Theorem [3.2]to the eigenvalues of the adjacency matrix of G,,. Recall
the modified Chebyshev polynomials I'y(z) defined in Section The following proposition
is folkloric, following a long tradition of linking up counts of walks on graphs with polynomial

traces of their adjacency matrices.

Proposition 3.3 ([DJPP13, Proposition 32]). Let A,, be the adjacency matriz of Gy, and
let \y > --- >\, be the eigenvalues of (d —1)~Y2A,,. Then

S Te(N) = (d - 1) 2CNBWYY.
=1

By Theorem we know the limiting distribution of >""" | f(\;) when f(z) = Iy(z).
The plan now is to extend this to a more general class of functions by approximating by this
polynomial basis. We will need the following bounds on the eigenvalues of random regular

graphs.
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Proposition 3.4. Let G, be a random d-regular graph on n vertices, in either the permu-

tation or uniform models.

(a) Suppose that d > 3 is fized. For any € > 0, asymptotically almost surely, all but the
highest eigenvalue of Gy, is bounded by 2+/d — 1 + €.

(b) Suppose that d = d(n) satisfies d = o(n'/?). Then for some absolute constant cz,
asymptotically almost surely, all but the highest eigenvalue of Gy, is bounded by c7v/d.

Proof. In the permutation model, [Fri08, Theorem 1.1] proves (ja)) and [DJPP13l Theorem 24]
proves ().

In the uniform model, it is well known that @ follows from the results in [Eri08] by
various contiguity results, but we cannot find an argument written down anywhere and will
give one here. When d is even, it follows from [ETi08, Theorem 1.1] and the fact that for fixed
d, permutation random graphs have no loops or multiple edges with probability bounded
away from zero. This implies that the eigenvalue bound holds for permutation random
graphs conditioned to be simple, and [GJKW02, Corollary 1.1] transfers the result to the
uniform model. When d is odd (and n even, as it has to be), we apply [Fri08, Theorem 1.3],
which gives the eigenvalue bound for graphs formed by superimposing d random perfect
matchings of the n vertices. These are simple with probability bounded away from zero,
and [Wor99a), Corollary 4.17] transfers the result to the uniform model.

Fact (b)) in the uniform model is proven in a more general context in [BESU99, Lemma 18].

O

Proof of Theorem [3.1] The following facts about the Chebyshev approximation follow ex-
actly as in Lemma 34 of [DJPP13]:

(i) The Chebyshev series approximation for f(z) converges pointwise on the interval

[2,d/vVd—1].

(ii) The series converges uniformly on [—2 — €,2 + ¢], for some € > 0. In fact, defining the
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partial sum f, () = >, axl's(2),

sup |f(x) = fru(w)] < M(d—1)7*™,
|z|<24€

where M is a constant depending on f and d, and o < o/ < a.

(iii) The coefficients obey the bound

lag| < M(d—1)7,

The sum defining Y converges almost surely, since it can be rewritten as

S el
—1)%/2 J 7
j=1i=1 (d—1)5/
and this is a sum of independent random variables, bounded in L? by fact . For some

B < 1/a, define

| Blogn
= i)

(n) (n)
X = 7CNBW
! Pt (d —1)k/2

We will use X](cn) to approximate Yf(n), noting that X}n) =" frn(MNi) — nag. By Theo-
rem [3.2] and our choice of ry,

: () (00)
nlLIEOdTV<Xf , 2 (d— 1)k/2CNBVVk ) =0.

(n)

This sum converges almost surely to Yy as n tends to infinity, so X 5 converges in law to Y.

By Slutsky’s Theorem, we need only show that Yf(n) — X}(c") converges to zero in probability.
Fix 6 > 0. We need to show that

: (n) (n) _

lim P [[vf” - x| > 5] =o.

n—o0

We have

e ")!<Z|f ).
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The top eigenvalue \; is always equal to d/2v/d — 1, and by fact (if), we have the deterministic
limit f, (A1) = f(A1). Thus f(N) — fr, (Ai) < 0/2 for all sufficiently large n.
Suppose that the remaining eigenvalues are contained in [-2 — ¢,2 + ¢]. By fact ,

D IFOD) = fra )l € M(n = 1)(d = 1)7"" < M~ @0, (3.4)
=2

and this tends to zero since o/ 3 < 1. For sufficiently large n, this sum is thus bounded by
d/2. We can conclude that for all large enough n,
PUY‘") ~ x> 5} <P| sup [N| <2+€,
f f geic
<i<n

and this tends to zero by Proposition [3.4g] O

The following theorem can be applied only when the degree of the graph grows more
slowly than any positive power of n. This does not appear explicitly in the statement of the
theorem, but its conditions cannot be satisfied otherwise.

To remove dependence on d from our polynomial basis, define

(I)()(w) =1

oy (z) = 2T, (g) for k> 1.

Theorem 3.5. Let G, be a random dy-regular graph on n vertices from the permutation
or uniform models, with d, — oo as n — oo. Let \y > --- > A\, be the eigenvalues of
(dn — 1)_1/2An. Suppose f is an entire function on C, and recall c; from Proposition .
The function f admits the absolutely convergent expansion f(x) = > a;®i(x) on [—c7,cr].

Denote the kth truncation of this series by fi, = Zf:o a;®;. Let

il

with B to be specified later. Suppose that the following conditions on f hold:

(i) Let ap =1 in the case of the permutation model and oy = 3/2 for the uniform model.

For some o > ag and M > 0,

sup |f(z) — fe(x)] < M exp(—akh(k)),

|lz|<er
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where h is some function such that h(r,) > log(d, — 1) for some choice of 5 < 1/a,

for sufficiently large n.

(i)

lim
n—oo

Fro (A = 1)72) = f (dn(dn = 1)) | = 0.

Let pg(d) = ECNBW;OO), noting that CNBW,(;O) depends on d. We define the following

array of constants, which we will use to recenter the random variable > | f(X\;):

£ nag + Z @ (i (dn) — (dn — 2)n1{k is even})

Then, as n — oo, the random variable

n

YA ST F(N) = my(n)

i=1
converges in law to a normal random variable with mean zero and variance oy = p; 2kas

for the permutation model case and oy = po 4 2kai for the uniform model case.

Proof. As n tends tends to infinity, so does 1, since assumption (if) could not be satisfied

otherwise. Let kg = 1 in the permutation model case and ky = 3 in the uniform model case.

Define
() _ O aj, ) ay, (00)
X = Z WCNBW Z WCNBW
k=ko ( k=kq ( n )
and
) _ O (00) (00)
Xp=>" WCNBWk ~E Z WCNBWk :
k=kg k=kg

noting that X](cn) =1 fra(A)) —my(n). Also, note that CNBW;;O) depends on d,,.
Let

oo J = 1)~k/2(CNBW ) — ECNBW™)) it k < r,y,
k =

0 otherwise,
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and let Z71, Zs, ... be independent normals with EZ; = 0 and EZ,% = 2k. We will show that

(N,gn), k > ko) converges in law to (Zx, k > ko) as n — co. Rewrite N,in) as

(n) _ 1 (c0) (o)
N, m(%ck —(dn — ") + d_1k/22 JC° — (dn — 1)7).

Jjlk
i<k

The first term converges to a centered normal with variance 2k as n — oo, by the normal

approximation of the Poisson distribution. The random variables C{OO), C’éoo), ..

(n)
k

pendent, so the convergence of (N

. are inde-
, k > ko) follows if we show that the remaining terms

converge to zero in probability. This holds by Chebyshev’s inequality, since

Var [(d_ll)k/?Z 2jC1™) — (dy — 1) ] 3" 0(2)(dn — 1)),

Jlk Jlk
i<k <k
and this vanishes as d,, grows.

n)

It follows by the continuous mapping theorem that )?J(f converges to normal with

variance oy. By Theorem the total variation distance between X }n) and X }n) approaches
n)

Z€ro as n — 00, SO X](c converges in law to the same limit.
All that remains is to show that Yf(n) —X}n) converges to zero in probability. This follows

exactly as in Theorem using assumptions (i) and (ii) and Proposition O
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Chapter 4

MINOR PROCESSES AND THE GAUSSIAN FREE FIELD

The typical approach to random matrices is to consider a sequence of random matrices
X, of increasing size. Each matrix X, is considered in isolation; the different matrices are
not considered on a common probability space, so they have no joint distribution. Some
recent work has instead looked at the matrices together on a single probability space. For
example, suppose that X is an infinite random Hermitian matrix with independent real
standard Gaussians along the diagonal and independent complex standard Gaussians above
the diagonal. Let X, be the first n rows and columns of X. Then X, is drawn from the
Gaussian Unitary Ensemble, and the joint distribution of the eigenvalues of these matrices is
called the GUE-corners process or GUE-minors process. This process was studied in [Bar(1]
and [JNO6]. One can also form general S-Hermite corners processes [GS14, Definition 1.1]
and [3-Jacobi corners processes [BG13]. These processes are closely related to interacting
particle systems; see [Ferl4] for a survey. There are also many connections with the KPZ
universality class of random surfaces [BF14]. Minors of Dyson’s Brownian motion have also
been studied [ANvMI2] and can be put into a common framework with corners processes

[War(7, [GS14].

The connection to the Gaussian free field (to be called the GFF from now on) comes
from [BorlOa]. We describe a particular but important case of that paper’s main result,
given by considering only the single sequence {1,2,...}. Let W be an infinite symmetric
matrix whose entries have all moments finite. Suppose the the entries above the diagonal
are i.i.d. and match the standard Gaussian to four moments, and the diagonal entries have
variance 2. Let W), be the matrix consisting of the first n rows and columns of W. Borodin

then considered the joint eigenvalue fluctuations of these random matrices.

Let z be a complex number in the upper half plane H. Define y = |z|> and = = 2R(z).

Consider the minor W (|ny]|), and let N(z) be the number of its eigenvalues that are greater
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than or equal to y/nz. Define the height function

H,(z) = \/ZN(Z). (4.1)

Then Borodin shows that {H,(z) — EH,(z), z € H}, converges in a certain sense to the
GFF on H, a random generalized function that we describe in more detail in Sections [4.5.1
and [1.5.2]

We will prove a similar result for the eigenvalue fluctuations of the growing random
regular graphs described in Section Our first result is about the process of short cycles
in the graph process G(t). By a cycle of length k in a graph, we mean what is sometimes
called a simple cycle: a walk in the graph that begins and ends at the same vertex, and
that otherwise repeats no vertices. We will give a more formal definition in Section [4.1.2
Let (C,gs) (t), k € N) denote the number of cycles of various lengths k that are present in
G(s +t). This process is not Markov, but nonetheless it converges to a Markov process
(indexed by t) as s tends to infinity.

To describe the limit, recall the value of a(d, k), given in (2.I). Consider the set of

natural numbers N = {1,2,...} with the measure

w(k) = = la(d,k) —a(d,k —1)], keN, a(d,0)20.

N | =

Consider a Poisson point process x on N x [0,00) with an intensity measure given on
N x (0, 00) by the product measure p ® Leb, where Leb is the Lebesgue measure, and with
additional masses of a(d, k)/2k on (k,0) for k € N.

Let P, denote the law of an one-dimensional pure-birth process on N given by the
generator:

Lf(k) =k (f(k+1) = f(k), keN,

starting from x € N. This is also known as the Yule process.
Suppose we are given a realization of y. For any atom (k, y) of the countably many atoms
of x, we start an independent process (Xj,(t), t > 0) with law Py.. Define the random

sequence

Ni(t) = > 1{X;y(t —y) =k}

(Fy)exn{[k]x[0,t]}
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In other words, at time ¢, for every site k, we count how many of the processes that started
at time y < t at site j < k are currently at k. Note that both (Ng(-), & € N) and
(Ni(+), k € [K]), for some K € N, are Markov processes, while Ny () for fixed k is not.

Theorem 4.1. As s — oo, the process (C’lis) (t), ke N, 0 <t < o0) converges in law in the

Skorokhod space Dg[0,00) to the Markov process (Ni(t), k € N, 0 <t < 00). The limiting

process is stationary.

Remark 4.2. In fact, the same argument used to prove Theorem shows that the process
(Clis)(t), —00 < t < 00) converges in law to the Markov process (Ni(t), —oo < t < o0)
running in stationarity. The same conclusion holds for all the following theorems in this

section.

We now focus on eigenvalues of G(t). Note that there is no easy exact relationship
between the eigenvalues of GG, for various n since the eigenvectors play a role in determining
any such identity. In fact, the eigenvalues of G,, and G,4+1 need not be interlaced. We will
follow the approach of the previous sections and consider linear eigenvalue statistics. For
any 2d-regular graph on n vertices G and function f: R — R, we will define the random

variable
tr f(G) £ f(n)
=1

where A\ > ... > A\, are the eigenvalues of adjacency matrix of G divided by 2v/2d — 1,
and f is f with its constant term adjusted (see Definition and Remark for an
explanation). The scaling is necessary to take a limit with respect to d. Let [n] = {1,...,n},

and let [oo] = N.

Theorem 4.3. For each d, there exists a set of polynomials f1, fa, ... with f; of degree v such
that for any K € NU {oo}, the process (tr fr(G(s + 1)), k € [K], t > 0) converges in law,
as s tends to infinity, to the Markov process (Ni(t), k € [K|, t > 0) of Theorem[4.1 (The
polynomials are given explicitly in ) For any polynomial f, the process (tr f(G(S—I—t)))

converges to a linear combination of the coordinate processes of (N(t), k € N).

Next, we take d to infinity. We will make the following notational convention: for

any polynomial f, we will denote the limiting process of (tr f(G(s + t)), t > 0) by
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(tr f(G(oo+1t)), t > 0). Recall that this process is a linear combination of (Ny(t), k €
N, t > 0).

Theorem 4.4. Let {T, k € N} denote the Chebyshev orthogonal polynomials of the first

kind on [—1,1]. As d tends to infinity, the collection of processes
(tr T (G(oo 4+ t)) —Etr Ty (G(oo +t)), t >0, k € N)

converges weakly in Dre[0,00) to a collection of independent Ornstein-Uhlenbeck processes
(Uk(t), t >0, k € N), running in equilibrium. Here the equilibrium distribution of Uy is

N(0,k/2) and Uy, satisfies the stochastic differential equation
dUk(t) = —kUg(t) dt + kdWy(t), t >0,

and (Wi, k € N) are i.i.d. standard one-dimensional Brownian motions.
Thus, the collection of random variables ( tr Ty, (G(co + t))—Etr Tj, (G(oo + t)) ), indexed
by k and t, converges as d tends to infinity to a centered Gaussian process with covariance

kernel given by

lim Cov (trT; (G(oo +t)),tr T (G(oco + 8))) = (Sikgek(s_t). (4.2)

d—o0

for s <t.

