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We prove general nonlinear large deviation estimates similar to
Chatterjee—Dembo’s original bounds, except that we do not require any sec-
ond order smoothness. Our approach relies on convex analysis arguments and
is valid for a broad class of distributions. Our results are then applied in three
different setups. Our first application consists in the mean-field approxima-
tion of the partition function of the Ising model under an optimal assumption
on the spectra of the adjacency matrices of the sequence of graphs. Next, we
apply our general large deviation bound to investigate the large deviation of
the traces of powers of Wigner matrices with sub-Gaussian entries and the
upper tail of cycles counts in sparse Erd6s—Rényi graphs down to the sparsity
threshold n—1/2.

1. Introduction. We will be concerned with the following large deviation question:
given a random vector X in R” and a smooth function f : R” — R, when is shifting the
mean of X the optimal large deviation strategy for the random variable f(X)?

In a seminal paper [12], Chatterjee and Dembo provided a sufficient criterion and showed
in the case where X is uniformly sampled on the discrete hypercube that, as soon as f has
a gradient of low complexity, in the sense that it can be encoded by a small number of bits
compared to the dimension, then the large deviations of f(X) are only due to changes of
the mean of X. Their framework encompasses a large class of large deviation problems as
the mean-field approximation of the partition function of the Ising model (see [6]), the large
deviation of subgraph counts in Erdés—Rényi graphs—which were until then tackled using
the graphon formalism in [13]—and arithmetic progressions. Later, Yan generalized in [37]
their nonlinear large deviation estimate to any compactly supported distribution.

As a consequence of powerful structure theorems for probability measures on the discrete
hypercube, Eldan obtained in [20] nonlinear large deviation bounds, which do not require any
second order smoothness on the given function and where the complexity of the gradient is
assessed in terms of the Gaussian mean-width of its image. Using these, he partially recovered
a known result of Basak and Mukherjee [6] on the mean-field approximation of the partition
function of the Ising model and improved the threshold of sparsity for the large deviation
upper tail of triangle counts.

We will improve the error terms in the nonasymptotic bounds of [12] and, in particular,
remove the smoothness terms. The motivation behind these improvements is that it allows for
obtaining weaker dimension dependence. In particular, this entails that one can consider large
deviation speeds much smaller than the dimension. In turn, this allows us to reach the critical
sparsity level, as identified in [33] and [8], in the large deviation bounds of cycle counts in
sparse Erd6s—Rényi graphs.

We will develop nonlinear large deviations estimates for general distributions and propose
several applications. As a first example we will apply our results to the mean-field approxi-
mation of the partition function of the Ising model on a sequence of graphs, whose spectra
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satisfy certain assumptions which include star graphs, thus strengthening the previous result
of Basak and Mukherjee [6].

Next, we will use our nonlinear large deviation estimate to investigate the large deviation of
traces of Wigner matrices with sub-Gaussian entries. Using a truncation argument to reduce
the complexity of our function at hand, we show general upper and lower bounds. We will
also prove the universality of the rate function for a class of Wigner matrices with sharp sub-
Gaussian tails. This complements the results of Guionnet and Husson [21], who introduced
this class and showed such universality for the large deviation of the largest eigenvalue.

Finally, we estimate the upper tail of the large deviations of cycle counts in sparse Erdos—
Rényi graphs, down to the sparsity threshold n~!/2, up to logarithmic corrections, improving
in the case of triangles the recent result of Cook and Dembo [15].

1.1. Main results. We begin with introducing some definitions. Let u be a probability
measure on R"” whose support is not included in a hyperplane. Let A, be the logarithmic
Laplace transform of 1, that is,

VAeR", Aﬂu)zkg/éﬂﬁhuux)

It is known that A, is a strictly convex function which is C* on the interior of its domain
denoted by Dy, . We define AJ,, the Legendre transform of A, by
Vx eR",  AJ(x) = sup {(A,x) — A, (V)]
AeR”
Following [34], Section 26, we say that a convex function A : R” — R U {400} is essentially
smooth if the interior of its domain int(Dp ) is nonempty, A is differentiable on int(Dy,) and
steep, that is, for any A; € int(Dy ), converging to a point on the boundary of Dy,
lim |[VAQ)| = +o0.
k—4-00
The interest of this concept of essential smoothness lies in the fact that the Legendre trans-
formation leaves invariant the class of strictly convex functions on R” which are essentially
smooth. More precisely, assuming that A, is essentially smooth, then by [34], Theorem 26.5,
we know that Az is also an essentially smooth function, the map VA, is one-to-one onto
int(D A% the interior of the domain of AZ and the maps VA, and VAZ are inverse maps
from one another.
For any X € int(Dp ,.)» one can define the measure

(1) py =MD dp ),

where y = VA, (1). Observe that differentiating A, one obtains the barycenter of 1, that
is,

) y:VAM(A)z'/xduy(x).

Thus, the family of measures u, represents the collection of tilts of u, indexed by their
barycenters.

Our first result is the following nonasymptotic version of Varadhan’s lemma (see [18],
Theorem 4.3.1). This will be instrumental in our treatment of the mean-field behavior of the
Ising model; see Section 1.2.1.

THEOREM 1.1. Assume u is compactly supported. Denote by K the convex hull of its
support, and by D its diameter. Let f : R" — R be a continuously differentiable function. Let
8 > 0 and Ds be a 8/ D-net of the convex hull of V f (K) for the £>-norm. Then,

log [ e/ dp < suﬂg{f(y)—AZ(y)} +log |Ds| + 8.
yeR?
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Our approximation of the partition function is similar to the one of Chatterjee—Dembo (see
[12], Theorem 1.6), except that we do not have any other error terms but the one coming from
the cardinality of the net Ds. Unlike Eldan’s result (see [20], Corollary 2), which involves
the Gaussian mean width of the set of gradients, we are assessing the complexity of the
gradient in terms of covering numbers. Using Sudakov inequality (see [32], Theorem 3.18),
it is possible to compare [20], Corollary 2, with Theorem 1.1. More precisely, we have the
following result as a corollary of Theorem 1.1.

COROLLARY 1.2. Assume w is compactly supported. Denote by K the convex hull of its
support, assume that the diameter of K is \/n. Let f : R" — R be a continuously differen-
tiable function and let V =V f(K). There exists a numerical constant k > 0 such that

tog [ ef dpe < sup [ () = A0} +xnd gV,
yeR”

where g(V) is the Gaussian mean-width of 'V, defined as

g(V)=Esup(¢,T),
cev

with I being a standard Gaussian random variable in R".

PROOF. From Theorem 1.1 we have, for any § > 0,

log/ el du < suﬂg {f(y)— AZ(y)} +1log N(co(V), (§/+/n)Bp) + 8,
yeR"

where co(V) denotes the convex hull of V and N(co(V), (8/+/n)B,2) the covering number
of co(V) by (8/+/n) B;2. By Sudakov inequality (see [32], Theorem 3.18), we know that there
exists a numerical constant ¢ > 0 such that

ng(co(V))?

82 '
But as the supremum of a convex function on a set is equal to the supremum on its convex
hull, we have g(co(V)) = g(V). Thus,

log N(co(V), (§/+/n)By2) <c

ng(V)2
log/efduf Su{g {f) —A,}+c g32 +9.
yeR"

Optimizing in § > 0, we obtain that there exists a numerical constant x > 0 such that

log [ e du < sup {f(») = A%} +kn3g(V)F.
yeR™ ]

As for the lower bound, it is a classical fact to note that, as a consequence of Jensen’s
inequality, one always has the following lower bound by just changing the barycenter of the
underlying reference measure.

LEMMA 1.3. Let f : R" — R be a nonnegative measurable function. Then,

log/efdu > sup{/ fduy, — AZ(y), y € VAM(int(DAM))},

where (y is defined in (1).
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REMARK 1.1. Note the gap between the lower bound of Lemma 1.3 and the main term
sup{f — A;"L} in the upper bound of Proposition 1.1.

When p is the uniform measure on the discrete hypercube, one can consider, given a
function f : {0, 1} — R, its natural harmonic extension, and the just mentioned gap resolves
itself. One can view this fact as at the heart of Eldan’s approach [20]. For further discussion
on the general case, we refer the reader to Remark 2.2.

We will now state our nonlinear large deviations upper bound. We recall from [18], Sec-
tion 1.2, that a sequence of random variables (Z,),cn taking value in some topological space
X equipped with the Borel o -field B, satisfies a large deviations principle (LDP) with speed
Up, and rate function I : X — [0, +o00], if I is lower semicontinuous, v, increases to infinity,
and for all B € B,

1
— inf [ <liminf —logP(Z, € B)

int(B) n—-+00 Uy,

3)

1
<limsup —loglP(Z, € B) < — inf I,
n—+o00 Up cl(B)

where int(B) denotes the interior of B and cl(B) the closure of B. We recall that I is lower
semicontinuous if its t-level sets {x € X' : I (x) <t} are closed, for any ¢ € [0, +00). Further-
more, if all the level sets are compact, then [ is said to be a good rate function.

By [18], (1.2.7), for good rate functions /, the large deviations upper bound, that is the
right-most inequality in (3), is equivalent to the statement that for any r > 0 and § > O,

. 1
limsup —logIP(Z, ¢ Vs({I <r})) < —r,

n——+oo Up

where for any subset A C R, V5(A) denotes the open §-neighborhood of A, that is,

Vs(A) = R: inf |x — 8i.
5(A) {xe inf e =yl < }
With that in mind, the following proposition is our general large deviation upper bound.

THEOREM 1.4. Let X be a random vector in R" with law p such that A, is essentially
smooth. Let f : R" — R be a measurable function. Define,

VieR, I(t)= inf{AZ(y) cf(y)=tyeR"}.
Let r > 0. Assume there exists k > r such that denoting by K = {AZ <k},
()] P(X¢K)<e .
Let W C R" be a compact convex set such that,

®) Vx,y €K, f(X)—f(y)Sfu‘I;/(l,x—y>-

Denote by D the diameter of K. Let § > 0 and let Ds;; be a §/2D-net of W for the 02-norm.
Then,

LD
logP(F(X) ¢ Va((1 £71)) = —r +log Dapal +1og( (5~ ) V1) +2.

where L = sup; oy ||A]lp2.
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REMARK 1.2. The wording of Theorem 1.4 is intended to include nonsmooth functions
which we will encounter in the applications. It is particularly relevant for functions f which
are linear combinations of nonsmooth convex functions, for which we can take W to be
Minkowski sums of sets of subdifferentials of the convex functions involved in the decompo-
sition.

REMARK 1.3. The tightness assumption (4) in the Proposition 1.4 is automatically sat-
isfied for product measures. Indeed, we know from [18], Lemma 5.1.14, that if u is a proba-
bility measure on R, then for any « € (0, 1),

I O
T 1l-«
Taking o = 1/2, we deduce that for x = 12(r A n), Chernoff’s inequality gives

P(A(X) > k) <e™".

As a consequence of Theorem 1.4, we obtain a nonlinear large deviations estimate for the
upper tail of a function with a low-complexity gradient.

COROLLARY 1.5. Let X be a random vector in R" with law (v such that A, is essentially
smooth. Let f :R" — R be a measurable function. Define,

VieR, ¢@)=inf{A}(y): f(y) =1,y eR"}.
Let t,6 > 0 and assume that ¢ is increasing on [t — 8§, +00). Let k > ¢ (t — 8) such that
denoting by K = {A;‘l <k},
(6) P(X ¢ K) <e ?079,
Let W C R" be a compact convex set such that,

Vx,y €K, f(x)—f(y)§§u£<k,x—y)-

Denote by D the diameter of K and let Ds;> be a §/2D-net of W for the 02-norm. Then,

kLD
logP(f(X) >1) < —¢(t — 8) + log|Ds)a] —I—log((T) \Y 1) + 2,
where L = sup; .y || A]l 2.

PROOF. We claim that our assumption on the strict monotonicty of ¢ yields that
(7) {1 <¢p(t—8)} C(—o0,t—3].

Indeed, for any z € R, if 1(z) < ¢ (¢t — §), then in particular ¢ (z) < ¢ (¢ — §). Since ¢ is
increasing on [t — §, +00), we have z <t — &, which shows (7). Therefore, if x € R" is such
that f(x) >t then f(x) ¢ Vs({I <¢(t —)}). Thus, we have

P(f(X)21) <P(f(X) ¢ Vs({I <9t = 8)})),
which, by Theorem 1.4, ends the proof. [

Turning our attention to the lower bound, one can always get a large deviations lower
bound by finding a tilting of the underlying measure p which transforms a large deviations
event for u into a typical event for uy,. (This idea is prevalent in the large deviations literature,
and is also the basis for the proof of Lemma 1.3.) The following lower bound, which builds
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on [19], page 64, quantifies this idea. First, note that differentiating twice A, one obtains
the covariance of the measure ., that is,

VneR",  Var, (n, X)=(n, V2Au(M).1),

where y = VA, (A). With this notation, one obtains the following lemma.

