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Abstract. This article provides a non-asymptotic analysis of the singular values
(and Lyapunov exponents) of Gaussian matrix products in the regime where N, the
number of terms in the product, is large and n, the size of the matrices, may be
large or small and may depend on IN. We obtain concentration estimates for sums of
Lyapunov exponents, a quantitative rate for convergence of the empirical measure of
the squared singular values to the uniform distribution on [0, 1], and results on the
joint normality of Lyapunov exponents when N is sufficiently large as a function of
n. Our technique consists of non-asymptotic versions of the ergodic theory approach
at N = oo due originally to Furstenberg and Kesten (Ann Math Stat 31(2):457—
469, 1960) in the 1960s, which were then further developed by Newman (Commun
Math Phys 103(1):121-126, 1986) and Isopi and Newman (Commun Math Phys
143(3):591-598, 1992) as well as by a number of other authors in the 1980s. Our
key technical idea is that small ball probabilities for volumes of random projections
gives a way to quantify convergence in the multiplicative ergodic theorem for random
matrices.

1 Introduction
This article is about the spectral theory of random matrix products
XN,n = AN--'Al, (1.1)

where A; are independent n X m matrices with independent real Gaussian entries
(Ai)os ~ N(0,1/n) of mean zero and variance 1/n. We are primarily interested in
the situation when N is large and finite, while n may depend on N and may be
either small or large. Our results concern the singular values of Xy ,,:

$1(Xnm) >+ > sp(Xnm)s (1.2)

and can be summarized informally as follows:

1. We prove that as N, n tend to infinity at any relative rate the global distribution
of the normalized squared singular values {si(X N,n)2/ Noji=1,... ,n} converges
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to the uniform distribution on [0, 1] (see Section 1.2 and Theorem 1.2). Unlike
previous results, we obtain quantitative concentration estimates valid for all
N, n larger than a fixed constant. See also Section 1.3 for a heuristic explanation
of why the uniform distribution appears in this context.

2. We prove that as long as N is sufficiently large as a function of n, the Lyapunov
exponents

1
>\i = )\i(XN,n) = N log Si(XN,n) (13)

of Xy, are approximately independent and Gaussian (see Theorem 1.3 in Sec-
tion 1.4). Unlike previous results, our estimates simultaneously treat all the
Lyapunov exponents and provide quantitative concentration estimates when N
is large but finite even when n grows with N.

3. The statements listed above derived from our main technical result, Theo-
rem 1.1, which gives quantitative deviation estimates on sums of Lyapunov
exponents of Xy p:

1 k
P ( - Z(Ai — Hnyi)

=m

k

>s| < clefcansmin{l,ngn,k(s)} s > ilog <@)
ey -_— ) — nN )

where ji,,; is defined in (1.5) and g, x(s) is a function defined in (1.4). It is
known that (e.g. equations (1) and (7) in [New86]) iy, is the almost sure limit
of \; when N — oo.

In this article, we exclusively treat the case of A; having iid real Gaussian entries.
This simplifies a number of arguments, but we conjecture that similar results hold if
we assume only that the distribution of the entries of A; have finite fourth moments
and bounded density. We leave this for future work.

1.1 Main Technical Result. Let us set some notation. Denote as in (1.3) by
Ai = Xi(Xn ) the Lyapunov exponents of Xy . Further, define for any s > 0
min{l,%} , k<3,

gn,k(S) B {mln {5n,k> log 1s/5n k} ) % <k< n, (14)

where for k > n/2 we've set

’
n n

On g =

n—k+1 [1 n—l}
— € .
n

Finally, write

i = E B log (;xim)] =2 <1og (Z) Ty (”_'2”1)) L)

where ¥(z) = % log'(2) is the digamma function and x2, is a chi-squared random

variable with m degrees of freedom. Our main technical result is the following
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Theorem 1.1 (Deviation Estimates for Sums of Lyapunov Exponents). There exist
universal constants ci, cs,c3 > 0 with the following property. Fix 1 < m < k <n as
well as N > 1. Then,

Lk
- Z(Ai — Hnyi)

provided s > ¢ -2 log(en/k).

> s) < cpexp (—cgnNsmin {1,ng, x(s)}), (1.6)

Theorem 1.1 holds for every n, N > 1 and reveals a great deal about the singular
values and Lyapunov exponents of Xy ,. For instance, in the bulk (i.e. when k is
comparable to n), the restriction on s in (1.6) reduces simply to s > C/N, giving
information about Xy, as soon as IV is large, regardless of n. This turns out to
be enough to prove Theorem 1.2, given in Section 1.2 below, which states that the
squared singular values of X, approximate the uniform distribution on [0, 1] when
N,n tend to infinity at any relative rate.

Theorem 1.1 also gives precise information about the top Lyapunov exponents of
XN, Indeed, taking k to be fixed in (1.6) gives non-trivial information on Ay, ..., Ag
as soon as N > log(n). Further, note that standard estimates for the digamma
function v yield

k—1 1 1
=1 1-— — —_— . 1.
Hnk og( n ) n—k+1+0<(n—k+1)2> (17)

This shows that the difference between the means p, 1 and p,2 of A1 and A is on
the order of 1/n. As soon as N > nlog(n), we may apply (1.6) with s < A1 — A2 to
conclude that

M = eNi=22) > ¢eN/n with high probability.

52 (XN,n)
Hence, we find that Xy, begins to have a large spectral gap in the “near ergodic”
regime N > nlog(n). In fact, in Theorem 1.3, we prove that in this regime A1, ..., Ag
are also approximately independent Gaussians. We refer the reader to Section 1.4
for the details.

A notable aspect of Theorem 1.1 is that it applies to any finite n, N > 1, allowing
us to “interpolate” between the ergodic N > n and free n > N regimes. To explain
this point, note that matrix products of the form (1.1) have been studied primarily in
two setting. The first, which we refer to as the free probability regime occurs when
N is fixed and n — oo. This is a kind of maximum entropy regime in which the
global distribution of singular values can be characterized in terms of maximizing
the non-commutative entropy (cf eg [AG97, BBCC11]). The second, which we call
the ergodic regime, occurs when n is fixed and N — oo. This is a kind of minimal
entropy regime in which the Lyapunov exponents (and singular values of Xy ,,) tend
to almost sure limits.
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In both the ergodic and the free regimes, it is often difficult to obtain finite
size corrections. Theorem 1.1 supplies such information. Moreover, since the ergodic
and free regimes are usually treated by rather different means, it is unclear which
techniques can give information that can interpolate between them. Our approach
extends the ergodic techniques pioneered by Furstenburg—Kesten [FK60], further
developed in connection to random Schrédinger operators by Carmona [Car82] and
Le Page [LP82] (cf also [BLR85]), and applied in a very similar context as ours by
Newman [New86] and Isopi-Newman [IN92]. It is therefore not surprising that in
all of our results, we need N to be in some sense large.

Although we do not take this approach in the present article, it is also natu-
ral to study spectra of random matrix products by adapting techniques originally
developed to treat the case when N = 1. Indeed, in this setting, there has been con-
siderable effort to obtain non-asymptotic analogs of classical random matrix theory
results when n = oo [Rud14, Ver12, Rud17], culminating in the resolution of a num-
ber of long-standing open problems [RV08, RV(09, ALPTJ10, Tik20]. More recently,
several groups of authors [HW20, HNWTW20, KMS20] have started to extend tech-
niques for obtaining concentration for random matrices tailored (see [Trol5]) to the
small N regime for understanding the kinds of matrix products considered in this
article. From this point of view, our article takes a complementary approach, finding
extensions of techniques originally coming from the ergodic theory used to analyze
the case when N = co.

1.2 Convergence of Squared Singular Values to the Uniform Distribu-
tion.  Prior work [IN92, Kar08, Tucl0, GS18, LWW18, Ahn19] shows that in a
variety of settings where n, N — oo, the global distribution of singular values of
X}V/g converges to the so-called triangle law after proper normalization. Informally,
this means

¢
lim {j <n| s/ (Xyn) < t} - / 281 yepoapds = TL(t). (1.8)
N,n—oco N — 0

The graph of the density 2s1;,c(01y of TL has the shape of a triangle, giving the
distribution its name. With the exception of the articles [LWW18, GS18], which
obtain much more precise information for products of complex Gaussian matrices
and the article [Ahn19] concerning (-Jacobi products as well as the real Gaussian
case, the majority of prior results about (1.8) (e.g. [IN92, Kar08, Tuc10]) do not allow
n, N to tend to infinity simultaneously. Moreover, all prior results we are aware of
do not give quantitative rates of convergence. Theorem 1.2 provides both for the
real Gaussian case we consider here. To state it, we note that if a random variable
T is distributed according to the triangle law, then 72 is uniformly distributed on
[0,1], i.e. has the following cumulative distribution function:
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Theorem 1.2 (Global Convergence to Triangle Law). There exist universal con-
stants c1, ¢, c3, ¢4 > 0 with the following property. For all € € (0,¢1), if N > cp/e?
and n > c3log(1/e)/e, then the probability

P <sup

teR

that the cumulative distribution for the squared singular values of Xy, deviates
from the uniform distribution by more than € is bounded above by

%#{1 <i<n|sN(Xyn) gt} u(t)‘ > 5)

4exp [—cémNeQ min {1, ngnyk(sg)}] .

In the next section we use the circular law (1.12) for the (complex) eigenvalues
of X}V/g to give an intuitive but heuristic explanation for why the uniform distri-
bution (or equivalently the triangle law) should appear as the limiting distribution
of singular values on Xy ,. Before doing so, we briefly discuss the dependence of
Theorem 1.2 on N, n, starting with the former. For fixed IV, consider an iid random
sequence { X} 2, with the product measure. Taking ¢ = 2(cy/N)V/2 = CN~1/2,
Theorem 1.2 shows that

P (sup
teR

Thus, by Borel-Cantelli, we find that

%# {1<i<n| N (X <t} —U(t>‘ > \%) <4em", >0,

sup
teR

1 . 2/N C . O
lim — {1 <i1<n|s" (Xyn gt} —Ul(t ‘ < —— with probability 1,
Tim N (X ) (t) < with probability

(1.9)

where by lim,,_,o a,, we mean any limit point of the sequence a,. This 1/v/ N can
be seen as a Berry—Esseen-type estimate. To make this precise, consider

1 n
- TP
i=1

the large matrix limit for the empirical distribution of normalized singular values
for Xn 5. It is known [BBCC11, Thm 6.1] that

1
PNoo = qc®N, qc(z) = gvx@ — ) 140,23 (),

where qc is the quarter circle law and X is the multiplicative free convolution. Kargin
[Kar08] and Tucci [Tucl0] show that, consistent with Theorem 1.2,

Jim_pyo = TL.

As far as we know, the optimal rate of convergence for such repeated multiplicative
free convolution is unknown. However, from this point of view, (1.9) shows that the
rate of convergence is at least as fast as in the usual central limit theorem.
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To understand the dependence of Theorem 1.2 on n, we send N to infinity in
Theorem 1.2 to obtain as before that there is C' > 0 so that

sup
teR

1 1
lim —# {1 <i<n|s¥N(Xyn) < t} —L{(t)’ < G108 itk probability 1,

N—oco N i mn

(1.10)

Apart from the log(n), this estimate is sharp. Indeed, the empirical distribution

1 n
poon 1= Jim ; Oas(Xn )1/
of singular values in the large number of matrices limit exists almost surely and is
deterministic by the Multiplicative Ergodic Theorem. Among other things, Theo-
rem 1.3 below computes, in agreement with the early work of Newman [New86], this
limit in our Gaussian case. The subsequent work of Isopi-Newman [IN92] showed
that, under minimal assumptions,

lim poon = TL.
n—oo

This of course agrees with Theorem 1.2, which via (1.10) provides a natural rate
of convergence. This rate is optimal, perhaps up to the log(n), because the spacing
of the atoms in pu 5, is approximately 1/n. Hence, the distance between po. , and
triangle law TL, which is a continuous distribution, is bounded below by a constant
times 1/n.

