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SPECTRAL DECONVOLUTION OF MATRIX MODELS: THE ADDITIVE
CASE

PIERRE TARRAGO

ABSTRACT. We implement a complex analytic method to build an estimator of the spectrum
of a matrix perturbed by the addition of a random matrix noise in the free probabilistic regime.
This method, which has been previously introduced by Arizmendi, Tarrago and Vargas, is done
in two steps: the first step consists in a fixed point method to compute the Stieltjes transform of
the desired distribution in a certain domain, and the second step is a classical deconvolution by
a Cauchy distribution, whose parameter depends on the intensity of the noise. We thus reduce
the spectral distribution problem to a classical one. We also provide explicit bounds for the
mean squared error of the first step under the assumption that the distribution of the noise is
unitary invariant. In the case where the unknown measure is sparse, we prove that the resulting
estimator converges to the desired measure at speed O(1/v/N) in the 1-Wasserstein distance,
where N is the dimension of the matrix.

1. INTRODUCTION

Recovery of data from noisy signal is a recurrent problem in many areas of mathematics
(geology, wireless communication, finance, electroencephalography...). From a statistical point
of view, this can be seen as the recovery of a probability distribution from a sample of the
distribution perturbed by a noise. In the simplest case, the perturbation is the addition of a
random noise independent from the signal, and the process of recovering the original probability
distribution from a noisy one is called deconvolution. In [Fan91l [Fan92], Fan presented a first
general approach to the deconvolution of probability distributions, which allowed to both recover
the original data and to get a bound on the accuracy of the recovery. Since this seminal paper,
several progresses have been made towards a better understanding of the classical deconvolution
of probability measures, see for example [Lac06] in the density case or [DP17] in the atomic
setting.

We are interested in the broader problem of the recovery of data in a non-commutative
setting. Generally speaking, we are given a matrix g(A, B), which is an algebraic combination
of a possibly random matrix B representing the data we want to recover and a random matrix
A representing the noise, and the goal is to recover the matrix B. Taking A and B diagonals
and independent with entries of each matrix iid and considering the case g(A,B) = A+ B is
equivalent to the classical deconvolution problem. This non commutative generalization has
already seen many applications in the simplest cases of g being the addition or multiplication
of matrices, [BBP17, LW04, BABP16]. Yet, the recovery of B is a complicated process already
in those situations and we propose to address the additive case in the present manuscript: we
provide a method to recover the spectral distribution of B, and we give precise bounds on the
accuracy of the method in the case where this distribution is sparse.

Let us first discuss some important theoretical aspects of the non-commutative setting. A
first difference with the classical case is the notion of independence. In the classical case,
independence is a fundamental hypothesis in the success of the deconvolution, which allows to
translate sum of random variables into convolution of distributions. In the non-commutative
setting, one can generally consider two main hypotheses of independence: either the entries of A
and B are assumed to be independent and the entries of A are assumed iid (up to a symmetry
if A is self-adjoint), or the distribution of the noise matrix A is assumed to be invariant by
unitary conjugation. Both notions generally yield similar results but require different tools. In
this paper, we focus on the second hypothesis of a unitary invariant noise, which has already

been studied in [BABPI16, BGEMI9, [LP11]. Note that in the case of Gaussian matrices with
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2 P. TARRAGO

independent entries, the hypothesis of unitary invariance of the distribution is also satisfied, and
both notions of independence coincide. The results of the present paper extend of course to the
case of orthogonal invariant noises, up to numerical constants.

The second question is the scope of the deconvolution process: assuming B is self-adjoint,
a perfect recovery of B would mean the recovery of both its eigenvalues and its eigenbasis.
However, when the noise is unitary invariant, the recovery of the eigenbasis is almost impossible
due to the delocalization phenomenon [Karl5, BES17]. Indeed, in general all eigenvectors of the
received matrix A + B have all coordinates having a same order of magnitude in the basis of
eigenvectors of A, which prevents from guessing the latter. On the contrary, we will show that it
is always possible to recover, to some extent, the eigenvalues of B, with an accuracy improving
when the size of the matrices grows. In some cases, obtaining the spectrum of B is a first step
towards a better recovery of B. This is the main approach of [LP11] in the case of a multiplicative
noise to estimate large covariance matrices, which has led to the successful shrinkage method of
[CW04, LWTI5]. This method has been generalized in [BABP16, BGEMI9| to provide a general
method to build estimators of the matrix B in the additive and multiplicative case when the
distribution of the noise matrix A is assumed unitary invariant: once again, this approach uses
the knowledge of the spectral distribution of B as an oracle, and the missing step of the latter
method is precisely a general way of estimating the spectral distribution of B.

In the classical deconvolution, the known fact that the Fourier transform of the convolution
of two probability measures is the product of the Fourier transform of both original measures
has been the starting point of the pioneering work of Fan [Fan91]. Indeed, apart from definition
issues, one can see the classical deconvolution as the division of the Fourier transform of the
received signal by the Fourier transform of the noise. In the non-commutative setting, there is
no close formula describing the spectrum of algebraic combination of finite size matrices, which
prevents any hope of concrete formulas in the finite case. However, as the size goes to infinity,
the spectral properties of algebraic combinations of independent random matrices is described
by the theory of free probability introduced by Voiculescu [Voi91]. In particular, the spectral
distribution of the sum of independent unitary invariant random matrices is closed to the so-
called free additive convolution of the spectral distributions of each original matrix. Based on
this theory and complex analysis, the subordination method (see [Bia98| [Bel05, BBO7, Voi00,
BMS17]) provides us tools to compute very good approximations of the spectrum of sums of
independent random matrices in the same flavor as the multiplication of the Fourier transforms
in the classical case.

In [ATV17], Arizmendi, Vargas and the author developed an approach to the spectral decon-
volution by inverting the subordination method. This approach showed promising results on
simulations, and the goal of this paper is to show theoretically that it successfully achieves the
spectral deconvolution of random matrix models in the additive case. We also provide first con-
centration bounds on the result of the deconvolution, in the vein of Fan’s results on the classical
deconvolution [Fan91]. A companion paper [Tar| proves similar result in the multiplicative case.
In his first two papers dealing with deconvolution, Fan already noted that the accuracy of the
deconvolution greatly worsens as the noise gets smoother, and improves with the smoothness
of the unknown distribution. This can be seen at the level of the Fourier transform approach.
Indeed, the Fourier transform of a smooth noise is rapidly decreasing to zero at infinity and
thus the convolution with a smooth noise sets the Fourier transform of the original distribution
exponentially close to zero for higher modes, acting as a low-pass filter. When the original
distribution has non-trivial higher modes, it is thus extremely difficult to recover those higher
frequencies in the deconvolution, which translates into a poor concentration bound on the ac-
curacy of the process. When the original distribution is also very smooth, those higher modes
do not contribute to the distribution and thus the recovery is still accurate. In the supersmooth
case where the Fourier transform of the noise is decreasing exponentially to zero at infinity,
the accuracy is logarithmically decreasing with the size of the sample, except when the original
distribution is also supersmooth [Lac06].

In [BB04], Belinschi and Bercovici proved that the free additive and multiplicative convolu-
tions of probability measures are always analytic, except at some exceptional points. As the
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spectral deconvolution is close to reversing a free convolution, we should expect the behavior of
the spectral convolution to be close to the ultrasmooth case of Fan. This phenomenon appears
in the method proposed in [ATV17], which first builds an estimator 0/1\9 of the convolution Cp of
the desired dist/r\ibution with a certain Cauchy distribution, and then achieve the classical de-
convolution of Cp by this Cauchy distribution, which is a supersmooth. Therefore, the accuracy
of the spectral deconvolution method should be approximately the one of a deconvolution by a
Cauchy transform. We propose then to measure the accuracy of the method by two main quan-
tities: the parameter of the Cauchy transform involved in the first step of the deconvolution,
and the size of the matrices. We show that the parameter of the Cauchy transform, which gives
the range of Fourier modes we can recover, depends mainly on the intensity of the noise, while
the precision of the recovery of Cp depends on the size N of the matrices. This is similar to the
situation in the classical case [Fan91], where the size of the matrices is replaced by the size of the
samples. The concentration bounds we get for the estimator of Cp in the additive case depend
on the first six moments of the spectral distribution of A and B. Parallel to our work, Maida
et al. [MNNT20| have successfully used the method from [ATVIT] to study the backward free
Fokker-Planck equation. In the course of their study, they also managed to improve the method
of [ATV17] in the case of a semi-circular noise and to measure the accuracy of the method in
the case of a backward Dyson Brownian motion.