LEMMA 1.6. Let V C R" be a measurable subset, and A € int(Dy )+ Then,

p(V) = e MOy (v) eXP(‘ A, v2Au(x>.A>1/2),

py (V)12
where y = VA, (1), and y is defined in (1).
PROOF. LetA €int(Dp,) and y = VA, (A). Changing the measure p into j1y, we have
(V) = / e~ (X1 =Au0D) gy () = RO / e~ ® I g (o),
1% 1%

where we used the fact that A:l( y) =(A,y) — A, (X). By Jensen’s inequality we deduce,

1 [ 0x = <>)
py (V) Jy T

Using the Cauchy—Schwarz inequality, we get,

w(V) = e N0 1 (v) exp(—

1/2
(o x = ) dpny (6) < puy (VY2 (1, x = 3)  dpay ()
\%4
which yields the claim. [

1.2. Applications. In this section we provide several examples in which the gap between
the upper bounds (Propositions 1.1 and 1.4) and lower bounds (Lemmas 1.3 and 1.6) is neg-
ligible in the large deviation scale.

1.2.1. Mean-field approximation in the Ising model. Our first example of application is
the accuracy of the mean-field prediction in the Ising model with large degree. This topic
is discussed in [6], [20], Section 1.3, [23, 24], and we will improve on some of the results
therein.

In particular, we show that the mean-field approximation of the Ising model holds true as
soon as the empirical distributions of the eigenvalues of the interaction matrices converge
weakly to a Dirac at 0, and the second moments are uniformly bounded.

Let H, denote the set of Hermitian matrices of size n. For any A € H,,, we denote by 14
the empirical distribution of its eigenvalues, defined by

1 n
/"LA = _Z(Ski’
i3

where A1, ..., A, are the eigenvalues of A.

PROPOSITION 1.7. Let A, be a sequence of Hermitian matrices such that, for any i €
{1,...,n}, (An)ii = 0. Assume that the empirical distribution of eigenvalues |14, converges
weakly to a Dirac at 0 and that limsup,, n_ltrArzl < +400. Let 1 be the uniform probability
measure on {—1, 1}". Then,

10g/e'("’A""> du(o) = sup {(x, Ayx) — A% ()} 4+ o(n).

xe[-1,1]"
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PROOF. Note that the lower bound,
log [ ™4 duo) = sup {(x, Ax) = AL ),
xe[—1,1]
follows directly Lemma 1.3. Let
Vx eR", f(x)=(x,A,x).

The following lemma taken from [6], Lemma 3.4, Remark 4.1, computes the complexity of
the gradient of f under the mean-field assumption we made.

LEMMA 1.8 ([6], Lemma 3.4, Remark 4.1). Under the assumption of Proposition 1.7,
for any 8 > 0 there exists a §/n-net Es yn Jor the 02-norm of the set A, ([—1, 11") such that

log |€5ﬁ| =o(n).

As V f(x) =2A,x for any x € [—1, 1]", applying Proposition 1.1 and using the above
lemma, we deduce that, for any § > 0,

®) log/e(a,AnU) du(o) < E[sulpl] {(x, Apx) = A% (X)) +log |E; /| +46n
xe[—1,1]"

which gives the claim. [J

REMARK 1.4. Instead of using Lemma 1.8 to bound the error term in (8), one can use
alternatively Corollary 1.2, which gives

2

log/ew,f\no} du(o) < sup {{x, Apx) — AZ(x)} +Kn%<E sup  (A,x, F>>§,
xe[—1,1] xe[—1,1]"

where k¥ > 0 and I is a standard Gaussian vector in R”. But, using twice the Cauchy—Schwarz
inequality and the fact that E|| A, |2 = || A, |2, one obtains

E sup (Ax,T) <nlAl?,
xe[—1,1]"

where || || denotes the Hilbert—Schmidt norm. Thus,

Wit

log/ e A7) duoy < sup  {(x, Apx) — A ()} + i ([lAnllan)3,

xe[-1,1]"

thus giving another proof of the result of Jain, Koehler and Risteski [24].

1.2.2. Traces of powers of Wigner matrices. In this section we discuss the large devia-
tions of the normalized traces of powers of Wigner matrices with sub-Gaussian entries. Un-
der technical assumptions we show that we can find large deviation upper and lower bounds,
which match in the case where the entries have sharp sub-Gaussian tails and have the same
covariance structure as the GOE or the GUE. In the latter case the large deviations are univer-
sal, that is, the resulting rate function is the same for all such Wigner matrices and coincides
with the Gaussian case. This universality phenomenon was first discovered by Guionnet and
Husson in [21] in the context of the large deviations of the largest eigenvalue of Wigner
matrices.

To state our result, we need to introduce some notation. Denote by ”H,(,ﬂ ) the set of Her-
mitian matrices when 8 = 2, and symmetric matrices when g = 1, of size n, which we will
shorthand as H,, whenever there is no ambiguity. Say that X is a Wigner matrix if X is a
random Hermitian matrix with independent coefficients (up to the symmetry) such that both
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(Xi,i)1<i<n and (X; j);<; are identically distributed, EX = 0, (M X 2, IX ) are indepen-
dent and I[*I,|X1,2|2 = 1. By Wigner’s theorem (see [1], Theorem 2.1.1, Exercise 2.1.16, [5],
Theorem 2.5), we know that

Kxyn 7 Hsc

n—oo

in probability, where ~~ denotes the weak convergence and s is the semicircular law defined

by
1
Msc = g\/ 4 — x2]l|x|§2 dx.

If we assume moreover that, for any d € N,
max(E|X1,1|4, E|X12|?) < 400,

then we have by [1], Lemmas 2.1.6, 2.1.7, the convergence of the moments of p y I toward
the ones of the semicircular law, that is, for any d € N,

1
—tr(X/v/n)? — pree(x?)
n n—+0o0o

in probability, where g (xd Y=/ x4d e (x). It is known that

C if d is even
dy __ dj2 s
mse(r) =1 if d is odd,

where in the case d is even, Cy/p = ﬁ( df/lz) is the (%)th Catalan number. The question we
investigate is the one of the large deviations of the these traces around the moments of the
semicircular law.

We will actually prove a large deviation result under a more restrictive assumption than
just the one of having sub-Gaussian entries, as we will need to use further concentration
arguments in addition to the result of Theorem 1.4. To this end, we introduce a class of
random Hermitian matrices satisfying a certain convex concentration property.

DEFINITION 1.9. We say that a random Hermitian matrix X satisfies the convex con-
centration property if there exists ¢ > 0 such that, if for any f : H, — R convex 1-Lipschitz
function with respect to the Hilbert—Schmidt norm, E f (X) exists and, for any ¢ > 0,

P(|f(X) —Ef(X)| > 1) < ¢ Lexp(—ct?).

REMARK 1.5. A random Hermitian matrix whose law satisfies a log-Sobolev inequality
has normal concentration by [31], Theorem 5.3. In particular, such random matrices satisfy
the above convex concentration property. Workable criteria for log-concave measures to sat-
isfy a log-Sobolev inequality include the strict uniform convexity of the potential; see [31],
Theorem 5.2. Due to the tensorization property of the log-Sobolev inequality (see [31], Corol-
lary 5.7), any Wigner matrix with entries satisfying a log-Sobolev inequality has the convex
concentration property.

Another important family of Wigner matrices satisfying this property is the one with
bounded entries, due either to Talagrand’s inequality [31], Corollary 4.10, or due to a result
by the transportation method [9], Theorem 8.6 (the latter having the advantage of directly
measuring deviations from the mean).
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In the following, we denote by A the logarithmic Laplace transform of the law of X, that
is,
VH € H,, A(H)=IlogEe" ™

and by A; ; the one of the law of each of its entries X; ;. Finally, we denote by A* the
Legendre transform of A.

Using Proposition 1.4, together with a truncation argument which enables us to reduce
ourself to a function with a low complexity gradient, we obtain the following large deviation
result for traces of Wigner matrices.

THEOREM 1.10. Let d > 3, and £ > d be an even integer. Let X be a Wigner matrix
satisfying the convex concentration property such that A1,1 and A1 2 have their derivatives
of order 2 to £ uniformly bounded. For any closed subset F of R,

1 1
lim sup 2 loglP(;tr(X/\/ﬁ)d € F> < —iI}fI+,

n—>+o0 p'td
and for any open subset O of R,
o 1
liminf

2
n—+oo n +7

1
logIP’(—tr(X/ﬁ)d € 0) > —infl,
n

where, for any x € R,

I+ (x) =supliminf ], s(x),

I_(x) =suplimsup 7, s(x),

§>0 n—>+o0

and, foranyn € N, § > 0,

A*(Y 1
I, s(x)= inf{ 15—2) : ’;tr(Y/x/ﬁ)d + Msc(xd) —X

n d

<8,Y€’Hn}.

REMARK 1.6. Together with the previous Remark 1.5, we see that any Wigner matrix
with bounded entries satisfies the assumptions of Theorem 1.10.

We will now specify our result to Wigner matrices with sharp sub-Gaussian tails. Follow-
ing Guionnet and Husson [21], we say that a real or complex random variable & has sharp
sub-Gaussian tails if

53 1
VzeC, Ag(z) =logEe"® < 342 22),

where X is the covariance matrix of (&, J&) and (-, -) is the standard inner product in C.

COROLLARY 1.11. Letd e N,d > 3. Let X be a Wigner matrix such that IEX%’1 <2/B.
Assume that X is real symmetric if =1 and, if B =2, that (R X 1,2, 3X1,2) are independent
each of variance 1/2. In addition to the assumptions of Theorem 1.10, assume that the entries
of X have sharp sub-Gaussian tails. The sequence (%tr(X / ﬁ)d) NeN satisfies a LDP with

speed n'*7 and good rate function Jg. If d is even, Jg is given by

2
g(x —Cap)? ifx>=Cqp,

+00 otherwise,

VxeR, Jix)=
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where Cgq/, denotes the (%)th Catalan number and, if d is odd,

B, 2
VxeR, Jalx)= leld,
where 8 =1 if X is real symmetric and 8 =2 if X is complex Hermitian.

REMARK 1.7. Distributions which have sharp sub-Gaussian tails include the Rade-
macher distribution %81 + %8_1 and uniform probability measures on intervals symmetric
around the 0; see [21], Examples 1.2. Therefore, the above LDP holds in particular for Wigner
matrices with Rademacher entries or uniformly sampled in [—\/5 , \/g].

1.2.3. Upper tail of cycle counts in sparse Erdds—Rényi graphs. Let X be the adjacency
matrix of an Erd6s—Rényi graph on n vertices with parameter p, = p. More precisely, we
assume that X is a symmetric matrix such that (X; ;);~; are independent Bernoulli random
variables of parameter p, whereas X; ; =0 foranyi € {1,...,n}.

For a given finite graph H, denote by Xy the number of copies of H in the Erd6s—Rényi
graph. A general question is to understand the large deviation of Xy of the order of its
expectation when n goes to +o0o. When p is fixed, the large deviation of these subgraph
counts are now well understood, due to the work of Chatterjee and Varadhan [13] on the
large deviations of the Erd6s—Rényi graph for the cut metric.

When p « 1, a first question is to estimate the order of the upper tail, that is, for u > 1,

P(Xy >uEXpy).

In the case of triangles H = K3, it was proven in a series of papers [11, 16, 28, 36], that, for
any p > 1/n,

log P(X g, > uEX ;) < —min(n?p?log(1/p), n*p?),

and then generalized in [17] for cliques of arbitrary size. For general graphs H the order of
the upper tail has been computed up to some log(1/p) factor, by Janson, Oleszkiewicz and
Rucinski in [26]. In particular, denoting by A is the highest degree in H, they proved in [26],
Theorems 1.2, 1.5, that

—n’p™log(1/p) SlogP(Xpy > uEX ) < —n’p”
for p > n~1/2_ Still, the exact order of this tail is not fully understood for small edge prob-
ability, as the order conjectured in [17] by Kahn and DeMarco was recently disproved by
Sileikis and Warnke in [35].