1.3 Why the Uniform Distribution in Theorem 1.27 A number of articles
[New86, IN92, Kar08, Tucl0, LWW18, GS18] show as in (1.8) that in the limit
where n, N tend to infinity, the singular values s;(X Nm)l/ N (or for similar matrix
products) converge to the triangle law (and hence their squares converge to the
uniform distribution on [0, 1]). These articles use a variety of techniques ranging
from free probability to ergodic theory and special functions. Why does the uniform
distribution appear? The purpose of this section to give an intuitive explanation for
this phenomenon. After writing an initial draft of this article, we learned from G.
Akemann that an explanation similar to the one below can be found on pages 3, 4
in [ABK14]. We also refer the reader to the work of Kieberg—Kosters [KK16] about
an exact relation between eigenvalues and singular values for products of complex
Ginibre matrices.

Since Xy, is not normal with probability 1, its spectral properties are captured
not only its singular values but also by its eigenvalues

|C1(XN,TL)| > > |<n(XN,n)|7 Ci(XN,n) e C. (1'11)

Our argument for why the triangle law appears in Theorem 1.2 relates the singular
values and eigenvalues of Xy, and consists of two observations. First, consider
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the (complex) eigenvalues of lev/g as defined in (1.11). It is shown in [GT10, OS11]

that for each fixed N the empirical distribution of the eigenvalues of lev/g converges

weakly almost surely to the uniform measure on the unit disk in C. This result is
often called the circular law. Informally, it reads

Ll 1
nlhngon;écj/N(z) = <y 2€C (1.12)

Precise results on the rate of convergence can be found in [GJ18, Jall9] and local
limit theorems are obtained in [Nem17]. Since in polar coordinates (r, ) the radial
part of the uniform measure on the unit disk is 2rdr, a corollary of the circular law
is that

For N fixed, as n — oo, squared eigenvalue moduli ]§i|2/ Nof X}V/g converge to U.
(1.13)

Thus, the uniform distribution U appears naturally as the distribution of the squared

moduli of eigenvalues of X}V/g for every N! On the other hand, it has been proved
that for any fixed finite n [Red16, Red19] that when N is large

Vi=1,...,n \§i|1/N%sg/N.
Thus, we extract another piece of intuition:

For n fixed, as N — oo, eigenvalue moduli and singular values of X}V/g coincide.
(1.14)

Putting together (1.13) and (1.14), we conclude heuristically that if both n, N tend
to infinity then the distribution of the singular values 33/ N should converge to the
triangle law. This is precisely the content of Theorem 1.2. While the heuristic for
(1.14) was previously established only when n is fixed, we believe it can also be
proved in the regime where n is allowed to grow with N but leave this for future

work.

1.4 Distribution of Lyapunov Exponents in the Near Ergodic Regime.
In addition to studying the global distribution of singular values of Xy ,, we also
obtain in Theorem 1.3 precise estimates for the joint distribution of the Lyapunov
exponents

1
)\z' = Az’(XN,n) = N log Si(XN,n) (1.15)

of Xy, in the regime when N > nlogg(n). To state it, we need some notation.
Recall first that for each 1 < k < n we had set

1 1 1 2 —-k+1
poa =2 [g10s (rdonns )] =3 (0 () 0 (F55)) oo
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where 1(z) = d% log'(2) is the digamma function and x2, is a chi-squared random
variable with m degrees of freedom. We also recall the estimate (1.7):

k—1 1 1
nr =log [ 1— — O .
Hnk °g< n ) n_kt1 <(n—k+1)2>

The quantity j, , already appears in [New86, IN92] as the mean of A\, when N — oo.
We futher define

2 1 1 5 r(n=k+1 1 !
= 71 - = =
Ok Vauf{2 og (an7k+1):| ¥ ( 2 ) 2(n—k+1) +O((n—k+1)2),

(1.17)

and set
Hn <k ‘= (Mn,la cee Nn,k) ) Ji,gk = (0-721,1? cee 70721,k) : (1.18)

Finally, we will consider for two R*-valued random variables X,Y the following
high-dimensional generalization of the usual Kolmogorov—Smirnov distance:

d(X,Y) := glelg IP(X € C)-P(Y € C)], (1.19)

where Cj, is the collection of all convex subsets of RF.

Theorem 1.3 (Asymptotic Normality of Lyapunov Exponents). There exist con-
stants C1,Cy > 0 with the following property. Suppose Xy, is as in (1.1), fix
1 <k <n, and write

Ak’:()\lv"':)‘k)

for the vector of the top k Lyapunov exponents of Xy ,. Then, A\1,..., )\ are ap-

proximately independent and Gaussian when N is sufficiently large as a function of
k,n:

1 720 1oe2(n) log2 (N 1/2
d <A1c, N <Mn,§k, v Diag (%%9:))) < ( nos (7\; e { /n)) - (1.20)

Here N'(u,Y) denotes a Gaussian with mean p and co-variance Y. and for any v =
(v1,...,v,) € RF we have written Diag(v) for the diagonal matrix with Diag(v); =
V;.

REMARK 1.4. The arguments in [AB12, AB12, ABK14, ABK19] strongly suggest
(see Section 2.2) that for k fixed and independent of n, a necessarily and sufficient
condition for A1, ..., \x to be close to independent and Gaussian is IV > n. Thus, the
log?(n)log?(N/n) in (1.20) is likely sub-optimal. It is not clear whether the power
k7/2 can be improved.
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For k > 1 fixed independent of n, N, Theorem 1.3 shows that the top k Lya-
punov exponents of Xy, are close to independent Gaussian as soon as N >
nlog?(n)log?(N/n). This is a significant refinement of the result in [Car82] (see
also Theorem 5.4 in [BLR8&5]), which states that when n is fixed A\ is asymptoti-
cally normal. It also refines the recent result of Reddy [Red19, Theorem 11], which
holds only for fixed finite n and does not give estimates at finite N. The advantage
of Theorem 1.3 is that it treats simultaneously any number of Lyapunov expo-
nents and gives a rate of convergence. For example, taking £ = n, we find that
if N > n%?log?(n)log?(N/n), then all Lyapunov exponents of X N,n are approxi-
mately independent Gaussians. However, results in articles such as [Car82] are for
matrix products Ay ---A; in which the entries of A; have mean zero, variance 1/n
and satisfy some mild regularity assumptions, whereas our results hold only for the
Gaussian case. We conjecture that Theorem 1.3 holds in this more general setting
as well but leave this to future work.

2 Prior Work and Intuitions

The purpose of this section is to give an exposition of prior work and provide several
intuitions for thinking about the matrix products Xy ,,, especially about the differ-
ences between the near-ergodic N > n and the near-free n > N regimes. We do
this by first giving in Section 2.1 a basic intuition from dynamical systems, which
suggests that one can think of IV as a time variable and n as a system size. This in-
tuition dovetails with the multiplicative ergodic theorem. We proceed in Section 2.2
to explain an exact correspondence derived in [AB12, ABKN14, ABK14, ABK19]
at a physical level of rigor in which n/N plays the role of a time parameter for the
evolution of the n singular values of Xy ,. This helps to explain why even simple
linear statistics behave differently depending on the relative size of n, N.

2.1 Xn,, at Fixed n as a Dynamical System. One way to intuitively think
of Xnyn = An - -+ A1 is as defining the time 0 to time /N map for a dynamical system
in which the time one dynamics are very chaotic and are modelled as multiplication
by an iid random matrix. In this analogy, N takes on the role of a time parameter,
whereas n denotes the system size. Since large systems take longer to come to equi-
librium, we should expect that N and n are “in tension.” If we fix n and let N tend
to infinity, then the size of the long time image || X ,u|| of an unit length input
u € R" satisfies a pointwise ergodic theorem:

1
lim —1 X =F 2.1
Jim —log || Xy uul| = F, (21)

where F is a constant (independent of u) depending on the measure p according
to which the entries of the matrices A; making up the matrix product Xy, are
distributed. This can be proved in a variety of ways (e.g. Corollary 3.2 in [CN84]).
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In fact, much more is true. It was shown by Kesten—Furstenberg in [FK60], that this
statement tolerates taking a supremum over u:
lim \(Xyp) =FE almost surely.
N—o0

Later, in his seminal work [Ose68] Oseledets proved the multiplicative ergodic the-
orem. In the context of iid products of N matrices of size n x n, it says that under
some mild conditions on p if n is fixed, then the full list of Lyapunov exponents
M(XNn)s -, An(X N ) converges almost surely to a deterministic limit. We refer
the reader to [Fil19] for a review of the vast literature on this subject and to [BLR85]
for an exposition specifically about matrix products.

Determining the values of the limiting Lyapunov exponents in the multiplica-
tive ergodic theorem is in general quite difficult and has applications to Anderson
localization for random Schrodinger operators [BLR85, Dam11].

Moreover, the work of LePage [LP82] as well as subsequent analysis [Car82,
BLR85] showed that the top Lyapunov exponent of matrix products such as Xy,
(not necessarily Gaussian) is asymptotically normal in the sense that there exist
an,bnn € R so that

bvn M (Xnn) —an)  —5 N(0,1),

where the d indicates that the convergence is in the sense of distribution. As far as we
are aware, all known mathematical proofs of asymptotic normality results hold only
for finite fixed n, for the top Lyapunov exponent A; and do not include quantitative
rates of convergence. For the real Gaussian case we study, our Theorem 1.3 overcomes
these deficiencies. However, at the physical level of rigor, we refer the reader to the
excellent articles [AB12, ABKN14, ABK14, AI15, ABK19] that derive in the case
of complex Gaussian matrix products asymptotic normality and much more for the
top Lyapunov exponents (cf Section 2.2).

While the preceding discussion concerned matrix products with any entry distri-
bution p with mean 0 and variance 1/n, the Gaussian p = N(0,1/n) considered in
this article leads to some significant simplifications. For instance, Newman [NewS86]
computed the exact expression, which can be written in terms of the digamma func-
tion, for the limiting Lyapunov exponents. Similarly, (2.1) is a simple fact in this case
since - log || Xy nul| turns out to be sum of iid random variables (see Lemma 9.5).
These simplifications stem from the fact that the distribution of each matrix A; is
left and right-invariant under multiplication by an orthogonal matrix.

2.2 n/N as a Time Parameter in an Interacting Particle System. In the
regime where n/N is bounded away from 0 and oo as n, N — oo, even the behavior
of an innocuous seeming log-linear statistic depends very much on the ratio of n and
N. Informally,

N N N
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where N (u,Y) denotes a Gaussian with mean p and covariance . As mentioned
above, in the Gaussian case we consider in this article, this approximate normality
is easy to see since log || Xy nul| is a sum of iid variables (see Lemma 9.5). Precise
versions of (2.2) also hold true when the matrices A; in the definition (1.1) of Xy,
have symmetric but non-Gaussian entries (see Theorem 1 in [HN19]). It is interest-
ing to compare the almost sure convergence to a constant in (2.1) (note that 1/N
normalization) with the asymptotic normality in (2.2).

The relation (2.2) already suggests that ¢t = n/N is an important parameter for
interpolating between the ergodic regime, defined by ¢ = 0 and the asymptotically
free regime, in which ¢ = co. A number of remarkable articles [AB12, ABKN14,
ABK14] and especially [ABK19] establish a correspondence between ¢ and the time
parameter in the stochastic evolution of an interacting particle system. This cor-
respondence between singular values for products of complex Ginibre matrices and
DBM appears to be initially due to Maurice Duits.

The particles in question are the limiting Lyapunov exponents \; of Xy . When
t = 0, they are approximately uniformly spaced (see Theorem 1.3) and are inter-
preted as an initial condition for Dyson Brownian motion (DBM)

d\; = dB; + Z
J#i

dt .
Ny i=1,...,n (2.3)
the dynamics induced on the spectrum of a matrix by allowing each entry to evolve
for time ¢ under and independent Brownian motion [Dys62]. The surprising obser-
vation is that, at least in the bulk of the spectrum (i.e. Ay with k proportional to
n) the joint distribution of the Lyapunov exponents of Xy ,, satisfies (2.3) at time ¢
with an equally spaced initial condition in the limit when n/N =t and n, N — oc.