Let us describe the organization of the manuscript. In Section [2] we explain precisely the mod-
els, recall the deconvolution procedure implemented in [ATVI17] and some methods to achieve
a classical deconvolution and state convergence in expectation of our estimator. This section is
self-contained for a reader only interested in an overview of the deconvolution and its practical
implementation and accuracy, and in particular the free probabilistic background is postponed
to next section. We also provide simulations to illustrate the deconvolution procedure and to
show how the concentration bounds compare to simulated errors. We aimed at providing explicit
constants for every probabilistic bounds. Expressions of these constants are given in Appendix
[C] In Section [3] we introduce all necessary background to prove the concentration bounds, and
we prove the main theorem of the manuscript assuming several results whose proofs are post-
poned to next sections. In Section [} we prove the concentration of the estimator assuming the
spectral measure of A+ B is close to a free additive convolution in a precise sense (see Definition
for a formal definition). In Section |5, we prove concentration results regarding the classical
deconvolution to recover a sparse measure. In Section [6] we prove that in the case of a unitary
invariant noise, the almost free probabilistic behavior defined in Definition is achieved with
some explicit bounds only depending on the first six moments of A and B: to this end, we
introduce matricial subordination functions of Pastur and Vasilchuk [PV00], which is the main
tool of the proof. The latter also heavily relies on integration formulas and concentration bounds
on the unitary groups, which are respectively described in Appendix [A] and

Acknowledgments. We would like to thank Emilien Joly for fruitful discussions. We also thank
Claire Boyer, Antoine Godichon-Baggioni and Viet Chi Tran for their knowledge on the classical
deconvolution and for giving us important references on the subject.

2. DESCRIPTION OF THE MODEL AND OF THE RESULTS

2.1. Notations. In the sequel, N is a positive number denoting the dimension of the matrices,
C denotes the field of complex numbers, and C™ denotes the half-space of complex numbers
with positive imaginary part. For K > 0, we denote by Cx the half-space of complex numbers
with imaginary part larger than K.

We write H(C) for the space of N-dimensional self-adjoint matrices. When X € Hy(C),
we denote by X = X + X~ the unique decomposition of X such that X* > 0 and X~ < 0.
The matrix X is called the positive part of X and X~ its negative part. We recall that the
normalized trace tr(X) of X is equal to % Ef\i 1 Xii. The resolvent Gx of G is defined on C*
by

Gx(z) = (X —2)~L.
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When X € Hy(C), we denote by A, ..., \X its eigenvalues and by

1 N
ux = Nz;é)‘zx
1=

its spectral distribution. We use the convention to use capital letters to denotes matrices, and
corresponding small letter with index ¢ € N to denotes the i-th moment of the corresponding
spectral distribution. For example, if X is Hermitian and ¢ € N, then

, 1Y
x; = tr(X") = NZ)\;X
i=1

We also write ¥ for the i—th centered moment of X, namely
¥ = tr((X — tr(X))9).
In particular, 9 = 0 and 29 = Var(ux ), the variance of jx. Finally, we write ox = 1/ Var(ux)

for the standard deviation of ux, 0x = :%3 for the kurtosis of X and x for the infinity norm
of X. *

When p is a probability distribution on R and f : R — R is a measurable function, we set
p(f) = [ f(t)du(t) and we write p(k) for the k-th moment of 1, when it is well defined. When p
admits moments of order 2, we denote by Var(u) = 1(2) — p£(1)? the variance of . The Stieltjes
transform of a probability measure y is the analytic function defined on C* by

mulz) = | Zdute)

t—z

In the special case where u = px for some Hermitian matrix X, we simply write mx instead of
My -

2.2. Unitary invariant model and reduction of the problem. The main topic of this
paper is the estimation of the spectral density of a matrix which is modified by an additive
matricial noise. Hence, we fix a Hermitian matrix B = B* € My(C), which is called the
signal matriz. We denote by Ai,..., Ay its eigenvalues and by pup = % Zf\il 0y, its spectral
distribution. Additionally, we consider a random Hermitian matrix A € My (C), called the
noise matriz, whose spectral distribution p 4 is therefore random. We suppose that the random
distribution w4 satisfies the following properties.

Condition 2.1. There exists a known probability measure py with moments of order 6 and a
constant Cs > 0 such that:

(1) pa(1) =0,
(2) there exists a constant k > 0 such that

ad < (1+jﬁ)iml<é>\,

for 1 <i <6, where we recall that a; = (i) = tr(A%), and
(3) there exists Choise > 0 such that for any C* function f: R — C,

E(ua(f) — m(f)P?) < GBIV

notise
N )

where f is considered as a function from Hy(C) — C with f(A) = + Zf\il fOY), and

E denotes the expectation with respect to the random matriz A.

The first assumption of Condition [2.1] is a simple scaling to simplify the formulas of the
manuscript. The second assumption is mostly technical, and can be relaxed at the cost of
coarsening the concentration bounds. Indeed, we use several constants involving moments of
the unknown distribution g4, and the bounding assumption of Condition [2.] allows us to use
the moments of p; instead. This bound generally holds with probability 1 —exp(—c¢ N) for some
¢ depending on the moment and on the class of matrix model. Finally, the last condition is
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usually also satisfied in most known cases. See [GZ00] for concentrations inequalities in the case
where A is either Wigner or Wishart (see also [AGZ10), Section 4.4.1]). Then, we consider the
following additive recovery problem

Problem 2.2 (Additive deconvolution). Given H = B+UAU* with U Haar unitary, pp(l) =0
and pa satisfying Condition [2.1], reconstruct pp,

The assumption on the first moment of B is merely technical and can be relaxed without any
consequence on the results.

2.3. Deconvolution procedure. We now explain the deconvolution procedure leading to an
estimator i of pup. This deconvolution is done in two steps. The first step is to build an

estimator Cg[n] of the classical convolution Cgln] := wup * Cauchy[n] of up with a Cauchy
distribution Cauchy[n] of parameter 7. Let us recall that

dCauchyla)(t) = 71—,
for t € R. The estimator only exists for i larger than some threshold depending on the moments
of the noise. Then, the second step is to build an estimator pp of ug from C/B\[n] by simply
doing the classical deconvolution of E;[n] by the noise Cauchy(n).

2.3.1. Obtaining the estimator E];. The first step is quite new [ATV17] and requires complex
analytic tools. Recall the Stieltjes inversion formula, saying that for ¢ € R we have

AChln)(t) = ~Smi(t + in),

where mp is the Stieltjes transform of up introduced in Section Using this formula, we
build Cg[n] by first constructing an estimator of mp which exists on the upper half-plane C,,.

In our case, we can simply take n = 24/201, where o1 = /Var(u;). We then have the following
convergence result from [ATV17].

Theorem 2.3. [ATV17] There exist two analytic functions wy,ws : CQ\@UI — C™* such that for
all z € Cz\fol

e Swi(z) > ¥, Sws(z) > B,

© w1(2) + 2 = ws() — i = 9 ~ waey-
Moreover, setting h,, (w) = —w — m, ws(z) is the unique fixed point of the function K,(w) =
z = hy, (w— @) z) in Csg(z)/4 and we have

ws(z) = lim K7™ (w),
Jor all w € Cgz/45(2)-
The functions wq,ws are called subordination functions for the free deconvolution. The last
part of the latter theorem is important, since it yields a concrete method to build the function ws
by iteration of the map K,. This iteration converges quickly thanks to its contraction properties

with respect to the Schwartz distance. The constant 2v/2 has been improved to 2 in [MNNF20]
in the case where u; is a semi-circular distribution. The above theorem leads then to the

construction of Cg[n)].

Definition 2.4. The additive Cauchy estimator of up for n > 2v/201 att € R is
Culn(t) = %s [mH(WS(t - 2\/5012'))] ,

where ws is defined in Theorem [2.3

Let us explain the free probabilistic intuition behind this definition (see Section for more
background on free probability). In the ideal situation where pg = pi B pp, then m,,(2) =
mp(ws(2)) = my, (wi(z)) for all z € C, 5, . In general we never have the exact relation
wg = p1 B pp, but by Theorem pug ~ pa B pp and by Condition pa ~ pi; hence
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we have the approximate free convolution ppg ~ p1 B pp, and thus m,,(2) ~ mpg(ws(z))
on Cy s, . Then, taking the imaginary part gives the approximated value of Cp by Stieltjes
inversion formula.

—

2.3.2. Estimating the distribution pp. The last step is to recover up from Cgln], which is a

classical deconvolution of C/B[\vﬂ by the Cauchy distribution Cauchy[n] with n > 2v/207 in our
setting. Deconvolving a positive measure is a classical problem in statistic which has been deeply
studied since the first results of Fan [Fan91]. The main feature of our situation is the supersmooth
aspect of the Cauchy distribution. In particular, the convergence of the deconvolution may be
very slow depending on the smoothness of the original measure. There are two main situations,
which are solved differently:

e the original pup is close to a probability distribution with a density in L?(R): in this case,
it is better to take a Fourier approach. This density case, which is tackled in a future
paper in collaboration with Emilien Joly [JT], requires an estimation of the L?-distance

between Cp[n] and Cp[n]. Such estimation is given in Theorem

e the original measure pp is sparse, meaning that it consists of few atoms. We mainly focus
on the off-the-grid deconvolution, although an on-the-grid approach is also possible. In
this case, we reduce the problem to a L'-minimization procedure with respect to some
Fourier measurement. Namely, denote by F the Fourier transform en R, and fix some
to > 0, M € N (see Section [5| for an appropriate choice of ty, M according to the error
the estimation of Cg[n]). Then, set up = ii/4(R), with

(1) i = arg min, ¢ v+ (g /2.00/2)) IF (V) — exp( ) F(F) |2 + Avl|zv,

lvllrv<1

—

where F/(t) = Cg[n];_ g, gy (£), MT([—t0/2,t0/2]) denotes the space of positive measures
on [~to/2,t0/2], | fII" = \/ZQi_M f(2mk/to)? and A, Ry are parameters to tune de-

pending on the expected error between Cp[n] and C/'Ig[n]. This minimization problem can
be solved by a constrained quadratic programming method (see [BV04]). The constraints
of the domain on which the minimization is achieved actually enforces the sparsity of
the solution. When the atoms of p are well-separated, this deconvolution successfully
recovers u. The accuracy of this method is proven in the present paper.