Working instead with homomorphism densities, that is, if H has vertex set V and edge
set E,

((H, X) =~ Yoo Tl Xiw.iw:
ie{l,...n}V (v,w)eE

Chatterjee and Dembo showed in [12] that the large deviations of #(H, X) fall into their
framework of nonlinear large deviations. The large deviation upper tail is understood by a
certain variational problem,

) —logP(t(H, X) > ult (H, X)) ~ ¢u, 1 (),
with

(10) bn.11 () = inf{A%(Y) 1 1(H,Y) > uEt(H,Y), Y € M},
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where H is the set of symmetric matrices of size n with null diagonal coefficients and
Ay (Y) =3 I,(Yi ), where

Viel0, 11, Ip(x) :xlog% +(1—x)log i x
and +oo otherwise. The equivalent (9) was shown to hold in [12], Theorem 1.2, for p >
n~*H for some explicit constant (H) > 0 depending on H. In the case where H = K3,
the threshold of validity of (9) found was n—1/42, up to logarithmic factor, and was pushed
later on by Eldan in [20] to n~/18_ Yet neither of these thresholds are expected to be optimal,
and in this case of triangle counts it is conjectured that (9) holds as soon as the variational
problem (10) gives the right order of the upper tail, that is, with the help of [33], np > logn.

Very recently, Cook and Dembo [15] proved that the nonlinear large deviations of ¢ (H, X)
hold for the range n~1/G2~% « p « 1 and, more strongly, in the case of d-cycles counts for
n~2logn <« p <« 1whend >4,and n™'3 « p « 1 whend =3.

We will give an alternative proof of their result on cycle counts. In the following proposi-
tion we push the estimation of the upper tail for sparsity parameters satisfying n~'/?log* n «
p < 1, thus improving on Cook and Dembo’s result in the case d = 3.

PROPOSITION 1.12. Let p such that p = o(1) and log*n = o(np?). Denote by v, =
n’plog(1/p). Foranyt > 1,
logP(tr(X?) = tn p?) < —¢pu (1) + 0(vn),
where

du (1) =inf{ A% (Y) :te(Y) > t(np)?, Y € H)}.

The proof, as for the traces of Wigner matrices, relies on a truncation argument which
enables us to lower the complexity of our function of interest and efficiently apply Proposi-
tion 1.4.

In [8], Theorem 1.5, (or [33], Theorem 1.1, for the case d = 3), the variational problem
was solved asymptotically. They showed that, for np > 1,

¢n (1)

v, n—+oo

(11) o),

where @ is given by

min(e,, l(r — 1)%) if p>n~12,
(12) O(1) = 2
=11 ifn '« pxn
with 6, the unique solution of the equation Pc,(6;) =t where Pc, is the independence poly-
nomial of the d-cycle. The optimizers correspond on one hand to planting a clique of order
np(t —1)1/4_ which gives the %(l —1)%/4 term, and on the other hand to planting an anticlique
of order n p29, which corresponds to the other 6; term.

With this knowledge of the optimizers, one can obtain the complementary lower bound so
that, together with Proposition 1.12, we get, for any ¢ > 1,

1
lim — logP(tr(X9) > tn p?) = —d (1)

n—-+00 v,

for any n=1/21og*n <« p <« 1. The edge probability n~!/2 appears to be critical for cycles

in different ways. Note that, below this threshold, the anticlique construction is no longer
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available. Moreover, for this parameter the order at the exponential scale of the upper tail ap-
proaches n. From the point of view of the truncation method we are using, the speed n arises
as being impassable (without further dimension reduction): the complexity of the gradient of
a truncated trace is at least the one of the (n — 1)-dimensional sphere, as it corresponds to
pick the top eigenvector.

Furthermore, the threshold n~!/2 is also critical in the sense that one observes a change
of speed in the large deviation lower tail of cycles counts. Indeed, we know by the work
of Janson, L.uczak and Rucinsk [25] and Janson and Warnke [27] that in the regime where
p =o(1), for any finite graph H and any 0 <u <1,

logP(Xy <uEXp) =< —(1 —u)’dy,

where @z = min{[EX; : J subgraph of H}. Thus, the speed of the lower tail is driven by the
“least expected” subgraph of H. For example, for H = K3, this implies that

logP(Xy < (1 —u)EXp) < —u? min(n3p3, nzp).

Thus, a change of speed happens at n~!/? and, similarly, for cycles of greater lengths.

In [15], Theorem 1.2, the authors provided sharp lower-tail estimates of homomorphisms
densities of d-cycles for sparsity parameters p >> n~ (up to logarithmic corrections), with
c= %. We mention also that an entropic perspective on the estimation of the lower
tail of triangle counts has been announced by Kozma and Samotij [29] all the way down to

p>n2

2. Nonlinear large deviation upper bounds. We give here a proof of Theorems 1.1
and 1.4.

PROOF OF PROPOSITION 1.1. Let x, y € K. We have, by the mean-value theorem,
) =F0x) = fO)+ A0+ fF) = AL)
<sup(Vf(),x —y)+ A,(») + sup [ f(2) — A}, (2)}.

tekK zeRM
Denote by W the convex hull of V f(K) and hw its support function, that is, hw(y) =
sup, cw (A, y) for any y € R". With this notation we get

) <hwx —y)+ Aj () + sup { f(2) — A} (2)}.

zeR®

Optimizing in y, we deduce that

fx) < )jglf({hw(x =2+ A} + sup{f() — AL}

z€R?

Using the minimax theorem (see [14], Theorem 4.36), we have

inf — )+ A ()} = sup inf {(A, x — y) + A%
Inf {hw (x =) + AL O] ASS%QK“ X =)+ AL}

= Sl,lp{()»,X) - Aﬂ()‘)}’
rEW

where we used the fact that A:‘L(y) = 400, if y ¢ K by the Hahn—Banach theorem, and that
A, is the Legendre transform of A}, by [14], Theorem 4.21. Therefore,

F(x) < sup{(A, x) = A (W)} + sup {f(2) — A} (D)}
rew zeR"
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Thus,

(13) log/ef du 5log/eS“pMWW’”_A“(A)}du(x) + sup {f(2) = AL (D)}

zeR?

Note that VA, (R") C K since any point in VA, (R") is a barycenter of a probability mea-
sure supported on K by (2). Therefore, for any x € K, the function A — (A, x) — A, (R) is
D-Lipschitz with respect to the £2-norm. Let now § > 0, and let Ds be a §/ D-net of V. Then,

log/eSUPAeW{()w X)=Au (M) du(x)<8—|—log/ $PseD, (1) =AW} g (1))
Using a union bound, we get
tog [[ePens {078 gyu(x) < log Dy
which yields the claim. [

REMARK 2.1. In the case suppu C [0, 1]7, one can get a potentially better bound by
using not a net for the £2-norm but for the £!-norm instead. Indeed, for any i € {1, ...,n} and
A eR",

8 AGL) =/<x,ei>duy(x),

with y = VA(X) and py is defined in (1). Therefore if suppu C [0, 1717, 3; A(X) € [0, 1].
Thus, for fixed x € supppu, the function A +— (A, x) — A, (1) is 1-Lipschitz w.r.t the £'-norm.
In the last step (13) of the proof of Proposition 1.1, if one takes § > 0 and F;5 to be a §-net
for the ¢!-norm, one obtains

log [ emiev 3-8 dpx) <5+ log | 7.

This yields an error term in the approximation of the partition function getting closer to
the one recently found in [4], Proposition 5.1, as a consequence of a structural result on
probability measures on product spaces.

REMARK 2.2. As observed in Remark 1.1, we see that the above proof of Proposi-
tion 1.1 yields an approximation of the partition function which seems a bit off from the
one Lemma 1.3 proposes.

In general, it is expected that, when f has a gradient of low complexity, this gap becomes
negligible, that is, for any y in an appropriate level set of A%,

/fduy ~ f (),

where 1, is defined in (1). Indeed, if p is the n-fold product measure v", with v compactly
supported, for example, we note that, by the mean-value theorem, we have

‘/fduy f(y)‘ Sup| (Vf(0),x = y)|duy(x),

where K denotes the convex hull of the support of 1. But as 11, has barycenter y and is also
a product measure with marginals having the same support as the one of v, we can deduce,
by the majorization theorem (see [32], Theorem 12.16),

/fduy - f(y)‘ SC/tsuII()(Vf(t),x)dy”(x),

where c is a positive constant depending on the diameter of the support of v and y” is the
standard Gaussian measure on R”.
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We now turn our attention to the proof of Theorem 1.4. As the “rate function” we are
aiming for is not a priori convex, we cannot restrict ourselves to estimate the logarithmic
Laplace transform of f(X) and use the previous Theorem 1.1. We will actually refrain our-
selves from using Chebytchev’s inequality and prefer to work directly on the probability of
deviations, in contrast with the path followed by Chatterjee and Dembo in [12], Section 4,
proof of Theorem 1.1.

PROOF OF THEOREM 1.4. To ease the notation, we write A, A* as shorthands for A,
and A}, respectively. The key element of this upper bound is a deterministic result which
translates the event where f(X) ¢ Vs({I <r}) into a large deviation event for the process

(O, X) = AOM)go0 1ew-

The bound of Theorem 1.4 is then obtained by using a net argument and a union bound to
control the deviations of the above process.

Fix ¥ > r > 0. Denote by K = {A* < «}. In a first step we translate in a more geometric
language the event where X € K and f(X) ¢ Vs({I <r}) which is the object of the following
lemma.

LEMMA 2.1. Letx e K. If f(x) ¢ Vs({I <r}), then

inf A*(x—2)>r,

zedWe

where W° is the polar set of W, that is, denoting by hyw (z) = sup,cw (A, z) for z € R" the
support function of W,

We={zeR" hy(x) <1}.

Observe that, since Theorem 1.4 is only relevant when W is a small set in terms of com-
plexity, its polar §W° can be thought as a large or typical set. The above lemma quantifies
the fact that, when f(x) ¢ Vs({I <r}), x is far away from § W° with respect to the cost
function A*.

PROOF. Let x € K. By definition of 7, for any y € R” such that A*(y) < r, we have
I(f(y)) <r.Therefore, if f(x) ¢ Vs({I <r}), then

inf |f(x)— f(y)]=3.

A*(y)=r

Since « > r, we deduce from the assumption (5) that, for any y € R” such that A*(y) <r,
| f ) = f)] < sup (r,x —y).
reW

Therefore, we have

(14) inf sup(h,x —y)>3.
AY)=rjew
Let z € W°, and assume that A*(x — z) < r. By continuity of &y and the continuity of A*
on its domain, we can assume Ay (z) < 8. Using the above inequality (14) for y = x — z, we
get that Ay (x — y) = hw(z) > & which yields a contradiction. Therefore,
inf A*(x —z)>r.
e N Tz O

As one can observe, Lemma 2.1 involves a convex optimization problem. A specific fea-
ture of such an optimization problem is that it admits a dual concave optimization problem
which is linked through its multipliers to the initial problem. Using this duality, we obtain the
following lemma.
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LEMMA 2.2. Letx € K and 6y =« /8. Then,

inf A*(x—2)< sup |(h.x)— A6A) — 65},
zedWe 0<6<6y
reWy

where, for any 6 > 0,

(15) Wo = [ eW:0xeint(Dy), VAOL) € K.

PROOF. Since A*(x) <« and 0 € §W°, we obtain by taking z = 0 that

(16) inf A*(x —z) <k < +oo.
zesWe
As §W° is a closed set and A* has compact level sets by [18], Lemma 2.2.31, the infimum is
achieved at some z, € SW°.
Since A* and hw are both convex functions, we deduce by Kuhn-Tucker Theorem (see
[14], Theorem 9.4) that there exists (n,0) # (0,0) with n € {0, 1} and 6 > 0, such that
O(hw(zx) —8) =0 and

a7 NA*(x — z) =inf{nA*(x —2) +0(hw(z) — 8) 1z € R"}.

Evaluating the function on the right-hand side at z = 0, we obtain that nA*(x — z4) < —68.
Therefore, the nontriviality condition (5, 8) # (0, 0) implies that n = 1. By (16) we know
that x — z, € D. We claim that further,

FACT 2.1.  x — z4 lies in the interior of Dpx.

The intuition behind this fact is that the gradient of A* blows up around the frontier of
its domain whereas the “penalization function” Ay remains Lipschitz, so that it can only be
beneficial for the minimum to lie in the interior of Dx+. We now make this idea rigorous and
prove formally Fact 2.1.

PROOF. Note first that the barycenter of ©, which we denote by 1, is in the interior of
Da+. Indeed, by Jensen’s inequality

(18) VAeR", A) = (A, m).

Therefore, A*(m) < 0. Since A* > 0, we deduce that A*(m) = 0 and, in consequence,
0 € dA*(m). As A is strictly convex and essentially smooth, A* is also strictly convex and
essentially smooth by [34], Theorem 26.5. In particular, A* is differentiable on int(Dx+) and
steep, so that any point with a nonempty subdifferential should lie in int(Dx=). Therefore,
m e int(Dp+).