This covariance structure is intimately linked to the GFF; we will make this more
apparent in Theorem [£.6] For the moment, this is best illustrated by a comparison to
Borodin’s result. We specialize [Borl0al Proposition 3] for the case of GOE (8 = 1). Fix m
positive real numbers t; < ta3 < ... < ty,. In the notation of [Borl0Oal, we take L = n and
Bi(n) = [|tin]]. The matrix W (n) is defined as the first n rows and columns of an infinite

Wigner matrix. Then, for any positive integers ji, jo,. .., jm, the random vector
(tr Tj, (W ([tin])/2Vtn) — Ete Tj, (W([tin])/2v/tin) , i € [m])

converges in law as n tends to infinity to a centered Gaussian vector. For s < ¢,

lim Cov (trTi (W(Ltnj)/Q\/tTl) , trT}, (W({an)/Q\/%D = 5@'1@@ (f)k/Q

n—00 2\t
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nearly the same as . The appearance of the exponential in comes from the
time-change we introduced when we made our graph process G(t) run in continuous time.

Here, we have taken a limit in ¢ followed by a limit in d. When we take the limit in ¢, we
get an abstract limiting object. In order to give a direct connection between the eigenvalue
fluctuations and the GFF, we need to take the two limits simultaneously. As we now vary
both ¢ and d, recall the notation G(t,d) from Section Let N(t) be the number of

vertices in G(t, d), which does not depend on d.

Proposition 4.5. There exists an increasing, right-continuous d(t) taking integer values

and growing to infinity such that as s — oo, the process
(ter (G(s+1,2d(s +1))) — E[tr Ty (G(s + t,2d(s + 1)) [ N(1)], k€N, ¢ > o)

converges weakly in Dre[0, 00) to the same limit of Ornstein-Uhlenbeck processes (Ug(-), k >

1) as in Theorem [£.4]

Now, we define a height function F;(z) as the number of eigenvalues of the adjacency
matrix of G(¢,2d(t)) that are less than or equal to 2./2d(t) — 1z, taking d(¢) from the

previous proposition. Let F(z) denote the centered height function
Fy(z) = Fy(z) — B[Fy(z) | N(t)].

(We need to subtract off this conditional expectation, not just the expectation, because

otherwise the fluctuations of N(t) swamp the eigenvalue fluctuations that we are interested

in.) Define
T —
HS(I‘,t) = \/;FS_H(JI).

As s — 00, these functions converge to the GFF in the following sense:

Theorem 4.6. Let Q(x,t) = et (:U+z'\/1 — x2) for =1 < x < 1. Let h denote the GFF on H
with vanishing Dirichlet boundary conditions. For any polynomials p1(x),...,pn(x) € Clx]
and times t1, ..., ty,,
e’} c 1
</ pi(x)Hs(z,t;))dx, 1 <i < n) - </ pi(x)h(Qx, ;) de, 1 <i< n)
—00 —1

as s — oQ.



52

Remark 4.7. A common model for random regular graphs is the configuration model or
pairing model (see [Wor99b] for more information). The model is defined as follows: Start
with n buckets, each containing d prevertices. Then, separate these dn prevertices into pairs,
choosing uniformly from every possible pairing. Finally, collapse each bucket into a single
vertex, making an edge between one vertex and another if a prevertex in one bucket is paired
with a prevertex in the other bucket. This model has the advantage that choosing a graph
from it conditional on it containing no loops or parallel edges is the same as choosing a
graph uniformly from the set of graphs without loops and parallel edges. The model also
allows for graphs of odd degrees, unlike the permutation model.

It is possible to construct a process of growing random regular graphs similar to the
one in this paper using a dynamic version of this model. Given some initial pairing of
prevertices labeled {1,...,dn}, extend it to a random pairing of {1,...,dn + 2} by the
following procedure: Choose X uniformly from {1,...,dn + 1}. Pair dn + 2 with X. If
X = dn + 1, leave the other pairs unchanged; if not, pair the previous partner of X with
dn + 1. This is an analogue of the Chinese Restaurant Process in the setting of random
pairings, in that if the initial pairing is uniformly chosen, then so is the extended one.

If d is odd, we repeat this procedure a total of d times to extend a random d-regular
graph on n vertices to have n + 2 vertices (when d is odd, the number of vertices in the
graph must be even). When d is even, repeat d/2 times to add one new vertex to a random
graph. In this way, we can construct a sequence of growing random regular graphs. We
believe that all the results of this paper hold in this model with minor changes, with similar

proofs.

4.1 Preliminaries

4.1.1 A primer on the Chinese Restaurant Process

The Chinese Restaurant Process, introduced by Dubins and Pitman, is a particular example
of a two parameter family of stochastic processes that constructs sequentially random
exchangeable partitions of the positive integers via the cyclic decomposition of a random

permutation. Our short description is taken from [Pit06], Section 3.1].



93

1 T2
T2 T

3 ™2

Figure 4.1: A cycle whose word is the equivalence class of mam; 1772711772%3_ Lin We/D12.

An initially empty restaurant has an unlimited number of circular tables numbered
1,2, ..., each capable of seating an unlimited number of customers. Customers numbered
1,2,... arrive one by one and are seated at the tables according to the following plan. Person
1 sits at table 1. For n > 1 suppose that n customers have already entered the restaurant,
and are seated in some arrangement, with at least one customer at each of the tables j
for 1 < j < k (say), where k is the number of tables occupied by the first n customers
to arrive. Let customer n 4 1 choose with equal probability to sit at any of the following
n + 1 places: to the left of customer j for some 1 < j < n, or alone at table k + 1. Define
7™ [n] — [n] as the permutation whose cyclic decomposition is given by the tables; that is,
if after n customers have entered the restaurant, customers ¢ and j are seated at the same
table, with 4 to the left of j, then 7 (™ (i) = j, and if customer i is seated alone at some table

then 7(™ (i) = i. The sequence (7(™) is then a tower of random permutations as defined in

Section [L4.3

4.1.2  Combinatorics on words

Recall the discussion on p. 8] on viewing the graph formed from independent permutations

W%n), e ,ﬁén) as a directed, edge-labeled graph. As we did there, we drop the subscripts

and let m; = Fl(n). We previously discussed the word formed as we walked around a cycle

L according to the

by writing down the label of each edge as it is traversed, putting m; or 7,
direction we walk over the edge. Now, we will treat this more rigorously.

Let Wy, denote the set of cyclically reduced words of length k. We would like to associate
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each k-cycle in G,, with the word in W, formed by the above procedure, but since we can
start the walk at any point in the cycle and walk in either of two directions, there are
actually up to 2k different words that could be formed by it. Thus we identify elements of
Wy, that differ only by rotation and inversion (for example, w7, L my and T 17T27rf 1%5 1)
and denote the resulting set by Wy /Doy, where Dy is the dihedral group acting on the set

Wy in the natural way.

Definition 4.8 (Properties of words). For any k-cycle in Gy, the element of Wy /Doy given
by walking around the cycle is called the word of the cycle (see Figure . For any word
w, let |w| denote the length of w. Let h(w) be the largest number m such that w = u™
for some word u. If h(w) = 1, we call w primitive. For any w € Wy, the orbit of w under
the action of Dyj contains 2k/h(w) elements, a fact which we will frequently use. Let c(w)
denote the number of pairs of double letters in w, i.e., the number of integers ¢ modulo |w|
such that w; = w;y1. For example, c(mymmy 'my ') = 3. If |w| = 1, we take c(w) = 0. We
will also consider | - |, h(:), and ¢(-) as functions on Wy /Doy, since they are invariant under

cyclic rotation and inversion.

To more easily refer to words in Wy, / Doy, choose some canonical representative wy - - - wy, €
Wy, for every w € Wy /Doi. Based on this, we will often think of elements of Wy /Doy as
words instead of equivalence classes, and we will make statements about the ith letter of a
word in Wy /Dsy. For w = wy -+~ wy, € Wy /Doy, let w® refer to the word in Wii1/Dagyo
given by w1 - - - wiw;w;g1 - - - w. We refer to this operation as doubling the ith letter of w. A
related operation is to halve a pair of double letters, for example producing 7 momsmy from
mimamamamy. (Since we apply these operations to words identified with their rotations, we
do not need to be specific about which letter of the pair is deleted.) The following technical

lemma underpins most of our combinatorial calculations.

Lemma 4.9. Let u € Wy /Do and w € Wyi1/Dog12. Suppose that a letters in u can be

doubled to form w, and b pairs of double letters in w can be halved to form w. Then

a b

h(u)  h(w)
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Remark 4.10. At first glance, one might expect that a = b. The example u = mmom T2
and w = mymmemim 7o shows that this is wrong, since only one letter in u can be doubled

to give w, but two different pairs in w can be halved to give u.

Proof. Let Orb(u) and Orb(w) denote the orbits of v and w under the action of the dihedral
group in Wi and W1, respectively. When we speak of halving a pair of letters in a word in
Orb(w), always delete the second of the two letters (for example, mmam becomes w172, not
momy ). When we double a letter in a word in Orb(u), put the new letter after the doubled

Yrymytl)

letter (for example, doubling the second letter of w7y L gives Ty 17r; ! not Ty

For each of the 2k/h(u) words in Orb(u), there are a doubling operations yielding a word
in Orb(w). For each of the (2k + 2)/h(w) words in Orb(w), there are b halving operations
yielding a word in Orb(u). For every halving operation on a word in Orb(w), there is a

corresponding doubling operation on a word in Orb(u) and vice versa, except for halving

operations that straddle the ends of the word, as in mymom. There are 2b/h(w) of these,

giving us
2ka (2k 4+ 2)b B 2b
h(u) — h(w) h(w)
_ 2kb
~ h(w)’
and the lemma follows from this. O

Let W = (Jp2y Wi/ Day, and let W) = Ule Wy/Dar. We will use the previous lemma

to prove the following technical property of the ¢(-) statistic.
Lemma 4.11. In the vector space with basis {quw }wew;, ,
|w|

1 clw
> Y e = X e

weEW_, i=1 wEW

Proof. Fix some w € Wy, /Dy, and let a(u) denote the number of letters of u that can be

doubled to give w, for any u € Wy_1/Dog_o. We need to prove that

uEWg_1/Dag_o



56

4 D) 3 4 D) 3
T
6
T 1 1
5 2 i
T2 Ust T2 Ust
1 1
m = (123)(45) 1 =(1263)(45)
5 = (15)(4 3)(2) 7 = (15)(4 3)(2 6)

Figure 4.2: The vertex 6 is inserted between vertices 2 and 3 in 71, causing the above cycle

to grow.

Let b(u) be the number of pairs in w that can be halved to give u. By Lemma

a(u) _ b(u)
Z h(u) Z h(w)’

UEWg_1/Dagp_o uEWg_1/Dag—_2

and Zuewkfl/ng,Q b(u) = C(w) D

4.2 The process limit of the cycle structure

As the graph G(t) grows, new cycles form, which we can classify into two types. Suppose a
new vertex numbered n is inserted at time ¢, and this insertion creates a new cycle. If the
edges entering and leaving vertex n in the new cycle have the same edge label, then the new
cycle has “grown” from a cycle with one fewer vertex, as in Figure If the edges entering
and leaving n in the cycle have different labels, then the cycle has formed “spontaneously”
as in Figure rather than growing from a smaller cycle. This classification will prove
essential in understanding the evolution of cycles in G(t).

Once a cycle comes into existence in G(t), it remains until a new vertex is inserted into
one of its edges. Typically, this results in the cycle growing to a larger cycle, as in Figure 4.2

If a new vertex is simultaneously inserted into multiple edges of the same cycle, the cycle is

instead split into smaller cycles as in Figure These new cycles are spontaneously formed,
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0 E————0—>0—>0<———0
1 ™ 2 T1 3 T2 4 M 1 ™2 2 M 3 T2 4 M
m = (231)(45) m = (2316)(45)
—(21345) T =(213465)

Figure 4.3: A cycle forms “spontaneously” when the vertex 6 is inserted into the graph.

according to the classification of new cycles given in the previous paragraph. Tracking the
evolution of these smaller cycles in turn, we see that as the graph evolves, a cycle grows into
a cluster of overlapping cycles. However, it will follow from Proposition that for short
cycles, this behavior is not typical. Thus in our limiting object, cycles will grow only into

larger cycles.

4.2.1 Heuristics for the limiting process

We give some estimates that will motivate the definition of the limiting process in Sec-
tion This section is entirely motivational, and we will not attempt to make anything
rigorous.

Suppose that vertex n is inserted into G(t) at some time ¢. First, we consider the rate
that cycles form spontaneously with some word w € Wy /Dsi. There are 2k/h(w) words in
the orbit of w under the action of Doy, and out of these, 2(k — ¢(w))/h(w) have nonequal
first and last letters. For each such word u = wq - --ug, we can give a walk on the graph
by starting at vertex n and following the edges indicated by wu, going from n to uj(n) to
uz(up(n)) and so on. If this walk happens to be a cycle, the condition u; # wuy implies that
it would be spontaneously formed.

In a short interval At when G(t) has n — 1 vertices, the probability that vertex n is
inserted is about n At. For any word u, the walk from vertex n generated by w is a cycle with

probability approximately 1/n, since after applying the random permutations w1, ..., ux in



58

4 o 3 4 o 3
— >
m sl T ™
6 m
5 2 s | B ™2 | 1y 9
9 T 1
1 1
m = (123)(45) m = (1286 3)(45)
T2 = (1 5)(4 3)(2) m = (15 6)(4 3)(2)

Figure 4.4: The vertex 6 is inserted into the cycle in two different places in the same
step, causing the cycle to split in two. Note that each new cycle would be classified as

spontaneously formed.

turn, we will be left at an approximately uniform random vertex. Any new spontaneous
cycle formed with word w will be counted by one of these walks, with u in the orbit of w,
and it will be counted again by the walk generated by u,:l = -ul_l. The expected number of

spontaneous cycles formed in a short interval At is then approximately

Thus we will model the spontaneous formation of cycles with word w by a Poisson process
with rate (k — c(w))/h(w).
Next, we consider how often a cycle with word w € Wy, grows into a larger cycle. Suppose

that G(t) has n — 1 vertices, and that it contains a cycle of the form

S0 S1 52 Sk—1

When vertex n is inserted into the graph, the probability that it is inserted after s;_; in

permutation w; is 1/n. Thus, after a spontaneous cycle with word w has formed, we can
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model the evolution of its word as a continuous-time Markov chain where each letter is

doubled with rate one.

4.2.2  Formal definition of the limiting process

Consider the measure p on W’ given by

= o=t

Consider a Poisson point process x on W’ x [0, 00) with an intensity measure given by the
product measure p ® Leb, where Leb refers to the Lebesgue measure. Each atom (w,t) of
X represents a new spontaneous cycle with word w formed at time t.