The idea of the derivations in [AB12, ABKN14, ABK14, ABK19] is to use that
when Xy, is a product of complex Ginibre matrices, the joint distribution of all of
its singular values, at any finite n, IV, is given by a determinental point process. One
may then study the scaling limit of the corresponding determinental kernel at any
fixed t = n/N. This kernel coincides with the solution to DBM from equally spaced
initial conditions, which is also determinental [JohO4].

A rigorous analysis of the determinental kernel for the joint distribution of sin-
gular values for products of complex Gaussian matrices was undertaken in a variety
of articles [For13, Forl4, FL16, LWZ16, LWW18]. In particular, [LWZ16] shows that
when N is arbitrary but fixed and n — oo, the determinental kernel for singular
values in products of N iid complex Gaussian matrices of size n X n converges to
the familiar sine and Airy kernels that arise in the local spectral statistics of large
GUE matrices in the bulk and edge, respectively. This agrees with the prediction
from [ABK19]. Indeed, in this regime, the time parameter ¢ = n/N is infinite and
the limiting distribution of DBM is that of the eigenvalues for a large GUE matrix.
Moreover, [LWW18] rigorously obtained an expression for the limiting determinen-
tal kernel when ¢ = n/N is arbitrary in the context of products of complex Ginibre
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matrices.We refer the reader also to the subsequent article of Liu-Wang [LW19] that
performs a similar analysis for the eigenvalues in the same setting.

Also in the regime where n/N is fixed while n, N — oo, we refer the reader to
Gorin—Sun [GS18]. This article shows that the fluctuations of the singular values of
Xn,n around the triangle law always converge to a Gaussian field. We also refer the
reader to [Ahn19], which obtains a CLT for linear statistics of top singular values
when n/N is fixed and finite.

3 Idea of Proof: Reduction to Small Ball Estimates

Before turning to the formal proofs of Theorems 1.2 and 1.3, we give a brief overview
of our approach, which begins with the following representation (cf e.g. [New86,
IN92]) for sums of Lyapunov exponents from Lemma 5.1 (see Section 5):

1
M+ + A= sup NlogHXN,n(@)H. (3.1)
Ockr, i
In the previous line, we've denoted by Fr,, 5, the collection of all orthonormal k-frames
in R” (i.e. collections of k orthonormal vectors vy, ..., v;). We have also set

XNn(©) = Xnnby Ao AN XN, © = (01,...,0k) € Fryp,

where we recall that for a,b € R™ aq A --- A ag is the anti-symmetrization of a1 ®
-+ ® ap. We refer the reader to Section 5 for more background and to the start of
Section 7 in [Spi70] and to Section 2.6.1 in [Taol0] for more on wedge products.
As pointed out in [IN92], information about the sums A; + -+ + Ay can easily
be translated into the information about their cumulative distribution function,
ultimately resulting in Theorem 1.2. Similarly, the vector of the top k& Lyapunov
exponents considered in Theorem 1.3 can be obtained by an affine transformation
of the vector of partial sums A1, A1 + Ag,..., A1 + --- + Ag. Thus, the focus of our
proofs is to obtain precise concentration estimates for the expression on the right
hand side of (3.1). An important idea for analyzing (3.1), which goes back to the
work of Furstenburg—Kesten [FK60] is that when N is large, one can almost drop
the supremum:

lim %log\lXN,n(G)H - %bg | Xna(@)]]| =0 (3:2)
for any fixed © € Fr, ;. As explained below this is plausible since the ratio
$k(XNn)/sk+1(Xn ) of the k" and (k + 1) singular values grows exponentially
with N, causing the wedge product Xy ,(©) to align almost entirely with the wedge
product of the top k singular vectors of Xy, for almost every ©.

The “pointwise” quantity = log||[Xn,(0)|| is a sum of iid random variables
(Lemma 9.5) and can be analyzed using a result of Latala [Lat97] (see Theorem 6.1).
It then remains to obtain quantitative versions of (3.1) valid for large but finite
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N,n. One possible approach is via energy-entropy estimates using e-nets on Fr,, 1.
However, while this gives some results, this approach is suboptimal for large N. The
reason that e-nets fail is that, due to the N~! normalization,

1 1
N large = Varg NIOgHXN,n(@)@ < Varx, , [NlogHXN,n(@)H

by which we mean that the variance of + log || Xy, (©)|| over © € Fr,, ; for a typical
realization of Xy, is much smaller than its variance over the randomness in Xy,
for any fixed ©, causing the optimal net to have constant cardinality.

The main technical novelty of our proofs is that we quantify (3.2) not through net
arguments but rather via small ball probabilities for volumes of random projections,
which are already known (cf Proposition 8.3). The key result is the following:

PROPOSITION 3.1. For any € € (0,1) and any © € Fr, , we have

p( > - log (1)> <P(||Pr(O)]| <e),

where F' is a Haar distributed k-dimensional subspace of R" and

PF(@) = PpOy N\ --- A\ Prb,

1 1
N log || XN n©l| — e/sup N log || Xn O]

n.,k

with Pr denoting the orthogonal onto F.

For the proof of Proposition 3.1 see Lemma 8.2. The appearance of small ball prob-
abilities is natural, although perhaps somewhat unexpected. Let us briefly describe
why in the simplest case of k = 1. Denote by v(® the right eigenvector of X Non
corresponding to the singular value s;(Xy ). For any 6 € S"~1 we may write

X nn]]2 = i: ’<XN7n9, v(i)>‘2.
=1

When N > n, the matrix Xy, is highly degenerate in the sense that there exists a
universal constant C' > 0 so that

S1 (XNJZ) > eCN/n

so(Xnn) —
1

This is easy to see intuitively since in this regime A\; — A ~ - (cf Theorem 1.3).
Hence,

1 X nfl|? ~ ’<XN,n9,v(1>>’2 (3.3)

unless ‘<0, v(1)>‘ is unusually small. In fact, for all ¢

1 1 HXNn9H2 1 1
> —1 Xnabll — = —1 | > —1 ‘<, ()>’.
0= N 0g|| N, 9” M 2N 8 ( s%(XN’n) - N og [(0,v

This lower bound is essentially sharp by (3.3) unless 6 has small overlap with @),
an event whose probability is controlled precisely by a small ball estimate.
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4 Organization of the Rest of the Article

The rest of this article is structured as follows. First, in Section 5 we collect some
well-known results on the relation between the exterior algebra of R™ and the sin-
gular values of any linear map A : R” — R™. We also record several elementary
observations (Lemmas 5.3 and 5.4) about polar decompositions and Haar measures
on orthonormal frames and their flags. We will use this formalism throughout our
proofs.

Next, in Section 6 recalls two kinds of results. The first, Theorem 6.1, is a re-
sult of Latala [Lat97] that gives precise information on moments (and hence tail
behavior) for sums of independent centered random variables. The second is a set
of results related to the multivariate central limit theorem (Theorem 6.4) and the
Gaussian content of boundaries of convex sets (Theorem 6.5). The latter allows us to
prove Proposition 6.3, a stability result for the Kolmogorov—Smirnov-type distance
function d used in the statement of Theorem 1.3. Section 7 follows, containing a brief
road map to the proofs of Theorems 1.1, 1.2 and 1.3. Then, Section 8 is devoted
to explaining how to use small ball estimates on volumes of random projections to
formalize the ergodicity (3.2).

Further, the results in Section 9 are used in all our proofs. The main result there
is Proposition 9.1, which together with Proposition 8.1 and Lemma 9.5 explains
the appearance of chi-squared random variables in the statement of Theorem 1.3.
The proof of Proposition 9.6 is the most technical part of our arguments. Next,
we complete the proof of Theorem 1.1 in Section 10. We then use Theorem 1.1 to
complete in Sections 11 and 12 the proofs of Theorems 1.2 and 1.3, respectively.

5 Singular Values via Wedge Products

In this section, we recall some background on wedge products and refer the reader
to the start of Section 7 in [Spi70] and to Section 2.6.1 in [Taol0] for more details.
The usual ¢a-structure on R”™ gives rise in a functorial way to an ¢ structure on the
exterior powers AFR”. If z1,--- , 3 are in R" (e.g. are a frame for an element of
G i) we denote the resulting norm by

[lz1 A Ayl
If we denote by X* the n x k matrix (z1,--- ,xx), the Gram identity reads

|1 A= Axg|| = /det (X X*) = vol (P (21,...,2k)), (5.1)

where P (z1,...,x) is the parallelopiped spanned by xi,...,x,. The following
Lemma gives a well-known characterization of products of singular values in terms
of norms of wedge products, which we will use repeatedly in the proofs of our results.
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LEMMA 5.1. Let A be an n x n real matrix with singular values s1(A) > sa(A) >

o> 5p(A). If 01, - - - , 6y are unit vectors in R", then
k
JAOL A AAGI < sup 146 A A G =[] si(4),  (5:2)
0;,....0p, €571 i1

with equality if and only if 0; are orthonormal and span{6;,i < k} is the subspace
spanned by the eigenvectors of AA* that correspond to the largest singular values
of A.

Proof. The inequality on the left is clear. To derive the equality, note that, for any
0, ,... 70;@ € Sn_l,

OLNn-NO. =07 NN,
where
1
0f =Tz, 10}, =0

and Héj_l is the projection onto the orthogonal complement of the span of 6], . . ., }_1.

This follows immediately from the fact that a; A -+ A ay, is zero if {a;} is linearly

dependent. Thus, the supremum in (5.2) can be taken over ¢/, ..., 6, that are or-
thogonal. Over such collections, the supremum is obtained by letting 61, ..., 6, be
any permutation of the k right singular vectors of A. O

Next, we record in Lemma 5.2 some basic properties of this norm of wedge products
that we will use.

LEMMA 5.2. Let x,x1, - ,xp be vectors in R"™. Then we have the following basic
properties:

1. Homogeneity: If A\; > 0,

[Az1 A - A Npzg|| = (H)\Z) 1 A - Az, (5.3)

i=1

2. Projection formula: Let Py. be the orthogonal projection onto the orthog-
onal complement of V; := span{zi,---, 21}, Vo = {0},1 < k < n—1. We

have
k
lz A= Ayl = [T I1Pys @illo: (5.4)
i=1
3. Pythagorean Theorem: Let ey, ..., e, be any orthonormal basis of R, and
define for each multi-index I = (iy,... 1)

er :==ej N Ne,.
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Then,

oy A AmplP = Y (@A Aagen)®. (5.5)

I=(i1,...,0x)
1<ii << <n

4. Generalized Gram Identity: Let © = (01, ..., 60x) be an orthonormal system
of k vectors in R™ and write Pg for the orthogonal projection onto the span
of the 0;. Consider arbitrary linearly independent vectors vy, ...,v; in R, and
denote by V the n x k matrix whose columns are v;. Then

(WL A Ak, 0L A -+ A ) = det(PoVV*Po) = ||Povt A - -+ A Pougl|* .
(5.6)
Proof. Homogeneity is immediate from the multi-linearity of the determinant (5.1).