To prove that x — z, € int(D,), we argue by contradiction. We will show that, if x — z,
lies on the frontier of D+, denoted by fr(Dyx), then, using the fact that A* is steep, we can
find a barycenter of m and x — z, at which the cost function in the optimization problem
(17) is smaller than at x — z,, thus violating the optimality of x — z,. Assume now that
X — 4 € fr(Dpx). Then, by [34], Theorem 6.1, we deduce that forany ¢ € (0, 1], x —z4 —tu €
int(Dx+), where u = x — z,, — m, as we are taking a barycenter between an interior point and
a frontier point of a convex set. Define

(19) VzeR", F@)=A*"(x—2)+0hw(2).

For any ¢ > 0, there exists {; € W such that hw (z+) — hw (2« + tu) > —t{¢, u). Using the
convexity of A*, we get

F(z4) = F (24 4 tu) + (VA™ () — 0, tu),
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where v, = x — z, — tu. Besides, A* is strictly convex and, therefore, achieves its unique
minimum at 7z where A*(m) = 0. Thus, for any r < 1, A*(v;) > 0. Since v, =m + (1 — t)u,
we deduce by convexity of A* that (VA*(v,), u) > 0 for any ¢ < 1. But W is a bounded set;
therefore, ¢; remains bounded as ¢ € (0, 1]. Since A* is steep, we deduce that, for ¢ close
enough to 0,

(VA (v) — 604,u) >0
which gives the desired contradiction. [
Since z, is a global minimum of the function F defined in (19), we have O € 9 F'(z,). From
Fact 2.1 we know that x — z, is an interior point of Dpx. As A* is differentiable on int(Dy+),

we have 0 € {(—VA*(x — z+)} + 00hw(z4) by [14], Theorem 4.10. By Danskin’s formula
(see [14], Theorem 10.22), the subdifferential of the support function Aay is

Ohw(2) ={re €W 1 hw(2) = (s, 2)}
Thus, there is a A € W satisfying § = (A, z,) such that
(20) VA*(x — z4) = 0.
Therefore,
A (x —z4) = (OA, x — z4) — A(OL) = (OA, x) — A(OA) — 66.

Note that 8 and A depends on x in an implicit way. However, we will show that 6 and A can
be restricted to certain subsets uniformly in x such that A*(x) < «. More precisely, we will
prove that 6 <k /6 and A € Wy, with Wy defined in (15), thus ending the proof of Lemma 2.2.
We start with the bound on 6. Using the convexity of A*, we have

AF(x) — A*(x — z4) = (VA*(x — z4), 24).

Using that (X, z4) = & and that A* is nonnegative, we get A*(x) > 64. Since A*(x) <k, we
obtain that & < «/§. To prove that A € Wy, we use the fact that VA and VA™ are inverse maps
and (16) to deduce that

A*(VABN) = A*(x — 24) < A*(x) <k

which finally ends the proof. [

Combining Lemmas 2.1 and 2.2, we obtain that if x € K and f(x) ¢ Vs({I <r}), then

(21) sup {(Or,x) — A(OL) — 68} >r,
0<6<6y
reWy
where Wy is defined in (15) for any 6 > 0. In order to be allowed to take the probability of
this event, we check the measurability of the supremum appearing in the above inequality.

FACT 2.2, The function x € R" - supy—g g {0, x) — A(OLX) — 08} is measurable.

reWy

PROOF. Since (0,1) — (OA,x) — A(OL) — 66 is a continuous function, it suffices to
prove that the subset,

A= {0} x Wy,
6<6y
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is separable in the sense that it contains a dense subset. Observe that A is a bounded set since
Wg C W for any 0 > 0 and W is bounded by assumption. Therefore, its closure, cl(A), is
compact. This entails that A is precompact and, in consequence, that it is separable. [

Define now the measure
Px =]P)(' N{X e K})

From (21) we have the upper bound

22)  Px(f(X) ¢ Vs(I <r))) <Pk (O sup {(03,X) — A(63) — 66 = r).
=0=0
AEWQ

In a last step we control the deviations of the supremum of the process appearing in the
right-hand side of (22) using a net argument and performing a union bound.

LEMMA 2.3. Let D denote the diameter of K. Let Ds/ be a §/2D-net for the 0?-norm
of W. Then,

kLD
1ogIP>K( sup {(9/\,X>—A(9A)—93}zr)§—r+1og|D3/2|+1og P V) 41,
0<6<6 §
reWy

where 0y =« /8, L = sup, ¢y l|All 2 and for any 6 > 0,
Wy ={reW:0xeint(Dy), VA(OL) € K}.

PROOF. We start by a net argument on 6. For x € K fixed, define the function

G:6 R, > sup (6. x) — A(BA) — 65).
reWy

We claim that, for any 6’ <6,
(23) G(0')—G@®) < (0 —0')LD.

We observe first the following fact on the monotonicity of the sets Wpy.
FACT 2.3.  The family (Wyp)g>0 is nonincreasing for the inclusion.

PROOF. Let 6 >0 and A € Wy. Since K = {A* < «}, it means that ) € int(Dpx) and
A*(VA(OL)) < k. We know by (18) that m € dA(0). Since A is essentially smooth and A
has a nonempty subdifferential at 0, the point O must lie in the interior of D, . Since, by [34],
Theorem 6.2, int(D,) is a convex set, we deduce that for any 0 <0’ <6, 0’A € int(D,). In
addition, for any 6’ < 6 we can compute

%A*(VA(Q/A)) = (VA*(VA(6'R)), V2A(6'2).2)

=0'(x, VZA(6'A).1) > 0,
where we used the fact that VA and VA™* are inverse maps from one another. Thus, we can
conclude that, for any 6’ <6, A*(8'L) < A*(6)) < k and, therefore, A € Wy,. [
We now prove (23). Let 8’ < 6. By convexity of A, we get, for any A € Wy,
((Or, X) — A(O'A)) — ((0'A, X)— A(0'R)) < (0 —0") (A, VA(O'L) — X).
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Since Wy C Wy by Fact 2.3, we have VA (6'A) € K. As we denoted by D the diameter of K,
we obtain

((Or, X) — A(O'2)) — (0’2, X)— A(0'2)) < (6 —0")LD
which holds for any 8’ < 0 and A € Wy C Wy. This yields the claim (23).
Let £ be a 1/(L D)-net of the interval [0, 6y]. One can find a net £ such that
LD
(24) IEl < (LDBy) v 1 = <KT) v

For any 6 € [0, 6y], one can find #’ € £ such that 0 <6 — 6’ < 1/LD. From (23) we deduce
that

sup G(0) <sup G(9') + 1.
6€10,60] 0'cE

Thus, using a union bound, we get

Px( sup {(692, X) — A(3) — 08} > r)
0<6<6y
reWy

(25)

< Y Pi(sup (03, X) — ABX) — 08} =1 —1).
gee AW

Let us now fix 6 € £, and perform a net argument on A € Wy. Fix x € K, and define the
function H taking values in R U {—o0},

H:LeR"— (01, X) — AOL).
We claim that, for any A, 1 € Wp,
(26) H(\) —H(M)<6D|r—1|.
Indeed, by convexity of A we have, for A, 1" € Wy,
H() —HM)<0(h—A,x — VA(OL)).

Since A" € Wy, we have VA (6)) € K which yields (26).
Let F be a §/ D-net for the £%-norm of Wj such that F C W,. Using (26), we obtain that

sup H(A) < sup H(X) +64.
reWy NeF

Therefore,

Pk ( sup {(02, X) — AOM)} = r — 1 +65) < Pk (sup{(02, X) =A@} = —1).
reWy reF

Performing a union bound, we get

]P(sup{m, X)—A@ON) =7 — 1) < |FleH,
rEF

where we used the fact that, for any £ € R” and ¢ > 0,
P((5. X) —A@E)=1) <e™,
by Chernoff’s inequality. Therefore,

27) Pk (Asuvg [0, X) = A@OV) =r —1+ 08) < |Fle~ .
€Wp
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It remains now to show that we can find a §/ D-net F of Wy such that 7 C Wy and relate its
cardinal to the one of a net of W. For any A C R" and r > 0, we denote by N(A, r By2) and
N(A,rB,) the following covering numbers:

N
N(A,rBp) =min{N eN:3Ixq,...,.xy R AC U Bez(x,',r)},
i=1

N
N(A,rBp) :min{N eN:3xy,....xneA,AC| Bgz(xi,r)}.
i=1
While it is true that the first notion of covering number N (A, r B,2) is nondecreasing in A for
the inclusion, this fact becomes wrong for N(A, rB,2). When A is convex, it is known (see
[2], Fact 4.1.4) that both covering numbers defined above coincide. Unfortunately, we cannot
prove in general that Wy is convex. But, up to loose a factor 2 in the mesh of the net, we have
the following fact.

FACT2.4. Let ACBCR"andr >0.Then, N(A,rBp) < N(B, (r/2)B,2).

PROOF. Forany A C R" and r > 0, let M (A, r B,2) be the separation number defined as
M(A,rBp)=max{N e N:3xy,...,xy € A, Vi # j, |lxi — x| > r}.
Let A C B C R". We know by [2], Fact 4.1.11, that N (A, rBp) < M(A,rB).Since A C B,
M(A,rBp) < M(B,rB)).
Using again [2], Fact 4.1.11, we have
M(B,rByp) < N(B, (r/2)B,)

which ends the proof. [

Let D5/ be a §/2D-net for the £2-norm of W. As Wy C W, we deduce from Fact 2.4 that

there exists a §/ D-net F of Wy for the ¢2-norm such that F C Wy and |F| < |Ds /2|. From
the two union bounds (25) and (27), we obtain

1og1P>K( sup {(OA, X) — A(BL) — 68} > r) <log|€| +log | F| —r + 1.

0<6<6y
reWy

Since |£| < (kLD /§) v 1 by (24) and | F| < |Djs,>|, we deduce that

1ogIP>K( sup  {{OA, X) — A(OL) — 08} > r)
0<6<6py,reWy

kLD
< —r +log|Ds3| +10g(<T> \Y, 1) +1
which ends the proof. [

To finalize the proof, we choose « > r such that P(X ¢ K) < e~ ". Using (22) and
Lemma 2.3, we obtain

P(f(X) ¢ Vs({I <r})) <Pk (f(X) ¢ Vs({I <r})) +e"

LD

< K : |D(S/2|e—r+1 4"
2k LD _

= |Dsjale™ 1,

which gives us the claim. [J
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3. Large deviation of traces of Wigner matrices. In this section we will give a proof
of Theorem 1.10 and Corollary 1.11.

3.1. Large deviation upper bound. We start with the large deviation upper bound of The-
orem 1.10. The strategy for this upper bound will be similar to the one we adopted to inves-
tigate the large deviations of the moments of B-ensembles in [3], Section 3. It consists in
truncating the spectrum so as to reduce ourselves to study the deviations of a small frac-
tion of the eigenvalues. Once this truncation is made, we will be able to use Theorem 1.4
efficiently.

We introduce some notation we will use throughout this section. Let ¥ € H,,. For any
ke{l,...,n}, we denote by trj;Y the truncated trace

k
(28) trgY =) Ai(Y),
i=1

where A (Y), ..., A,(Y) are the eigenvalues of Y in nonincreasing order. For any measurable
function f : R — R, we define f(Y) by functional calculus as the Hermitan matrix,

F=>" i ))ujuf,

i=1

where u1, ..., u, are the eigenvectors of Y associated to A1(Y), ..., A, (Y). We now define,
for d even,

1
(29) Fie¥) = —trpg (Y /v/n)?,

whereas for d odd,

1 1
fie(Y) = ;tr[k](Y+/«/ﬁ)d - ;tr[k](Y—/\/ﬁ)d-

The first step toward the proof of the upper bound is the following lemma which will rely on
concentration arguments.

LEMMA 3.1. Assume X is a Wigner matrix satisfying the convex concentration property.
1
Letk €{1,...,n} such that na-1 = o(k) and k = o(n). For any t > 0,

1 1
lim ﬁlogﬂb(';tr(X/\/ﬁ)d — fi(X) — Msc(xd)‘ > t) = —o0.

n——+0o n 7

3.1.1. Concentration inequalities. In order to prove Lemma 3.1, we will develop some
deviation inequalities for the number of eigenvalues falling outside an interval and for trun-
cated linear statistics of Hermitian random matrices satisfying the convex concentration prop-
erty defined in 1.9. The proof of these inequalities will follow the now classical path laid by
the work of Guionnet and Zeitouni in [22].