We focus here on the second situation of a sparse signal. As it is often required in the
deconvolution of low-pass filter, see [CFG14], we impose a minimal separation condition on the
support of the signal. Namely, there exists a constant d > 0 such that
(2) A(p)i=  min |t —t;] > 5/2-dn,

t;,t;€Supp(p)
bt
where 7 is the parameter of the Cauchy distribution involved in the deconvolution process. The
numerical constant 5/2 reflects the difficulty of recovering close spikes from a low-pass filter, and
several other numerical constants depend on this choice. The lower this constant is, the more
accurate is the deconvolution process. The choice 5/2 allowed us compute the corresponding
constants used in Section |5l In [CEGI14], it is claimed that it can be lowered to 1.87.

Then, choosing an adequate sampling rate M and range tg, see , we have the following

convergence result with respect to the Wasserstein distance W7.

Proposition 2.5. Let p € [2,00], Ao > 0 and let po be a probability distribution on R having
a finite p-moment bounded by M, > 0 and satisfying the condition , and suppose that F' =
po * Cauchy[n] +n with n being a noise such that ||n||p1(r) < €. Then, there exists tg = O()\é/p)

such that the solution i of with A = \e/%exp@w/d))\o and M = to/(dn) satisfies the

mequality

Wi, it/ f(R)) < alty )t/ exp(2m/d) (e + Mo) + b/ 1t exp(m/d) /e + X,
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with a(t) is an affine function given in and b is a numerical constant given in . Moreover
for p > 3, we have

Wi, 2/ l(R)) = O((e + ho) /271149

as € goes to zero.

The expression of ¢y in the above Proposition is given in . Remark in particular that for
p=o00 and Ay = €, we get
Wi, i/ (R)) = O(Ve).
In the case of a low-pass filter, more general results are available in case the unknown distribution
has atoms closer than the minimal separation distance, see [Benl7,[DDP17,[DP17]. The recovery
is still possible, but the error term grows exponentially with the number of atoms which are
closer that the threshold dn, and the known constants are quite large.

2.4. Mean-square bounds on the recovery of Cp[n]. Recall that Cg[n] = up * Cauchy(n).
We now state the concentration bounds for the estimators we constructed before, which involve
moments of A and B up to order 6. We chose to avoid any simplification which would hinder
the accuracy of the constants or restrict their domain of validity, since any numerical computing
environment can easily compute the expressions obtained. Despite some increased complexity,
the simulations in the next section show some promising result on the precision in known cases.
The reader should refer to Appendix [C] to get a full picture of the constants involved.

Theorem 2.6 (Mean L' and L? distance). Let n > 2v201. There exists Cihreshola|n] > 0 such

that fOT N > Cthreshold[n]’
o (e - cu
< Cri(n,N)log N

E :
| B
R —
where Cp * = 1{_Ry,Rro|CB for some suitable Ry and Cpsp(n, N), Cri(n, N) are decreasing in
N.

The constants Cyreshotd[n], Crrse(n, N), Cri(n, N) and Ry are respectively given in , ,
and @3

2.5. Accuracy of the spectral deconvolution in the sparse case. We are only dealing
with the case of a sparse distribution in this paper, the case of distribution with a density being
tackled in the forthcoming paper [JT]. Combining Theorem ﬁ with Proposition we get
the following Markov-type bound on the accuracy of the deconvolution.

2 < Cyvse(n, N)
2] — N

and
——— Ry
Celnl  —Cgnl

Theorem 2.7. Suppose that N? > Cinresnora[2V/201] and p € [6,+00], M}, > 0 such that the
p-th moment of up is smaller than My,. Assume moreover that up satisfies to for some

d > 0. Then, the solution jip of with A = % where Cy is given in satisfies the mean
1-Wasserstein error

I

log N) 1/2—1/(4p)

E(WA(5, 15)) < Coparse(N) ( N

where Wy denotes the 1-Wasserstein distance and Csparse 15 decreasing in N and given in .

Remark that Cgparse only depends on d, the p-th moment of pp and the six first moments
of p1 and pp. In particular, if we assume pup as a support bounded by some constant By, and
satisfies for some fixed d > 0, we have

E(Wi (15, 15)) = O ( IO]gVN) .
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2.6. Simulations. We provide here some simulations to show the accuracy and limits of the
concentration bounds we found on the mean squared error in Section 2.4, We perform the first
step of the deconvolution as explained in Section and compute the error with Cp(n), and
then compare this error with the constant we computed according to the formulas in Theorem
2.6l We consider a data matrix B which is diagonal with iid entries following a real standard
Gaussian distribution, and a noise matrix A which follows a GUE distribution (namely, A =
(X + X*)/+/2, with the entries of X iid following a complex centered distribution with variance
1/N). Hence, p4 is close to a standard semi-circular distribution p; in the sense of Condition
Then, we consider the additive model H = B 4+ UAU* (even if the presence of U is
redundant, since the distribution of A is already unitary invariant). We performed the iteration
procedure explained in Theorem at n = 2v/207 = 2v/2. In Figure [l we show an example
of the spectral distribution of H, the result of the first step of the deconvolution, and then the
result of the deconvolution after the classical deconvolution by a Cauchy distribution (we used
here a constrained Tychonov method see [Neu88]), and a comparison with pp.

b

FIGURE 1. Histogram of the eigenvalues of H, result of the first step of the
deconvolution, result of the second step of the deconvolution and comparison
with the histogram of up (N = 500).

0
aaaaaaaaaaa

The result is very accurate, which is not surprising due to the analyticity property of the
Gaussian distribution (see the discussion in Section . Then, we simulate the standard error
VMSE with a sampling of deconvolutions with the size N going from 50 to 2000. The lower
bound on N for the validity of Theorem [2.6]is 4, which is directly satisfied. We can then compare
the simulated standard deviation to the square root of the bound given in Theorem [2.6| The
results are displayed in Figure [2l The first diagram is a graph of the estimated square root of
MSE and the second one is the graph of the theoretical constant we computed according to N.
The third graph is a ratio of both quantities according to N.
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FIGURE 2. Simulation of vV MSFE in the additive case for N from 50 to 2000
(with a sampling of size 100 for each size) , theoretical bound on v M SE provided
in Theorem and ratio of the theoretical bound on the simulated error.

We see that the error on the bound is better when NN is larger. When N is small, the term
C1N~! is non negligible, and approximations in the concentration results of the subordination
function in Section @ contribute to this higher ratio. When N gets larger, the term C;N~!
vanishes and the ratio between the theoretical constant and the estimated error gets better.
There is certainly room for improvement: for example, we knows that the variance of the
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Cauchy transform of H converges to some explicit constant depending on A and B, see [PS11].
It would we interesting to provide a bound on this constant which would only depend on the
first moments of B.

3. APPROXIMATE SUBORDINATION AND PROOF OF THE MAIN RESULTS

We introduce here the notion of approximate subordination and prove Theorem [2.6] and [2.7]
These proofs relies on several results which are proven in the different following sections.

3.1. Probability measures, cumulants and analytic transforms. Let p be a probability
measure on R. Recall that p(k) denotes the k-th moment of p, when it is defined.

3.1.1. Free cumulants. Throughout this manuscript, free probability theory will be present with-
out being really mentioned. In particular, several quantities involve free cumulants of probability
measures and mixed moments of free random variables, which have been introduced by Speicher
in [Spe94]. Since we will only use moments of low orders, we won’t develop the general theory
of free cumulants and the interested reader should refer to [NS06] for more information on the
subject, in particular to learn about the non-crossing partitions picture explaining the formulas
below.

The free cumulant of order r of p is denoted by k,(u). In this paper, we use only the first
three free cumulants, which are the following;:

k() = p(1), ka(p) = Var(u) = p(2) — p(1)%, ka(i) = u(3) = 3u(2)u(1) + 2u(1)*.

If pu, i/ are two probability measures on R and /2, k' are words of integers of length r with » > 0
we denote by my, s (k, k") the mixed moments of p1, iz when they are assumed in free position
(see [NSO6] for more background on free random variables). Once again, we only need the

formulas of mmw(l;:‘, K ) for few values of E, K , which are as follow:
My (k, K') = p(k)u' (),
My (R - ko, k- k) = plk + ko) (K1) ' (KS) + p(ka) p(ka) p/ (k7 + K5)
— pkn) (o) i/ (k) (k3),
and, writing 13 for the word 1-1-1,
My (k1 - ko - ks, 13) =0/ (1)® (ke + ko + ks3)
12/ (1) Var (') sy + ko)) + ulks + k) pa(kn) + (ks + K (k) )
+k3 (1) k) (ko) p(ks).-

By abuse of notation, we simply write k,(X) for k,(ux) and mx,X/(g, k') for mux,uX/(E: k),
when X, X’ are self-adjoint matrices.