The projection formula (5.4) follows from (5.1) and the fact that \/det(X X*) is the
volume of the parallelopiped spanned by z1, ..., xg.. Next, the Pythagorean theorem

follows from the fact that in the definition of the £ structure on AFR™,
{er, I = (i1, ig), 1 <ip < -+ <ip <n}
is an orthonormal basis. Finally, to show (5.6), assume first that
0; = ej, j=1,...,k

are the first k£ standard unit vectors. Then the right equality follows immediately
from the Gram identity (5.1). To see the left equality, write

n

’Uj: E vjﬁei.

i=1
We have

k k
VI ANV = E ij,ijeil /\/\ezk = E ( E (_1)sgn(0) H,U.%O'(J)) €r1-
j=1

B1,..0tg J=1 I=(i1,...,%k) oESk
1<ip < <ipg<n

Hence, writing Vj, for the matrix obtained from V' by keeping only the first k& rows,
we find from the Pythagorean theorem (5.5),

(WL A Ag, 01 A - A Bg)? = det(Vi)? = det(Vi V7).
The case of general 6; follows by considering any orthogonal matrix U satisfying
0; = Ue;, i=1,...,k.
Then
(WL A Aog, 0L A -+ AO)? = det(UTV)p(UTV)E) = det(PeV (PoV)*). O
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5.1 Haar Measure on Frames. It well-know that if £ is a standard Gaussian
on R™ then £ = £/][¢|| is independent of ||| and that & is uniform on the unit
sphere. We will need natural generalizations of these facts to orthonormal frames,
Lemmas 5.3 and 5.4.

LEMMA 5.3. (Polar Decomposition for Haar Measure on Flags) Fix integers n >
k> 1. Let &, ...,& € R™ be independent standard Gaussian random vectors. The
following collections of random variables are independent:

&1 SN N }.(5_7)

(Il N A&l i A= A&} {

&L 7 16 A=+ A&kl
Moreover, denote by P<; the orthogonal projection onto the complement of the span
of &1,...,&. Then, the random variables terms ||P<;—1§;|| are joiltly independent.

Proof. We begin by recalling a fact from elementary probability. Namely, let X, Y, Z
be any random variables defined on the same probability space. Then,

X1lY and XL1ZY = XL1(V,2). (5.8)

In words, if X is independent of Y and Z is independent of X given Y, then, (Y, Z)
is independent of X.

We proceed by induction on k. The case k = 1 follows from the fact that the
radial and angular parts of a standard Gaussian are independent. Suppose now k > 2
and we have proved the statement for k — 1. For any ¢ € R*\ {0}, let us write Pe.

for the orthogonal projection onto the orthogonal complement to the line spanned
by &. Define for £ =2, ...k

& = Per &
Note that
6L A - A&l = [l [ A~ A&l
and that
N NG =ENGN---NE.

With this notation, it is enough to show that the collections

’ ’ ’ 51 gé fé/\/\f,;
il Jil - llea A Al {mmwgwmwmAanH}

are independent since if X, Y are independent, then so are f(X), g(Y) for any mea-
surable functions f, g. To see this, first observe that, aside from [|¢1]|, all other ran-
dom variables in all both collections are measurable functions of £/ ||&1], &2, - - -, &k
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Hence, ||&1]| is independent of all other variables in both collections. It therefore
remains to check only that

A= {ll&]

]

Gangll} 82{51 R TS }

16l 11l [les A A&

are independent. Observe that, given, £/ [|&1]], the random variables &), £ = 2,... .k
are projections of iid standard Gaussians onto a fixed dimension k subspace and
hence are themselves iid standard Gaussians. By the inductive hypothesis, condi-
tional on &1/ |[€1]], the collection A is independent of the collection B\ {&1/[&1]]}-
Moreover, the random variables in 4 are independent of &;. Invoking (5.8) therefore
completes the proof of the statement that the two collections in (5.7) are indepen-
dent. To finish the proof of this Lemma, let us check that the terms

Eulls [1P<a&all s - - s || P18kl (5.9)

are independent by induction on k. When k = 1 the claim is trivial. For the inductive
step, use the projection formula (5.4) to we write

SN N1
[[P<i—18kl| = H A&kl -
- €0 A= A gl
By the first part of this Lemma, we know that
SEANRRAY =1 .
) 51/\"'/\6’ ) ]Sk_l
nagal i }
are independent. Hence, since & is independent of &1, ..., &k_1, we conclude that the
terms in (5.9) are indepenedent as well. O

We will also use this following result:

LEMMA 5.4 (Haar Measure on Flags). Fix integers n > k > 1. Let &;,...,& € R”
be independent standard Gaussian random vectors. For each i = 1,. ..,k define

EI _ Ela 1= 1)
! Py._ &, i>1,

where V;_1 = Span{{;, 1 <j < i}L and Py, _, is the orthogonal projection onto V;_;.
Then {&/||&|], i =1,...,k} is distributed according to Haar measure on the space
of such flags of orthonormal frames. In particular, if vy, ..., v, is Haar-distributed
in the space of k-frames in R", then

A A
Ul/\.../\vkiu (5.10)

A A&
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Proof. The random variable (¢}, i =1,...,k) clearly takes values in the set of k-
frames in R™. Moreover, it is invariant under the action of the orthogonal group on
such frames and hence must be distributed according to the Haar measure. Indeed,
since the angular part of a standard Gaussian is uniform on the sphere, &/ [|&/]] is
uniform on S™~!. Similarly, &, is a standard Gaussian in the orthogonal complement

iJ‘ to &, Hence, &5/ |[&5]] is uniform on the unit sphere in ff‘ and so on. Finally,
to derive (5.10), note that

GN-NG=E NG,

since the wedge product of any linearly dependent set of vectors vanishes. Combining
this with the projection formula (5.4), we conclude that

QAN & &
= . ;
JISWARRERAY 33| IS 1€ ]
and (5.10) follows from the first part of this Lemma. 0

6 Background on Sums of Independent Random Variables

6.1 A Result of Latala: Precise Behavior for Moments of Sums. In the
proof of our pointwise esimate Proposition 9.1, we will use the following result of R.
Latata [Lat97, Thm. 2, Cor. 2, Rmk. 2]:

Theorem 6.1. Let X1, -, Xy be mean zero, independent r.v. and p > 1. Then
N o\ 7 N X,

E X, ~infdt>0: log |E|1+ =L]P| < 6.1

3% in ]Zlog[ut\}_p, (6.

where a ~ b means there exist universal constants ci,cy so that cia < b < acs.
Moreover, if X; are also identically distributed then

1

p

N
> X;
j=1

6.2 Small Ball Estimates for Sums of iid Random Variables with Bounded
Density. We will have occasion to use the following standard result (e.g. Lemma
2.2 in [RV08]).

P N

D :
~  sup <> 11Xl (6.2)

max{2, % }<s<p S\P

E

Theorem 6.2. Let (i, kK = 1,...,n be iid non-negative random variables and sup-
pose there exists K such that P ((, < e) < Ke for all e > 0, then for alle > 0

P (Z (< n52> < (CKe)",
k=1

where C' is an absolute constant.
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6.3 Quantitative Multivariate CLT. One of our goals in this article is to
measure the approximate normality for Lyapunov exponents of Xy , when N > n
(see Theorem 1.3). As explained in the introduction, we will measure normality
using a distance function that is a natural high-dimensional generalization of the
usual Kolmogorov—Smirnov distance:
d(X,Y):=sup |P(X € C)-P(Y € O)|, (6.3)
CeCy
where Cj, is the collection of all convex subsets of R¥. The distance function d has
three desirable properties. First, it is affine invariant in sense that if 7" is any invert-
ible affine transformation and A is any convex set, then 77 'A is also convex and
hence for any random variables X,Y on the same probability space

d(TX,TY) = d(X,Y). (6.4)

The second desirable property of d is that it is stable to small /5 perturbations, as
explained in Proposition 6.3 below. To state this result, we write

Nu,%), peRF, X eSym)
for a Gaussian with mean p and invertible covariance 3.

PROPOSITION 6.3. There exists ¢ > 0 with the following property. Suppose that
X,Y are RF-valued random variables defined on the same probability space. For all
1 € R¥ invertible symmetric matrices Y. € Sym;:, and § > 0 we have

A(X + Y, N (p, %)) < 3d(X, N (1, %)) + o[ |57 | g + 2P ([[Y ]l > 6) . (6.5)

We prove Proposition 6.3 in Section 6.4 below. Before doing so, however, we state
the third desirable property of the distance d, namely, that it measures convergence
in the multivariate CLT. We follow the notation in Bentkus [Ben05] and define

SI:SN:Xl—i---'—I-XN,

where X7, ..., Xy are independent random vectors in R* with common mean EX =
0. We set
C = cov(S)
to be the covariance matrix of S, which we assume is invertible. With the definition
N
_1
B =E[CT: X3, B:=)_8, (6.6)
j=1

we have the following [Ben05]:

Theorem 6.4 (Multivariate CLT with Rate). There exists an absolute constant
¢ > 0 such that

d(S,C:7) < ckif, (6.7)

where Z ~ N(0,1d,) denotes a standard Gaussian on R,
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6.4 Proof of Proposition 6.3.  We rely on the following result (Theorem 6.5)
of Nazarov [Naz03], which was an extension of a Theorem of Ball [Bal93].

Let Z;, be the standard Gaussian in R*. Let C be a positive definite symmetric
matrix and let yo be the density of the C_%Zk, ie.

VidetC| _ (©Cu) dy

dyo(y) == 2n)’ e

Let
Ko={zeRF:IyecK |zt —yla<eand K_.: {zr € K :=z + ¢B5 C K}(6.8)

We define
I'(C) :=sup § lim v (KAK) . (6.9)
Kec (e70+ €

Our proof of Proposition 6.3 crucially relies on the following result of Nazarov.

Theorem 6.5 ([Naz03]). There exists absolute constants ci,co > 0 such that

aVlICllas <T(C) < cav/|[Cllus- (6.10)

We will need an elementary corollary of (6.10).

COROLLARY 6.6. For any ¢ € (0,1) and K € Dy, we have

S 026\/HCHH5’~ (6.11)

Proof. Our argument is along the lines of the proof in [Ben05] of equations (1.3),
(1.4) or [Ben03] equation (1.2), which obtain similar statements in the special case
where C' = Id. We will use a standard estimate (see e.g. Lemma 10.5 in [Kal02])
that if K is any convex set in R¥ and (0K). is the e-neighborhood of the boundary

of K, then
c k
1+——) —1
(1+5)

where r(K) is the radius of the smallest ball containing K, vol is the Euclidean
volume, and B, is a ball of radius r. The crucial point is that the right hand side
is bounded for all € € (0,1) by ce with ¢ depending only on 7(K) and the ambient
dimension k.

To derive from this estimate (6.11), observe that for every e > 0, if K € Cy, then
also K. and K_. are in C. Note also that the difference of probabilities on the left-
hand side of (6.11) can be bounded above by P(W € K \K)+P(W € K\K_,) where
W = CféZk. It is therefore enough to check that each of these probabilities is in

‘P(C—%Zk € K)—P(C" 32, € K_.)

VO]((aK>€> <2 VOI(BT(K)), (612)
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turn bounded above by the right hand side of (6.11). To see this for P(W € K\ K),
denote for K convex and ¢t > 0,

wr(t) =P (W e K\K).
Since Ky e\K = (Kie\Kt) U (K \K) we have that
wr(t+€) —wi(t) = wk, (€). (6.13)

This relation, together with (6.12), implies that wg(t) is absolutely continuous.
Indeed, we may write

vol (Cl/QKt+€\Cl/2Kt)
(QW)k/Q

wie,(€) = P (Zk = Cl/QKHE\Cl/QKt) <

Denoting by Amax the maximal eigenvalue of C'/2, we may write

C'V2Kype = C12 (Ki), € (CV2Ky),

max€*

Thus,

vol ((CY2Ky)z,....\C2Ky)
(2m)k/2

wKt(e S

Denoting by R the radius of the smallest ball containing (C'/2K1),_, we obtain
from (6.12) that there exists a constant ¢ > 0 depending on C, k and R so that for
any 0 <t,e<1

wr, (€) < ce.

Thus, using (6.13), we indeed see that wg (¢) is absolutely continuous on [0, 1]. Hence,
its derivative W' (t) exists almost everywhere and

wK(t):/O Wi (8)ds.