PROPOSITION 3.2. Let X be a random Hermitian matrix satisfying the convex concen-
tration property for some constant ¢ > 0. Let k € {1, ...,n}, and let f : R — R be a convex
1-Lipschitz function which achieves its infimum on R. For any t > 0,

2
P(|trpey £ (X) — Etrpgy f(X)| > 1) <™ exp(_%),

where tryy is the truncated trace defined in (28).
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In order to apply our convex concentration property, we need to prove that the truncated
linear statistics are convex Lipschitz functions of the entries. This is the object of the follow-
ing lemma.

LEMMA 3.3. Let f:R — R be a convex function which achieves its infimum on R. Let
ke{l,...,n}. The function Ty defined by

VX eH,, Tr(X)=tryf(X)

is convex. Moreover, if f is 1-Lipschitz, then Ty is Vk-Lipschitz with respect to the Hilbert—
Schmidt norm.

PROOF. The proof is a variation around the one of Klein’s lemma (see [1], Lem-
ma 4.4.12). Since f achieves its infimum, we know that there exists x( such that 0 € 9 (xo).
Considering f = f(- + xg) — f(x0), we may and will assume that xo = 0 and f(0) =0. We
will show the following representation of 7y as supremum of affine functions.

LEMMA 3.4. Let f:R — R be a convex function. Assume f(0) =0 and 0 € 3f(0). Let
¢ : R — R be a function such that
VxeR, ¢(kx)edf(x), and ¢(0)=0.
Then, for any X € H,,

(30) Tr(X)= sl?}) k{trf(Y)—i—trg“(Y)(X—Y)}.

Moreover, if f is 1-Lipschitz, then Ty is Vk-Lipschitz with respect to the Hilbert—Schmidt
norm.

PROOF. First, we know by [34], Theorem 23.4, that, for every x € R, df (x) # @ which
justifies the existence of ¢. Let A1, ..., A, be the eigenvalues of X such that f(A;) >--- >
f(Ap).Letuy,...,u, be the associated eigenvectors. Note that, because we assumed f(0) =
0, then if we take ¥ = Zf.‘zl Aiuju’, we get the equality

Tr(X)=trf(Y)+tug(Y)(X YY),
using the orthogonality of the eigenvectors. Therefore, only the inequality is left to prove.
Let Y € H, with rank less that k, and denote by e, ..., ¢, an orthonormal basis of eigenvec-
tors such that ex41, ..., e, are in the kernel and by u1, ..., ui the eigenvalues associated to
e, ...,ei. From the convexity of f, we have, forany j € {1,...,n},i €{l,...,k},

SO = f(ui) + (i) (Aj — ).

Multiplying the above inequality by [(u;, ;) | and summing over j € {1, ...,n}, we get

31) Sluj, e FO) = Fu) + 3 [, e e — o).

j=1 j=1
Writing the trace of f'(Y)(X — Y) in the basis of the ¢;’s, we have

n

(V)X —Y) = (e, ((Y)(X = Y)e;)

i=l

=Y (tMei, (X = Ye;)

i=1

k
=> [tMei, (X — Yei),
i=1
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where we used the fact that ¢ (0) = 0. Finally, using the spectral decomposition of X, we get

k n
(VX —Y) = Juj, en) (i) — o).

i=1j=1

Summing (31) now over i € {1, ..., k}, we deduce, writing o; = Zf-‘zl [{uj, ei)|?, that

Y o f() = f(Y)+u(Y)(X —Y).

j=1

Observe that a; € [0, 1] and ) joj= k. The maximum,
max{Zajf(Aj) caj €0, 1],Zo¢j :k],
J J

is achieved at the vector « = 1; where J is the set of indices j corresponding to the k
highest values of f(2;). This shows that the representation (30) holds and that 7'y is a convex
function.

Assume further that f is 1-Lipschitz. This entails that [£(x)| < 1 for any x € R. Conse-
quently, [|£(Y)]2 < Vk for any Y € H, with rank(Y) < k. We conclude from the representa-
tion (30) that T is «/E—Lipschitz w.r.t the Hilbert—-Schmidt norm. [

As a consequence of Proposition 3.2, we get the following deviation estimate on the num-
ber of eigenvalues present outside the bulk.

PROPOSITION 3.5. Let X be a random Hermitian matrix satisfying the convex concen-
tration property with constant ¢ > 0. Denote by A1 (X) its top eigenvalue and || X || its operator
norm. For any M > 4E(A (X)) and 1 <k <n,

CM2k>
16 )’

where for any I C R, N'(I) denotes the number of eigenvalues of X in 1. As a consequence,
forany M > 4E|| X | and 1 <k <n,

P(NIM, 400) > k) <c™! exp(—

cM2k>

PN((-M. b)) 2 k) =26 exp(— 5

PROOF. Let f(x) = %(x — M /2),4 for any x € R. Since f(x) > 1 for x > M, we have,
denoting by A1(X), ..., A, (X), the eigenvalues of X in nonincreasing order,

k
PN[M, +o0) > k) < ]P’(Z f(rx)) > k).
i=1
But
2

k
(Z F0a(X) ) < ZKE( (), =

for M > 4E(L{(X))+. Thus,

N

k k
P(NM, +00) > k) <]P’(Z F0)) =EY" f(ri(X)) zk/z).
=1 i=1
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Applying Proposition 3.2, we deduce that

2

(32) P(NM, +00) > k) <c~le= 16

which gives the first claim.
Since by definition [k/2] — 1 < k/2, we have using a union bound,

PN ((=M, M)°) = k) <P(N(—o00, —M]>¢{) + P(N[M, +00) > ),

where £ = [k/2]. For any M > 4| X ||, we obtain by applying inequality (32) to X and —X
alternatively,

ckm?

PN ((—=M, M)) > k) <2c'e™ 22

which gives the second claim. [J

3.1.2. An exponential equivalent. In this section, we apply the concentration inequal-
ities we obtained in the previous section to give a proof of the exponential equivalent of
Lemma 3.1.

PROOF OF LEMMA 3.1. Let k such that nﬁ = o(k) and k = o(n). We will prove the
claim only in the case where d is even, the case where d is odd being almost the same. Let
M > 0, and define the truncated power function, by fys(x) = x4 for |x| < M, and for |x| > M
by,

fu(x) =dM¥ (x| — M) + M9,

Let A7, ..., A be the eigenvalues of X/ 4/ in decreasing absolute values. We can write,

n
Do Su(a) =t fu (X)) — teg fu (X[ /).
i=k+1
As  fu(-//n) is dM?7'//n-Lipschitz, applying Proposition 3.2 alternatively to
trfar (X/4/n) and trpg) far (X/4/n), and performing a union bound, we deduce that for any
t>0,

S Al -E Y ful)

i=k+1 i=k+1

(33) IP’(

) <201 cn’t?
>tn| <2c " exp a2 )

where we used the fact that kK < n. On one hand,

E > A-E 3 fu)

i=k+1 i=k+1

n
<EY [ Tprizm
i=1

1
< —Etr|X/y/n|*t.
= 5l X/ V|
Using twice the Cauchy—Schwarz inequality, we get

1 1
B/l < E(%tr(X/ﬁf(d*”)z < (E%tr(X/\/W(d*”)z — o),

where we used in the last equality [1], Lemma 2.1.6. Therefore,

E i W R i fu () :0(%).

i=k+1 i=k+1
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On the other hand,

‘E 3 A~ B(X /)

i=k+1

<KE|X//n|? = O(k),

as E||X/f||d 0(1) by [1], Exercice 2.1.27. Therefore, if k = o(n) and M goes to infinity
with n, then as Entr(X YN )d converges to [Lsc (x4), we have

[hse(x —< ZfM )

i=k+1

(34)

— 0.
n——400

Fix ¢ > 0. Now, let M go to infinity with n such that n!*%/? = o(n?/M>*“=D), that is,
M? = o(n®) with a = (d — 2) /(d(d — 1)). The above inequality (33) and the convergence

(34) give
> t) = —00.

. 1 d
(35) e logpq | %1 S (hF) = pse(x?)
But since E| X| = O(4/n) by [1], Exercice 2.1.29, we deduce from Proposition 3.5 that in
order to have that

(36) lim

n—+00

- log P(N([—R/n, R\/nl°) > k) = —o0,
i

n

it is sufficient to take R going to 400 with n such that n*/¢ = o(kR?). We assumed that
1

nd-1 = o(k) which is equivalent to say that

ni = o(kn).
Therefore, we can find M going to infinity which satisfies both conditions,
M?*=0(n") and ni = o(kM?).
With this choice of M, both estimates (35) and (36) with R = M hold. But then

IP( Xn: A Z fu(r >m> PN ([—M+/n, M/n]) > k).

i=k+1 i=k+1
> tn) —00

3.1.3. Proof of the large deviation upper bound. From Lemma 3.1 we see that it suffices

Therefore,

1
lim sup logP<
n——+00 nl

which together with (35) give the claim. [J

Z )L*d Z fM

i=k+1 i=k+1

to understand the large deviations of a truncated trace f(X) defined in (29), with n 7T = o(k)
and k = o(n). The point is that this truncation lowers significantly the complexity. Indeed,
we will be able to encode by O (nklogn) bits the “gradient” of the truncated trace trj; (X dy,
Thus, Proposition 1.4 will give us a relevant upper bound, with respect to the speed nl+a ,as
soon as we can take klogn = o(nd). But for d > 3, we see that
1 2

_ << .

d—1 d
Therefore, we can and will take k& which satisfies both conditions nﬁ =o(k) and klogn =

o(n%).
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Property of the rate function I,.. 'We begin with proving that the rate function 7 defined in
Theorem 1.10 is a good rate function. It will follow from the next lemma:

LEMMA 3.6. Letc,:R" - Ry and F, : R" — R be families of functions indexed by
n € N such that, for any r > 0, the subset

U Fulfen <71})
neN
is bounded. Then, the functions defined as

vxeR, I1™Wx) = sup i mf Ly s(x)

5>0™M
and
VxeR, Ii(x)= ;gglziinfgln’a(x)
with

Lns(x) =inf{cy (h) : |[Fn(h) — x| <8, h e R"}

are good rate functions.

PROOF. Let t > 0. We can write, for any x € R,
IMx)<t < V5§>0, infl,s(x)<t
m>n

— V§>0,Ve>0,Im>n, Iysx)<t+e.
By definition of I, s, we get
I"x) <t
= Ve>0,¥6>0,Im>n,FheR™, c,(h) <t+e, |Fu(h) — x| <38.
Thus,

(1" <7} = ) U Fullem <7 +¢)).

e>0m=n

This yields that 7 is a good rate function. As I, = sup,en 1 ) we deduce that I, is also a
good rate function. [

Let us now check that the assumptions of Lemma 3.6 are fulfilled in our setting. We first
show that X is sub-Gaussian in the sense that there exists C > 0 such that

1 2
(37) VY €My, ANY) 2 (V).

Applying the convex concentration property defined in 1.9 to the function f(X) =tr(XH)
with H € H,, fixed, we obtain that, for any ¢ > 0,
_a?
P(|te(X H)| > ) < ¢ le wurd,
We deduce that A(H) < %ztr(Hz) which gives (37). But using the fact that x € R} x2/d
is subadditive, we have for any Y € H,,, |tr(Yd)| < tr(|Y|d) < (tr(Y2))4/2 5o that, whenever

A*(Y) < rnl+i

for some r > 0, then we have |%tr(Y/ﬁ)d| < (2C2r)%. This shows that we can apply

Lemma 3.6 with ¢, (Y) = n~+D A*(¥) and F,(Y) = juse(x?) + Lr(Y/y/n)? and conclude
that 7 is a good rate function.
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Upper bound. We can now proceed with the proof of the upper bound. By [18], The-
orem 4.2.13, it is sufficient to prove the large deviations upper bound for the sequence
(fx(X))nen, as (usc(xd) 4+ fr(X))nen is exponentially equivalent to (}ltr(X/ﬁ)d)neN by
Lemma 3.1. We will first make sure that the rate function we are going to obtain by applying
Theorem 1.4 is the same as the one we are aiming for, that is,

LEMMA 3.7. Assume that k goes to +oo with n. Foranyn € N, § > 0, set

1
VxeR, Jns(x) =inf{ AT i) —x| <8 Y € H,,}
d

n
and let

J+ =supliminf J, s,
§>0 n——+o0o

where fi is defined in (29). For any x € R,
dyy _ ..
Ly (x + pse(x9)) = suplim inf Jp, 5 (x),

where 1 is defined as

VxeR, [Ii(x)=supliminfl, s(x),
§>0n 100

and foranyn e N, § > 0,

A*(Y 1
@) j L@/ my = paelx?) — x

I,,,g(x)=inf{ <8,Y€7—[n}.

n a'

PROOF. We will prove that I, (- + g (x%)) and J+ have the same level sets. We will
first observe that if ¥ € #,, is a nonnegative matrix such that tr(Y?) = 0(m1+§), then

(38) tr(Y?) — tryg (Y4) = o(m' 7).