Now, we define a continuous-time Markov chain on the countable space W’ governed by
the following rates: From state w € Wy /Doy, jump with rate one to each of the k words in
W41/ D242 obtained by doubling a letter of w. If a word can be formed in more than one
way by doubling a letter in w, then it receives a correspondingly higher rate. For example,
from w = wym Ty, the chain jumps to mmm Ty with rate two and to mimimeme with rate
one. Let ﬁw denote the law of this process started from w € W'.

Suppose we are given a realization of y. For any atom (w, s) of the countably many
atoms of x, we start an independent process (X s(t), ¢ > 0) with law P,. Define the

stochastic process

Ny(t) & Y 1{Xys(t —s) =w}.
(u,s)€x
s<t
Interpreting these processes as in the previous section, N, (¢) counts the number of cycles
formed spontaneously at time s that have grown to have word w at time t.
The fact that the process exists is obvious since one can define the countably many

independent Markov chains on a suitable product space. The following lemma establishes

some of its key properties.

Lemma 4.12. Recall that W = Ui:l Wy /Dsy.. We have the following conclusions:

(i) For any L € N, the stochastic process {(Ny(t), w € W), t > 0} is a time-homogeneous

Markov process with respect to its natural filtration, with RCLL paths.
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(ii) Recall that for w € Wy /Doy, the element w® € Wy /Dajys is the word formed
by doubling the ith letter of w. The generator for the Markov process {(Ny(t), w €
W7), t >0} acts on f at © = (24, w € W) by

|w]

Lf(z)= Z wa [f(z —ew + ew(i)) — f(z)]
wew), i=1
+ 2 M (1 ) - ),
weW,

where ey, is the canonical basis vector equal to one at entry w and equal to zero

everywhere else. For a word u of length greater than L, take e, = 0.

(iii) The product measure of Poi(1/h(w)) over all w € W' is the unique invariant measure

for this Markov process.

Proof. Conclusion (i) follows from construction, as does conclusion (ii). To prove conclusion
(iii), we start by the fundamental identity of the Poisson distribution: if X ~ Poi()), then
for any function f, we have

EXg(X) = A\Eg(X +1). (4.3)

We need to show that if the coordinates of X = (X,,, w € W}) are independent Poisson

random variables with EX,, = 1/h(w), then
ELf(X)=0. (4.4)

Since the process is an irreducible Markov chain on countable state space, the existence
of one invariant distribution shows that the chain is positive recurrent and that the invariant
distribution is unique.

To argue (4.4)) we will repeatedly apply identity to functions g constructed from
[ by keeping all but one coordinate fixed. Thus, for any w € W} and 1 < i < |w|, we

condition on all X,, with u # w and hold those coordinates of f fixed to obtain,

EXy,f (X —ew+e,m) = h(lw)Ef (X +eum)



taking e, ) = 0 when |w| = L. In the same way,

Ewa(X):h(lw)Ef(X—kew).

By these two equalities,

|w|

E ) D Xu[f(X —ewtepn) — F(X)]

wew/, i=1

|w]

=y Z—E [F(X +eym) = FI(X + ew)]

weW’ =1
|w|
w
IS ICSENOED U P LIES
h(w h(w)
wGW’L 11 1 'UJGWL/DQL
- > |“’| Ef (X + ew).
weW’,
Specializing Lemma |4.11] m to quw = Ef(X + ey), the first sum is
|w]
Z ZiEfXJrem (w) f(X +ew)
h(w h(w) ’
weW) _, i=1 wew’,
which gives us
|w]
E Z ZXw[f(X — ew + e,m) — f(X)]
weW!, i=1
|w]
= E X + ey —E
EZW JEXtewt+ > qoyBIX.

weWr /Dar,
All that remains in proving is to show that

w] = e(w) _ ]
L R S 0)

weWw’ weW h(w)
L r/Dar,

Specializing Lemma to ¢, = 1 shows that ZwEW’L c(w)/h(w)
Thus

3 |w] = e(w) _ wl [w]

weW, h(w) weW,, h( ) wew’ h(w)

- Y
h(w)’
wEWL/DQL
establishing (4.4)) and completing the proof.

= Sew, lul/h(w).

61
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From now on, we will consider the process (Ny(t), kK € N, t > 0) to be running under
stationarity, i.e., with marginal distributions given by conclusion of the last lemma.
This process is easily constructed as described above, but with additional point masses of
weight 1/h(w) for each w € W' at (w,0) added to the intensity measure of y, thus giving

us the correct distribution at time zero.

4.2.8 Time-reversed processes

Fix some time 7" > 0. We define the time-reversal Nw(t) E N, (T —t)for 0<t<T.

Lemma 4.13. For any fized L € N, the process {(Ww(t), weW;),0<t<T} is atime-
homogenous Markov process with respect to the natural filtration. A trivial modification at
jump times renders RCLL paths. The transition rates of this chain are given as follows. Let
u € Wg_1/Do—1 and w € Wy /Do, and suppose that u can be obtained from w by halving
b different pairs. Let x = (x,,, w € W}).

(i) The chain jumps from x to x + e, — ey, with rate bx,.
(i) The chain jumps from x to x — ey, with rate (k — c(w))xy,.
(iii) If w € Wr/Dsy,, then the chain jumps from x to x + ey, with rate L/h(w).

Proof. Any Markov process run backwards under stationarity is Markov. If the chain has
transition rate r(z,y) from states x to y, then the transition rate of the backwards chain
from z to y is r(y,z)v(y)/v(x), where v is the stationary distribution. We will let v be
the stationary distribution from Lemma and calculate the transition rates of the
backwards chain, using the rates given in Lemma

Let a denote the number of letters in w that give w when doubled. The transition rate of
the original chain from = + e, — e,, to x is a(x, + 1), so the transition rate of the backwards
chain from x to  + e, — ey is

V(x4 ep_1,c-1— €ke) _ ah(w)xy,
v(z) h(u)

a(x, +1)
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and this is equal to bz, by Lemma[4.9] A similar calculation shows that the transition rate

from x to x — ey, is

(k — c(w))v(z — ey)
h(w)v(x)

= (k — c(w))aw,

proving . The transition rate from z to z + ey, for w € Wr /Doy, is

V(T + ey) . :i
v(z) (o + DL

which completes the proof. O
By definition,

Nut)= 3 1{Xuo(T =t —s) = w}.
u,8)EX
s<T—t

We will modify this slightly to define the process

Mo) 2 3 1{Xuo(T =t —s) = wand | X,,,(T —5)| < L}.

(u,8)€x
s<T—t

The idea is that M w(t) is the same as Ww (t), except that it does not count cycles at time ¢
that had more than L vertices at time zero. The process (ﬁw(t), w € W) is a Markov
chain with the same transition rates as (Ww(t), w € W} ), except that it does not jump
from z to x + e, for w € Wr /Dy These two chains also have the same initial distribution,

but (M w(t), w € W) is not stationary (in fact, it is eventually absorbed at zero).

4.3 Process convergence of the cycle structure

Recall that C,E,S) (t) is the number of cycles of length k& in the graph G(s +t), defined on p. @
For w € W', let C (t) be the number of cycles in G(s + t) with word w. We will prove
that (C’ff )(-), weW ) converges to a distributional limit, from which the convergence of
(C’,(CS) (-), k € N) will follow. The proof depends on knowing the limiting marginal distribution
of C& (t). The following corollary of Theorem [2.2f gives the facts we need:

Corollary 4.14. Let {Z,,, w € W} be a family of independent Poisson random variables
with EZ,, = 1/h(w). For any fixed integer K and d > 1,
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(i) ast — oo,

(Co(t), w € W) =5 (Zoy, w € W)

(ii) as t — oo, the probability that there exist two cycles of length K or less sharing a

vertex in G(t) approaches zero.

Proof. When d = 1, there is only one word of each length in W, and statement (i}) reduces to
the well-known fact that the cycle counts of a random permutation converge to independent
Poisson random variables (see [AT92] for much more on this subject). In this case, G(¢) is
made up of disjoint cycles for all times ¢, so that statement is trivially satisfied.

When d > 2, let C’I(Un) be the number of cycles with word w in G,. Observe that
Cz(un) = >, 1o, with I, as in the statement of Theorem and the sum over all cycles in J
with word w. The random variable Z,, is the analogous sum over Z,, since the number of

cycles in J with word w is [n];/h(w). By Theorem
(O, w € Wie) =5 (Zu, w € W). (4.5)

Now, we just extend this to continuous time. The random vector (Cy(t), w € W) is a

mixture of the random vectors (Cz(un) , w € W) over different values of n. That is,
P [(Cu(t), w e W) € A] = S P[M, = n]P [(Cgﬂ, we W) € A}
n=1

for any set A, recalling that G(t) = Gjy. Equation together with the fact that
P[M; > N] — 1 as t — oo for any N imply that (Cy(t), w € W) converges in law to
(Zw, w € W), establishing statement ().

The discrete time version of statement is given by [DJPP13|, Corollary 16]. State-

ment follows from it in the same way. O

Now, we turn to the convergence of the processes. We will often need to transfer the
convergence of a process to its limit to the convergence of a functional of the process. The
following criterion, which we present without proof, lets us apply the continuous mapping

theorem to do so.
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Lemma 4.15 ([EKS86] Section 3.11, Exercise 14]). Let E' and F be metric spaces, and let
f: E — F be continuous. Then the mapping x — f ox from Dg[0,00) — Dp[0,00) is

continuous.

Theorem 4.16. The process (C’z(,f)(‘), w € W) converges in law as s — 0o to (Ny(-), w €

W) in the space Dres[0,00).

Proof. The main difficulty in turning the intuitive ideas of Section into an actual proof
is that (C’ff ) (t), w € W) is not Markov. We now sketch how we evade this problem. We
will run our chain backwards, defining 88 (t) = G(s+ T —t) for some fixed T' > 0. Then,
we ignore all of <55(0) except for the subgraph consisting of cycles of size L and smaller,
which we will call T s(0). The graph ?S (t) is the evolution of this subgraph as time runs
backward, ignoring the rest of <(_}s (t). Then, we consider the number of cycles with word w
in ?S (t), which we call qbw(?S(t)). Choose K < L. Then gbw(?s (t)) is likely to be the same
as C5) (T —t) for any word w with |w| < K. The remarkable fact that makes gbw((Fs(t))
possible to analyze is that if ?s(O) consists of disjoint cycles, then ((bw(?s(t)), we W) is
a Markov chain governed by the same transition rates as (M w(t), we W),

Another important idea of the proof is to ignore the vertex labels in <C_? s(t), so that we
do not know in what order the vertices will be removed. Thus we can view <ES(t) as a
Markov chain with the following description: Assign each vertex an independent Exp(1)
clock. When the clock of vertex v goes off, remove it from the graph, and patch together

the m;-labeled edges entering and leaving v for each 1 < i < d.

Step 1. Definitions of (Fs(t) and ¢, and analysis of (qﬁw(?S(t)), weW,).

Fix T > 0 and define Es (t) = G(s+T —t). As mentioned above, we will consider ES (t)
only up to relabeling of vertices, which makes it a process on the countable state space
consisting of all edge-labeled graphs on finitely many unlabeled vertices. With respect to
its natural filtration, it is a Markov chain in which each vertex is removed with rate one, as
described above.

To formally define ?8(75), fix integers L > K and let ?5(0) be the subgraph of <55(0)
made up of all cycles of length L or less. We then evolve %S(t) in parallel with Es(t).
When a vertex v is deleted from 85 (t), the corresponding vertex v in ?S (t) is deleted if it
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is present. If v has a m;-labeled edge entering and leaving it in ? s(t), then these two edges
are patched together. Other edges in ?S(t) adjacent to v are deleted. This makes (FS (t) a
subgraph of ES (t), as well as a continuous-time Markov chain on the countable state space
consisting of all edge-labeled graphs on finitely many unlabeled vertices. The transition
probabilities of (FS (t) do not depend on s.

From Corollary we can find the limiting distribution of ?s (0). Suppose that v is a

graph in the process’s state space that is not a disjoint union of cycles. By Corollary

lim P[T,(0) = 4] = 0.

S5—00

Suppose instead that + is made up of disjoint cycles, with z,, cycles of word w for each

w € W By Corollary [4.144

Jim P[T,(0) =9] = [ PlZu =z, (4.6)
weW’,

where (Z,,, w € W} ) are independent Poisson random variables with EZ,, = 1/h(w). Thus
?5 (0) converges in law as s — oo to a limiting distribution supported on the graphs made
up of disjoint unions of cycles. For different values of s, the chains ? s(t) differ only in their
initial distributions, and the convergence in law of ?S(O) as s — oo induces the process
convergence of {?S(t), 0 <t < T} to a Markov chain {?(t), 0 <t < T} with the same
transition rates whose initial distribution is the limit of (FS(O).

For any finite edge-labeled graph G, let ¢,,(G) be the number of cycles in G with word w.
By Lemma and the continuous mapping theorem, the process (qu((FS(t)), we W)
converges in law to (qﬁw((ﬁ(t)), we W) as s — oo.

We will now demonstrate that this process has the same law as (M w(t), we W,). The
graph ?(t) consists of disjoint cycles at time ¢ = 0, and as it evolves, these cycles shrink or
are destroyed. The process (gbw(?(t)), w € W) ) jumps exactly when a vertex in a cycle in
?(t) is deleted. If the deleted vertex lies in a cycle between two edges with the same label,
the cycle shrinks. If the deleted vertex lies in a cycle between two edges with different labels,
the cycle is destroyed. The only relevant consideration in where the process will jump at
time ¢ is the number of vertices of these two types in ?(t), which can be deduced from

(qﬁw((ﬁ(t)), w € W}). Thus this process is a Markov chain.
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Consider two words u,w € W/, such that w can be obtained from u by doubling a letter.
Suppose that u can be obtained from w by halving any of b pairs of letters. Suppose that the
chain is at state = (z,, v € W} ). There are bz,, vertices that when deleted cause the chain
to jump from z to x — ey, + €4, each of which is removed with rate one. Thus the chain jumps
from x to x — ey, + €, with rate bx,,. Similarly, it jumps to z — e,, with rate (|w| — c(w))z.
These are the same rates as the chain (ﬁ w(t), w € W}) from Section m The initial
distribution given by is also the same as that of (ﬁw(t), w € W), demonstrating that
the two processes (d)w(?(t)), w € W) and (ﬁw(t), w € W) have the same law.

Step 2. Approximation of 61(5) (t) by qbw((FS(t)).

We will compare the two processes {(555’ (t), we W), 0<t<T}and {(qbw(?S(t)), w €
W), 0 <t < T} and show that for sufficiently large L, they are identical with probability
arbitrarily close to one.