Moreover, combining (6.13) with (6.10), we find for any ¢ € (0,1) that

0 < wie(t) = lim SKUEFOZ0r®) w0l o mEm

e—04 € e—04 €

Hence, since wi(0) = 0, we find that wi(t) < ct\/||C| ms, for all ¢ < 1. Using
a similar argument for wi(t) := P(W € K\K_;), we conclude that (6.11) indeed
holds. O
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We are now ready to prove Proposition 6.3. Note that if S,T are any events on
the same probability space, then

[P (S)—P(T) <P(SAT),
where SAT is the symmetric difference. For any convex set A C R*, we have
P(X+Y €A -—P(XeA)
is bounded above by
P(X+Y €A Y], <0) -P(X €A [[Y][ <)+ 2P(|[Y], >9).
Note that
{X+Y A ||[Y],<dA{X A Y], <o} C {X e A;\A_s}.
Thus, we find
P(X+Y €A)—P(X €A)|<P(X€As)—P(XeAs)+2P (Y]], >9)
S P(X € As) =P (N (1, X) € As) |

+P(X €A 5)—P(N(i,%) € A_s)|
+P (N (1, 2) € A5) =P (N (1,%) € As) + 2P ([|Y]], > 9)

< 2d(X, N (1, 2)) + cody/ 15| s + 2P ([Y]], > 0)

where we have used (6.11). Putting this all together, we find
AX YN (1,%) < d(X,N (5,5)) + d(X + Y, X)
< BA(X,N (1) + o0\ /[ 5l gs + 2P (Y|l > 6). O

7 Roadmap for Proofs of Theorems 1.2 and 1.3

In this section, we explain the organization of the proofs of Theorems 1.2 and 1.3.
Our starting point is in Section 8. There, in Proposition 8.1 we explain how to
provide surprisingly useful bounds on the size of the difference

1
NIOgHXN,n(@)H_()‘1+"'+/\k) (7.1)

using small ball estimates on determinants of volumes of random projections. This
makes precise (3.2). We remind the reader that Aj,..., Ax are the top k Lyapunov
exponents for Xy, and that

XNn(©) = Xnpbi A XN nbk,
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where ¢; are is a fixed orthonormal k-frame in R"™. We think of Xy ,(©) as a
pointwise analog of Ay + --- + Ap since by Lemma 5.1 the supremum over O of
% log || Xnn(©)]] equals Ay + -+« + Ay

Using Proposition 8.1, we analyze in Section 9 the concentration properties of
% log || Xn»(©)]]. By Lemma 9.5 it is a sum of independent random variables, al-
lowing us to apply Theorem 6.1 several times. The main result is Proposition 9.1,
whose proof is the most technical part of this article.

Combining these concentration estimates for + log || X, (©)|| with the bounds

n (7.1) derived in Proposition 8.1, we derive Theorem 1.2 in Section 11, giving

quantitative estimates about convergence of the global distribution of singular values
of Xy, to the Triangle Law.

Finally, in Section 12, we combine Theorem 1.1 with Proposition 9.1 and the
multivariate CLT (see Section 6.3) to prove the approximate normality of Lyapunov
exponents stated in Theorem 1.3.

8 Lyapunov Sums Via Small Ball Estimates

The purpose of this section is to explain how to use small ball estimates on volumes
of random projections to obtain concentration estimates on the difference

1 1 1
1081 Xwn(©)]| = sup - 10g ][ X (€)]] = 5 08 X (O)] = (ha -+ + A

©'€Fry, i
between the sum of the first k& Lyapunov exponents of Xy, and the “pointwise”

analog of this quantity evaluated at any fixed orthonormal system © = (60y,...,60y)
of k vectors in R™. Our main result is the following

PROPOSITION 8.1. There exists C' > 0 with the following property. For any € € (0, 1)
and any © € Fr,, ;. we have
1 1 k n
P ( | log||Xnn(0)]| — S log [ Xnn(®)]|| = o7 log (5 ) | < (Ce)2.
(|retievaon - e sl @0l = o () ) = (€2

Proof. The key observation is the following;:

LEMMA 8.2. For any ¢ € (0,1) and any © € Fr, ;, we have

‘e I'n k

1 1
o (|yeirn©n- e fsin©)

> Lo (1)) <P(|Pr(O)] <2).

where F' is a Haar distributed k-dimensional subspace of R" and
PF(G) = Ppbi N\ -+ A\ POy

with Pr denoting the orthogonal onto F.
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Proof of Lemma 8.2. Denote by v, ... v(™ the right singular vectors of XnNn cor-
responding to its singular values s; > --- > s,,. By abuse of notation, we will write
Xnp: AFR"™ — AFR™ for the linear transformation given by

XN,n(xl VAR /\xk) = Xmel AR /\XN,nxk-
The right singular vectors of Xy, acting on A*R" are
o) = ) A A i) I= (i1, i), i1 < - <ig

and the corresponding singular values are

Sr = Hsi.

el

Hence, the Pythagorean theorem for wedge products and the generalized Gram
identity (see Lemma 5.2) yield

k

1 XN ()2 = Z 2 <’U<I),@>2 > <H S?) <v(1 ..... k)7®>2 _ (ﬁ sf) 1P:(O)[,

I=(i1,... ik) i=1
1<iy < <ip<n

where in the last equality we’ve denote by P the orthogonal projection into the span
of the top k right singular vectors of Xy ,. We therefore obtain, using Lemma 5.1:

1 1
0> +log | X (6)  log || Xn @

|| = sup
©’'eFr,, i

1 (1xsa@)
= g Z 5

2N ITiei s
= - log|P(@)]]

Since Xy, is invariant under right multiplication by a Haar orthogonal matrix,
we see that Py is equal in distribution to the orthogonal projection onto a Haar
distributed k-dimensional subspace of R". O

In order to apply Lemma 8.2 we need small ball estimates on ||Pr(©)||. Gaussian
analogs of such estimates are essentially available in the literature, but are phrased
in the language of determinants of random matrices. To reduce to this case, note
that if F'is Haar distributed among k-dimensional subspaces of R", an orthonormal
basis v, ..., v, for F'is Haar distributed on the space of such k-frames in R™. Thus,
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by (5.10) from Lemma 5.4, we find
[Pr(©)]] = |[Ppoy A - A Ppbg|

A A
<M,91A...A9k>‘
llgr A+ A gl

a GO - A GO
det(GG*)=

(G’

d

(8.1)

where 2 denotes equality in distribution, G is a k x n matrix with iid standard
Gaussian columns g;, G is the obtained from G by keeping only the first & columns,
and we have used the Gram identity (5.1) and (5.6) in the last two lines. The relation
(8.1), combined in Lemma 8.2, therefore gives that

> 1 log <1>>

- N €

To complete the proof, we recall the following result.

1 1 ,
P (‘Nlog | XN (©)] — o ~ 108 [[Xna (€]

is bounded above by

PROPOSITION 8.3 (Lemma 4.2 in [PP13]).
There exist universal constants c¢,C > 0 with the following property. Let G be a
k x n matrix with iid standard N'(0,1) Gaussian entries. Then

(IEJ [det(GG*)ﬁe])‘l’ <Ovn, 0<p<kn (8.3)
and
(]E [det(GG*)z‘ZD_; >evn, 0<p<k(n—k+1—e kD) (g4)

This allows use to estimate the probability in (8.2) via the following corollary, which
in combination with (8.2) and Lemma 8.2 completes the proof of Proposition 8.1.

COROLLARY 8.4. There exists a universal constant ¢ > 0 with the following prop-
erty. Let G be a k x n matrix with iid Standard Gaussian entries, and denote by Gy,
the matrix obtained from G by keeping only the first k columns.

P ((W) * < g\/f) < (CE)g ,e> 0. (8'5)
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Proof. Using (8.3) and (8.4) and Markov’s inequality, we have that for ¢ > 1,

GAFA

1 1 1 —k(n— 1
P (det(GG*)ﬁ > tc\/ﬁ) < g and P (det(GG*)ﬁ < Ec\/ﬁ) < (ce)ktn—kt1me )

Note that Gj has the same distribution as a k x k matrix with iid standard N(0, 1)

Gaussian entries. So, we have that

L 1
det(GkGZ)) 2k k det(GLGy) 2R [k oy
P —_— < — | <Pl ———————< — and det(GG™)2F < tC
<( det(GG¥) VR ) 5 Cdeneany s ~ Ve O (GG < tOVn

k
L
+P (det(GG )2 > tC\/ﬁ)

<P (det(GkG;)i < etc\/E) +P (det(GG*)ﬁ > tC\/ﬁ)

ek 1
< ()t prey < (ee)*?,

where in the last line we've taken t = e~ /27,

9 Concentration for % log || X n,n(©)]]

As mentioned above, a key step towards proving Theorems 1.2 and 1.3 is to obtain

precise concentration estimates for
1 1
~ 108 [[Xna(O)l] = 7 log [[Xnnb1 A - A Xnnbill,

where © = (61, ...,0;) is a fixed orthonormal system in R™. Define
k
1 1
M;:=n—j+1 =5 =
ji=n—yth Sk n i M;

and as in (1.5) set

1 1
Pn,j o= §E [log <nxi-j+1>} :

Our main result about the concentration for log||Xx ,(©)]|| is the following.

(9.1)

PropPOSITION 9.1. There exists a universal constant ¢ > 0 with the following prop-
erty. Fix any orthonormal system © of k vectors in R". With Xy ,(©) as in (9.1),

we have

d

82

niN

k
1 1
—v gl XN (Ol - — > i
j=1

> s) < 2exp {—an min {Mks, g—
n,k

e

(9.3)
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REMARK 9.2. The double behavior in the exponent of the estimates (9.3) is of
Bernstein-type. We do not use any off-the-shelf Bernstein estimates for deriving
it however, relying instead on Theorem 6.1 of Latala [Lat97]. One advantage of our
approach is that Latala’s estimates are all reversible (i.e. have matching upper and
lower bounds). Hence, with a bit more work it is possible to show that the estimate
(9.3) is sharp. We will not need this fact, however, and will provide only a proof of
the upper bound.

REMARK 9.3. Although we focus in this article on the Gaussian case, we believe
it is possible to prove that Proposition 9.1 holds under minimal assumptions on
the distribution of the entries of A;. Somewhat weaker results in this directions are
proved in [LP82, Thms. 7,8] and [BLR85, Thm. 5.1].

REMARK 9.4. By Lemma 9.5 below, we have

k
1
B | gl Xx (O] = 3 s
=1

The proof of Proposition 9.1 proceeds from the observation that for the Gaussian
case we consider here, log Xy ,(©) is a sum of independent random variables.

LEMMA 9.5. Fixn, N > 1 and 1 < k <n as well as a collection © of k orthonormal
vectors in R™. We have

log || Xn (@) £ > Vi,

where % denotes equality in distribution, Y; ; are independent, and for each i,j the
random variableY; ; is distributed like the logarithm % log(% X2 j +1) of a normalized
chi-squared random variable with n — j + 1 degrees of freedom.