Let A1 > --- > Ay, > 0 be the eigenvalues of Y. From the fact that tr(Yz) = 0(m1+%), we
deduce that, for any 1 < ¢ <m,

I\JI*—‘
&I'—‘
~—

A <O~ 5 0(
Thus,

tr(y) — g (r) = Y ad = 0 (m'+ 2k %)
>k

which gives (38). Now, let T > 0 and x such that J,(x) < 7.Let§ > 0. For any n € N, we
have

inf J,s(x) <rt.
m>n

Therefore,

1nf ng(x)_nllnf inf # | fi(Y) — x| <8, A* (Y) <2tm'*t }

>nYeH,, m 1 d

For any m € N and Y € H,, such that A*(Y) < 2tm1+%, we know by (37) that

tr(Y?) <4C?tm't
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Applying the observation (38) to Y, and Y_ alternatively, we deduce that tr(Y?) — f(Y) =
0(m1+%). Therefore, for n large enough,

inf Jy, 5(x) > inf I, 25(x).

mz=n m>n
Therefore,

liminf I, 75(x) < t.
n—+oo

As the above inequality is true for any § > 0, we obtain /4 (x) < 7. Inverting the roles of I
and J4, we get the other inclusion. [J

We come back to the proof of the upper bound of Theorem 1.10. Let F be a closed subset
of R. We want to prove that

lim sup 5
n——+oo n d

logP(fx(X) € F) < _i%fj+,
where J. is defined in Lemma 3.7. We can assume without loss of generality that
infr J4 > 0. Let r > 0 such that infr J4 > r. Put in another way,

FNn{ly <r}=0.
As J; is a good rate function, we can find a § > 0 such that

FNVy({Jy <r})=2.

Define for any n € N,

Jm = sup inf Jy.s.

s>0mzn

Note that, as J4 = sup,y J ™,

Jp<ry=N{7™ =r}.
neN

Using (37) and the fact that, for any Y € H,,,
fi(r) = (r(v2) 7,

we deduce by Lemma 3.6 that J™ is a good rate function. Therefore, {J " < r} is a nonin-
creasing sequence of compact subsets so that, for n large enough,

[J® <r}cVs({Jy <71)).
Therefore,

Fnvs(fJ™ <r)) =2.
But {J™ <7} > {J <rn'*7), where
J(x) =inf{A*(Y): fi(Y)=x,Y € H,}.
Thus,
(39) P(fi(X) € F) < P(fu(X) & Vs({J <rn'*i})).

We are now in the position of applying Theorem 1.4. First, we check that the tightness con-
dition (4) is satisfied. By [18], Lemma 5.1.14, we know that, for any i, j,

|
EejA?ij(Xi,j) < 4(1+]1i7éj)’
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using the fact that (NX; ;, IX; ;) are independent. Therefore, by Chernoff’s inequality

P(A*(X) > 8n%) < e~ 4" <o

which proves that (4) is fulfilled.
Let K = {A* < 8n?}. We will now bound the increments of f; on K. As noted before, the
level sets of A* are included in Hilbert—Schmidt balls, more precisely, we know from (37),

(40) K C4CnBs,

where B; denotes the ball of radius 1 for the Hilbert—Schmidt norm. By Lemma 3.4 we know
that if f:R — R is a convex differentiable function such that f(0) = f’(0) = 0, then the
function

VY eHy, Tr(Y)=tryf(Y)
admits the variational representation

VX eHy,, Tr(X)= sup {trf(Y)—I—tr(f/(Y)(X—Y))}.
YeH, rank(Y)<k

We deduce that, for any X, Y € H,,
Tr(X) = Tr(Y) <tr(f(Z)(X = Y)),

where Z = Zle )»,-u,-uf, with A; > --- > A, the eigenvalues of X and uy, ..., u, the asso-
ciated eigenvectors. If we take f : x — xi, x — x4, or x = x? (in the case d is even) and
X € 4CnB,, then we see that f/(Z) is of rank k and || f/(Z)|| <d| X |4 <d(4C)¢~1nd1,
As by definition, f; is a combination of at most two functions 7y associated with the func-

tions x — xi, x> x4 orx > x4, we get that, for any X, Y € 4C B>,

(41) Je(X) — fi(Y) < sup rtH(X —Y),
HeW
where
(42) W ={H € H, :tank(H) < 2k, | H|| < con®"'},

where ¢ is some positive constant depending on C.
Note that by (40), the diameter of the level set K is bounded by 8Cn, and, by (41), the
Lipschitz constant of f; on K is only polynomial in n. By Theorem 1.4 we get

logP(fi(X) ¢ Vs({J < rn”%})) < —rnH%
+log N(8ncW, 8B,) + O(logn),

where N(8ncW, §B>) denotes the covering number of 8ncW by Hilbert—Schmidt balls of
radius . It now remains to compute the covering numbers of W. This is the object of the
following lemma.

(43)

LEMMA 3.8. Letk €{1,...,n}. Define the set
My ={Y € Hy :rank(Y) <k, ||Y] < 1}.

Forany ¢ € (0, 1), let N(My, €By) be the covering number of My by Hilbert—Schmidt balls
of radius ¢. Then,

&

12k
log N(My, e By) §2nklog< )
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PROOF. LetY € My and Z € H,. Let us spectrally decompose Y, and write Z as

k k
Y:ZA,-M,M?‘, Z:Z/Liviv,-*,
i=1 i=1

where p; are real numbers, v; are unit vectors (not necessarily orthogonal to one another),
Al, ..., A are the possible nonzero eigenvalues of Y and u1, ..., uj the associated eigenvec-
tors. As the v;’s are unit vectors,

k k
1Y = Zlo <3 i — il + 3 il Juiuf — vivf |,
i=1 i=1

Since || Y] < 1 and ||luv*|2 = ||ull2]v]2 for any u, v € C", we get,

(44) 1Y — Z|| <k max |A; — p;| + 2k max [[u; — vi|2.
1<i<k 1<i<k

Let £ be a &/2k-net of [—1, 1] and F a &/4k-net of the unit sphere S"~!. Then, the set

k
D, = !vaivfiui €&, u; EJ:},
i=1

is an e-net of My, due to the inequality (44). Clearly, we can find a net £ such that |£| < 2k/e.
Moreover, by [10], Lemma 1.4.2, there exists a net F such that,

12k \"
|7l =< (—) :
&

From the construction of D, we get, finally,

12k
log |D,| < 2nklog< ) 0

e
Coming back to the inequality (43), we see that we have the inclusion 8CnW C nb My,
for some b > 0. Thus, by Lemma 3.8

log N(8CnW, 8Bp2) < N(Ma. 6n~"Bpa) = o(nk10g<§)).

As we chose klogn = o(n%), we get

lim sup 11+; logP(fi(X) ¢ Vs({J < rnH‘%})) <-r,

n—>+oo p d

which implies, because of (39),

lim sup ——
n—>+o00 p'Tad

logP(fx(X) € F) < —r.

As this inequality is true for any r < infr J, we obtain the large deviation upper bound of
Theorem 1.10.

3.2. Large deviation lower bound. In this section we will use Lemma 1.6 to prove the
large deviation lower bound for (%tr(X / ﬁ)d )neN.- One of the difficulties in the derivation of
the lower bound is that the domain of A* may be different from 7{,,. To bypass this problem,
we will add a small Gaussian noise, as in the proof of Cramer’s theorem (see [18], Proof of
Theorem 2.2.30).
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3.2.1. Regularization by Gaussian noise. Recall that we denote by Hf,ﬂ ) the set of Her-
mitian matrices, when § = 2, and symmetric matrices, when 8 = 1, of size n. We say that I
belongs to the Gaussian orthogonal ensemble (GOE), when 8 = 1, or to the Gaussian unitary
ensemble (GUE), when =2, if it distributed according to the law

B
e I adp ),
n

where Eﬁ,ﬂ ) is the Lebesgue measure on ’Hf,ﬂ ),

LEMMA 3.9. Let X be a Wigner matrix satisfying the convex concentration property 1.9.
Let I be a GOE matrix if B =1 or a GUE matrix if B = 2. For any t > 0,

lim lim sup 11 > log P(|tr(X /+/m)® — tr((X + eF)/ﬁ)d| > tn) = —o0.

=0 p>too pltz

PROOF. Foro e{—1,1}andY € H,,wewrite Y, =Y ifo=+and Y, =Y_ifo = —.
With this notation it is sufficient to prove that, for o € {—1, 1} and any ¢ > 0,

lim lim sup 112 log P(|tr(X o /+/n)¢ —tr((X + eF)g/\/ﬁ)d} > tn) = —00.

&0 n—>+o0 n-Td

Fix o0 € {—1, 1}. We will first show that for any ¢ > 0, the sequence (n—tr| X + eT9)en
is exponentially tight at the scale n!+2. This will allow us to reduce ourselves to prove that
n= V4| (x +¢Tl) s /+/nla is an exponentially good approximation of n=1/d | X5 /A/n|ld, Where
Il denotes the dth Schatten norm,

(45) la:Y €My (¥4

Since |||z is a convex 1-Lipschitz function with respect to the Hilbert—Schmidt norm, we
obtain by applying the convex concentration property 1.9 that, for any # > 0,

2
(46) P(||X/ﬁ||d_E||X/\/ﬁ||d>tn1/d)fc_le—szﬂHd‘

But, using the Cauchy—Schwarz inequality and Jensen’s inequality, we have

1 1
E(n~ Y4 X/v/nlla) < E(ltro(/ﬁ)“)” < (Eltr(X/ﬁ)Zd)”.
n n

By Wigner’s theorem [1], Lemma 2.1.6, we get that E|| X/ /n|lq = O (n'/). Therefore, we

can deduce from (46) that (%trlX /a/n 1) e is exponentially tight at the scale n1+%. Using
further the triangle inequality for the dth Schatten norm, and the fact that I" also satisfies
the convex concentration property by [31], Theorem 5.2, 4.3, we deduce that, for any € > 0,
(%tr|(X + eI") /ﬁ|d)neN is exponentially tight at the scale n1+%. Therefore, it suffices to
show that, for arbitrary large but fixed T > 0 and any ¢ > 0,

lim limsup — log Py, (|tx, /m(x3) = iexpery v (x8)| > 1) = —oc,

2
e>0 p— oo plta

where P4 denotes the measure P(- N A;) and A is the event,

Ar = {ux,yn(x19) < T, tixseryva(1X17) < T}

Using the uniform continuity of x > |x|!/¢

show, for any § > 0,

on compact sets, we deduce that it is enough to

o 1 1 1
lim limsup —-— logP(| (k) (6))* = (Hixrery v (35)) | > 8) = —c0.

=0 pn>to0 pltz
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But, by Minkowski’s inequality,

1

d
(tx) g (X)) = (t(x ey (38 2| << Z|()» o — (Mi)0|d> :

where A1 > --- > A, and | > --- > u, are the eigenvalues of, respectively, X//n and
(X +&T")/+/n. But

e = (ol <3 1 — wild,
i=1

i=1
and by Lidskii’s theorem (see [7], Theorem I11.4.1),

—Zlk — il < pery g (Ix19).

i=1
Thus, it actually suffices to prove that, for any § > 0,

L. 1
lim lim sup — 2 logIP’(ugr/f(|x| ) > 8) = —c0.

e>0 p— oo n

But (%trlF /+/n|%) is exponentially tight at the scale nl+a ; therefore, we finally get the claim.
O

3.2.2. Atilting strategy. By [18], Theorem 4.2.16, it is sufficient to prove the large devi-
ations lower bound for the sequence (%tr((X +elM)/ ﬁ)d )neN for any € > 0 small enough.
We denote by A the Legendre transform of the logarithmic Laplace transform A, of X 4¢T",
that is,
e2trH?

p

Adding this small Gaussian noise yields that the domain of A} is H(ﬂ ). We note also for
future record that

(47) VY e P,  AX(Y) < A¥(Y).