Consider some cycle in <(_¥5(t); we can divide its vertices into those that lie between two
edges of the cycle with different labels, and those that lie between two edges with the same
label. We call this second class the shrinking vertices of the cycle, because if one is deleted
from <55(75) as it evolves, the cycle shrinks. We define F(L) to be the event that for some
cycle in 8 s(0) of size [ > L, at least [ — K of its shrinking vertices are deleted by time 7.

We claim that outside of the event E (L), the two processes {(81(5) (1), w e W), 0 <
t < T} and {(qﬁw(?s(t)), w € W), 0 <t < T} are identical. Suppose that these two
processes are not identical. Then there is some cycle a of size K or less present in 88(15)
but not in ?S(t) for 0 <t <T. As explained in Section as a cycle evolves (in forward
time), it grows into an overlapping cluster of cycles. Thus Es (0) contains some cluster of
overlapping cycles that shrinks to « at time ¢t. One of the cycles in this cluster has length
greater than L, or the cluster would be contained in ? s(0) and a would have been contained
in T,(t).

To see that [ — K shrinking vertices must be deleted from this cycle, consider the evolution
of « into the cluster of cycles in both forward and reverse time. If a vertex is inserted into
a single edge of a cycle in forward time, we see in reverse time the deletion of a shrinking

vertex. If a vertex is simultaneously inserted into two edges of a cycle, causing the cycle to
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split, we see in reverse time the deletion of a non-shrinking vertex of a cycle. As a grows, a
cycle of size greater than L can form only by single-insertion of at least [ — K vertices into
the eventual cycle. In reverse time, this is seen as deletion of | — K shrinking vertices. This
demonstrates that Fg(L) holds.

We will now show that for any e > 0, there is an L sufficiently large that P[Es(L)] < €
for any s. Let w € W; /Dy, with [ > L, and let I C [I] such that |I| =1 — K and w; = w;_;
for all i € I, considering indices modulo I. For any cycle in 88(0) with word [, the set I
corresponds to a set of [ — K shrinking vertices of the cycle.

We define F'(w, I) to be the event that <55(0) contains one or more cycles with word w,
and that the vertices corresponding to I in one of these cycles are all deleted within time 7.

By a union bound,
P[E,(L)] < 3 P[F(w, ). (4.7)
w,l
We proceed by enumerating all pairs of w and I. For any pair w, I, deleting the letters

in w at positions given by I results in a word u € Wg /Dy . For any given v = uy - - - ug €

Wik / Dok, the word w € W;/ Dy must have the form

?U:’IL1U1UQUQ ...... uKuK’
N — N — N——
a1 times asg times ap times
with a; > 1 and a; + -+ + axg = [. The number of choices for aq,...,ax is (}{_11), the

number of compositions of [ into K parts, and each of these corresponds to a choice of w and
I. There are fewer than a(d, K) choices for u, giving us a bound of a(d, K)( Il(_fl) choices of
pairs w and I for any fixed [ > L.

Next, we will show that for any pair w and I with |w| =1,
P[F(w,I)] < (1 —e 1)K, (4.8)

e
Condition on G(0) having n vertices. Consider any of the [n]; possible sequences of [
vertices. Choose some representative w’ € W; of w. For each of these sequences, the
probability that it forms a cycle with word w’ is at most 1/[n]; (recall the original definition

of our random graphs in terms of random permutations). Given that the sequence forms a
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cycle, the probability that the vertices of the cycle at positions I are all deleted within time
Tis (1 —e T)=K, Hence
bal - —T\I-K
P [F(w, )| G,(0) has n vertlces} < [l (= e,
n

< (1 _ e—T)l—K.

-

This holds for any n, establishing (4.8)).
Applying all of this to (4.7)),

PIE() < Y a(dK) (Il(—ll) (1— Ty,
I=L+1

This sum converges, which means that for any € > 0, we have P[Es(L)] < € for large enough

L, independent of s.

Step 3. Approximation of Ww(t) by ﬂw(t).

Recall that we defined the processes {(ﬁw(t), we W), 0<t<T} and {(Ww(t), w e
W), 0 <t < T} on the same probability space. We will show that for sufficiently large L,
the two processes are identical with probability arbitrarily close to one.

By their definitions, these two processes are identical unless one of the processes X, ¢(+)
started at each atom of x grows from a word of size K or less to a word of size L + 1 before

time T'; we call this event E(L). Let

Y = |{(u,s) Ex: |u| <K, s<T}

)

the number of processes starting from a word of size K or less before time T'.

Suppose that X (-) has law ]5w for some word w € Wy/Dyi,. We can choose L large
enough that P[|X(T)| > L] < ¢ for all k < K. Then P[E(L) | Y] < €Y by a union bound,
and so P[E(L)] < €EY. Since EY < oo, we can make P[E(L)] arbitrarily small by choosing

sufficiently large L.

(_
Step 4. Weak convergence of{(CS)(t), weWy),0<t<T} to {(Nw(t), weWy),0<
t<T}.
If two processes are identical with probability 1 — e, then the total variation distance

between their laws is at most €. Thus, by steps 2 and 3, we can choose L large enough that
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the laws of the processes {((51(,f) (1), we Wy),0<t<T} and {(gbw((Fs(t), weWg),0<
t <T)} are arbitrarily close in total variation distance, uniformly in s, and so that the laws
of {(Mw(t), weWy),0<t<T}and {(Ww(t), w e W), 0 <t <T}} are arbitrarily close
in total variation distance. Since total variation distance dominates the Prokhorov metric (or
any other metric for the topology of weak convergence), we can choose L such that these two
pairs are each within €/3 in the Prokhorov metric. Since {(cbw(?S(t)), weWy),0<t<T}
converges in law to {(Mw(t), we Wy),0<t<T}ass — oo, there is an sy such that
for all s > sg, the laws of these processes are within €/3 in the Prokhorov metric. We
have thus shown that for every e > 0, the laws of {(Egj)(t), we Wy),0 <t <T} and
{(ﬁw(t), w e W), 0 <t < T} are within e for sufficiently large s, which proves that the

first process converges in law to the second in the space DR‘W'K /[0,T] as s — oo.

Step 5. Weak convergence of{(Cff)(t), we W), t >0} to {(Ny(t), we W), t>0}.

It follows immediately from the previous step that the (not time-reversed) process
{(Cff)(t), w e W), 0 <t < T} converges in law to {(Ny(t), w € Wy), 0 <t < T} for
any 7' > 0. By Theorem 16.17 in [Bil99], {(Ci(vs) (t), w € W), t > 0} converges in law to
{(Ny(t), w e W), t > 0}. By [EK86, Section 3.11, Exercise 23], this also also proves that
{(Cg)(t), w € W), t > 0} converges in law to {(Ny(t), w € W), t > 0}. O

Proof of Theorem [{.1 We will express the graph cycle counts as functionals of (C&f ) (t), we
W’). The number of k-cycles in G(s + t) is given by C,gs) (t) = 2 wew, /Dax c (t). Let

Nty = > Ny(t),

WEW /Doy
By Lemma and the continuous mapping theorem, {(C’,(:) (t), k € N), t > 0} converges
in law to {(Nk(t), k € N), t > 0} as s — oc.

It is not hard to see that this limit is Markov and admits the following representation:
Cycles of size k appear spontaneously with rate Zwewk /Do u(w). The size of each cycle
then grows as a pure birth process with generator Lf(i) = i (f(i +1) — f(i)). The only
thing we need to verify is that

Z (w) = Z k‘;c(w):a(d,k)—a(d,k—l)' (4.9)

wEWk/DQk wGWk/DQk
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This follows from Lemma, in the following way. From that lemma we get

clw 1
ORI N SR )

wEWYy /Doy, wWEWgk_1/Da(1—1)

Thus
k k—1
Z pw) = Z h(w) Z h(w)
wEWy /Do, wEWy/Dag wEWg_1/Da(x_1)
The two terms on the right side of the above equation are simply half the total number
of cyclically reduced words possible, of size k and k& — 1 respectively. The total number of

cyclically reduced words of size k on an alphabet of size d is by definition a(d, k), showing

(4.9) and completing the proof. ]

So far, we have considered d as a constant. We now view it as a parameter of the graph and
allow it to vary. Recall that (776(1”), n > 1) are towers of random permutations independent for
each d, and that G(n, 2d) is defined from 7r£n), ce Wc(ln). For each d, we follow the construction
used to define G(t) and construct G(t,2d), a continuous-time version of (G(n,2d), n € N).
Let W(d) be the set of equivalence classes of cyclically reduced words as before, with the
parameter d made explicit. Define Cc(lflz(t) as the number of k-cycles in G(s + ¢,2d) and
consider the convergence of the two-dimensional field {(C’C(lslz (t), d,k € N),t >0} as s — oc.

Again, we will consider this process as a functional of another one. Define W (o0) =

U2, W (d), noting that W'(1) C W'(2) C ---. For any w € W/(d), the number of cycles in
G(s+t,2d") with word w is the same for all d' > d. We define c (t) by this, so that
com = cPw.

weW’ (d)
lwl=Fk

Then we will prove convergence of {(C’f,f) (), w € W()), t >0} as s — .
To define a limit for this process, we extend u to a measure on all of W(oo) and define
the Poisson point process x on W'(c0) x [0,00). The rest of the construction is identical to

the one in Section m giving us random variables (N, (t), w € W'(c0)).

Theorem 4.17. The process (Cq(,f)('), w € W'(00)) converges in law as s — 0o to (Ny(-), w €
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Proof. For every d, we have shown in Theorem that (C’l(vs)(), w € W(d)) converges
in law as s — oo to (Ny(:), w € W/(d)). The rest of the proof then just amounts to
the statement that weak convergence in Dgx[0,00) for each k& amounts to convergence in

DRr~[0,00), just as in the very end of the proof of Theorem O

Theorem 4.18. There is a joint process convergence of (CZ(‘Z) (t), ke N, ie[d], t>0) to
a limiting process (N;i(t), k € N, i € [d], t > 0). This limit is a Markov process whose
marginal law for every fized d is described in Theorem [[.1. Moreover, for any d € N, the
process (Ngi15(-) — Nai(-), k € N) is independent of the process (N; (), k € N, i € [d])
and evolves as a Markov process. Its generator (defined on functions dependent on finitely

many coordinates) is given by

Lf(z) = kxg[f (@ +enrr —ex) — f@)] + > v(d, k) [f(z +ex) — f(2)],
k=1

k=1
where x is a nonnegative sequence, (e, k € N) are the canonical orthonormal basis of (2,
and

v(d, k) = = [a(d+1,k) — a(d + 1,k — 1) — a(d, k) + a(d, k — 1)] .

1
2

Proof. Let

By Lemma the continuous mapping theorem, and Theorem (Nax(-), d,k € N) is
the limit of (C’é‘?)(-), d,k € N) as s = 0.

Let us now describe what the limiting process is. It is obvious that (Ngx(-), k € N, d € N)
is jointly Markov. For every fixed d, the law of the corresponding marginal is given by
Theorem To understand the relationship across d, notice that cycles of size k in
G(t,2(d+1)) consist of cycles of size k in G(¢,2d) and the extra cycles that contain an edge

labeled by 7441 or 7. Thus

Ngy1x(t) = Nax(t) = > Ny(t) (4.10)

weW' (d+1)\W'(d)
|w|=k
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This process is independent of (NV;., i € [d]), since the set of words involved are disjoint.
Moreover, the rates for this process are clearly the following: cycles of size k grow at rate k
and new cycles of size k appear at rate [a(d+1,k) —a(d+ 1,k —1) —a(d, k) +a(d, k —1)]/2.

This completes the proof of the result. O
4.4 Process limit for linear eigenvalue statistics

4.4.1  The limiting cycle structure

As in Section [3.2] we must transfer our results from cycles to cyclically non-backtracking
walks. Call a cyclically non-backtracking walk bad if it is anything other than a repeated

walk around a cycle.

Proposition 4.19. Fix an integer K. There is a random time T, almost surely finite, such
that there are no bad cyclically non-backtracking walks of length K or less in G(t) for all
t>1T.

Proof. We will work with the discrete-time version of our process (G, n € N). We first
define some machinery introduced in [LP10]. Consider some cyclically non-backtracking

walk of length k on the edge-labeled complete graph K, of the form

w1 w2 ws Wk
S0 S1 S9 tee Sk = S0-

Here, s; € [n] and w = wy - - - wy, is the word of the walk (that is, each w; is m; or 7Tj_1 for
some j, indicating which permutation provided the edge for the walk). We say that G,
contains the walk if the random permutations 7y, ..., 7 satisfy w;(s;j—1) = s;. In other
words, G, contains a walk if considering both as edge-labeled directed graphs, the walk is a
subgraph of G,.

If (s}, 0 <1 < k) is another walk with the same word, we say that the two walks are
of the same category if s; = s; <= s, = s}. In other words, two walks are of the same
category if they are identical up to relabeling vertices. The probability that G,, contains a
walk depends only on its category. If a walk contains e distinct edges, then G, contains the

walk with probability at most 1/[n]e.
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Let X ,En) be the number of bad walks of length k£ in G,, that start at vertex n. We will
first prove that with probability one, X ,gn) > 0 for only finitely many n. Call a category bad
if the walks in the category are bad. Let Tj 4 be the number of bad categories of walks of
length k. For any particular bad category whose walks contain v distinct vertices, there are
[n — 1],—1 walks of that category whose first vertex is n. Any bad walk contains more edges
than vertices, so
Thaln — 1]o—1 < Tk,d

(n) <
EX0 = n)yt1 “n(n—k)

Since X ’gn) takes values in the nonnegative integers, P[X ]gn) > 0] <EX ,En). By the Borel-
Cantelli lemma, X ,gn) > 0 for only finitely many values of n.

Thus, for any fixed r 4 1, there exists a random time N such that there are no bad walks
on (G, of length r + 1 or less starting with vertex n, for n > N. We claim that for n > N,
there are no bad walks at all on G,, with length r or less. Suppose that G, contains some
bad walk of length k& < r, for some m > N. As the graph evolves, it is easy to compute that
with probability one, a new vertex is eventually inserted into an edge of this walk. But at
the time n > m > N when this occurs, G, will contain a bad walk of length r + 1 or less

starting with vertex n, a contradiction. Thus we have proven that G, eventually contains

no bad walks of length r or less. The equivalent statement for the continuous-time version

of the graph process follows easily from this. O
Define
To(z) =1,
Top(z) = 2Tk () + (22j——12)k for k > 1,
Lopi1(z) = 2Top41 () for k> 0.

Note that fz(x) is the same as I';(z) from Section except that x and d are replaced by
2z and 2d.

Definition 4.20. Let G be a 2d-regular graph on n vertices. Let f(z) be a polynomial
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expressed in the basis {T';(z), i > 0} as

We define tr f(G) as
> F(\) = na,
i=1

where A\ > .-+ > )\, are the eigenvalues of the adjacency matrix of G divided by 2v/2d — 1.