Proof. We have

log |[Xnn(O)]| = log||An - A1 (©)]]
(©)

=1lo A
-8 aco)

‘AN H FloglA@). (9.4

Note that by Lemma 5.3, we have that
|41 (©)]] = [|A161 A -+ A Arbg|

is independent of

Al(@) A0 NN A0,

T4 (O] ~ A1 A A ArO]|
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Hence the two terms in (9.4) are independent. Moreover, As (%&) is indepen-

dent of As, ..., Ay and, in distribution, we have

Ai1(©) \ a4
42 <HA1(®)I> = 4(9). (5:5)

Indeed, we may write

Al(@) A0 N - N ALy A0 A H§1A1(91 A HgkflAlek

1AO)| ~ [[A1br A~ AARGL]| — [[A6]] " [H<iArbr]] 7 | Hepe 1 Ar6y]]

where we’ve written Il<; for the projection onto the complement of the span of
Aq0q, ..., A10;. Next, we may choose an orthogonal matrix M so that

I<;—1A10; = Me;,
where e; is the i*" standard basis vector. For this choice of M, we find

A1(09)
LU Mey A AMe = M(er A Aeg).
Ty~ Mo o = Mlern---Aew)

Since As 4 Ao M, we conclude that (9.5) holds. In particular, we find that, in
distribution,

N
d
log || Xnn(©)]] = ) log [|A:(©)|
i=1

is a sum of iid terms. Finally, for any fixed i =1,..., N

HAO) L 116 A - Al

where &; are iid n-dimensional standard Gaussians. Hence, by the projection formula
(5.4), we find that

k
d
4@ = [T I1P<i-aéill.
i=1

where we've denoted by P<; the projection onto the orthogonal complement of the
span of {1, ...,&;. The terms in the product are independent by Lemma 5.3, and the
distribution of the i** term is precisely the same as that of \/%X%—i 41, completing
the proof. 0

Lemma 9.5 allows us to obtain precise estimates on the rate of growth of mo-
ments of log Xn »(©) using the result of Latala [Lat97] (Theorem 6.1 above). These
moment estimates, in turn, yield Proposition 9.1 via Markov’s inequality applied to
the optimal power of log || Xy, (©)||. We carry out these details in Section 9.1.
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9.1 Details for Proof of Proposition 9.1. The purpose of this section is
to prove Proposition 9.1. Throughout this section C,C’, ¢, etc will be universal
constants that may change from line to line. Recalling from (9.2) the notation

k
1 1
M;=n—j+1 :7547 .
i=n—j+1, &k nfﬂkﬁ’ (9.6)

we seek to show that for s > 0

k
1 1 , s
P n—Nlog | XN n(©)]] — - ;,un’j >s | <2exp (—anmln {Mks, w}) .
(9.7)
where we remind the reader that as in (1.5), we’ve set
1 1
Hn,j = §E [log (nX%—j—&—l)] :
According to Lemma 9.5, we have in distribution that
2 1 &
¥ o8 IXn (O = 5 30T
where T; are independent and
i 1
Ti = Z;tm', ti,j ~ log <nX%—j+1> Zld (9.8)
]:
Hence, we find in particular that
1 k
B | o8 Xwa®)ll] = 3 s (9.9)
j=1

and see that Proposition 9.1 is equivalent to showing that for any s > 0

N
1 — . 52
P < . g 1 ;| > s> < 2exp (—CTLNIHIH {Mks, }) , (9.10)
1=

{n,k
where for any random variable Y we will use the shorthand

Y =Y -E[Y].

We will obtain (9.10) by Markov’s inequality applied to certain moments of the sum
of the T;’s. Specifically, we will prove the following estimate.
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PROPOSITION 9.6. There exists a universal constant C' so that for any n, N, k and

p>1

The proof of Proposition 9.6, which is straightforward but tedious, is given in Sec-
tion 9.2 below. We assume it for now and complete the proof of (9.10). Write

! (9.11)

and note that

Thus, applying Markov’s inequality to Proposition 9.6 shows that there exists C' > 0
so that for 1 < p < Npg

P L — | <e®
n J
Equivalently, recalling that
‘ 1ea 1
nk — n 4 M] )
7j=1
we see that there exists ¢ > 0 so that
1 N2
_ CenN-s2
P<MVZ;T1' 25> < 2e Enok 0<s<C& M.
1=

This establishes (9.10) in this range of s. To treat s > CM&, 1, we again apply
Markov’s inequality to Proposition 9.6 to see that there exists C' > 0 so that

N
> T
i=1

p —
C— | <e?P.
> Mk) <e

p=>Npy = P(

Hence, there exists ¢ > 0 so that

N
1 _
P( — § Ti| > 3> < e enlNMes g > O Mk,
=1

completing the proof of (9.10).
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9.2 Proof of Proposition 9.6. We seek to estimate the moments of

N N &
ST=>) "ty tig~ log( Xn j+1)-
i=1

i=1 j=1

By Theorem 6.1, we have

<E
. . = 1 .. .

Our strategy is therefore to estimate E HT Z|s] /o and optimize over s. In particular,

we seek to show that there exists C' > 0 so that for every p > 1, we have

N

>1/p ~  sup D (N> E[|T|"]" . (9.12)

max 2,2 <s< 5 p
2R}

i=1

(9.13)

Our first step towards showing (9.13) is to obtain the following estimates on the
moments of #; ;.

LEMMA 9.7. There exist Cq; > 0 such that

— 1/ p p
(E Hti,j‘p]) P <o max{\/;j’]\/[j}.

Proof. We first make a reduction. Namely, let us check that the estimates in Lemma 9.7
fort;j =t;; —E [log(rf1 X%@)} follow from the same estimates for
%\iJ = tiJ‘ — log(nile).

To see this, recall that by (1.16) and (1.7), we have

E [log <;x?\4>] = log <i> + 1 (%) log (AZ ) +ej, g =0M;)

where 1) is the digamma function, and we have used its asymptotic expansion ¢ (z) ~
log(z) + O(271) for large arguments. Thus, we have for each i that

E Him“p} =E Ui\z’,j + 5]"})} < Zp: (i)E [H\i,j‘k} ‘Ej‘p_k'

k=0

So assuming that tA” satisfy the conclusion of Lemma 9.7, we find

a ) [k k
}tm\ Z::( >g,’§7j|gj|1’— ’ Chj ::C’max{ M]MJ}
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Since for 0 < k < p we have (j ; < (p j, we see that

p
B[ < 3 (7)d,

k=0

—k
gilP7" < (G + g 1)

Finally, since ¢; = O(Mjfl) = O((p,j), we find that there exists C' > 0 so that

7 1 p p
E )" < 0y < Cmax{, [ -1

as desired. It therefore remains to show that tA” = t;; — log (n"'M;) satisfies the
conclusion of Lemma 9.7. To do this, we begin by checking that there exists ¢; > 0
so that, with M; =n —j+1, for all s > 0

"

M. . 5
fig —log <n> ‘ > ) < oMy minfss} (9.14)

We have

Let us first bound P (X?wj > Mje“‘). Note that the mean of X?wj is M; and that

X?\JJ — M is a sub-exponential random variable with parameters (4M;,4). Thus,
Bernstein’s tail estimates for sub-exponential random variables yield the existence
of ¢ > 0 such that for all ¢t > 0

P (‘Mjflx%\/[j _ 1‘ > t) < gemeM;min{tt?} (9.15)

In particular,

P (X?\/IJ > Mjgs) —-P <MJ‘71X?\/IJA 1> e’ — 1) < 2670M'7‘ min{esfl,(esfl)Q} < 26761\{_7’ min{s,sz}7

where in the last inequality we used that e® — 1 > s. This gives the first half of
(9.14).
Let us now obtain a similar estimate on P (X?\/[j < Mje_s), which is a small

ball estimate for a sum of iid random variables with bounded density. We need to
consider two cases. Theorem 6.2 on small ball estimates for sums of iid random
variables shows that there exists a universal constant C > 0 so that

P (X?wj < Mij) < (Ce* /)M,
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Hence,
s> s, :=2log(C) = Fec>0st. P (X%wj < Mje_s) < oM.
giving the desired estimate in this range. Finally, suppose s < s,. Then,
e <1—e%s

since both sides equal 1 at s = 0 and the derivative —e™* of the left hand side is
more negative than the derivative —e™*+ of the right hand side for all s € (0, s,).
Thus, we find for s € (0, s,) that

P (x?uj < Mje—5> <P (X?Wj < M;(1- e—S*s)) <P (’Mj—lxﬂj - 1) > e_s*s) .

Using the Bernstein inequality (9.15), we obtain that there exists ¢ > 0 depending
only on s, such that for s € (0, s,),

P (X?WJ < Mj6_5> < Qe—ch min{s,sz}’

giving the desired estimate in this range as well. This establishes (9.14). To complete
the proof that t; ; satisfy Lemma 9.7, we use (9.14) to write

E [[f;]"] = /0 P ([fi] > ) pr?lda

1 [
<p |:/ e—chq;pr—ld:L, +/ e—chmxp—ldl,:| )
0 1

The first term can be estimated by comparing to the moments of a Gaussian as
follows:

1 , (2eM;) 2
p/ e Mi® =1y :p(2ch)_p/2/ e gy
0 0

[ee]
Sp(?ch)p/2/ e 2P dx
0

< p(2eM;) P2 25T (g)

p/2
<p P )
QCM]'

where we used that for z > 0 we have I'(z) < 2*. The second term can similarly be
estimated by comparing the moments of an exponential:

[e.e]

o
p/ e~ Mz p=1 .. p(ch)—p/ e TP~ g
1 cM;

= p(eM;) (p— 1)

P
< (p) _
CMj
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Putting these two estimates together and taking 1/p powers, we find that there

exists C' > 0 so that
~ p]\ /P D P
(& [fl]) " = Cmax M, M,

for all p > 1. This completes the proof. O

With Lemma 9.7 in hand, we are now in a position to show (9.13). Since

k
Ti = Z ii,ja
j=1

we have by Theorem 6.1 that

k —
fi
~ inf t>0:210g [E\l—i—t’]
j=1

S

(EIT:P)

p] <py, (9.16)

where >~ means bounded above and below by absolute constants. We will use the
notation from (9.11):

Since

<~ prOa

we will show (9.13) by breaking into two cases. Namely, we will show that there
exists C' > 0 so that

(9.17)

as well as

p>p = (E[TL])<C (9.18)

b
M,

We may assume without loss of generality that p is an even integer. Indeed, once
we’ve show (9.17) and (9.18) for even integers p (and a uniform constant C), we
may use that

® (T < (B]TP]) "
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where p’ is the smallest even integer greater than or equal to p. This yields (9.17)
and (9.18) for any p with C' replaced by 2C.

We now turn to showing that (9.17) holds with p an even integer. To do this,
we will need to evaluate the expectation I [|1 4 ¢~'%; j|P] appearing in (9.16). A key
point is to use that ¢; ; are centered. Since p is even, we may bring this to bear most
directly by noting that the absolute value in E Ul + t_ltmm is unnecessary and
using that E [fw«] = 0. Lemma 9.7 and the well-known estimate

()= ()= et wn 019

yield that for all ¢, 7 we have:

E[(lth;’j)p] 1+§;<

min{p,M;} 0/2 p ‘
p\*¢ (@4 Cp
< -
<1+ Z (g) (ﬁ_]\{ﬂ) + Z <th
=2 e=M;+1
min{p,M;} D

<1+ Y (%) <t2]\§> + Y (J) (9.20)
=2 J (=M;+1

We now bound the first two terms in the previous line by breaking into the terms
where ¢ is even and odd. When / is even the terms in (9.20) are bounded above by

min{p,M;} 2/2 min{p,M;} 2/2 2
- Z j (B)Z/Q C/p / s Z J p/2 C/p / (14 C/p p/
= J4 tQMj - = 5/2 tQMj - tQMj '
£ even £ even

(9.21)
To bound the odd terms in (9.20), let us first note that for any 0 < m < ¢ < p, we

have
(%)E = pm<€ —pm>

Indeed, when ¢ = m, this equality simply reads

B>€< (+1
(z =P

while if m < £, we note that the inequality is equivalent to

{—m
p < p
o —\l-—m)’
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which follows by estimating the expression on the left hand side using (9.19) as

follows:
(Q)f*mi (o T e=m\TM L _ (o
V4 m o\l —m V4 fm = \l—-—m)

Thus, the odd terms in (9.20) are bounded above by

min{p,M; — L Lo
i }<p)€/2 S : Z (o)
et V4 t2Mj ~ m=1,3 t2M f m t2Mj
¢ odd

To proceed, note that for any 0 < b < a

2a pfa 2
<2 .
This inequality follows by observing that for any j =0,...,b — 1, we have