3.1.2. Analytic transforms of probability distributions. The Stieltjes transform of a probability
distribution g is the analytic function m,, : C* — C defined by the formula

1
my(z) = /]R = Zd,u(t), zeCH.

We can recover a distribution from its Stieltjes transform through the Stieltjes Inversion formula,
which gives p in terms of m,, as

1
du(t) = — lim Smy,(t + 4
p(t) = — lim Sim, (¢ + i)
in a weak sense. We will mostly explore spectral distributions through their Stieltjes transforms,
since the latter have very good analytical properties. The first important property is that
mu((CJr) C C*. Actually, Nevanlinna’s theory provides a reciprocal result.
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Theorem 3.1. [MS17, Theorem 3.10] Suppose that m : CT — C* is such that
—iym(iy) —— 1,
n—oo
then there ewists a probability measure p such that m = m,,.
We will use the following transforms of m,, whose given properties are direct consequences

j(ﬁ + 0(z="+2) when

of Nevanlinna’s theorem and the expansion at infinity m,(z) = —>";_,
1 admits moments of order up to r > 0.

e the reciprocal Cauchy transform of u, F, : C* — CT with F),(z) = ﬁ(lz) If u admits

moments of order two, we have the following important formula [MS17, Lemma 3.20],
which will be used throughout the paper,

(3) Fu(2) = 2 — (1) + Var(u)my (2),
for some probability measure p. In particular,
(4) S[Fu(2)] > Sz.

When g admits a moment of order three, then p has a moment of order one which is

given by the formula
p(3) — 2u(1)u(2) + p(1)?
5 1) = .
) (1) e
e the h-transform of y, h, = F,,(z) —z. By @), h, : C" — C* and h,(z) = Var(u)m,(z) —
u(1) for 2 € Ct.
We write Fiy and hx instead of F),, and hy,, for X € My(C) self-adjoint.

3.2. Free convolution of measures. From the seminal work of Voiculescu [Voi91], it is known
that for N large, the spectral distribution of H = UAU* + B (resp. M = AY2UBU* AY/?) with
U Haar unitary is close in probability to a deterministic measure called the free additive (resp.
multiplicative) convolution of p4 and pp and denoted by pa B up (resp. pua X pp), see below
for a more precise statement. For more background on free convolutions and their relation with
random matrices, see [MS17]. In this manuscript, we will only use the following characterization
of the free additive convolutions, called the subordination phenomenon. This characterization
has been fully developed by [BB07, Bel05], after having been introduced by [Bia98] and [Voi00].
For readers not familiar with free probabilistic concepts, the following can be understood as a
definition of the free additive convolution.

Theorem 3.2. [BBO7] Suppose that 1 B py = p3. Then, for z € Ct, we have my,(z) =
My, (wa(2)) = my, (w1(2)), where wa(z) is the unique fized point of the function K, : Ct — C*
given by
Ko (w) = Ry, (hyy (w) + 2) + 2,
and wi and wo satisfy the relation
1
My (Z) .

Moreover, wi,ws are analytic functions on Ct and we have

(6) wi(2) +wa(z) =2 —

wa(z) = nlgrolo K" (w)

for all w € C*. The functions wi and ws are called the subordination functions for the free
additive convolution.

These two iterative procedures should be understood as the main implementation scheme
for concrete applications, whereas the fixed point equations give the precise definition of both
convolutions. The fundamental result relating free probability to random matrices is the con-
vergence of the spectral distribution of sum of random matrices conjugated by Haar unitaries
towards the free additive convolution.
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Theorem 3.3. [Voi91l, [Spe93, PV00, Vas01] Suppose that (An, Bn)n>o0 are two sequences of
matrices, with An, By € Mn(C) self-adjoint, and let UN be a random um'tary matrixz dis-

tributed according to the Haar measure. Then, if pay T 1 and pBy ~—k—% o with
we

supy (max(jiay (2), 15y (2))) < 400, then

HAN+UBNU* —kl> p1 B .

Since those first results, several progresses have been made towards a better comprehension
of the above convergences. In particular, concentration inequalities for the convergence of the
spectral distribution are given in [BES17, Karl5l MMI13] in the additive case, leading to the
so-called local laws of the spectral distribution up to an optimal scale (see also [EKN20] for
concentration inequalities for arbitrary polynomials of matrices). Let us mention also the recent
results of [BGH20], which establish a large deviation principle for the convergence of the spectral
distribution in the additive case.

3.3. Local laws and approximate free probabilities. As mentioned in the previous section,
as the dimension N goes to infinity the behavior of the spectral distribution of A + UBU™ is
close to the free additive convolution of ua4 and pp. One way to quantify such convergence is
to show that the subordination phenomenon depicted in Theorem holds approximately for
the Stieltjes transforms of s and up at some point z € C*. The closer to the real axis one can
prove such behavior, the closer is the distribution pa+ypy= to pa B pup. We thus introduce the
following notion of approximate subordination.

Definition 3.4. Let A, B € Mn(C) be two (possibly random) self-adjoint matrices, for which
we assume for simplicity that Etr(A) = Etr(B) =0, and let n,C4,Cp,c > 0. We say that the
pair (A, B) satisfies an (¢, Ca, Cp)-approzimate additive subordination property (or simply AAS
property) at n with bound if for all z € C with Sz > n, there exist wa(z),wp(z) € C such that
aslmost-surely
o Swal(z),Swp(z) > (1 - N—) Sz
o lwa(z) — 2| < FE + Nz 32 and lwp(z) — 2| < & + ¥z
* wa(z) +wp(z) =z - m
|Euma+p(z) —
) —

ma(wa(2))] < W,
|Evmat+p(z) —mp(wp(z))] < Iz \NQ

Note that wa(z) and wp(z) can be random if A or B are random. If (A, B) would satisfy
a (0,0, 0)-average approximate subordination at 1, by Theorem one would have Euarp =
pa B pp. Hence, this notions quantifies how far the system is from an ideal system for which
the spectral distribution of the sum of A and B is actually the free additive definition. The first
rigorous result in this direction has been obtained by Kargin [Karl5], who proved that for U
Haar unitary, the pair (A, UBU*) satisfies a (¢, Ca,Cg)- AAS property with Ca,Cp =< C'n~°
and ¢ =< ¢~ 7 and with C’,¢ depending on the operator norm of A and B. It has been a
challenging task to improve this bound, and the best (and optimal) result has been obtained
by Bao, Erdosz and Schnelli [BES17] who proved that (A,UBU) satisfies a (¢, Ca,Cp)- AAS
property with Cs, Cp =< C'n~ 219 and ¢ < ¢/n~ 219 with € as small as wanted, and with C’, ¢/
depending in a non-trivial way on the analytic properties of u4 and pp. In our case, improving
the negative powers of n in the constants ¢, C4,Cp is not so important, since we will use this
property away from the real axis. However, since the goal is to recover the unknown spectral
distribution 4, one needs to get constants depending on few properties of A and B. From those
perspectives, the optimal results from [BES17] are not suitable for our framework. Actually,
improving the method of Kargin with matrix Holder inequalities allows us to get constants only
depending on the six first moments of A and B. This results is summarized in the following
proposition.

Proposition 3.5. Let A and B be two self-adjoint matrices, U a random Haar unitary element
and n = kop with £ > 0. There exist constant c,C4,Cp only depending on n and the first
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siz moments of A and B such that for N > \/3c, the pair (UAU*, B) satisfies a (c,Ca,Cp)-

approzimate additive subordination property.

The proof of this proposition and explicit descriptions of ¢, C'4, Cp are postponed to Section
[l See also directly Appendix [C]for a direct expression of the constants.

3.4. Proof of the main theorem. The proof of Theorem is a straightforward deduction
of Proposition and the results of the next sections.

Proof of Theorem[2.6. Let A be a self-adjoint noise matrix satisfying Condition 2.1 and B a
self-adjoint matrix. Then, by Prop0s1t1on m for each reahzatlon of A the pair (UAU*, )

satisfies the AAS-property with Ca A, € Tespectively given in and CB obtained from C A
by switching the role of A and B. Since these three constants are 1ncreas1ng in the moments of A,
by Condition (UAU™, B) satisfies the AAS-property with constants C4, Cp, ¢ obtained from

—~  ~ (2
Ca, Cp, ¢ by replacing |a;| by (1 + ﬁ) |p1(2)| and o4 by (1 + ﬁ) o1. Hence, by Proposition
and Proposition for N > Cipreshold With

(7) Cthreshold = \/§

we have
5T 2 Cuse(n,N)
— <
\/E <HCB[77] CB[U]‘ L2> < i
and
———Rp C 7_Z\f
B ||t - cotn| | < S,
Ll
with the constants given as in the statement of the theorem for C'4, Cp, ¢ given above. O

Using the L'-estimate of the latter theorem, we can now prove our main result.

Proof of Theorem[2.7. Suppose that pp satisfies (2)) for some d > 0 and that the p-th moment

of up is smaller that Mp for some M, > 0. Set ng = 2[01, Ao = M, and

1/
to = max (27r770, 256dn0/5, 2 exp(—27/(pd)) [GMP\/ 1+ 47T/d/)\0} p) .