Remark 4.21. The polynomial f(z) — ag is orthogonal to 1 with respect to the Kesten—
McKay law (L.1), since Ty (), fg(x), ... are orthogonal to 1 with respect to this measure. (To
prove this, observe that each of these polynomials can be written in terms of the orthogonal
polynomials of [Sod07, Example 5.3]. This is done in the proof of [DJPP13| Proposition 32].)
This orthogonalization keeps tr f(G),) of constant order when n — oo. One can calulate ag
by integrating f against the Kesten-McKay law:

2d(2d — 1)V — 22
0= / J@)g (4d2 — (2d — 1)a?)

The most important set of functions for us will be the Chebyshev polynomials. For Ty (x)
with k > 1,

0 if k£ is odd,

ap =
_(zdiﬁ if k is even.
Proof of Theorem[{.3. Let CNBW;S) (t) denote the number of cyclically non-backtracking
walks of length &k in G(s+t). We decompose these into those that are repeated walks around
cycles of length j for some j dividing k, and the remaining bad walks, which we denote
B,(:) (t), giving us
CNBW (1) = 3 2;C (1) + B (1).
Jlk

Proposition implies that

lim P[B ()()—OforallkSK,tZO]:

S§—00



76

This together with Lemma and Theorem [4.] shows that as s tends to infinity,
(CNBWW (), 1<k < K) % <Z2ij(-), 1<k< K) (4.11)
Jlk
Now, we modify the polynomials I'j to form a new basis {fr, k € N} with the right prop-
erties, which amounts to expressing each N (t) as a linear combination of terms | i 23N ().
We do this with the Mobius inversion formula. Define the polynomial
fel) = 5" () (20— 1728 () (4.12)
2%k £ j IS '
Jlk
where p is the Mobius function, given by
(—1)% if n is the product of a distinct primes,

pu(n) =
0 otherwise.

From Proposition (4.11]), and the continuous mapping theorem,
L
(tr fi(G(s + ), k € [K]) = (Ni(), k € [K])

as desired.

For an arbitrary polynomial f, let f denote f — ag, the orthogonalized version of f
from Definition m The polynomial f is a linear combination of fi, fa,..., and so the
process tr f(G(s + -)) converges to a linear combination of the coordinate processes of

4.4.2  Some properties of the limiting object

To prove the process convergence in Theorem and Proposition 4.5 we need to know
more about the limiting cycle process (Ng (), & € N). Though the limiting object is not
defined in terms of graphs, we will nonetheless refer to N (¢) as the number of k-cycles at
time ¢ in the limiting object. Similarly, if one of the Yule processes counted to define the
limiting object increases from j to k, we will refer to this as a cycle growing from size j to k.

We start our study of the limiting object by decomposing Ni(t) into independent sum-
mands in terms of the process at time s. We first give a definition related to this decompo-

sition.
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Definition 4.22. Let the random variable o ((j, k) be the portion of j-cycles at time s that
grow to be k-cycles at time ¢ in the limiting object. When s and ¢ are clear from context,

we will just write this as a(j, k).

Lemma 4.23. For j <k and s <'t,
kE—1\ ; —j
Ea,q(j, k) = </<; > e (1 — s, (4.13)
—J
Proof. The quantity Ea,(j, k) is the probability that a Yule process started from j is at k
at time ¢ —s. It is known that this is given by (4.13]) (see [Ligl0, Exercise 2.11], for example),
but we will give a proof of it anyhow.
We start with the case that j = 1, and we assume s = 0. Let X; be a Yule process from

1. We would like to show that

PIX; =kl =et(1—e )", (4.14)

or equivalently that X; — 1 ~ Geo(e‘t). Let S1,.592,... be the holding times of the Yule

process. By definition, they are independent, with S; ~ Exp(7). Then
P[X; > k| =P[S1 + -+ Sk < t].

Now, let 71,...,7; be i.i.d. with distribution Exp(1), and consider a counting process with
these k points as its jump times. Then the first holding time is Exp(k), the next Exp(k — 1),
and so on. Thus

P[S) + -+ S, <t] =Pln,...,m <] = (1—e)",

which shows that X; — 1 ~ Geo(e™"), confirming (4.14).

To extend this to j > 1, let Y; be the sum of j independent Yule processes starting from
1. This makes Y; a Yule process starting from j. The random variable Y; — j is a sum of
independent Geo(e™!) random variables and thus is negative binomial, the distribution of
the number of failures before j successes occur in independent Bernoulli trials with a success

rate of e, Consulting [Fel68| eq. VI.8.1] for a formula for this distribution,
kE—1 » —j
)e—jt(l _ e—t)k’ 7

PlY,—j=k—j|=
[Y: = ] (j 1
which matches (4.13)) after the substitution of ¢t — s for t. O
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We now give our decomposition of Np(t):

Lemma 4.24. Let j < k and s < t. The random variable Ni(t) can be decomposed into

independent, Poisson-distributed summands as
k
Ni(t) =Y (i, k)Nj(s) + Z. (4.15)
j=1

Proof. All k-cycles at time t are either j-cycles at time s that grow to size k, or they are
spontaneously formed. The random variable oy ¢(j, k) N;(s) is the number of j-cycles that
grow to size k, and we define Z to be the number of cycles that form spontaneously at times
in (s,t] and have size k at time t. We then have , and we just need to to confirm
that the summands are independent and Poisson. Cycles at time s grow independently
of each other and of the spontaneously formed cycles, which confirms the independence.
By Raikov’s theorem on decompositions of the Poisson distribution into independent sums
[Loe60k 19.2A], each summand is Poisson, completing the proof.

This last step is needlessly slick: The random variable o ((j, k) N;(s) is a thinned version

of a Poisson random variable and hence Poisson itself. A similar argument applies to Z. [

Next, we compute the covariance structure of our limiting object.
Proposition 4.25. For any s <t and j, k € N,

oldg) (k=1y oj(s=t) (1 — es=t)5 7T yp 5 <

0 otherwise.
Proof. Suppose j > k. As {N;(s), i > 1} are independent, the decomposition (4.15)) shows
that N (t) is independent of N;(s). Intuitively, cycles of size greater than k at time s do
not affect the cycles of size k at time t.
When j < k, the result follows immediately from Lemmas and by decomposing

Ni(t) and taking expectations. O

4.4.8 The process convergence

Lemma 4.26. Let £ be a Poisson random measure on [0, 00) with arbitrary o-finite intensity

measure. Let Ty, Ty, ... denote the atoms of . Let (15, @ > 1) be arbitrary nonnegative i.i.d.
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random variables. Form a new point process ¢ with atoms T; + ;. Then ( is also a Poisson

random measure on [0, 00).

Proof. Let u be the intensity measure of £, and let P be the distribution of 7;. We have
made £ into a marked point process, giving each atom 7; an independent mark 7;. This
is equivalent to defining {(7;,7;), ¢ > 1} to be the atoms of a Poisson random measure on
[0,00)? with intensity measure y ® P [Cin11, Corollary VI.3.5]. The point process ( is a
deterministic transformation of this one by the map (z,y) — = + y, and is hence also a

Poisson random measure [Cinll, Remark VI.2.4b]. O
The following technical lemma will be used in both Theorem and Proposition {4.5

Lemma 4.27. Fiz k and T, and consider {(2d — 1)"“/2(2ka(-) —a(d,k)),d > 1}, a
collection of processes in D[0,T] indexed by d. This collection is tight.

Proof. Fix d, and define Y (t) as the process that starts at 0 and increases at each point of
increase of N(t); define Zy(t) as the process that starts at 0 and increases at each point of
decrease of Ni(t). Thus, we have Ni(t) — Ni(0) = Yi(t) — Zx(t). As Ni(t) almost surely
jumps only by 1 and —1, both Y (t) and Z(t) are counting processes. Observe that Yy (t)
counts k-cycles formed spontaneously or by growth in the time interval (0,¢], and Zy(t)

counts k-cycles that jump to size k + 1 in the time interval (0, ¢].

Claim 4.28. The processes Y (t) and Zi(t) are (non-independent) Poisson processes with

rate a(d, k)/2.

Proof. We argue by induction on k. As our base case, the process Y7 (¢) jumps when 1-cycles
form spontaneously, which happen according to a Poisson process of rate a(d,1)/2. Now,
assume that Yy (t) is a Poisson process of rate a(d, k)/2. First, we argue that Zx(t) is as
well. Let & be the Poisson point process whose atoms are the points of increase of Yy(t),
with an extra Ni(0) atoms at 0. Each atom T; of £ is the time that a k-cycle forms (or 0 if
it was present from the start). Let 7; be the amount of time after 7; that the corresponding
k-cycle jumps to k + 1. Then (7;, ¢ > 1) are i.i.d., and T; + 7; are the jump times of Z(t).
By Lemma Zy(t) is a (possibly inhomogeneous) Poisson process. By the stationarity
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of the limiting object, ENj(t) = ENg(0), and hence EZy(t) = EY)(t) = a(d, k) /2, showing
that Zy(t) is a homogeneous Poisson process with rate a(d, k)/2.

To complete the induction, we must show that Y;.1(¢) is a Poisson process of rate
a(d,k 4+ 1)/2. To see this, observe that Z(t) counts all (k + 1)-cycles that form by growth
in the time interval (0,t¢]. As Yj41(t) counts all (k + 1)-cycles that form by growth or
spontaneously in that interval, it is the sum of Z(¢) and an independent Poisson process of

rate (a(d,k+ 1) — a(d, k))/2. Thus it is a Poisson process of rate a(d, k + 1) /2. O

Now, fix k and let X,4(t) = (2d — 1)7*/2(2kNy,(t) — a(d, k)). We need to show that
{X4, d > 1} is tight. As Ni(t) — Ni(0) = Yi(t) — Zk(t), we have
1
o Xa(t) = Aa + Ba(t) — Calt)

where

Ag = (2d— 1) (Nk<o> _ald ’“)>,

Balt) = (2 - )72 (vigo) - G,
Calt) = (2~ 1772 2400 - “GHL ),

with Y (t) and Zg(¢) implicitly depending on d.

As d — oo, the random variable A; converges in law to Gaussian, and By(t) and Cy(t)
converge in law to Brownian motion. Viewing Ag4, B4(t), and Cy(t) as elements of D[0, T,
each thus converges weakly to a limit in C[0,T]. As tightness in a product space is equivalent
to tightness of the marginals, the sequence (Ag4, By, Cy) is tight in D3[0,¢], with all weak
limit points lying in C3[0,t].

Given a subsequence of { X4(+)}, choose a further subsequence { X, (-)} such that (Ag,, Ba,, Ca,)

converges. The map

(@(t), y (1), 2(1)) = x(t) + y(t) — 2(t)

is not in general continuous from D3[0,7] — D[0, T, but it is continuous at C3[0, T]. (This

holds because Skorokhod convergence to a continuous function implies uniform convergence.)
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By the continuous mapping theorem, A4, + By, — Cyg, has a weak limit. Thus we have shown

that every subsequence of {X,4(:)} has a subsequence with a weak limit. O

Proof of Theorem[{.4]. By Proposition and (4.11]),

2tr Ty (G(oo +1)) = (2d — 1) 72> " 25N, (1). (4.16)

Jlk
Now, we will prove finite-dimensional convergence to the stated Ornstein-Uhlenbeck
process. Fix K € N and a sequence of times t; < --- < t,. We first show that the random

vector
((Qd — 1) (Ni(t) — ENk(t:)), k € [K], i € [n]) (4.17)

converges to a multivariate Gaussian, using a slight extension of the decomposition from
Lemma Let 8 be the set of sequences s1,...,s, with s; € {6} UN that satisfy a certain
set of conditions. Each sequence will represent the history of a growing cycle, with s; the
size of the cycle at time t;. The symbol § will mean “not yet born.” Thus, a sequence is in
8 if it comsists of zero or more ds followed by a nondecreasing sequence of positive integers.
We do not include the sequence of all ds in S.

Let S = (s1,...,8,) € 8 and suppose that s; is the first non-J in the sequence. When
i = 1, define Xg as the number of cycles that have size s; at time t; for all 1 < j < n. If
i > 1, define Xg as the number of cycles that form spontaneously between times ¢;_1 and t;
and have size s; at time t; for j > 7.

We claim that {Xg, S € 8} is a collection of independent Poisson random variables. The
number of cycles of each size at time ¢; and the number of cycles of each size at time ¢; that
formed after time ¢;_1 for all 2 < ¢ < n are independent Poissons. Each of these random
variables is then thinned to form {Xg, S € 8}, which thus consists of independent Poissons
as well.

Now, we will write (4.17)) in terms of this Poisson field. First, let ¢(S) denote the first

non-§ character in .S, and consider the normalized field

{(2d —1)=¢2(Xg — EXg), S € 5}. (4.18)
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Fix some S = (s1,...,s,) € 8 with s; = (S) the first non-0 character. The expected
number of cycles that form spontaneously between times ¢;—1 and t; with size ¢(S) at
time ¢; is O((2d — 1)“’(5)) (here, we are interpreting all elements of the big-O expression as
constants except for d). The portion of these that grow according to S is in expectation
a fixed fraction of these, with no dependence on d. Thus EXg = O((2d — 1)50(5)). By the
Gaussian approximation to Poisson, the field converges as d — oo to independent
Gaussians.
For each k € [K] and i € [n], we have
(2d — 1)7F2 (Ni(ti) — ENg(t:)) = Y (2d — 1)F/2(Xg — EXy),
S

where the sum ranges over all S = (s1,...,s,) € 8 with s; = k. Every term of the sum
with ¢(S) < k vanishes in probability, and the terms with ¢(S) = k are elements of the
field . By the Gaussian convergence of , the random vector converges to
Gaussian as d — oo.

Now, consider a finite-dimensional slice of the process
(tr T (G(oo+t)) —Etr Ty, (G(co +t)), t >0, k € N), (4.19)

choosing finitely many choices of k and t and forming a random vector. Each component has
the form given by for some k and t. The scaling causes all the terms of the sum there
with j < k to vanish in probability. Subtracting off these terms, we have a random vector
whose components are a subset of those of . Thus the finite-dimensional distributions
of converge to Gaussian as d — oo.
Next, we compute the covariances. For a fixed d, from we have
Cov (tr T; (G(c0 + 1)), tr T; (G(oo + 5))) = i (2d —1)" 2N 41k Cov (N (t), Ni(s))
kli, U7
(4.20)

for s <t. We now fix any i, j,t, s and take d to infinity, using the following expression from

Proposition [£.25}

a(dl) (k=1\ I k—1 _ s—t
)L =p)Ft, p=et ifk>1
Cov(Ni(t), Ni(s)) =4 7 (=)

0, otherwise.
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Any term a(d, r) is asymptotically the same as (2d — 1)". Thus the highest order term in d
on the right side of (4.20)) is (2d — 1)min(i’j ). Unless i = j, this term is negligible compared
to (2d — 1)(t9)/2. This shows that the limiting covariance is zero unless i = j. On the other
hand, when 7 = j, every term on the right side of vanishes, except when k =i =1=j.
Hence,

dlim Cov (trT; (G(oo + 1)) ,tr T; (G(oo + 8))) = %2ipi = %ei(s_t).
—r 00

Thus we have shown convergence of the finite-dimensional distributions to the limiting
process.