(2a—2j)(2a—2j—1) (a—j)(a—j—1/2) a—j\°
@ —2j 1) <b—j><b—j—1/2>§2<b—j)

and repeatedly applying this estimate to the terms in (Qb) Thus, we obtain

min{p,M;} m /2
Zp (2)6/2 Cp )" < min Cp” \ * pg p/2 Cp '
V4 tzMj ~ m=1,3 tzMj V4 tQMj
Lo =0

o Cp? e Cp p/2
T i { <t2Mj> } (1 * tZMj>

Cp? Cp p/2
= <t2Mj> (1 i t2Mj> ’ 022

where in the last inequality we’'ve used that min {:cl/ 2 g3/ 2} < z for all x > 0.
Putting together (9.21) and (9.22) we see that there exists C' > 0 so that

tig\" Cp Cp \"? = (Cp)
E[(lJr t)} <Ht2M)<1+t2M]- + > ar) - 0
(=M;+1

Let us now Verify (9.17). Recall that for j < k we have M; > M}, and that p < py =
M? Z; 1 M We set

(9.24)
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where

C' = max {(166’)2 , 201/2}
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is an absolute constant depending only on the constant C' appearing in (9.23). For
this choice of C’, we have

2

p

Cp —C p <
tM; CpMF 3o, M
and

Cp<C

<
tQMj - (C/)2 -

=

k
J=1

In particular for j < k such that M; <p,

P

>

(=M;+1

Cp ¢ P 1
) < _—
<th> - Z 16¢

(=M;+1

c
¢ MY M

| D
_(170

/pg ~ 16’

Hence, since log (a + b) < (loga) + b for a > 1 and b > 0,

3 s (1+ (%))

1
<

Vi <k

Hence, (9.17) follows from (9.16). We now turn to the case when p > py and seek to

show (9.18). Rather than (9.24), to show (9.18), we set

with

Then,

(9.25)



306 B. HANIN, G. PAOURIS GAFA

and

k
=1

Hence from (9.23), we find

cp_z’“: CM} _ C p_ C _1
PM; (O, (CPp T (OP T F

j=1 j=1 j=1
k k
p Cp Cp? 1
< Z —
— 24 t2M-+Zt2M-+2
j=1 7= J
- 3Cp 1
= 2002 2
<p.

Thus, we see that relation (9.18) also follows from (9.16). We are now in a position
to finish the proof of Proposition 9.1 by combining (9.12) with (9.17) and (9.18).
We find from (9.12) that

N p 1/p 1/s
<E ZTZ ) S sup B <N> E [’Tl‘s] s .
i=1 max{2,2}<s<p  \ P

If p < po, then (9.17) implies

1/p N 1/s
E <C sup P ()
max{Q,%}Ssgp S\P

N p

>

(9.26)

Define

Note that

F(5) =~ — ~log (N) |

2s s P

When p < N the function f is manifestly monotone decreasing in s > 0. Therefore,
taking s = 2, we find

p<N = (IE
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On the other hand, when p > N, we have

N

>

i=1
Hence, we find that if p < pg, then

(:[5x[]) -

as desired. Finally, if p > pg, then (9.18) implies
1/p
E <C S b <N>1/s i Cp S <N>1/S
u - — — = u — :
- N \p) My My Moy \p

maX{Q,%}Ssgp max{Q,%}Ssgp
(9.27)
Note that if p/N > 1, then for every s > 2 we have (N/p)'/* < 1 and hence

Cp <N)1/S Cp
— sup — < —.
My, max{2,2 }<s<p \ P M;,

p>N = (IE

N P

>

i=1

N p

S

i=1

Further, if p/N < 1, then (N/p)'/* is monotonically decreasing with s and hence

Cp N 1/s Cp (N 1/2 - k .
— — < == = NM, * < N Y M:".
e () =w(G) —ovat oy
Thus, in all cases we find

max{2,%}§s§p j=1
1/p
<E ) <o

which is precisely the statement of Proposition 9.6. O

N

ST

=1

p
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10 Lyapunov Sums: Proof of Theorem 1.1

To prove Theorem 1.1, we start by combining previous estimates for + ~ log [| Xnn(O)]]
from Proposition 9.1 with the deviation estimates in Proposition 8.1. Let recall the
definition of the function g (cf (1.4))

min{l,% , k
gn,k(s) = min {5 s k

n,ks Tog 1/5n,,€} )

IN

(10.1)

V

IS IS

where we recall that for & > &

Let s >0 and 1 < k < m <n. Writing

k
1
=P *E Ai = )| =8 |,
Ps,km (nzzm( :u,) S)

we seek to show that there exist universal constants ¢, co, c3 > 0 such that for any
1<m<k:<nandeverys>cl ~ log & we have

Ds kym < C2 €XP {—03 min {nNs, nQngn,k(s)}}. (10.2)

To see this, note that the triangle inequality yields

Ps,km < Ds/2.k,1 + Ds/2,m—1,1-

Hence, it suffices to prove (10.2) with m = 1. To do this, fix © € Fr,, j, an orthonor-
k

1 ’[’LN N7TL .

Ps k1 <P ( —
n 4
=1
> ;) . (10.4)

k
1 1
+P (‘anogHXNm(@)H - ”;Mm

We will show separately that the probabilities in (10.3) and (10.4) are both bounded
above by the right hand side of (10.2). To check this for (10.4), note that Proposi-
tion 9.1 guarantees

>

N ®»

log ||XNn i
gn,k

P ZM"J >s| <2exp {—an min{ Mys, }} ,8 >0,

(10.5)
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where we remind the reader that

1 k 1 1 1
— ; — . 2
Mj =n—j+1, én,k = E M Hnk = 2E |:10g < Xn—j+1>:| :

j=1"
Some routine algebra reveals
k
R . (10.6)
2 ’ n
and
n 1
k> — = nfnk ~ log -— |, My =6, kN, (107)
2 ’ 5n,k ’

where a >~ b means that there exists c1,cs > 0 so that cja < b < csa. Hence,

k< o mindM s* ' {1 "S}
— min S _— ~ nsmin —_
2 g gnk ' k

and similarly
§2
n s
k>— = min< M;s, } :ns{é k,}.
2 { En e " log(1/8nk)
Putting these two estimates together, we find that (10.5) yields for any s > 0

logHXNn

P - — ZM”»J >s | <2exp {—chngmk(s)} , (10.8)

as desired. Turning to the probablhty in (10.3), recall that in Proposition 8.1, we
have shown that for every € € (0, 1),

k
1 1
P(|—log||X =3 n

k
If we set s := % log 175, then

k n E
> — 2
= o 8 (m?)) (Ce)
1 k en k
k/2 _ ! Jad il
(Ce) exp [ 4an + 1 log( ’ ) + 5 log(C)] .
Hence, assuming that

5> C’—log <€£)

for ¢’ sufﬁciently large, we arrive to the following expression:
en

o k
> < e 4 > o2 R )
( _3)_6 : s_Canog(k) (10.9)

Thus, putting together (10.8) and (10.9), we find that

ZA o8 | Xva©)]

Ps 1 < C2 €Xp {—03 min {nNs, nQngmk(s)}} ,
completing the proof. O



310 B. HANIN, G. PAOURIS GAFA

11 Convergence to the Triangle Law: Proof of Theorem 1.2

In this section, we derive Theorem 1.2 from Theorem 1.1. We will need the following
elementary result.

LEMMA 11.1. Fix positive integers n, q, m satisfying 4 < m < q <n. Then

L (m —1)?
—1 - — .
og (g/n) D Hng = p
J =n—q+1
Further, assuming that n — ¢ —m > 0, we also have
n—q
m 1 m(m — 3)
—1 - = < -
on og(q/n) n Z Hn,j = 3nq
j=n—q—m-+1

Proof. Let us first prove the lower bound. Recall that

finj = ; <10g( > + 1 <n_;+1>) . (11.1)

Moreover, a well-known estimate [AS64, Equation 6.3.18, p.259] for the digamma
function is:

(x) <log(z).

1 j—1
Hn,j < §log (1_71)’

Using this we obtain

which allows us to write

. 1 n—q+m 1 n—q+m q 1 m-l 1

1 - i > — — ) == 1 — .

anlos(a/m = > gz ) g(n—j+1> ZnZOg(l—j/Q>
j=n—q+1 j=n—q+1 J=1

Since ¢, n are fixed, let us temporarily introduce

With this notation, because log(1/(1 — t)) is monotonically increasing for ¢ € [0, 1),
we have

5o 3 () =1 e () 22, o ()2

=1

Some routine calculus therefore reveals that

n—q+m

Tlogla/)— 1 > g > 5 [(1-</E)log (1~ e/€) +2/e],

Jj=n—q+1
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where we’ve set € := (m — 1)/n. Finally, note that for z > 0

k

_ } : z 2
(1—1‘)10g(1—l‘)+$— le‘/Q
k>2
Hence, we obtain

n—q+m 2 9
m € (m—1)
5, 108 (a/n) — — | > oy > T: Ing

j=n—q+1

as claimed. Let us now derive the upper bound. Using (11.1), we get

1 1 i
mn-t  h B @0 (4)
Jj=n—q—m+1 Jj=n—q—m-+1
L\ q q+j
—znj;{log(z) ()}

Using the inequality (see again [AS64, Equation 6.3.18, p.259])
¥(z) > log (z) — 1/,
we arrive at the estimate
m 1 1 & q 2
~—log(q/n) — — Z Mn,j<2{10g <>+}
2n n gl 2n o q+y q+

As before, we will estimate this sum above by an integral. Still writing £ = ¢/n, we
have as before

Y § €/¢ 1 S
2n 8 <1 +j/q> : 2/0 log <1+t> dt = > [~(1+¢/§)log (1 +¢/€) +e/¢]

where we’ve now set € = m/n (which is slightly different than above). For = € (0, 1),
we have
zk x

—(1+2)log(l+2)+z= Z(_l)ka 2 966

k>2

we therefore find

Next,

m

It v _ryedt €
q;”1+€1(j/n)§q/0 1+1t/¢ loe(l+e/8) <

SHEO)
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So all together we find the upper bound

— m?2  m m(m — 3)
L S )

m
| _ = el
2n o (/) n 3ng nq 3ng

j=n—q—m+1
This completes the proof. O

We now conclude the proof of Theorem 1.2. To do this, fix € > 0 and assume that

ci1+/log(1l/e c
n> V00 g1/ ), N > —3
€ €
for some constants c1,co > 1 that we will fix later. To prove Theorem 1.2 note that
the bound above on n guarantees that € > ¢1/n. Hence, we need only consider such

€. Moreover, we may always assume that
m

€= —

n

for some integer 5 < m < n since U(t) is 1-lipschitz, and will use ¢ and m/n
interchangeably. Next, recall the following notation for the cumulative distributions

] 0, 5 <0,

Hyn(s) = —#4j<n ‘ sj(XN7n)2/N <s¢, U(s) =X s, 0<s<1,
" 1 1
) s> 1,

of the squared singular values of Xy, and the uniform distribution on [0, 1]. Let us
define the event

Spm ={Vge {m+1,....n} |Hnn(g/n)—U(g/n)| <c}.
On this event, since Hy, and U are both monotone we have for ¢ < (m+ 1)/n that
Hyn(t) <HNn(m+1)/n) <e+U((m+1)/n)=c+ (m+1)/n < 3e.
Similarly if ¢t > 1,
1-Hnn(t) <1-Hy,(1)<1-U)+e=¢
Using the same idea we may write for any ¢ € [(m + 1)/n, 1]
Hnn(t) —Ut) < Hnn((G+1)/n) —U(G+1)/n) +U{) —U(G +1)/n)

<e+1/n
< 2¢,

where m + 1 < 5 < n is the unique integer for which
j+t

I <<
n n
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Hence,

P (sup |Hnn(t) —U)| > 32’:‘) <P(S5..)
teR

and we must therefore bound P (Sﬁm) from above. We will do this by rewriting

all events involving the singular values s; in terms of the Lyapunov exponents A;.

Moving forward, let us agree that any event that involves A_; or A\, for s > 0 is

by definition empty. Since

Sj(XNm)Q/N é % = )‘j S %10g (%) y
we find
v (/) ~Uafo] = |1 {5 <m0y < F1ow o) | — o/
~ |4 {i < >§10g<q/n>}—<n—q>/n.