VH e HP, A (H)=logEe™ X DI = A(H) +

Let us now proceed with the proof of the large deviation lower bound. Denote by Z = X +¢I".
Let x € R such that /_(x) < +0o0. This means, from the definition of /_ in Theorem 1.10,

that we can find a sequence Y € ’1'-[(}8 ) such that

A*(Y)
: ay, L d : _
(“48) nlll—ll—loo se(x) + ntr(Y/\/ﬁ) n—>—+>oo * nlll—‘ll—loo nl+% =100,

Let 6 > 0. For n large enough, we have
( tr(Z//n)? € B(x, 25)) > IP’( tr(Z//n)? € B(sy, 5))
where s, = e (x?) + ;tr(Y / ﬁ)d . Let E denote the event
E= {A eHP . tr(A/f)d € B(sn,S)}
Using Lemma 1.6 and (47), we have

P(Z € E)> e Y VPy(Z € E) exp(— (H, V?A:(H). H)1/2>

1
Py(Z € E)'/2
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where H = VA}(Y) and, under Py, Z follows the tilted law,
LTHD =AM g7y,

To obtain the lower bound, we will prove on one hand,

(49) (H,V?Ac(H).H)= O(A*(Y))

and, on the other hand, that

(50) Py(ZeV) — 1.
n—40o

Provided these two claims hold, we get, as A*(Y) = O(n'" %),

lim inf 3 log]P’(%tr(Z/\/ﬁ)d € B(x, 8)) >—1 _(x)

n—+00 nl—i-g
which gives the lower bound of Theorem 1.10.

Let us now prove (49) and (50). For the first claim note that, for any A € 7—[(’3 )

2 2 262
51 VA (A) =V A(A)—l—?ld

and, for any H € 7—[(’3)

3 Al ](Al 1)

tr(HV*A(A).H) = Z YE
1,1

i=1

+Z Hljav Ay Z(Alj) Hl /)

i#]j
where (-, -) denotes the scalar product in C2. As we assumed that the second derivatives of
A1,1 and A > are bounded, we deduce that there exists r > 0 such that, for any A € H(ﬂ )
V2A.(A) < r for the matrix order. Thus, it is sufficient to prove that, for any Y € H(ﬁ )

(52) trH? = O(A*(Y)),

where H = VA}(Y). From (51) we have, in particular, VZA s(A) > 2‘%2 for the matrix order.
Therefore, denoting by Ag (;, j) the logarithmic Laplace transform of X; ; + €I'; ; for any
i, j €{l,...,n}, and integrating the inequalities
B v 2¢? 20 2¢?
VAEHn Vi< j, g(”)(All)> /3 Y 8(1])(Alj)>7

(where the last inequality is meant in the matrix order when 8 = 2), knowing that VA, (0) =
0, we obtain

|VA:(H)|, > 2l H 2.

From (37) we deduce that

4

which proves the estimate (52) since, by definition, VA, (H) =Y
For the second claim (50), we observe that under Py, Z is a random Hermitian matrix

with independent entries up to the symmetry with mean VA, (H) = Y. Moreover, if oiz =

EnlZij —EZ; ; |2 is the variance of the (i, Jj)th coordinate for i < j, then
|14 &2 — o J}_}trV A i jy(0) — 'V AL G jy(H; )]

= |trV2A; ;(0) — trV2 A, j(H;
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and
262
ois = Afi(Hii) + .

As we assumed the second and third derivatives of A; ; to be uniformly bounded, we deduce
that |1 + &2 — al.%j| = O(|H,j|) and o, = O(1). Thus, using the fact /X +y < /X + /¥
for x, y > 0, we get

2
(53) Y Wl+er—o0i)) <Y |1+ =0l <0n(IH|2V 1)),
i,j i,j
where we further used the Cauchy—Schwarz inequality. Therefore, from (52) we get
S (146201 ;) = 0(n(A*M)2 v 1)).
iJ
But A*(Y) = O(n'7) by (48). Thus, we finally obtain
S (1462 —0i;)> = 0(n>*1) = o(n?).
i.J
Thus, to show the claim (50) it remains to prove the following lemma, which is where the

assumptions we made on the boundedness of the derivatives of A play further their roles.

LEMMA 3.10. Letd > 3 and £ even such that £ > d. Let X be a random Hermitian ma-

trix such that (X; j)i<; are independent. Assume that the Lth moments of X; ; are uniformly
bounded,

w(EX)? =0(n'"d) and Y (1—0; ;) =o(n?),
¥

wherea _ElX,J EX,-,J-|2.Then,

SO = el = LX)V — 0

+00

in probability.

PROOF. Let X = X — EX. From [3], Lemma 2.1 (9), we know that expanding tr(X +
EX)“, we obtain by bounding the mixed terms using Holder’s inequality,
rX? — X! — w(EX)| < 241 max_ IX 15 IEX 9,

where |||, denotes the mth Schatten norm which is defined in (45). As £ > d, we have
||X||d+1 < ||X||g Using the assumption that tr(EX)% = O(nH'd) we get

lrx? — rX? — w(EX)?| = 0( max ||)2||’gn<i+z><d*k>).
1<k<d-1
But, as £ is even,

(54) ErX! = 0(n't?)

by expanding the trace and using the fact that the £th moments of the entries X are uniformly
bounded. By Markov’s inequality we deduce that

IP)(||?A(||15Z(logn)n%*%) 0.

n——+00
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Therefore,

trX? — X9 — wr(EX)?| = O((logn)d max n(%+%)kn(%+$)(d*k)>
1<k<d-1

with probability going to 1. As £ > d, the maximum on the right-hand side is achieved at
k =1, so that

X! — X — w(EX)?| = O ((logn)?n'+3n=G=D) = o(n'*+3)

with probability going to 1. It now remains to show that
1 -
—tr(X/ﬁ)d —  Msc (xd)
n n— 400

in probability. Let ¥ = (07, ;);,; and Y such that X = £ o ¥, where o denotes the Hadamard
product. From Wigner’s theorem we know that, in probability,

SIN n—:/:—oo Msc,
weakly. Denote by W, the L?-Wasserstein distance on the space P(R) of probability mea-
sures on R, which is defined by

Vi, v e PR), Wi, v) = igff v — yPdnx, ).

where the infimum runs over all couplings between p and v. From the assumption on the
variance profile of X, we have by Hoffman—Weilandt inequality (see [7], Theorem V1.4.1),

EWaug, s, ) =2 O

n——+0o

Thus, together with the weak convergence of 9/ /m toward the semicircle law, we deduce
that Wa (¢ S WUsc) converges to 0 in probability. But from (54), we get, by Markov’s in-
equality,

lim limsupIP’(/,L;(/ﬁ(xZ)zr) — 0.

T—=>+00 5 t+o n——+00

Therefore, we can integrate the limit and deduce that

1 4

(X /) = pse(x) + o(D)
in probability. [J

3.3. Computation of the rate function. In this section we give a proof of Corollary 1.11.
We first prove a general upper bound on the lower bound rate function /_. This bound cor-
responds to the strategy of increasing (or decreasing) uniformly the mean of the off-diagonal
entries.

LEMMA 3.11. Assume X is a Wigner matrix such that in the case p =2, (N X1,2,3X1,2)
are each of variance 1/2. Then,

2
xd

RSN

Vx>0, limsupl,(x)<
n——4o00

9

where

I(x) = inf{ Ajg) : %tr(Y/«/ﬂ)”’ =x,Y e %,gm}.

n d
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In particular,

) (x — ,usc(xd))% ifd is even and x > g (x%),
I_(x) <

E e E N e

x| if d is odd and x € R,

1 ]

PROOF. Letx >0.Lety= n2 2 and define

X
((nfl)d+(n71))

O y ............. y
Y=| € Hy
[— y 0
Then, tr(Y4) = xn'*%, and
nn—1)
A*(Y) = TA?ﬁxl,z()’)-

But y ~ nﬁ_%xé As RX1 2 has variance 1/8, we claim that the Taylor expansion of A*
around 0 gives Ag X1 2(y) By y + o(yz) Indeed, if we let g = A§; X127 then one can derive
from the identity (g*)/ og' =1 d the fact that

VA eRR,

(89 '(g' W) = 0

Since M X 7 is centered and has variance 1/8. We have g’(0) =0 and g”(0) = 1/8. Thus,
(8%)"(0) = B and, therefore, Ajy, L, = ﬂ—gz +o0(y?) as y — 0. Thus,

-1

A*(ry =" )<é ind= +o(n5—1)) - (éxf +o(1))n‘+
2 2 4

which ends the proof. [J

REMARK 3.1. One can produce a second upper bound on /_ which corresponds this
time to the strategy of having one very large entry on the diagonal (e.g.). It reads
. _ A¥ [ (xdnat)

Vx>0, I_(x+ ps(x?)) <limsup
n——+00 n 1+ d

which is nontrivial if A7 | has a quadratic behavior at infinity. In particular, this bound shows
that one can have a rate function very different from the one of the GOE or GUE. Indeed, if
A11(0) oo 42, then A} | (X) > o0 35X2, SO that

1 2
Vx>0, I_(x —|—,usc(xd)) < ﬁxﬁ.

This bound is somewhat related to the large deviations of the traces of Wigner matrices with
entries having super-Gaussian tails (see [3] for more details), where a heavy-tail phenomenon
arises, in the sense that only the large entries of the matrix are controlling the large deviation
of the trace.
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In the case where the entries of X have sharp sub-Gaussian tails, we show in the following
proposition that the upper bound on /_ proved in Lemma 3.11 is also a lower bound on /7.
By Theorem 1.10 this fact immediately implies that a full LDP holds for the traces of this
class of Wigner matrices, as announced in Corollary 1.11.

PROPOSITION 3.12. Assume X is a Wigner matrix whose entries have sharp sub-
Gaussian tail. Assume further that ]EX% | < B/2 and, in the case B =2, that (KX 2, 3X12)
are each of variance 1/2. Then,

Iy =1_=Jy,
where J; is defined in Corollary 1.11 and where, for any x € R,

I+ (x) =supliminf , s(x),
§>0 n—-40o

I_(x) =suplimsup I, s(x),

§>0 n—>+o0

and foranyn €N, § > 0,

L,.5(x) :inf{ A*(z) : Ftr(Y/\/ﬁ)d + use(x¥) —x| <8, Y € H,,}
n1+3 n

PROOF. Since the entries of X have sharp sub-Gaussian tails, we deduce from our as-

sumptions on the covariance structure that, forany H € ’H,gﬂ ), AH)<(/p)trH 2 Therefore,

we have, for any Y € Hﬁ,ﬁ ),

A*(Y) > gtrYz.

But [tr(Y9)| < tr(|Y|9) < (tr(Y2))4/2; therefore,
2
A*(Y) > §|tr(Yd)|3.
Thus, for any x € R,

. [B, 2
L zinff ZiE oy 4 ) =,y € R,
In the case d is even, we see that the function on the right-hand side is infinite if x < 1 (x%)
and, otherwise, equal to (8/4)(x — Wsc (x4))2/4_ 1f d is odd, then one obtains Ii(x) >
(ﬂ/4)|x|2/d. In conclusion, we have the inequality Iy > J;. But, by Lemma 3.11, I_ < Jg;,
which completes the proof. [J

4. Upper tail of cycle counts in sparse Erdés—Rényi graphs. In this section we will
give a proof of Proposition 1.12. As for the traces of Wigner matrices, the main idea is to
reduce the complexity by showing that we can replace the full trace by a truncated version,
involving only the eigenvalues at the edges of the spectrum. Then, using standard complexity
computations, we apply Proposition 1.4 to obtain the desired upper bound.

4.1. A truncation argument. We recall that, for any Y € H,,, we denote by A;(Y), ...,
An(Y) its eigenvalues in nondecreasing order, and, for any k € {1, ..., n}, we denote by tr; Y
the truncated trace

k
trp Y = ZK,‘(Y).
i=1
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We define g the function,

trp (YY) if d is even,

VY € Hy, Y)=
" 8k(¥) tr[k](Y_f) — tl‘[k](Yii) if d is odd.

Building on the concentration inequalities we proved in Section 3.1.1, we will show the
following exponential equivalent.

LEMMA 4.1. Denote by v, = nzpzlog(l/p). Assume log(1/p) = o(npz). Let k €
{1,...,n} such that 10g4(1/p) = o(k), and in the case d = 3 such that moreover k =
0((np)3/2). Forany § > 0,

1
lim — logP(tr(X9) — gx(X) > 8p@n?) = —o0.

n——+00 U

PROOF. The proof will be slightly more involved than its counterpart for Wigner matri-
ces, which we proved in Lemma 3.1. We will actually need here a “slicing argument” as the
one used in the proof the large deviations of the moments of -ensembles (see [3], Proposi-
tion 3.5). In a first step we will prove that, for any § > 0,

: 1 d d
(55) lim —logP(Z —EZ > §p“n®) = —o0,
n—+00 vy,
where Z = trX? — gr(X). We will only consider the case where d is odd. In order to show
(55), we see that it suffices to prove that, for o € {—, +} and for any § > 0,

n n
YA —E > A

nHeo Uy i=kt1 i=k+1

1
(56) Iim — 10gIP’<

> Spdnd) = —09,

where we use A; as a shorthand for A; (X, ) foranyi € {1,...,n}. Fixo € {—, +}.Let M > 0,
define fus, the truncated power function, by fs(x) = x? forx € [0, M] and, for x > M,

fux)=dM* (x — M) + M°.