To show the process convergence, we appeal to Lemma [4.27] This lemma shows that all
but the highest term of the sum in vanishes in probability, and the remainder is a

tight sequence in d. This immediately gives the convergence of
(tr Ty, (G(oo +t)) —Etr Ty, (G(oo +t)), t >0, k € N)

to the limiting process not in Dre[0, 00), but in D*°[0,00). As the limit lies in C*°[0, c0),
an argument as in the end of Lemma shows that the convergence holds in Dge[0, c0)

as well. O

4.4.4 Diagonal convergence

We now consider eigenvalue statistics where d increases with the size of the graph. One
approach would be to give a quantitative version of Theorem that would hold even as
d grew, possibly with some conditions on its growth. We have opted for something much
simpler, choosing d to grow however slowly is necessary to make the convergence still hold.
The point here is more to explain what Theorem [£.4] has to do with the GFF than to study

the graph process with d growing.

Proof of Proposition[£.5. Fix K € N and T > 0, and let
e\ (t) = (ter(G(s +,2d)) — Btr T,(G(oo + ,2d)), 1 < k < K).

Considering this as a random element of Dy« [0, 7], Theorem shows that with d held
fixed, @és)(-) converges weakly to a limit @Eloo)(-) described by (4.16). Theorem then
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shows that @Eloo)(-) converges weakly to a collection of independent Ornstein-Uhlenbeck
processes as d — co. To take a diagonal limit, we simply take d to grow slowly enough that
we can almost consider it as fixed. The argument will be highly technical but with little
more than formal content.

Let p be a metric for the topology of weak convergence for probability measures on

Dgx[0,T], and use p(X,Y") as a shorthand for the distance in this metric between the laws

of X and Y. Recall the processes C’G(lslz (t) and Ng(t) from Theorem 4.18 Also recall that

B,(CS) (t) is the number of bad cyclically non-backtracking walks of length k in G(s + t, 2d),
and introduce the notation Bc(ls,l(t) to indicate the dependence on d. For each d, choose sq4

large enough that for all s > sg,

S o 1
p(6fh. o) <5 @2y
s s K K 1
P((Cé,zi: ch—gl,k:)kzl’ (Nd,kv Nd+1»k)k:1> < d’ (4.22)
P [szi)l,k(t) >0 forany k < K,0<t< T] < %, (4.23)
and for all 1 <k < K,
1
‘Etr Th(G(1e/2], 2d(s + 1)) — Btr Ty (G(oo + 1, 2d(s + t)))) <= (4.24)

It is possible to find s4 satisfying f by Theorems and and Proposi-
tion respectively. For (.24), we clarify that G(|e*/2],2d(s +t)) refers to the discrete-
time graph defined in Section For any fixed d, one can check by a combinatorial
calculation that EtrT}j(G(n,2d)) converges as n — oo to EtrTj(G(co + t,2d)), which
establishes that one can choose sg to satisfy . We can take sq and sg11 — Sq to be
increasing sequences in d by choosing larger values for s; if necessary. Define d(s) to be the
right-continuous function with d(s) = 1 that jumps from ¢ — 1 to i at s;.

Our first goal is to show that @25()5 ) (t) converges to the limiting Ornstein-Uhlenbeck
processes as d — oo. From and Theorem [4.4] we know that @&2) (t) converges to
this limit. Thus it suffices to show that the distance between (@((18()8 ) (t),0 <t <T) and

(@(5)

d(s)(t), 0 <t <T)in Dgk|[0,T] vanishes in probability as s — oo.
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Consider the kth component of

(@(5)

i) 0 < E<T) = (@(S)S) (),0<t<T) (4.25)

at time ¢, which by Proposition [3.3]is equal to

1 —k s
5 (2dls+0) = )7 (CNBWLE ) (1)~ BONBWG,) () (120

—5(2d(s)—1)*’“/2(CNBW<()) (t) — ECNBWS) | (1)),

with CNBW&SI)C(t) denoting the number of cyclically non-backtracking walks in G(s + t, 2d).
We will show that this vanishes in probability as s — oo. For sufficiently large s and
0 <t < T, we have either d(s+1t) = d(s) or d(s+t) = d(s) + 1. In the first case, (4.26) is 0,

so it suffices to show that

1 —k/2 s
5(261(5) +1)7 (CNBWEJ())H k() — ECNBWE&()S)H x()

1 —k/2 (s) 0)
- 5(zd(s) —1) 7 (CNBW ) . (t) — ECNBW 4, (1))
vanishes in probability. By (4.23)), the difference between this expression and

1 —k/2 . ~(s s
5 (2d(s) +1) / 2(2305(2)“]( ) -2 Ecc(l(i)ﬂa(t))
jlk

1 - . ~(s s
- 5(2d(8) —1) k2 Z(zjct(j(i),j (t) — 2~7ECc(l(i) (t ))
ilk

converges to 0 in probability as s — oco. The scaling makes all terms of the sums besides

j = k vanish in probability. Thus it sufficies to show that

k(2d(s) + 1) (Cf 100 — B L, ()
— k‘(?d(s) — 1)_k/2 (Cfi?l),k(t) - Ecé?i),k(t)>

vanishes in probability. By (4.22)), it suffices to show this for

(2d(5) + 1) (Nagay1.4(8) = BNagy 11,1(8) ) = (2d(5) = 1) 7 (Vo) 1(8) = ENagy 1(0) )

By observing that the second moment of ((2d(s) + 1)7%/2 — (2d(s) — 1)7%/2) (Nags)+1,6(t) —

ENd(s)+1,k(t)) vanishes, it sufficies to show this for

(2d(s) — 1)_k/2 (Nd(s)Jrl,k(t) — Ny(s) k() — E[Ngs)+1,4(t) — Nd(s),k(t)})‘ (4.27)
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By (4.10), the random variable Ny(s)41(t) — Nygs),(t) is distributed as Poi((a(d + 1) —

a(d))/2k), and the second moment of (4.27) vanishes. Thus we have shown that for any &

and t, the expression (4.26|) converges to 0 in probability. From (4.27)), we also see that each

component of (4.25)) is tight. It follows from this that supremum norm of each component

of (4.25)) on [0, 7] converges to 0 in probability. This then shows that @[(12 ) (t) converges
5)

to the same weak limit as @g(s)(t).

The next step is showing that

(ter(G(s +1,2d(s +1))) — Bltr Ty (G(s + £, 2d(s + 1)) | N#)], 1 < k < K)

5)

converges to the same weak limit in Dpx [0, 7] as @El(s +) (t). The difference between the kth

component of these two processes is
E[tr T, (G(s + t,2d(s + 1)) | N(t)] — Etr Ti(G(co + t, 2d)),

and we would like to show that this vanishes in probability in the supremum norm as s — oco.

By (4.24)), it suffices to show that as ¢t — oo,
P[N(t) < '/?] = 0. (4.28)

By definition of our continuous-time process, N(t) + 1 is a Yule process starting from 2. Tt
is well known that (N () + 1)e™t — Z a.s., where Z ~ Exp(1), which establishes ([4.28]). (To
prove this, show that (N(t) + 1)e™? Ny by a direct calculation, and then observe that if
Y; is a Yule process, then Y;e™ is a positive martingale and hence converges a.s.)

The weak convergence of the process
(ter(G(s +t,2d(s+ 1)) —E[tr Tx (G(s + t,2d(s + 1)) |[N(t)], keN, ¢t > 0)

in Dyx[0,T] for arbitrary K and T gives the desired convergence in Do [0, 00) by the same

argument as at the end of the proof of Theorem O
4.5 Convergence to the Gaussian free field

The Gaussian free field is a generalization of Brownian motion where the indexing set has

dimension greater than one. Physicists have long been interested in the GFF because of its
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importance in quantum field theory. Mathematicians have come to the GFF more recently,
as it it became clear that it was the limit of a variety of discrete random surfaces and height
functions [NS97, [GOS01), Ken01l, RV07, [Ken08| BE14] [JLS14] Borl0al Kualll [Duil3, Pet12]
and was closely related to Schramm-Loewner evolution [Dub09, [SS09, [SS13| [MS12al, MS12b),
MS12d, MS13].

At its most basic level, the GFF on the upper half-plane with zero Dirichlet boundary
conditions can be thought of as a centered Gaussian field (h(z), z € H) with covariances

given by

E[h(2)h(w)] = — — log

2

Z—w
Z—w

The problem with this definition is that no such random function h exists. If it did exist, then
the collection of random variables [;; f(2)h(z)dz indexed by smooth compactly supported
functions f would also be a Gaussian field. This field does truly exist, and we will use it to
define the GFF.

We start by giving a bare-bones treatment of the GFF that gives only the very few
properties we need. After this, we give a more languorous account based on [She07], [HMP10],

and [Dub09).

4.5.1 Bare-bones background on the Gaussian free field

Let h denote the GFF on H (with zero Dirichlet boundary conditions, the only kind we will
consider). The only property we use in this thesis is that if f(z) is a smooth function defined
on a smooth path ~ satisfying , one can define a collection of random variables denoted
f,y f(2)h(z) dz that form a centered Gaussian field. (Again, h is not really a function, and
we are not really integrating against it. The notation is from [Borl0al], [BG13], and other
papers. In Section we explain the real definitions.) The covariances are given by the

following proposition:

Proposition 4.29 ([BGI13, Lemma 4.6]). Let fi, fo be smooth functions defined on the

1mage of a smooth curve v such that

[ (s

z
zZ—w

_waZ(w) dzdw < 0o (4.29)
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fori=1,2. Then

z( [ 5eme ) [ s )| - [/ 7:) (- 55 oo

4.5.2  More background on the Gaussian free field

We will build up the GFF from scratch, mostly following [She07] with a sprinkling of
[HMP10] and [Dub09]. Our goal will be to present it in as simply as possible and explain
how it meshes with the more concrete information from the previous section. To make this
account friendlier without bogging it down too much, we present background material on
partial differential equations and Sobolev spaces in italics. For a proper introduction, see

[Eval(], [Hun], and [Brell].

Definition and construction of the Gaussian free field

Let D C R? be a domain (that is, a connected open set). We define Hy(D) as the space of
all smooth, compactly supported, real-valued functions on D, and we endow this space with
the Dirichlet inner product, given by (f, g)v = fD Vf(z) -Vg(z)dr. When d = 2, this inner
product is conformally invariant, meaning that (f o ¢, g0 ¢)v = (f,g)v for any conformal
map ¢. We denote the Hilbert space closure of Hs(D) by H (D). When D is bounded, H(D)
is the subspace H{ (D) of the Sobolev space H!(D) = W2(D).
The Sobolev space HY (D) is a Hilbert space consisting of all functions in L*(D) whose (weak
or distributional) first-order derivatives are also in L?>. When D is bounded, the Dirichlet
inner product on Hg(D) gives a norm equivalent to the standard one in H(D) by the Poincaré
inequality [Eval(, Section 5.6.1, Theorem 3]. The Hilbert space completion of Hs(D) is then
the closure of C2°(D) in H*(D), with an inner product equivalent to the usual Sobolev one.
This closure is denoted as HE (D), and it consists of the elements of H*(D) that are zero on
the boundary in the sense of traces [Evall, Section 5.5].
When D is unbounded, the situation is slightly messier, but we need to address it so that we can
talk about the GFF on regions like the upper half-plane. To take advantage of the conformal
imwvariance of the Dirichlet inner product, we will assume that D is an unbounded domain in
R? that admits a conformal map ¢ onto a bounded domain D'. The space H}. (D) consists of

loc

all functions on D whose restrictions belong to H*(U) for all open sets U with compact closure
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in D. A sequence converges in Hj, (D) if its restrictions converge in H*(U) for all such U,

which makes this a Fréchet space. We will show that H(D) C H}, (D).

Suppose that f, forms a Cauchy sequence in Hy(D). Then f, o p~! is a Cauchy sequence

in Hy(D'), and it converges to a limit g € H}(D'). Let f = go . By the local invariance

of Sobolev spaces under smooth coordinate changes, f € HL (D) and f, — f in that space

[Fol95, Theorem 6.24, Corollary 6.25]. By conformal invariance, f, — f in the Dirichlet inner

product. Thus H(D) C H} (D). In particular, elements of H(D) are locally L?-integrable.
Note that by integration by parts, the Dirichlet inner product on Hs(D) can be expressed

in terms of the usual inner product in L? by

(f,9)v = {f,—Ag). (4.30)

Suppose we have a probability space (2, F, P). A closed subspace of L?(Q,F, P) con-
sisting of centered Gaussian random variables is called a Gaussian Hilbert space. We will
assume throughout that F is the o-algebra generated by these random variables. A trivial
example of a Gaussian Hilbert space is the one-dimensional space {t&, t € R}, where £ is a
centered Gaussian. A non-trivial one is the closed linear span of the collection of random
variables {By, t > 0}, where B; is a standard Brownian motion. The definition and both
examples can be found in much more detail in [Jan97].

We are now ready to define the GFF, though it will take some work afterwards to make
sense of it. In the following definition, h has no meaning on its own. For each f € H(D),
the notation (h, f)v indicates a random variable, with no assumptions at all on the map

[ {h, £).

Definition 4.30. The Gaussian free field on a domain D (with zero Dirichlet boundary
conditions) is the Gaussian Hilbert space of random variables {(h, f)v, f € H(D)} with

covariances given by

E[(h, f)v(h,9)v] = (f,9)v- (4.31)

The notation (h, f)v suggests that the map f + (h, f)v should be linear, and this
definition implies that it is: By applying (4.31)), we can show that the variance of (h,af +

bg)v — (a(h, v+ b(h,g)v) is zero.
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By the monotone class lemma, the law of {(h, f)v, f € H(D)} is determined by the finite-
dimensional distributions; see [Jan97, Example A.3]. This is where we use the assumption
that the o-algebra associated with a Gaussian Hilbert space is the smallest one that makes
(h, f)v measurable for all f € H(D). Thus the definition determines at most one family
{(h, f)v, f € H(D)} in law. It is not clear, however, that there even exists such a Gaussian

Hilbert space at all. We resolve this by constructing one:
Proposition 4.31. There exists a Gaussian Hilbert space satisfying Definition [4.30].