Hence, by Proposition for F € L'(R), the solution /i of with A = CAI%N where

e e\t
) €= S exp(zn/d) (Vo] log ¥) = o /4@71 exp(27/d)C (10, N)
satisfies

Wi(ns, i/ (R)) < alty/*)te/? exp(2m/d) (e + No) + by *t5/* exp(m/d) /e + o,

where € = ||F' — Cp[no]||z1. Hence, if F' is a random function, taking the expectation and using
the concavity of the square root yield that

9)  EWi(us, i/i(R)) < alty )3/ exp(2r/d) (Ee + Xo) + bdnp *t/* exp(r/d)/Ee + Ao,
~R

where € is the random error term |[F' — Cg[no]||z1. Applying (9) to F = Cp * for Ry given in

for ny gives then by Theorem for N > Cinreshold[n0]

B /A(R) < alt /1 expizm/a) (0 TI0E )

C N)log N
+bdng/4t(1)/4exp(7r/d)\/ Ll(nO’N)Og + Xo.
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By the choice of A\g and by setting 5 = fi/1(R), we finally have

Cri(no, N)log N
N

+ 2bd770/4t1/4 exp(ﬂ/d)\/

EW1 (5, ii5) < 2a(ty*)t3/? exp(2r /d)

Cri(no,N)log N
N )

Remark that
to(log N/N)Y/»

log N\ /P 1/p
=max | max(2m, 256d/5)ny N ,2exp(—27/(pd)) [GM V1+4nw/d/Cri(no, N }

log N\ /P 1/p
< max | max(27,256d/5)ng N ,2exp(—27/(pd)) [GM V1+4r/d/Cri(co 170}

Z:Ct(N),

where Cr1(00,19) = limy, 00 Cri (N, m0) = % with K given in for n = ng. Hence, Cy(N) is
decreasing in N and

log N\ 1-3/CP)
¥)

EW (us, fiB) <2a(ty %) Cy(N)*2 exp(2r/d)Cpa (N, 10) (

log N> 1/2—1/(4p)

+ 2bdn *C}* exp(r/d) CLl(N’”°)< N

log N> 1/2-1/(4p)

Scsparse(N) < N

with
(10)  Cuparse(N) =2bdr *Co(N)* exp(r /d)/Cr1 (N, 10)

1/2-5/(4p)
+ 2a(ty ) CL(N Y2 exp(2m /d) Cpa (N, mo) <1°gN >

N )
where b is the numerical constant given in and a(t) is defined in for ng. For p > 3, we
indeed have that Csparse(N) is decreasing in N. O

4. STABILITY RESULTS FOR THE DECONVOLUTION

In this section, we show that the AAS-property introduced in the Section yields an es-

timation of the error of the estimator Cg[n]. Throughout this section, n > 2v/20; is fixed and
we assume that A, B € My (C) satisfy the AAS-property at 3n/4 with constant (¢,Ca,CBR)
and that py4 satisfies Condition and we set H = A+ B. We need to take into account the
error term from the fluctuations of my around their average and fluctuations from p4 around
p1 (recall the definition of yy from Condition [2.1)).

Stability results are obtained using the coercive property of the reciprocal Cauchy transform,
which is summarized in the next lemma.

Lemma 4.1. Let pu be a probability measure with variance 0. For all z,2' € CT,
Fu(z) = Fu(2') = (2 = 2" )1 4+ 7u(2, 7)),

with |1,(2,2")| < 5%

— 3287

Proof. By (3 ,
Fu(2) = z = p(1) + omy(2),
with p a probability measure on R. Then, for z,2’ € C,,

Fu(z) = Fu(2)) = 2 — 2/ + 02(my(2) — my ().
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Moreover,
mol2) = mo() = [ Zdolt) = [ Zde(t) = =) | et

which implies the first statement of the lemma. The second statement is given by the inequality
1 1
’fR (t—=z)(t—2") dp(t)‘ < RPN O

Following a similar pattern as for previous notations, we simply write 7x instead of 7, for
X self-adjoint in My (C).

4.1. Pointwise estimate. Fix z € C, 5, and let (wi,w3) € C* x C* be the solution of the
system

(11) {w1+Z=w3+FH(w3)

wi+z=w3+ Fy (wr)’

which, by Theorem [2.3] exists and satisfies

n

2 )

with n = $z. By the AAS-property on (A, B) for 3n/4 and the fact that Sws > 3n/4, there

exist wa(z),wp(z) € C satisfying the inequalities of Definition at ws(z). Introduce moreover
the (random) error terms

,SWlZ

Ou(z) = mu(ws(z)) — Emp(ws(2)), 64(2) = ma(wa ows(z)) — myu, (wa ows(z)).
The dependence of the latter functions in z will often be dropped in the sequel.
Lemma 4.2. For N > /3¢, wa,wp € C, /2 and
_ Lmp(z)

(mp(z) —mp(ws)) —m(mA(WA) — Emp(ws)) + mp(wp) — Emp(ws)
Lmp(z) mp(z)
_ 7mm (wA)(S —+ (mH(wg)LTm (wl,wA) — 1> 5H7

with

B mp(wp) — Empg(ws)\ 1+ 78(ws, 2)
£ <1 T Emn(es) > T 7 (@1, 04)

Proof. Bye the AAS-property of (A, B) at 3n/4 and the fact that Sws > 3n/4, we have for
N > /3¢

c
o > o\«
Swy > (1 30) Sws > 1n/2,
and the same holds for wg. Then, note that
mB(z) — mH(W3) = mB(z) — mB(wB) + mB(wB) — EmH(wg) + EmH(wg) — TI’LH(M?,).
First,
1

mp(z) —mp(wp) = Tl + FB(le) = (Fp(2) — Fp(wp)) mp(2)mp(wp)

(12) =(z —wp)(1+71(wp, 2))mp(z)mp(wg),

where we used Lemma in the last inequality. Then, using the relation satisfied by wp and z
yields

wp — 2z =ws + Fg(ws) —wa —ws — Fr(ws) +wy

=W — w4 + Fg(w?,) — FH((.U3),
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where Fg = ﬁ. Then, by Lemma and the relation F), (w1) = Fg(wsz), with 7 =
Ty (wlywA)a
F, - F,
Wp — 2 = m(wl) H1 (WA) + Fg(w:),) N FH(WB)

1+ 7y, (w1, wa)
_ Fp(ws) — F(ws) + F(ws) — Fi, (wa)

+ FH(wg) — FH(CU[J,)

1+7
g F(ws) — Fu, (wa)
=(Fp —F
(Fa(os) ~ Fu(en)) 7+ T8N
Frg(ws)Fy(ws)T F, (wa)Fg(w
= E I (g ) — ) + AT gy ) — s )
Write temporarily eg = mB(‘ﬁE}ig:ZZ‘)q Ws) ey = M 1(“;:31_(527’)}1 () Hence, putting the latter

relation in yields

B o (ws3)
mp(z) —mp(wp) = mp(z) <LTlmH(w3) + Ley |,
with
mp(wp) 1+ 7 147
1 = = (1
(13) £ Bng(es) T+ 7 (ten)

where 70 = 7(wp, z). Hence, using the first relation of the proof gives then

(mp(2) —mp(ws)) = £ms (= )( a(wa) —Empg(ws)) + mp(wp) — Emp(ws)
m#l(wA)
Lmp(2) B(2) B
(@ A>‘5"‘+< oLl 1) 2

O

From the latter lemma we express the distance between mp(z) and my,,, (w3) in terms of the
fluctuations dg and d4.

Proposition 4.3. For N > +/3c,

Cl( Ca(n)
| 2| N2 |2

where C1(n), C2(n) and Cs(n) are respectively given in (14)), and (L6)).
Proof. By the AAS-property of (A, B) at 3n/4 and the fact that Sws > 3n/4,

\_/

C3(n)

lwsdm|,
|2|

+

Imp(z) —mp(ws)| <

Ca
|Em g (ws) — my, (wa(z))| < | N2
and
Em(ws) — mp(ws ()] < —2
mpg(ws mplwplz > ’wg‘N2’

with C4,Cp > 0 independent of w3 € Cs,, /4. Hence, in particular, by the definition of L from

, we get

C 1 ,
|£|§<1+ R TEIY 2>’ t 5l 2) |
Empg(ws)|ws|(Sws)?N 14 7, (Wi, wa)

By Lemma we have Swy, Swp > 1/2, and by Theorem Swy > n/2, thus

atdp(t) o7 _ ahdp' (1) 20%,
/R(wl—t)(wA—t)‘< 0> » Ima(ws, 2)| = /R(wB—t)(z—t)‘S n?