Note that fy is by construction convex and d M?~!-Lipschitz on R,.. By [9], Theorem 8.6,
we know that X satisfies the convex concentration property, as defined in 1.9 with constants
k =1/2 and C = 2. Observe that we can write

> i) =t fu(Xo) — trpg fu(Xo).

i=k+1

Applying Proposition 3.2 to the function x — fis(x,) which is convex and dM<4~!-
Lipschitz, we get

D ) —E Y fu(a)

57 P
eD ( i—k+1 i=k+1 84> M>—1)

2d—1 ,2d 2
8
> Sndpd) §4exp<—i).

Let o, to be a sequence going to 4+oo such that

Vnp )
(log(1/pn7T/°
which is possible since we assumed log(1/p) = o(np?). We set

(59) M = Jnpa,.

(58) ag:o(
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Rewriting (57) with this choice of M, we have

(60) P(

But

> 0D —E Y fu)

i=k+1 i=k+1

d d+182
>8ndpd §4exp<—npﬁ).
822V

LEMMA 4.2. Assume logn = o(np). There exists a constant Co > 0 such that, for any
M > Co./np and k > 1,

‘E > xd—fM(M)‘ o(ndp?).
i=k+1

PROOF. We have

n
3 L =mrd.

i=k+1

- Y fu)| <

i=k+1 i=k+1

Using the fact that A; < n since the entries of X are bounded by 1, we deduce that

(61) ‘E Y (= fu )| = nTP(max (=2, (X), 2(X)) = M).

i=k+1

Let u € R" be the vector (1,1,...,1), and let X = X — puu*. By Weyl’s inequalities (see
[7], Theorem II1.2.1), we have

max (=, (X), 22(X)) < [ X].

Since logn = o(np), we know from [30], Example 4.10, that Ell)?” = 0(/np). As noted

before, X has the convex concentration property with constants x = 1/2 and C = 2. Using
the fact that the spectral radius of a Hermitian matrix is a convex and 1-Lipschitz function
with respect to the Hilbert—Schmidt norm, we deduce that there exist cg, & > 0 such that, for

any ¢ > co./np,
(62) P(IX] > c) <2e7.

As we assumed logn = o(np), this bound is exponentially small which in view of (61) ends
proof of the lemma. [J

By Lemma 4.2 we deduce that, for n large enough, we have

< énd p?

‘E > (= fu )

i=k+1

n

Y ) —E Y af

Therefore, by (60) we have, for n large enough,
i=k+1 i=k+1

]P(
-2

Since d > 3, we have 5= < % Thus, from the choice of «;, made in (58),

82ndpd+l
8d2; Y )

> 28ndpd> < 4exp(—

2= 1P
<<1og<1/p))dl)
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so that
1 n n
(63) lim —logP< Y ) —E Y >25ndpd):—oo.
oo Uy i=k+1 i=k+1
But
n n
(64) ]P’( S = fu(n)) >8pdnd> §IP’< IS TRSY >5ndpd>.
i=k+1 i=k+1

Let R > 0, and denote by N[R, +00) the number of eigenvalues of X, in [R, +00). By
Weyl’s inequalities (see [7], Theorem III.2.1), we have, for any i > 2,

(65) 21 (X) < 2i(X) < 2imi(X),
where X = X — puu™ with u being the all-ones vector. Therefore,
P(NTR, +00) > k) <P(|{i : (1 (X)), = R}| =k —1).

As Ell)A(H = O (,/np) again by [30], Example 4.10, we deduce by Proposition 3.5 that if R is
such that ,/np = o(R), then, for any k > 2,

R%*k
(66) P(NVIR, +00) > k) < 2exp(—3—2>.
Now, take R = /v, /B, with B, = o(k) and B, = o(nplog(1/p)). Our choice of R satisfies
J/np = o(R), and we have

lim log P(N[R/2, +00) > k) = —o0.

n—-+00 v,
Since we assumed that log*(1/p) = o(k), we can actually set B, to satisfy the conditions
(67) log'(1/p)=0(B).  Bu=o(k) and B, =o(nplog(1/p)),

using the fact that np grows polynomially fast to +o00. Thus, in view of (63) and (64) it is
sufficient to prove that

1 n
(68) lim sup — logP( Z )\'?ILMEMER/Z - (Sndpd> = —00.
n—+00 Un i=k+1

If R/2 < M, then there is nothing left to prove. Assuming that R/2 > M, we are going to use
a “slicing argument” to fill the gap between these two levels. To this end, define an increasing
sequence M, of levels such that My = M and, for any m > 0,

d _ pd-2342
Mm+l_R Mm’

2\™ 2)\™
log M, :<E> logM—I-(l—(E) >logR.

Let N be such that (2/d)Y <log2/log R. As log R = O (logn), it is possible to find such N
with N = O (loglogn). For such N, we get My > R/2. Therefore,

n n
IP( Z )‘?]IMSMSR/Z > Sndpd) SIP’( Z )‘?]IMSMSMN > 8ndpd>.
i—k+1 i—kt1

that is,
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Using a union bound, we get

n N—1

]P’( Z )“ld]lMS)tiSMN > (Sndpd) < ]P’(Z M,ZH./\/[Mm, +00) > Sndpd>
i=k+1 m=0

(69)

N—-1
< Y P(N[Mp, +00) > 8n’p?/NMZ ).
m=0

As M, > M and ,/np = o(M) by definition of M in (59), we deduce from (66) that, for any
m >0,

PN[My,, +00) > 5ndpd/NMzi+1) = ZeXp(_ij—z)'
32NR
But R = /v, /B,; therefore,
P(N[My, +00) > 8n? p? INMZ . |) < 2exp(—vycn),
with

d=2

B
32N log?(1/p)
Asd/(d—2) <3sinced >3 and N = O(loglogn), we see that with our choice of §,,, which
satisfies log*(1/ p) = 0(B,), we have, in particular,
N7 logi2 (1/p) = o(fy)-

Thus, ¢, goes to +o00. But from the union bound (69), we have

Cn

n
P( Z )‘id]lMSMSMN > 8ndpd> < Nexp(—v,cp).
i=k+1

Therefore,

— 4 d d
nngaloglP(i;rlki Ty<p,<my > 8n"p® | =—00

which ends the proof of (56) and, thus, of the claim (55).
Now, to end the proof of Lemma 4.1, we need the following lemma which estimates the
expectation of the truncated trace involving the bulk eigenvalues.

LEMMA 4.3. Assume d >4 and np> > 1, or d =3, logn = o(np) and k = o((np)>'?).
Then,

IE(tr(X9) — gx(X))| = 0(n? p?).
PROOF. We start with the case d > 4. By Weyl’s inequalities (65), we get
[r(x9) = gk (0| <l X
But from (62), we know that E||)A(||d = 0((np)%), thus,
ltr(X?) — ge(X)| = O (n(np)?).

As d >4 and np* — 400, we have that ns-! p% also goes to 400 which yields the claim.



2444 F. AUGERI

Assume now that d = 3, logn = o(np) and k = 0((np)3/2). As L1(X) >0, we have

e/
wr(X?) = (o (X3) — o (X2) = D k(X))
i=+1
for some £, ¢’ suchthat 1 < ¢ <k and n — ¢’ < k. We have
A4 VA R R
YL = Y a(X) 42k X ).

i=0+1 i=(+1

=

el
> M) —u(X)?

i=0+1

By Weyl’s inequalities (65), we have, for any i > 2,
1) <0 (X)P < him (X

Therefore,
A 4 . R
0< > MX)P =Y LX) =<21X|’.
i=0+1 i=0+1
Thus,
A . R
‘E Y (X)) < [Ew(X)?] +2(k + DE[ X

i=0+1
But, as ()A( )ii =—pforanyi e {l,...,n} and the off-diagonal entries of X are centered, we
obtain

Etr(X)? = —np* + 0(n*p?) = o(n*p?).

Besides, as logn = o(np), we know from (62) that I[*lef(ll3 = 0((np)%). Thus,

Z/
E Y 1)} = 0(kmp)?) +o(n’p)

i=0+1

which gives the claim. [J

4.2. Proof of Proposition 1.12. From Lemma 4.1 we see that it suffices to consider the
upper tail of the truncated trace,

tri X d if d is even,
tl’[k]Xi — tr[k]X‘i if d is odd,

for k such that log4(1/ p) = o(k) and with the additional condition that k = o((np)3/?) in
the case d = 3. As we assume that 10g4(n) = o(npz), we can find k which satisfies both
conditions

(70) klogn = o(np*log(1/p)) and log*(1/p) =o(k)

(the additional condition when d = 3 being automatically fulfilled).

With this choice of k, we will see that we have reduced the complexity enough to be able to
apply Proposition 1.4. Indeed, we will see that we can encode the “gradient” of the truncated
trace trj X 4 by O(nklogn) bits. Thus, the choice of k made above will guarantee us that the
main error term in Proposition 1.4 is negligible with respect to the large deviation speed.

First, we will check that the rate function that Proposition 1.4 is giving us is as good as the
one we are claiming, that is,
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LEMMA 4.4. Lett > 1, and define,
Y () = inf{ A% (Y) : (V) > tn? p? ¥ e HJ}.
Then,

() = dult — O(K' %)),
where ¢, is defined in Proposition 1.12.

PROOF. Note that when d is even, the claim of the above lemma is trivial, so that we will
assume for now on that d is odd. Observe also that ¥, (¢) = O (v,,) by taking C to correspond
to planting clique of size r = [(t — 1)/9np], that is,

. 1 ifinj<r,
Vi<j, Cij= e
p ifivj>r.

LetthenY € 7—[2 be such that A”[‘,(Y) = O(vy) and g¢(Y) > tndpd. Without loss of generality
we can assume that Y; ; > p for any i < j. By [33], Corollary 3.5, we know that, for any
x>0,

A% (p +x) = x*(log(1/p) — o(1)),

We deduce, denoting by U the matrix such that U; ; = 1 for i # j and null diagonal coeffi-
cients, that

tr(Y — pU)* = 0(n*p?).

In particular, rY? = 0(n? pz). We obtain, for any i > 1,

M(Y_) = 0(@).
Vi
Therefore,
n
Z A (Y = O(ndpdkl_%).
i=k+1
But

g <)+ 3wy
i=k+1

which gives the claim. [

We can now proceed with the proof of the upper bound of Proposition 1.12. Note that
® is lower semicontinuous, as one can see from its explicit expression (12). Therefore, by
Lemma 4.1 it is sufficient to show that, for any ¢ > 1,

. 1 d d
limsup — log P(g (X) > tn p?) < —@ (1),
n—+oo Un

with & such that 10g4(1/p) =o(k) and k = o(np?).

Fix some ¢ > 1 and § > 0 such that t — § > 1. Observe that as A; is strictly convex,
Yn, defined in Lemma 4.4, is strictly increasing. Therefore, we can apply Corollary 1.5. Let
7—[2([0, 1]) denote the subset of 7—[2 which consists of matrix with entries in [0, 1]. Observe
that, for any Y € 7-[,(1)([0, 1),

A% (Y) < n*log(1/p),
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so that the tightness assumption (4) of Proposition 1.4 is fulfilled with K = 7—[9,([0, 1]) and
K =n? log(1/p). Arguing as in the proof of (41) and using the fact that || X|| < n for any
X e ”Hg([O, 1]), we obtain that, for any X, Y € 7{2([0, 1D,

8k(X) —gr(Y) < sup rH(X —Y),
HeWw

where
W ={H € M, : rank(H) <2k, | H| <2dn?™},

using the fact that for any H € H,([0, 1]), ||H|| < n. As the Lipschitz constant of g; on
H, ([0, 1]) and the diameter of #, ([0, 1]) are both only polynomial in n, we get, by Corol-
lary 1.5,

P(gi(X) = tn p?) < — i, (t — 8) +log N(W, (8/2n) B,) + O (logn),

where N (W, (8/2n) B>) is the covering number of W by balls of radius §/n for the Hilbert—
Schmidt norm. By Lemma 3.8 we have

log N(W, (8/2n)B;) = O (nklogn).
As we chose k such that klogn = o(np2 log(1/p)), we get
P(ge(X) = tn? p?) < =y (t — 8) + 0(vy).

Using Lemma 4.4 and the fact that ¢, is increasing, we obtain that, for n large enough,
Yn(t — 8) > ¢, (t — 28). Therefore,

1
limsup — log P(gi (X) > tn? p?) < —d (1 — 29).
n—+oo Up
Since this is true for any § > 0 and ® is lower semicontinuous, we get the claim by taking
5§ — 0.
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