Proof. Let {fi, i € N} be an ordered orthonormal basis for H(D) (this space is separable
and hence has a countable orthonormal basis). Let {«;, i € N} be independent standard

Gaussians. For any f € H(D) with expansion f =" 3;f;, we define
k
(h f)v kggo;m (4.32)

The sum is a martingale bounded in L? by Parseval’s equality and hence converges a.s. and
in L?. Note that it was necessary to fix an order for the sum, as the sequence need not be
absolutely summable. Thus we have constructed a Gaussian field {(k, f)v, f € H(D)}. If
f=>"Bifi and g = >~ fi, then it follows from the L? convergence of that

JLH;OEKZ&%) <Z%az)] =E[(h, f)v(h,9)v]

Thus

[(h f ZB@% = a

as desired. ]

An example

We have defined and constructed the GFF without developing much of an intuition for it.
We show now that the GFF on D = (0, 00) is Brownian motion. More precisely, let B; be
a standard Brownian motion and define (h, f) = [;° f(t)Bydt for f € Hy(D). Then define
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(h, fyv = —(h, f") in analogy with (4.30). We confirm that this (or rather, its extension to
all f € H(D)) is the GFF according to Definition For f,g € Hy(D),

E[(h, f)v(h,g)v] = / / Bif"(t)Byg" (u) du dt

- e
= /0 <f”(t) /0 "(u

/oo (f' (t)(tg'(t) — g(t)) — f//(t)tg/(t)>dt
= / F"(09(t) = (f,9)v-

Green’s functions and an alternate form of the GFF

g" (u) min(u, t) du dt

Ydu +tf"(t) /too g" (u) du> dt

The GFF can be written in an alternate form inspired by (4.30). Let H(D)* denote the dual
space of H(D), considered as a space of distributions, and denote the action of f € H(D)*
on g € H(D) by (f,g)-
When D is bounded and hence H(D) = H}(D), the space H(D)* has a well-known character-
ization. Though Hilbert spaces are self-dual, we can instead view the dual space of H} (D) as
a space of distributions. Viewed in this way, the dual space is denoted H= (D). It consists of
all sums of L?-functions (viewed as distributions) and first-order distributional derivatives of
L?-functions [Brelll, Proposition 9.20]. When f € H=Y(D) N L?(D), the distributional action

of f coincides with the L? inner product; that is, for ¢ € Hi(D), we have {f, ¢) fD fo.

Definition 4.32 (The GFF indexed by H(D)*). Let f € H(D)*. By the self-duality of
Hilbert spaces, there exists u € H(D) such that (f,¢) = (u,¢)y for all ¢ € H(D). We
define (h, f) = (b, u)v

The significance of this definition is as follows. Suppose f € C°(D), and we view it as
an element of H(D)*. Then the function v € H(D) associated with it solves the partial

differential equation —Awu = f, and we have
<h7 _Au> = (hﬂi)v

as in (4.30).
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This version of the GFF also lends some insight on why the GFF in dimensions two
and higher cannot be represented as a random function. Dirac §-measures are elements of
H~1(D) when d = 1 but not when d > 2. Thus it makes sense to evaluate h at a single

point x by (h,d,) only in the one-dimensional case.

Remark 4.33. The GFF can also be constructed as a random element of H~¢(D) for any
e > 0; see [HMP10, p. 7] and [She07, Proposition 2.7, Remark 2.8] for more details. The
basic idea is to take {f;} and {«;} as in Proposition and define

h = i%’fn
i=1

which converges a.s. in H~¢(D). This defines (h, f) for f € C°(D) and coincides with our
definition of (h, f).

The covariances of the Gaussian field {(h, f), f € H(D)*} have a nice expression in

terms of the Green’s function for the Laplacian operator on D.
The Green’s function G(x,y) for the operator —A on a region D with Dirichlet boundary
conditions is a solution to —AG(x,-) = 0, (in the distributional sense) that satisfies G(z,y) =0
ifx € 0D ory € 0D. The Green’s function in general exists and is unique when D is bounded

with C' boundary. The Green’s function for the upper half-plane also exists and can be given

explicitly:
1 r—y
G =——1
(z,y) = —5_log|-———|,
thinking of © and y as complex. If f € Hs (D), then u(x fD y)dy is in H(D) and
satisfies —Au = f. The equivalent statement holds for u(x fD w(dy) if p € H(D)*

is a locally finite measure with compact support in D. See [Fol95, Chapter 2] for a reference
on Green’s functions and related ideas.
Let G be the Green’s function for —A on D with Dirichlet boundary conditions, and let
A7l f(z) & = [,G( y)dy. For f,g € Hy(D),

E[<h7 f><hvg>] = E[<h’ *A_1f>v<ha *A_19>V]
= (-A7f,-A

— () / / F(2)G(z, y)g(y) dy . (4.33)
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Similarly, if u,v € H(D)* are locally finite, compactly supported measures, then
Bl ()] = [ [ Glautizidn). (4.34)

Traces

In this section, we explain how to define (h, ) when p is a measure supported on a curve =y
in D, which along with explains Proposition Suppose that v is a simple closed
curve in D, and suppose it forms the boundary of an open set E and is locally a graph
of a Lipschitz function. Suppose that p is supported on v and bounded with respect to
the natural measure there. Precisely, let H denote 1-dimensional Hausdorff measure and
suppose that u = pdH for a bounded function p. Our goal is to define (h, u) by showing
that p € H(D)*.

Lemma 4.34. If D C R? is bounded, or it is unbounded and its complement contains an

open set, then the functional f — [ fdu for f € Hy(D) extends to an element of H(D)*.

Proof. First, suppose that D is bounded. It suffices to show that f — [ fdu is a bounded
linear functional with respect to the Sobolev norm, since this is equivalent to the one given
by the Dirichlet inner product. The restriction map Hg(D) — H'(E) is obviously linear
and bounded. By the Sobolev trace theorem [EG92, Theorem 4.3.1], there is a bounded
trace operator 17': H'(E) — L?(d}) such that Tf = f|, when f is continuous. Thus for
f € Hs(D), we have

] / fdu] < / TFllplloe 3 < [pllocl T 1120 )2 < Cllfll 3 -

Thus f — [ fdu is bounded and admits a unique extension to all f € H(D).

Now, suppose that D C R? is unbounded. We will identify R? with C. Suppose that there
is a neighborhood of zy € C disjoint from D. Consider the conformal map ¢(z) = 1/(z — 20),
and let D' = ¢(D), a bounded set. The pushforward measure /' = p o ¢ is supported on
(), and it has a bounded density with respect to H. By the previous paragraph, for some
C and any f € Hs(D) we have

o] f o

<C|foellg =Clifllv
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by the conformal invariance of ||-||y. Thus f — [ f dp extends to a bounded linear functional

on H(D). O

*

Identifying p with its associated element of H(D)*, we have justified the existence of

(h, p). This is the random variable denoted by fv p(z)h(z) dz in Proposition W Together
with (4.34)), this explains Proposition m

4.5.8 Convergence of fluctuation process to the Gaussian free field

Recall that Fi(x) counts the eigenvalues of G(t,2d(t)) that are less than or equal to
24/2d(t) — 1z and that

Fi(z) = Fy(z) - E[Fy(2) | N(1)].

Our goal is to show that F (), considered as a function is z and ¢, converges in some
sense to the Gaussian free field. First, we show that integrals against F;(z) can be expressed
in terms of traces. As usual, Ti(z) and Ug(x) denote the Chebyshev polynomials of order k

on [—1,1] of the first and second kind, respectively.

Lemma 4.35.
& — 1
/ Ur-1(2)Fi () do = —— <tr T (G(t,2d(t))) — E[tr Ty (G(t, 24(t))) | N(t)]).
Proof. As x — 400, we have Fy(z) — 0 almost surely. Integrating by parts and using the
relation T} (z) = kU_1(x),

/ " U1 (2)Fi(a) do = —% / " () dF ()

R0 L VO
= 2 TN+ B[ S T ] N (1)

i=1

)

where A; > -+ > Ay are the eigenvalues of G(t) divided by 21/2d(t) — 1. This is equal to

/ " U1 (2)F () do = —% <tr T (G(t,2d(¢))) — E[tr T (G(t, 2d(t))) | N(t)]).

Note that when k is even, the nag term introduced by the trace (see Definition [4.20)) is

cancelled by the same term in the expectation. O
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Combining this lemma with Proposition integrals of the form [ p(z)Fsyi(z)dz
converge jointly as s — oo to a Gaussian field indexed by ¢ and by polynomials p(z). We

now express this field in terms of the GFF.

Proof of Theorem [4.6] Proposition 4.5 and Lemma prove that the integrals
o0
/ pi(x)Hs(z,t;) dx, i=1,...,n
—o0
converge jointly to a centered multivariate normal distribution, which is also the distribution
of the integrals against the GFF. We just need to check that the covariances match up. It
suffices to confirm this on a polynomial basis. By Proposition
oo oo T
lim E [( / U1 (2) Hy (. to) d:n) / Us1(2) Ha(, 1) dm) 5 ehlto=t) (4 35)
5—00 oo oo 4k
for ty < t1. By Proposition the covariance of
1 1
/ U1 ()h( Qe o)) dz - and / U 1 (2)h(Q, 1)) da
—1 —1

is

N Qx
g [ o

Substituting = cosu and y = cos v, we have

/ / i—1(cosu)sinulog| —————

Assume that t9 < ¢;. For any constant w € C with |w| = ¢;, we can define functions

to +iu t1+iv

— €

T T Uy—1(cosv) sinv du dv. (4.36)

log(z — w) and log(z — w) that are analytic on |z| < ¢;. For each v, we choose two such
logarithm functions with w = e/* % to get

eto—Hu _ €t1+w

10g — %(10g(6t0+iu o et1+iv) + 1Og(et07iu _ etlfiv)

6t0 +iu __ etl —iv

to+iu etl —w)

— log (e

—log(e to—iu _ et1+w)>‘

Using the relation U,_1(cosx) = sin(nz)/sinx, we then have

T 2w
I= _1 / / sin(ju) sin(kv) <log(et°+m - et1+i”) - log(et0+i“ - etl_i”)>du dv,
4 0 0
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and by integrating by parts in u,

1 T 27 ieto +iu i€t0+iu
I=—— cos(ju) sin(kv) . — — . — | du dv
4]7T 0 0 eto+zu _ €t1+w eto—i—w _ etl—w

1 27 2 iet0+iu
= —4]7 ; /0' COS(]U) Sln(k?U)W du d’U.

We then integrate by parts in v to get

1 eto +t1 +i(u+v)

B 45km

2w 2m
/ cos(ju) cos(kv) 5 du dv.
o Jo

(eto +iu etl +’i’U)

Let v denote a counterclockwise path around the unit disc.

1 27 7 -7 eto—l—tl +iv2
= cos(kv)/z +_Z —dz dv.
4jk7T 0 v 21z (etoz _ etl-‘rlv)

The integrand of the path integral has a single pole in the unit disc at 0, and the residue
there is jel(fo=t1=%) /9; This gives
1 e
=1 i
_ i wh + w k)
4k J, 2w
ed(to—t1)

_ k—j—1 —k—j—3
=g v(w +w )dw.

I cos(kuv)eto=t=1v) gy,

el (to=t1)y =7 doyy

By computing residues, this is mei(f0—t1) /4L if j = k and 0 otherwise, agreeing with (4.35)
for all ty < t1. To extend this to tg = t; by a limiting argument, we apply the dominated
convergence theorem to the integral in (4.36)). One can show that

U —1iv
— €

eiu _ eiv

eto-i—iu _ etl-‘ri’v

log

< log

eto +iu etl —

for all g < t1. The right-hand side of this equation is integrable over 0 < u,v < 7. The other
factors of the integrand in (4.36) are bounded there. Thus by the dominated convergence

theorem we can compute I when ty = t; by letting tg — ¢; from below. O



[AGGS9)

[AGK13]

[ANvM12]

[AT92]

[Bar01]

[BF14]

[BFSU99)]

[BG13]

[BHJ92|

[Bil99)]

[Bol80]

[Bor10a]

97

BIBLIOGRAPHY

Richard Arratia, Larry Goldstein, and Louis Gordon. Two moments suffice
for Poisson approximations: the Chen-Stein method. Ann. Probab., 17(1):9-25,
1989.

Richard Arratia, Larry Goldstein, and Fred Kochman. Size bias for one and all.
Preprint. Available at arXiv:1308.2729, 2013.

Mark Adler, Eric Nordenstam, and Pierre van Moerbeke. The Dyson Brownian
minor process. Preprint. Available at arXiv:1006.2956, 2012.

Richard Arratia and Simon Tavaré. The cycle structure of random permutations.
Ann. Probab., 20(3):1567-1591, 1992.

Yu. Baryshnikov. GUEs and queues. Probab. Theory Related Fields, 119(2):256—
274, 2001.

Alexei Borodin and Patrik L. Ferrari. Anisotropic growth of random surfaces in
2 + 1 dimensions. Comm. Math. Phys., 325(2):603-684, 2014.

Andrei Z. Broder, Alan M. Frieze, Stephen Suen, and Eli Upfal. Optimal con-
struction of edge-disjoint paths in random graphs. SIAM J. Comput., 28(2):541—
573 (electronic), 1999.

Alexei Borodin and Vadim Gorin. General beta Jacobi corners process and the
Gaussian Free Field. Preprint. Available at arXiv:1305.3627, 2013.

A. D. Barbour, Lars Holst, and Svante Janson. Poisson approximation, volume 2
of Ozford Studies in Probability. The Clarendon Press Oxford University Press,
New York, 1992. Oxford Science Publications.

Patrick Billingsley. Convergence of probability measures. Wiley Series in Proba-
bility and Statistics: Probability and Statistics. John Wiley & Sons Inc., New
York, second edition, 1999. A Wiley-Interscience Publication.

Béla Bollobéds. A probabilistic proof of an asymptotic formula for the number
of labelled regular graphs. European J. Combin., 1(4):311-316, 1980.

Alexei Borodin. CLT for spectra of submatrices of Wigner random matrices.
Preprint. Available at arXiv:1010.0898, 2010.



98

[Bor10b]

[Brell]

[BS87]

[BSK09)

[CDMO5]

[Cha07]

[Che75]

[Chu97]

[Cinll]

[DIJPP13]

[DS98]

[Dub09]

[Duil3]

Alexei Borodin. CLT for spectra of submatrices of Wigner random matrices II.
Stochastic evolution. Preprint. Available at arXiv:1011.3544, 2010.

Haim Brezis. Functional analysis, Sobolev spaces and partial differential equa-
tions. Universitext. Springer, New York, 2011.