[T (w1, wa)| =
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. 1 a2+b2
Hence, since by (43) we have sEma@y| < 1+ Sl

i 16(az-+bs)
Cp (H <a§Tg>22) 1+ 20% /n? Cp (1+ o ) 1+ 20% /1

L] < [ 1+ 1+

N2 1—40f/n? — N2 1—403/n%’
Therefore, by Lemma,
Ci(m) , Ca(n) Cs(n)
imp(z) —mpy(ws)| < + lwadal + |wsdml,
[2|N? 2] ]

2
with, recalling that Swa > 1/2, using that |wg — ws| < %BB + Sws/3 by the AAS-property of

3

2
(A, B) and the hypothesis N2 > /3¢, and |z —ws3| <1+ 2% by Theorem

B (@a)l Jwal
wal ]

Ci(n) = [£] ws| - Imalwa) — Emp(ws)| - [mp(2)2]

A
. 1%] Jes| - [ms(w) — Emiz (ws)]

16(az+b2)
o (e M) 1oagr (o)

202
< 1+1)CB+ 1+ 1+ —
( 772 N2 1_40.%/772 2
4 1602 oB
14 = Blos(1+ =2
(14) <3+9n2>A<+n>’
F, (w
ooy =) Feleal )
|wal
16(az+b2)
(15) < 1+CB<1+ 9222) L+ 205/7° 1+ﬁ 1+ 78
- N? 1 — 402 /n? n? n )’
and
zmp(2) z
C = —_— L — —].
3(77) TM(M’WA)W:&WH(W:%) w3

Using z — w3 = hy, (w1) to expand the right hand side of the latter equation gives then

zmp(z) z ) 3 o2
T (WlawA)mﬁ T —1- MT + L7, (w1, wa) (1 +mp(2)) ( 1+ jgmp(WS) ;
and finally
8o?
C3(n) <1+ —
16(az+b2)
(16) n 1+CB<1+ ?)222) 1+20%/n* 40% 1+O'B 1+160?{
N? 1—do?/n? n? n 2 )

O

4.2. L*-estimates. Building on the previous stability results, we deduce an estimate of the

L2-distance between Cg[n] and Cg[n]. In this section, we fix a parameter 7 > 0 which denotes
the imaginary part of the line on which the fist part of the deconvolution process is achieved
(see Section for an explanation of the method). Then, for each ¢t € R, the deconvolution

—

process associates to each sample of H an estimator Cg[n|(t) of Cg[n|(t) given by Cg[n|(t) =
Ly (ws(t+1n)), with w3 the subordination function respectively given by Theorem Let us
first bound the fluctuation term coming from the noise in Proposition 4.3
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Lemma 4.4. Suppose that n > 2v/201 and assume that for (A, B) has the AAS-property at
3n/4 with constants C4,Cpg,c > 0. Then for N > /3c

2 <
VEwadal? < N 7

where we recall that wa = wa(w3(z) and 64 = ma(wa ows(z)) —my, (wa o ws(z)).

Proof. Note first that the function f, : t — ;= is C! for z € Ct, and, viewed as a function on
Hn(C), we have for A € Hy(C)

VﬁmxxwﬂrGAizXAiz)—“<z4 2)? )

Hence, |[Vf.(A)|l2 = &

pothesis of Condition |2

-y %s (;%W@y“>
by the third hypothesis of Condition [2.1]

Co (1 N (1+C/N)\/M1(2)>

Sw A

VE|WA5A|2 <

By Lemma we have Swy > n/2 for N > \/%, which gives the result. O

Swa N

Using the latter inequality, we deduce the following estimate in the additive case.

Proposition 4.5. Suppose that n > 2v/201 and assume that for (A, B) has the AAS-property
at 3n/4 with constants Ca,Cp,c > 0. Then for N > +/3c,

e (|eafil - cala], ) < S

with
2C2(n)Choise [1 + 2(1 + ¢/N)(o1/n)]
n

N 8v2C5(n) 2 +42031‘7%; tas  Ci(n)
31 A 32?2 N )

(17)  Cuse(n,N) = :?(

where the functions C1,Cy, Cs are respectively given in , and .

Proof. By the AAS-property of (A, B) and Proposition for z =t + in with n > 2v/20; and
N > /3,

_Cin) | Cal) Ca(n)

2|N? ] ]
with C1(n), C2(n),C3(n) given in Proposition and where w4 := w4 (w3(2)). Hence,

Imp(z) —mp(ws(2))] < |wadal + |ws(2)0m],

2
<w>mmmn—mmmum%<fjf“ T Co)VE (9aal®) + Cs(n)VE (ot )] .

First, by Lemma [£.4] we have

20, <1 N 2(1+c/]\2 m(2)>

VE(waba@a)? < o
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Then, by Lemma [B.4] the hypotheses tr(A) = 0 and tr(B) = 0 and the fact that Sws(z) > 3n/4
by Theorem [2.3

8 0202 + ay 27 0204 + ay
(19) (""3 Hl ) = N2(Sws)2 <UA + (Sws)2 = 32N22 oAt 3212

Hence,

2
I 4 Col) VE (2abaP) + C() VE (ngaHP)]
C1(n)

2(1+¢/N)A/111(2)
2C Cnoise 1 + —
N 2(1) < n > N 8v/2C3(n) o2 142 0%0% + ay
N2 nN 3nN A 3212

<

(20)

2(1+¢/N)y/p1 (2)
2 jse | 1 +——"——
_ C2(1)Choise ( + n ) N 8v/2C3(n) o2 4 42 040% + a4 n Ci(n)
= N2 n 3n 4 3%n? N

Since, [ “eriitw = %, the latter inequality together with and the Stieltjes inversion formula
yields

_ 2 Cuse(N,n)? _ Cuse(n, N)?
_ < <
E (HCB[U] CB[TI]‘ L2> > N2 = N

with,

Carsis(n. ) :\\/}; <202(77)Cn0ise 1 +5(1 4 ¢/N(o1/1)]

8v/2C 202 C
n V2 3(77> 03}4—420-’40?_;&4 1(77) '
3n 34n N

]

4.3. L'-estimates. In view of applying Proposition let us prove an L'-estimates for on grid
evaluation.

Proposition 4.6. Suppose that n > 2v/201 and assume that for (A, B) has the AAS-property
at 3n/4 with constants C'4,Cp,c > 0. Then, for N > 3+/c, we have

< Cui(n,N)log N

E|Cam ™ - ¢
B[N BLl_ N

with

(21) Cu(n.N) =25 |14 o (1o (W) #1)].

where K 1is given in .
Proof. Let R > 0 to be defined later, we are then interested in the error term
R —_
Op = / ‘CB(t) - CB(t)‘ dt +/ Ch(t)dt.
—-R [t|>R
and remark that for n > 2\/501,

R
On < / L (st + in) — ma(t + in)) + / Cp(t)dt
-RT [t|>R

=o'l + o,
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By the AAS-property of (A, B), Proposition for N > v/3¢, Cauchy-Schwartz inequality and
Lemma and we get

) . K K . /1 _
E|mg(ws(t +in) —mp(t +in)| < m < Nmm <t’77 1)
with
(22)
2(1+¢/N)v/11(2)
202(77)Cn0ise (1 + 77) 7/2 2 2
Ky = 4 L 200, o pZats b on )
N n 3n 3°n

where the functions C7, Co, Cs are respectively given in , and . Hence, integrating
on |t| < R yields a the first bound

R
(1) o 2K (=1 41 2K
which is valid for R > 1. On the other hand, recall that
1
Cp(t) = —;SmB(t +1in),

For z € C™ and pu a probability measure with second moment, we have

()= =2+ 5 (-0 + [ o)

t—=z
and thus

dmy(2) < 3(:) + MIEIRIED < 4 (9e ) + 142
T " 1P 32 )

2 2 2 2
@g) < Cp(t)dt < W‘B/m/ %dt < w.
It|>R 7T >Rt TR

Therefore,

2K 2(n+o%/n)
< (1+1 - B
E@R_TFN( + 0gR)+ R

Since for A, B > 0, the function ¢ — Alog(t) + £ reaches its minimum value Alog(B/A)+ A at

t = B/A, then for A = 2K p = 20495/ 414
_ B _N@+ap/)

(23) R() A K 9
we get
—R 2. Klog N 2
E]cB[n]O_cB g<>g<1+(10g(<"w/m)+1>/logjv).
I 7TN K

5. SUPERRESOLUTION TO THE CAUCHY DECONVOLUTION

We prove here Proposition which is an adaptation of the method of [CFG14] for an ideal
low-pass filter to the deconvolution by a Cauchy distribution. Originally, supperresolution has
been applied to the deconvolution problem on a circle of a signal convoluted withe a sine kernel.
Recently, there have been some generalization to the real line with other deconvolution problems
[DP17], for example in the Gaussian setting. For the sake of brevity, we will simply reduce here
our problem to a deconvolution of low-pass filter. In this section, suppose that n > 0, p is a
discrete distribution on the real line with p moment smaller than M,, and that C : R — R is
such that

(24) C(t) — 1+ Cauchyln)(#) 1 < e.
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We can translate this information into the Fourier transform of u. Set F(t) = exp(n|t|)F|[C](t),
and for ¢ > 0, M € N* and f: R — R, write HfHéV[C = \/Zé\ifo(Zﬂk/c)Z.

Lemma 5.1. For tg > 0 such that w4, /2.0/2) = 1/2, set i = m“\[%o/lto/ﬂ' Then,

.V 320y
=V

I1F — Flils " exp(2mn(M +1)/to)e + V2

and .
. 3-2P71 0
Wi (i, p) < Tp;
ty
where W1 denotes the 1-Wasserstein distance.

Proof. Let ¢ > 0, and M € N*. For t € R, yields
|FICI(t) — Flu* Cauchyn]](t)] < e.
Since F|u * Cauchy[n]](t) = exp(—nl|t|)F[u(t), we deduce that
(25) F () — FIWF = |exp(2nlth FIC)(E) — Ful()I < exp(2nlt])e
Hence, summing the latter inequality for t = k/c, —M < k < M yields

M
Ar(M +1)n/c) — 1
F(t 2 <962 exp(4dmnk/c) <2e 2 XP(
ec
S% exp(4r(M +1)n/c),
which gives
c
IF — Fluls™ < J%exp@m(MH)/c)e.