For any positive integer m + 1 < g < n, define

m
> .
n)

(11.2)

p:=p(n,m,q,N) =P <‘71L# {j <SniAj> ;108}@/”)} —(n—q)/n

We have

n

P(Sem) < > p(n,m,g N),

q=m+1

and the proof of Theorem 1.2 therefore reduces to estimating the probabilities in
this sum. To do this, we fix n,m, ¢, N and observe that since )\; are decreasing, the
event whose probability we’ve denoted by p(n,m,q, N) is equal to

(i > gog@/mh U g < Jrouta/m}.

where we remind the reader that the second event is empty if ¢ > n —m + 1. Again
using the monotonicity of A;, this implies

n—qg+m 1 n—q m
)\ 71 — < —1]
L2 Agilsle/me Uas Y A< golog(a/n)
J =n—q+1 j=n—q—m-+1

So, the probability p(n,m,q, N) we seek to bound is itself bounded above by

n—q+m n—q
1+ D2 —]P’( Z Aj > nlog(q/n))—i—ﬂj’(i Z )\jggzllog(q/n)).

j=n—q+1 j=n—q—m+1
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To estimate p; note that by Lemma 11.1,

m 1 (m —1)?
—1 - — >

an 28 W/M — 2. iz dng

Jj=n—g+1
Hence, we obtain
1 n—q+m (’ITL o 1)2
pr <P n > AN~ g} qu
J=n—q+1

We will bound the right hand side by using Theorem 1.1. To do this, we must ensure
that for ¢ sufficiently large, our assumption N > cp/e? implies that for the constant
c1 in Theorem 1.1, we have

(m —1)? n—q+m en
> I —_ . 11.3
dng “ niN o8 n—q+m ( )

To check this, note that since zlog(e/z) < 1 for x € [0,1] this estimate holds as
soon as

(11.4)

Hence, (11.4) is satisfied once
N > 8cie2,

as claimed. Thus, we may apply Theorem 1.1 to conclude that

—1)2
pl(na m, Q7N) <ecs3 exXp (C4 min {’I’LNS, nQngn,k(S)}) y S = S(TL, m, Q) = M

Since

2,_:2

inf >
q:nffl,...,ns(”’m’ q) > 3

we find that
n

Z pi(m,n,q,N) < c3exp (—C4 min {nNeQ, n2N£2gn’k(52)} + log(n))
g=m+1

for some universal constants cs, ¢4 > 0. Further, note that by assumption,

nNe? > con > log(n)
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as soon as ¢z > 1. Hence, at the cost of replacing ¢4 by a slightly larger constant ¢/,
we find that

n
Z p1(m,n,q, N) < c3exp (—cﬁl min {nNsZ, nQNEan,k(esQ)}) )
qg=m+1

Essentially the identical argument (but this time the upper bound from Lemma 11.1)
implies that this same upper bound holds for p, as well, completing the proof of
Theorem 1.2. O

12 Asymptotic Normality: Proof for Theorem 1.3
Theorem 1.3 concerns
Ap =1, M) = (M(XNn), - Ad(XNn))

the vector of the first £ Lyapunov exponents of X ,. Our aim is to prove that there
exist universal constants C, C’ > 0 so that once N > Cnlog(n) we have

1.
ne,N = ~Diag(on <)

N N
(12.1)

1/2
d (Mg, N (pin.<ks Znk.n)) < c' (k7/2n10g2(n)log(]\f/n)) .

where i, <, 02 -, are the vectors of means and variances of

1 1,
<210g (nxn—m-i-l) , m = 1,...,k‘>

(see (1.18)) and d is the distance function defined in (6.3). To prove (12.1), we
introduce

S = A1, A + Ao, A AT
and note that
St = T, (12.2)

where T is a lower triangular matrix all of whose lower-triangular entries are equal
to 1. The explain the strategy for proving Theorem 1.3, let us fix © =01 A -+ - A O,
where {6;} form an orthonormal A-frame in R™. For 1 < m < k, we will abbreviate

@szgl/\---/\ﬁm.

The idea of the proof is to compare Si, A to their “pointwise” analogs

~ 1 *
S, = = (log [| XN n(©<1)],---,1log || XN (O<k)|])
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and
Ay =T7'5, (12.3)

where © = (01, ..., 0;) is any fixed collection of k orthonormal vectors in R™. Specifi-
cally, by Proposition 6.3 and the affine invariance (6.4) of d, we find that there exists
co > 0 so that forall 6 >0

d (A, N (pn i, Znie)) = d (Sky, N (T g o, T o, NT))

< 3d <§k,/\/'(TMn,k, TEn,k,NT*)) +cod H<T2m'fT*)1HZ;
+ 2P (|[s4 - 8| > 9)

= (R s B+ o8| T2
+2P<H5k_§kH>5>_ (12.4)

The remainder of the proof consists of bounding each of these three terms and then
optimizing over §. To start, let us check that the first term in (12.4) is small:
LEMMA 12.1. In distribution,

N

~ 1
Ak = NZ(Y;,la-"aY;,k)a (125)

=1

where {Y; j, 1 <i < N, 1 <j <k} are independent with

1 1
Yij ~ 5 log (nX?z—j—i—l) :

Consequently, by the multivariate central limit theorem, there exists C' > 0 so that

~ CE™/*
d (AkaN(Nn,gkyzn,k,N)> < NiZ

(12.6)
where ¥, N = %Diag(agék), U?W- := Var [% log (%X%—jﬂ)]

Proof. Fix integers N,n > 1 and 1 < k < n and recall that Xy, = An--- Ay with
A; iid n x n Gaussian matrices. Note that for each 1 < m < k, we have

N
log | X (@) | = > log || 405, (127
i=1

where

. A; 9(im
<m @(gljnl) - HA" E@;) )

INGS
3
~—
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Repeatedly applying Lemma 5.4, we therefore conclude that in distribution
N
= NZ (log [[4i(©<1)Il, .-, log || 4i(O<k)[)"
i=1

is equal to a sum of iid random vectors. Thus, using the definition (12.3) of Kk, we
find that in distribution

N
—~ 1 —~ —~ .
=52 A Ak =T (log[|Ai(O<)l] - log || 4i(O<k) )"
i=1

where we recall that T is a lower triangular matrix with all lower triangular entries
equal to 1. Namely,

10 0 1 0 0 0
110 0 —-11 0 0
T= TR T = oL e
1---1 10 O ---—110
1---1 11 0O ---0 —11

Note that {KM, m=1,..., k‘} are independent collection for different i. Next, the

m* component of Aj i is

) N Aby,

(Ak’l)m = log ||Az(@§m)|’ - IOg ”Ai(@§m_1)| log ’M

(12.8)

Since {6;} are orthonormal, the collection {A6;} are iid Gaussians. In particular, we
see that A, is independent of {A(©<;),1 <j <m —1}. Also, by Lemma 5.3, the
following collections of random variables are independent:

{ A(O<1) AO<m-1) } _

{llA©<)l,-- - [AO@<m-1)II}, =

- - lA(©<1)l| |A(O<m—1)l

The left hand side of relation (12.8) shows that the 1,...,m—1% components of Ay
depend only {||A(©<;)||,j=1,...,m — 1}, whereas the right hand side of (12.8)
shows that the m'™ component of Aj; depends only on A(O<;,—1)/[|A(O<pm—1)||
and on A#,,. Therefore, the m*" component of Ay is independent of all the previ-

ous components. Proceeding in this way for m = k,k — 1,...,1, we find that the
components of Ay ; are independent. Finally, let us denote by I1<,,_ the orthogonal
projection onto the orthogonal complement of the span of {61,...,60,,—1}. We have

by Lemma 5.2 that in distribution

(Kk,i)m = log HHSm—l(Agm)H .
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Note that A6, is independent of I1<,,_1 since the latter depends only on A6y, ..., A0p,_1.
Hence, we have the following equality in distribution:

~ 1 1
(Ak,i)m = B log <nX121—m+1> .

This completes the proof of (12.5). To conclude (12.6), we apply the multivariate
CLT (Theorem 6.4) to

- - 1 /-~
A —E [Ak] = Z N (Ak;,i - Mn,§k> :
i=1

Since the covariance matrix of (Y;1,---,Y;x) is Diag(c? _,) by independence we
have that C = Cov(Ag) = %Diag(ail, e ,(712%,4). Recall that
Bi = IEHC“% (Yia, -+, Yig)|3. It is not difficult to check that log x2, is a log-concave
random variable (i.e. its density is a log-concave function). Moreover, since o, ;»Yi,j
have mean zero and variance 1, D := (01_71171-,1, SRR Ui_kl?i,k) is a log-concave random
vector in R¥ with covariance matrix equals to the identity. Therefore E||D|3 = k.
It is known that the Euclidean norm of such vectors satisfies a reverse Holder in-
equality with a universal constant, and in particular (see e.g. [Pao06] or [ [AAGM15]
Theorem 10.4.6] for a stronger result) that

(EIDIZ)* < C (E|DI3)* = CVE,

where C' > 0 is an absolute constant. So,

1 C3k>
fi=—E[D|3 < —— 1<i<N.
N2 2
Therefore,

N 3
C3k>
5 = Z/Bj < 1
i=1 Nz

and we conclude that there exists an absolute constant ¢ > 0 so that
A(Ag, N (. <ie> Snp)) < ck™/AN12, .
Having bounded the first term in (12.4), we write
(TS NTH) ™ = (T S N T

and bound the second term using that the matrix ¥ is diagonal and that 77! a
bi-diagonal:
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LEMMA 12.2. There exists C > 0 so that

1/2
H(TkaWT*)_lHHS < CKYA (N2, (12.9)
Proof. We have
10 0---0 100 -0
110--0 ~11 0 ---0
T=|:.....:|, T'=]:"
1---1 10 0 --—110
11 11 0 -0 —11

Thus, recalling that

1 1
. 2 2
Yk N = NDlag (On<k) = N (Un,b e Un,k) ,
we find
2, - 2
O-n,1+gn2 Un2 s 02 0
“Op2 Op, 2 + On3 “Ong3 e 0
*\ —1 1 -1 __
(1) 'S T = N 3 :
—2 —2 —2
0 nk lank 1+2ank Unjk
0 e 0 “Onk Ok

Hence, using (1.17), we find that for some C' > 0

j=1

1/2 1/2
k k
H(T*)”E;Z,NT*HHS <2N (Z a;j,;j) <CON (Z n—k+1 ) < ONnk'/?,

and Lemma 12.2 follows. O

Thus far, combining the previous two Lemma with (12.4), we've shown that
CL7/4

d(AkaN(#n,kyzn,k)) < W

+ o0k 4(nN) Y2 + 2P (HS’“ - §kH > 5) . (12.10)
So it remains to estimate

(55,9

and optimize over §. To do this, write Sy, ;, §k’j for the j** components of Sy, §k By
(10.9), there exists C' > 0 so that for 1 < j < k < n,

P (|S/w‘ — Spl > s) <9eNA s ol I 10g (ejn)
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For any collection positive real numbers §; > C' % log <EJ—"> we therefore have,

1/2
Pl s8], > | X2 gip(\sk,j—@g,ﬂ >0;) <2y e VA

Setting

for a sufficiently large constant C' we find
P (’ Sij — §k’j‘ > 5].) < 9~ Cilog(en/i)log(N/n) < o(p INVI/2,

Hence, as soon as N > n, we have

sz < (3)”
where
E N 2 loa(n) los(N/n)
0:= ;5]' < N '

In conjunction with (12.10) yields

CKTA 1Ok 2n1og%(n) log2(N/n)\ /2 1/2
A (As N (s Ene)) < +< n log”(n) log”( /”)> ro (D)

N1/2 N N
< <4Ck:7/2n log?(n)log?(N/n) ) 12

N

as claimed.
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