Andrei Broder and Eli Shamir. On the second eigenvalue of random regular
graphs. In 28th Annual Symposium on Foundations of Computer Science (Los
Angeles, 1987), pages 286-294. IEEE Comput. Soc. Press, Washington, D.C.,
1987.

Sonny Ben-Shimon and Michael Krivelevich. Random regular graphs of non-
constant degree: concentration of the chromatic number. Discrete Math.,
309(12):4149-4161, 2009.

Sourav Chatterjee, Persi Diaconis, and Elizabeth Meckes. Exchangeable pairs
and Poisson approximation. Probab. Surv., 2:64-106 (electronic), 2005.

Sourav Chatterjee. Stein’s method for concentration inequalities. Probab. Theory
Related Fields, 138(1-2):305-321, 2007.

Louis H. Y. Chen. Poisson approximation for dependent trials. Ann. Probability,
3(3):534-545, 1975.

Fan R. K. Chung. Spectral graph theory, volume 92 of CBMS Regional Conference
Series in Mathematics. Published for the Conference Board of the Mathematical
Sciences, Washington, DC, 1997.

Erhan Cinlar. Probability and stochastics, volume 261 of Graduate Texts in
Mathematics. Springer, New York, 2011.

Ioana Dumitriu, Tobias Johnson, Soumik Pal, and Elliot Paquette. Functional
limit theorems for random regular graphs. Probab. Theory Related Fields, 156(3—
4):921-975, 2013.

Persi Diaconis and Bernd Sturmfels. Algebraic algorithms for sampling from
conditional distributions. Ann. Statist., 26(1):363-397, 1998.

Julien Dubédat. SLE and the free field: partition functions and couplings. J.
Amer. Math. Soc., 22(4):995-1054, 2009.

Maurice Duits. Gaussian free field in an interlacing particle system with two
jump rates. Comm. Pure Appl. Math., 66(4):600-643, 2013.



[EG92]

[EKS6]

[EPRT10]

[ERS+10]

[ERSY10]

[ESY09a]

[ESY09b]

[Eval0]

[Fel68]

[Fer14]

[Fol95]

[Frio1]

99

Lawrence C. Evans and Ronald F. Gariepy. Measure theory and fine properties
of functions. Studies in Advanced Mathematics. CRC Press, Boca Raton, FL,
1992.

Stewart N. Ethier and Thomas G. Kurtz. Markov processes. Wiley Series in Prob-
ability and Mathematical Statistics: Probability and Mathematical Statistics.
John Wiley & Sons Inc., New York, 1986. Characterization and convergence.

Laszlé Erdés, Sandrine Péché, José A. Ramirez, Benjamin Schlein, and Horng-
Tzer Yau. Bulk universality for Wigner matrices. Comm. Pure Appl. Math.,
63(7):895-925, 2010.

Laszlé Erdos, José Ramirez, Benjamin Schlein, Terence Tao, Van Vu, and Horng-
Tzer Yau. Bulk universality for Wigner Hermitian matrices with subexponential
decay. Math. Res. Lett., 17(4):667-674, 2010.

Lészl6 Erdos, José A. Ramirez, Benjamin Schlein, and Horng-Tzer Yau. Uni-
versality of sine-kernel for Wigner matrices with a small Gaussian perturbation.
FElectron. J. Probab., 15:no. 18, 526-603, 2010.

Laszlé FErdos, Benjamin Schlein, and Horng-Tzer Yau. Local semicircle law
and complete delocalization for Wigner random matrices. Comm. Math. Phys.,
287(2):641-655, 20009.

Laszl6 Erdés, Benjamin Schlein, and Horng-Tzer Yau. Semicircle law on short
scales and delocalization of eigenvectors for Wigner random matrices. Ann.
Probab., 37(3):815-852, 20009.

Lawrence C. Evans. Partial differential equations, volume 19 of Graduate Studies
in Mathematics. American Mathematical Society, Providence, RI, second edition,
2010.

William Feller. An introduction to probability theory and its applications. Vol.
1. Third edition. John Wiley & Sons, Inc., New York-London-Sydney, 1968.

Patrik L. Ferrari. Why random matrices share universal processes with interact-
ing particle systems? Lecture notes. Available at arXiv:1312.1126, 2014.

Gerald B. Folland. Introduction to partial differential equations. Princeton
University Press, Princeton, NJ, second edition, 1995.

Joel Friedman. On the second eigenvalue and random walks in random d-regular
graphs. Combinatorica, 11:331-362, 1991.



100

[Fri0g]

[GIKW02]

[GMO0]

[GMOS]

[GMWO6]

[GOS01]

[GS14]

[HMP10]

[Hun]

[Jan97]

[JLS14]

[TNOG6]

[Joh12]

[JP12]

Joel Friedman. A proof of Alon’s second eigenvalue conjecture and related
problems. Mem. Amer. Math. Soc., 195(910):viii+100, 2008.

Catherine Greenhill, Svante Janson, Jeong Han Kim, and Nicholas C. Wormald.
Permutation pseudographs and contiguity. Combin. Probab. Comput., 11(3):273—
298, 2002.

C. D. Godsil and B. D. McKay. Asymptotic enumeration of Latin rectangles. J.
Combin. Theory Ser. B, 48(1):19-44, 1990.

Catherine Greenhill and Brendan D. McKay. Asymptotic enumeration of sparse
nonnegative integer matrices with specified row and column sums. Adv. in Appl.
Math., 41(4):459-481, 2008.

Catherine Greenhill, Brendan D. McKay, and Xiaoji Wang. Asymptotic enumer-
ation of sparse 0-1 matrices with irregular row and column sums. J. Combin.
Theory Ser. A, 113(2):291-324, 2006.

Giambattista Giacomin, Stefano Olla, and Herbert Spohn. Equilibrium fluctua-
tions for V¢ interface model. Ann. Probab., 29(3):1138-1172, 2001.

Vadim Gorin and Mykhaylo Shkolnikov. Multilevel Dyson Brownian motions
via Jack polynomials. Preprint. Available at arXiv:1401.5595, 2014.

Xiaoyu Hu, Jason Miller, and Yuval Peres. Thick points of the Gaussian free
field. Ann. Probab., 38(2):896-926, 2010.

John K. Hunter. Notes on Partial Differential Equations. Available at https:
//www.math.ucdavis.edu/~hunter/pdes/pdes.html.

Svante Janson. Gaussian Hilbert spaces, volume 129 of Cambridge Tracts in
Mathematics. Cambridge University Press, Cambridge, 1997.

David Jerison, Lionel Levine, and Scott Sheffield. Internal DL A and the Gaussian
free field. Duke Math. J., 163(2):267-308, 2014.

Kurt Johansson and Eric Nordenstam. Eigenvalues of GUE minors. FElectron.
J. Probab., 11:no. 50, 1342-1371, 2006.

Tobias Johnson. Exchangeable pairs, switchings, and random regular graphs.
Preprint. Available at arXiv:1112.0704, 2012.

Tobias Johnson and Soumik Pal. Cycles and eigenvalues of sequentially grow-
ing random regular graphs. To appear in Annals of Probability. Available at
arXiv:1203.1113, 2012.


https://www.math.ucdavis.edu/~hunter/pdes/pdes.html
https://www.math.ucdavis.edu/~hunter/pdes/pdes.html

[JP13]

[Ken01]

[Ken08g)]

[KSV07]

[KSVWO1]

[Kuall]

[Lig10]

[Loe60]

[LP10]

[McK81]

[McK84]

[MS12a]

[MS12b]

101

Tobias Johnson and Elliot Paquette. Quantitative small subgraph conditioning.
Preprint. Available at arXiv:1307.4858, 2013.

Richard Kenyon. Dominos and the Gaussian free field. Ann. Probab., 29(3):1128—
1137, 2001.

Richard Kenyon. Height fluctuations in the honeycomb dimer model. Comm.
Math. Phys., 281(3):675-709, 2008.

Jeong Han Kim, Benny Sudakov, and Van Vu. Small subgraphs of random
regular graphs. Discrete Math., 307(15):1961-1967, 2007.

Michael Krivelevich, Benny Sudakov, Van H. Vu, and Nicholas C. Wormald.
Random regular graphs of high degree. Random Structures Algorithms, 18(4):346—
363, 2001.

Jeffrey Kuan. The Gaussian free field in interlacing particle systems. To appear
in FElectronic Journal of Probability. Available at arXiv:1109.4444, 2011.

Thomas M. Liggett. Continuous time Markov processes, volume 113 of Graduate
Studies in Mathematics. American Mathematical Society, Providence, RI, 2010.
An introduction.

Michel Loeve. Probability theory. 2nd ed. The University Series in Higher
Mathematics. D. Van Nostrand Co., Inc., Princeton, N. J.-Toronto-New York-
London, 1960.

N. Linial and D. Puder. Word maps and spectra of random graph lifts. Random
Structures Algorithms, 37(1):100-135, 2010.

Brendan D. McKay. The expected eigenvalue distribution of a large regular
graph. Linear Algebra Appl., 40:203-216, 1981.

Brendan D. McKay. Asymptotics for 0-1 matrices with prescribed line sums.
In Enumeration and design (Waterloo, Ont., 1982), pages 225-238. Academic
Press, Toronto, ON, 1984.

Jason Miller and Scott Sheffield. Imaginary geometry I: interacting SLEs.
Preprint. Available at arXiv:1201.1496, 2012.

Jason Miller and Scott Sheffield. Imaginary geometry II: reversibility of
SLE,(p1; p2) for k € (0,4). Preprint. Available at arXiv:1201.1497, 2012.



102

[MS12¢]

[MS13]

[MWO03]

[MWWO04]

[NS97]

[Pet12]

[Pit06]

[Ros11]

[RV07]

[She07]

[Sod07]

[Spi12]

Jason Miller and Scott Sheffield. Imaginary geometry III: reversibility of SLE,
for k € (4,8). Preprint. Available at arXiv:1201.1498, 2012.

Jason Miller and Scott Sheffield. Imaginary geometry IV: interior rays, whole-
plane reversibility, and space-filling trees. Preprint. Available at arXiv:1302.4738,
2013.

Brendan D. McKay and Xiaoji Wang. Asymptotic enumeration of 0-1 matrices
with equal row sums and equal column sums. Linear Algebra Appl., 373:273-287,
2003. Special issue on the Combinatorial Matrix Theory Conference (Pohang,
2002).

Brendan D. McKay, Nicholas C. Wormald, and Beata Wysocka. Short cycles in
random regular graphs. Electron. J. Combin., 11(1):Research Paper 66, 12 pp.
(electronic), 2004.

Ali Naddaf and Thomas Spencer. On homogenization and scaling limit of some
gradient perturbations of a massless free field. Comm. Math. Phys., 183(1):55-84,
1997.

Leonid Petrov. Asymptotics of uniformly random lozenge tilings of poly-
gons. Gaussian free field. To appear in Annals of Probability. Available at
arXiv:1206.5123, 2012.

Jim Pitman. Combinatorial stochastic processes, volume 1875 of Lecture Notes
in Mathematics. Springer-Verlag, Berlin, 2006. Lectures from the 32nd Summer
School on Probability Theory held in Saint-Flour, July 7-24, 2002, With a
foreword by Jean Picard.

Nathan Ross. Fundamentals of Stein’s method. Probab. Surv., 8:210-293, 2011.

Brian Rider and Bélint Virdg. The noise in the circular law and the Gaussian
free field. Int. Math. Res. Not. IMRN, (2):Art. ID rnm006, 33, 2007.

Scott Sheffield. Gaussian free fields for mathematicians. Probab. Theory Related
Fields, 139(3-4):521-541, 2007.

Sasha Sodin. Random matrices, nonbacktracking walks, and orthogonal polyno-
mials. J. Math. Phys., 48(12):123503, 21, 2007.

Daniel Spielman. Spectral graph theory. In Combinatorial scientific computing,
Chapman & Hall/CRC Comput. Sci. Ser., pages 495-524. CRC Press, Boca
Raton, FL, 2012.



[SS09]

[SS13]

[Ste72]

[SteT8]

[Ste92]

[TV10]

[TV11]

[War(Q7]

[Wor81]

[Wor99a]

[Wor99b]

103

Oded Schramm and Scott Sheffield. Contour lines of the two-dimensional discrete
Gaussian free field. Acta Math., 202(1):21-137, 2009.

Oded Schramm and Scott Sheffield. A contour line of the continuum Gaussian
free field. Probab. Theory Related Fields, 157(1-2):47-80, 2013.

Charles Stein. A bound for the error in the normal approximation to the
distribution of a sum of dependent random variables. In Proceedings of the
Sixth Berkeley Symposium on Mathematical Statistics and Probability (Univ.
California, Berkeley, Calif., 1970/1971), Vol. II: Probability theory, pages 583—
602, Berkeley, Calif., 1972. Univ. California Press.

Charles M. Stein. Asymptotic evaluation of the number of Latin rectangles. J.
Combin. Theory Ser. A, 25(1):38-49, 1978.

Charles Stein. A way of using auxiliary randomization. In Probability theory
(Singapore, 1989), pages 159-180. de Gruyter, Berlin, 1992.

Terence Tao and Van Vu. Random matrices: universality of local eigenvalue
statistics up to the edge. Comm. Math. Phys., 298(2):549-572, 2010.

Terence Tao and Van Vu. Random matrices: universality of local eigenvalue
statistics. Acta Math., 206(1):127-204, 2011.

Jon Warren. Dyson’s Brownian motions, intertwining and interlacing. FElectron.

J. Probab., 12:no. 19, 573-590, 2007.

Nicholas C. Wormald. The asymptotic distribution of short cycles in random
regular graphs. J. Combin. Theory Ser. B, 31(2):168-182, 1981.

N. C. Wormald. Models of random regular graphs. In Surveys in combinatorics,
1999 (Canterbury), volume 267 of London Math. Soc. Lecture Note Ser., pages
239-298. Cambridge Univ. Press, Cambridge, 1999.

Nicholas C. Wormald. Models of random regular graphs. In Surveys in com-
binatorics, 1999 (Canterbury), volume 267 of London Math. Soc. Lecture Note
Ser., pages 239-298. Cambridge Univ. Press, Cambridge, 1999.



	Introduction
	How universal is universality?
	Stein's method applied to random regular graphs
	The results of this thesis
	Models of random regular graphs

	Poisson approximation for cycle counts in random regular graphs
	Background on Stein's method
	Poisson approximation in the permutation model
	Poisson approximation in the uniform model

	Fluctuations of linear eigenvalue statistics
	Fluctuations for random regular graphs: main results
	Proof of eigenvalue fluctuation results

	Minor processes and the Gaussian free field
	Preliminaries
	The process limit of the cycle structure
	Process convergence of the cycle structure
	Process limit for linear eigenvalue statistics
	Convergence to the Gaussian free field

	Bibliography