Let us then reduce the problem to a finite interval. Note first that by the Markov inequality
and the finiteness of the p-moment of y, we have for t > 0

M
il = 00, ] U ft, +o00]) < —E.
For t[) > 0 and [L = mul[,to/zlgo/m, we then have

1
([—to/2,t0/2])

3-20 M,
a

) - Flult)] < (1 -
and thus for M > 1 we have

I1F(a] = Flulll3™ < v2

) R\ [—to/2,t0/2]) <

3 2p M
0
Finally,

_ Vi 32M

< D exp(emn(M + 1)/to)e + VM

Finally, for f: R — R 1-Lipschitz with f(0) = 0, we have

(26) I1F — Flaly™

t0/2 1
du — di 1-— d d
/Rf : HHS /to/2f< M([to/Q,to/Q])> ol /R\[to/2,to/2]f M‘
1 — p([—to/2,t0/2])
2 d
S0 ot /2,10/2) +/R\[_t0/2,t0/2] s

where we used that |f(¢)| < ¢ on the last inequality. By the Markov inequality, we thus have
-1 —1
XM,  PTM, _3-27'M,
P T = -1
fo tg tg

Wl (ﬂv M) S tO
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For A >0 and F : R — R, let i the minimizer of the minimization problem

. M
(27) AIg N, ¢ g+ (o /2,00/2)) IFIV] = FIS + 2Xwllzy.

[vllry <1

It can be shown by considering the subgradient of the constrained problem at the minimizer
that /i is a purely atomic measure with a finite support. One can thus write g =) v et for

some subset 1" of [—to/2, to/2].

Proposition 5.2. Suppose that p is a purely atomic probability measure with a support T C
[—to/2,t0/2] satisfying a minimum separation distance given by

5to
inf |t—t|>—
t,t’el%t;ét’ | ~ oM’

with M > 128. Then, if ft is a solution to with F' such that |F — f[u]HtZO’M <7, we have
Wi(p, o/ p(R)) < 3(KGM/5 + to/Ko)(T + A) + to/M~/2/K3vVT + A
for some numerical constants K1, Ko, K3 > 0.

The numerical constants K7, Ko, K3 given in the latter Proposition can be explicitly deduced
from [CEGI14, [FG13|: namely, one can choose, K1 = 101.3, Ky = 0,0157 and K3 = 0, 3353.

Proof. Set 1 = 3, cp a0y, and introduce the probability measures p' = 3, cpaidyyy,, fif =
> tei @0y /1,- Note first that for ¢ € R, Fu'](t) = Flul|(t*to) and F[i'](t) = Fli](t*to), so that
with F'(t) = F(t/ty) we have by Lemma

; 1L,M
IF = F" <
By a rescaling of (27)) by to, we then have

. . ~ 1M
(28) fil = argmin, ey (12,12 IF 0] = Fll™ + 2M[vllv.
lvllrv <1

Moreover, since fi’ is the minimizer of , we have
(29) & llrv <1 =l llrv,  IFE] = Fly™ < I1F W] = Fly™ + Al lrv < 7+ 2

Set T" = T/t and T" = T'/ty. We then have

inf |-t >
in — —
L ET! t£t ~ oM’
with M > 128. Then, applying [FG13][Lem 2.1, Thm 1.2, i)] to (28) (the minimization problem

is a bit different, but the only required inequality are the ones in ), there exist numerical
constants K1, Ko, K3, ¢ > 0 such that for all t € TN [-1/2,1/2],

(30) at — Z af S Kl(T -+ )\),
teT" |i—t|<e/M

and

(31) > lagl min(Ky, Ksd(t,T')>M?) < 2(7 + \),

=

where d(t,T") = inf;eq |t — t| and 0 < K3 < Ko < 1. In the sequel, set § = 7 + \.
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Let f : R — R be a Lipschitz function with Lipschitz constant to and such that f(0) = 0.

Then, we have by and
‘ [t = [ gai| = |5 s - Y aerti

teT” el

<> o a— Do a | fOI+> D lagdlf) - F@)

teT! it teT’ et
[t—t|<e/M [t—t|<e/M

+ > et
feT”

d(,T">c/M

<Kid Z Lf(t)] + Z Z |ag| - to - d(£,T") + 2/ K| flloo,[=1/2,1/2)0

teT’ teT’ e
[t—t|<e/M
< flloo,j=1/2,1 /2] (EK1#T" + 2/ K2)d + to Z |ag| - d(£,T").

tet”
d(t,T"<c/M
where we have used the to-Lipschitz property of f in the second sum. Remark that since i’ is
the minimizer of (28)), we have ||@|rv < ||¢/||7v = 1. Hence, by Cauchy-Schwartz inequality
on L?(ji'), we have

> lagl-dd 1) < > agl - d(E, T < 2/ K3 /MG,
teT” teT”
d(t,T"<c/M d(t,T"Y<c/M

where we have used on the last inequality. Since f is tp-Lipschitz and vanishes at 0,
Il fllss,=1/2,1/2) < to/2, and by the minimal separation property of T', we have #T1 < 2M/(5tp).

Hence,
/ faul — / fail
R R

Likewise, by and ,

(33)  |a(R) — p(R)| = |/ (R) — 4/ (R)| < K1 #T5 + 2;2 < 2(K\ M/ (5t0) + 1/K2) &,

(32) < (K1 M/5 + to/K2)d + to/M+/2/K3V/5.

Hence, for f: R — R which is 1-Lipschitz, we have, writing fo = f — f(0),
1 1
fau— [ 1] =| [ fodu— [ fo s di
/R r A(R) w0 Je U A(R)
/ fo(d dii) / f (dA L dA)
o (du — dps o di— ——dp
[~t0/2,t0/2] [~t0/2,t0/2] uR)

1
fo(du — di)| + |a(R) — 1 / fo—s—dji
/[—t0/2,t0/2] ( )|+ 1A | [—to/2,t0/2] f(R)

where we used on the last inequality that the support of i is [—to,tg]. Since fy is 1-Lipschitz
and satisfies fy(0) = 0, we have by the bound on the p-moment of x and

<+ +

<

((R) - 1) < to/20u(R) — A(R)] < (K1 M5+ to/Ka) .

1
Jo—r=djfi
/[—to /2,002 IU(R)
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Moreover, since fo is 1-Lipschitz, then fo : t — fo(to - t) is to-Lipschitz, and by we have

/ fo(dp— dp)| = / fo (du! — di)
[—to/2,t0/2] [—1/2,1/2]

Hence, putting all the above bounds together yields

/ < 3(K1M/5 + to) K2)d + to/ M /2] K3V/3.
Recalling that 6 =A+T7, we thus have

Wi/ (R), 1) < 3(K1M/5 + to/K2)(A +7) 4+ to/M+/2/ K3V X + 7.

< 2(K1M/5+to/K2)d +to/M+/2/K3V/5.

Aggregating the above estimates yields the proof of Proposition 2.5
Proof of Proposition[2.5. Let A\g > 0 and suppose that p = >, a0, with T = Supp(p)

satisfies
/ [t —t'| >5/2-dn,
t,t/ €T L4t

for some d > 0, and set i = mﬂu—to/mo/g] for some ty > 0 to tune later. Then, for
to > 128dn and M = to/(dn), we get by Lemma[5.1]

lexp(n| - NFIC) - Flal g f%exp@m(m /et VIR 00,
Choose
(34) to = max <27r17, 256dn/5, 2 exp(—27/(pd)) [6M \/HT//\O} )

In particular, given that M = to/(dn), we get

T 13'2:;”1’ <VEo\/2] () + 1/t exp(2m/d)
\f VAT /d+ 2mn/ty

= V2 Varjd+1

3- 2P M\
620 M,\/1 + 47 /d

exp(2mn(M +1)/to) Ao /2

< /% exp(2mn(M +1)/to)Ao/2,
and thus
) A1t M ev/to
(35) Jesp(nl- DFIE] = FIIE < 2L expen/d)(e + Ao/2) = b

Let & be the minimizer of the problem

M Myl

arg minyeMJr([_to/Zto/g]) | F[v] —exp(n| - ) FIC]ll5

lvllzy <1

with A = \/\L exp(2m/d)Ao. Then, since 5to/(2M) = 5/2 - dn, we have

[ et /e,
.t €T tAt

and thus by Proposition with and Lemma we have

441 (:ua ﬂ/ﬂ(R)) <W (M) ~) + Wl(ﬂa ﬂ/ﬂ(R))
3. 2P !
<—

M, + 3/2(K1 M /2 + 2t/ K2) (80 + A/2) + to/M /2] K31/0 + \/2
0

2F

(80 + A/2) + 3(K1/(5dn) + 1/ K2)to(do + A/2) + dnv/2/K3v/0 + A/2,
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where we used and the relation to/M = dn in the last inequality. Replacing dp, A by their
value and using again the relation between M and tg, we finally get

W (1, 1/ (R)) < a(ty )t exp(2m/d) (€ + Ao) + bdn®*t/* exp(r/d)v/e + No,

where
(36) a(t) = 36(K1/(?/d%+ 1/Ka) Z:/gt’
and

(37) b= (2/m)"/*\/e/Ks,

where we recall that K7, Ko, K3 are numerical constants (see the discussion after the statement
of Proposition for their exact value). This gives the first statement of the proposition.
As € goes to zero, yields that

to = O((M,/X0)"/?),
and a(tg) = O(1),b(tp) = O(1). Hence, choosing \g ~ € yields

Wi, o/ (R)) = O ([[ly/2e =3/ @) 5 O (|l e 271/ ).

In particular, for fixed p with p > 3, we have

Wi, i/ i(R)) = O (/2710
and for p = oo we get

Wi(p, it/ i(R)) = O(Ve).

6. PROOF OF THE AAS-PROPERTY IN THE UNITARY INVARIANT CASE

The goal of this section is to prove Proposition this amounts to prove that for A, B
self-adjoint matrices in My (C) and U a Haar unitary and N large enough, the pair (UAU*, B)
satisfies the AAS-property (see Definition for some constants ¢,C4,Cp > 0 which only
depend on the first six moments of A and B and on 7. Such behavior has already been proven
for n close to the real axis by Kargin [Karl5] with constants depending on the bound of the
support of A and B (see also [BES17| for optimal result depending also on some analytical
properties of p4 and pp). We must thus improve Kargin’s approach to obtain bounds which
only depend on the first moments of A and B. Let us first review the main tool used by Kargin.

6.1. Matrix subordination. In [PV00], Pastur and Vasilchuk noticed that, since the asymp-
totic spectral behavior of the addition of matrices is close to a free additive convolution, and since
the latter are described by subordination functions, there may exist subordination functions di-
rectly at the level of random matrices. They actually found such subordination functions and
used them to study the convergence of the spectral distribution of the matrix models towards
the free convolution. This approach is in particular fundamental to remove any boundedness
assumption on the support of uy and po in Theorem [3.3] In [Karl2l [Karl5|], Kargin greatly
improved the subordination method of Pastur and Vasilchuk to provide concentration bounds
for the additive convolution, when the support of u4 and up remain bounded. We review here
the matricial subordination functions in the additive case. In this paragraph and in the following
sections, the symbol [E generally refers to the expectation with respect to the Haar unitary U.

Since H = UAU* 4+ B with U Haar unitary, we can assume without loss of generalities that A
and B are diagonal for any result regarding the spectral distribution of H. Hence, the hypothesis
of A and B being diagonal will be kept throughout the rest of the section. Set

H' =U*HU = A+ U*BU,
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and remark that mpy: = mpy. For z € CT, set fa(z) = tr(AGg/(z)) and fp(z) = tr(BGu(z)).
Then, define

_ . E(/B(2) _ E(fa(2))
(38) wa(z) —z—m, wp(z) =2z — E(mn (2))
An important point [Karl5l Eq. 11] is that
(39) wa(z) +wp(z) =2z — IEmlH(z)’

which is the same relation as the one satisfied by the subordination functions for the free additive
convolution in @ After a small modification of Kargin’s formulation [Karl5], we get the
following approximate subordination relation.

Lemma 6.1. For z € Ct,
(40) EGu(2) = Ga(wa(z)) + Ra(2),

with Ra(z) := WH(Z)GA(L«JA(Z))EAA(Z), and

Ap = (mpy —Emy)(U'BUGH —E(U'BUGw)) — (fB — E(fB))(Gr — E(Gm)).
Moreover, EA 4 is diagonal and trEA 4 = 0.

Of course, the same result holds for the expression of EG g in terms of Gp(wp) after switching
A and B and H and H'.

Proof. By [Karld, Egs. (12), (13)],
EGH/(Z) = GA(wA(Z)) + RA(Z),
with Ra(z) := WH(Z)GA@JA(Z))(A — 2)EA4(2), and

Ay =—(myg —Emy)Gr — (fg — E(fB))GaGH.
Since (A — z) is deterministic, (A — 2)EA4(z) = E[(A — 2)A4(2)], and we have, forgetting the
dependence in z,
(A= 2)EA4 =E(—(my — Emp)(A = 2)Gu — (f5 — E(f5))Grr)
:E(—(mH — EmH)(l - U*BUGH/) — (fB — E(fB))GH’>
=E((my — Emp)U"BUGH — (fp — E(fB))Gn')
=E[(my —Emp)(U"BUGH —E({U"BUGH)) - (fB — E(fB))(Grr — E(Ghr))]
=EA4.
where we have used on the penultimate step that E(X — E(X)) = 0 for any random variable
X. This proves the first part of the lemma. For the second part, note that if V' is any diagonal

unitary matrix, noting that UV™ is again Haar distributed and using that VAV* = A yields
that

VE((mg — Emy)Gy) =VE((tr((A+ U*BU — 2)™1) — Empy)(A+U*BU — 2)™1)
=VE((tr(V*(VAV* + VU*BUV* — 2)7'V) — Empy)
V*(VAV* + VU*BUV* — 2)"HV)
=E((tr((A+ VU*BUV* — 2)™Y) — Empg)(A+ VU*BUV* — 2)"1))V
=E((tr((A4 U*BU — 2)7') —=Emy)(A+ UBU* — 2)" )V,
where we used the trace property on the third equality. Likewise,

VE((fs — E(fB))GaAGH) =E((fp — E(fB))GaGH)V,
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and thus V commutes with EA4. Since E~A 4 commutes with any diagonal unitary matrix, it is
also diagonal, and so is EAy = (A — z)EA 4. Finally,

trEA4 =E [(myg — Empg)tr(U*BUGy — E(U*BUGy)) — (fs — E(fB)) tr(Gyr — E(Gy))]
=E((mu — Emg)(fB —E(fB)) — (f8 —E(fB))(mz — Empy)) =0.
O
Moreover, an algebraic manipulation of yields
1
mpg
Following [Karl5, Lemma 2.1] (see also Lemma [6.2)), remark that we also have

(42) — (ByGg) ™'+ A~z € HMy(CT)),
where H(M,,(C)) denotes the half-space {M € My(C), +(M — M*) > 0}.

(41) wa=A—(EGm)™" + (—EGH/)_lE EyAa,

6.2. AAS-property of the matrix subordination functions. We have seen in the previous
section that matrix subordination functions already satisfy similar relations as the one fulfilled by
the subordination functions for the free convolutions. In this section we quantify this similarity
by estimating the error terms in (40). Namely we show that Emy (resp. Emy) and ma(wa) or
mp(wp) (resp. m4 or mp) are approximately the same in the additive case, which will give a
proof of Proposition In the additive case, this has been already done in [Karl5]; hence the
goal of the study of the additive case is just to give precise estimates in the approach of Kargin,
without any assumption on the norm of A and B.

The proof of Proposition [3.5|is postponed to the end of the section, and we first prove some
intermediary results. Recall notations from Section [6.1] and recall also the notations from
In particular, we write a;, b; for tr(A?), tr(B?) for i > 1. First, remark that my = mp, where
H' = A+ U*BU. Hence, we can apply (40) to either H or H' (switching A and B) to deduce
information on myg. Then, by Lemma nd the hypothesis tr(A) = tr(B) = 0, we have

Etr((A + U*BU)?) = tr(A?) + tr(B?) 4+ 2tr(A) tr(B) = tr(A?%) + tr(B?) = ay + bo,
where we used notations from Section Hence, by (3) and the fact that Etr(A+U*BU) =0,
_ tr((A 4+ U*BU)? as + by
(43) () 2] < TGP <

for all z € C*. We can obtain a similar bound for (E(Gf))~!, as next lemma shows.

Lemma 6.2. The matriz E(G/)~! is diagonal with diagonal entries satisfying the bound

n
Proof. We know by Lemma that E(Gp) is diagonal. Define the map I : C* — C by
I(z) = —[E(Gu) i = —[E(Gu )il . By ([#2), I maps C* to C*. Moreover, as z goes to

infinity, EG g+ (z) = —2~ ! = E(A4 U*BU)z"2 —E(A+ U*BU)?273 + 0o(z~3). By Lemma
E(U*BU) = tr(B) = 0 and
E((A+U*BU)?) = A2 + E(U*BU)A + AE(U*BU) + E(UB?U*) = A? + by.
Hence,
E(GH/)” = —Z_l — )\242’_2 — (()\;4)2 + b2)2_3 + 0(2_3).
Applying Theorem to the map I and then using yield the existence of a probability
measure p on R such that
(—E(Ggn)ii) ' = 2 — A 4+ bam,(1).

In particular,
_ b
E(Gw) i +2— A < ?2
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We now provide a bound on TA 4 for T' € My (C), where A 4 is given in . In the following
lemma, the dependence in z of A 4 is omitted.

Lemma 6.3. For z € Ct with Sz =n and for T € My(C),

py/*

E‘tr(TAA)’ < TAN?

(b te(T A+ 0t/ (T 4],

and

86y Vbaay | Tlos
774N2 :

E|tr(TA4)| <
Proof. Using the definition of Ay in (40), we get
tr(TAx) = (my —Emp) tr(TU*BUG g —E(TU*BUGw)) — (f5 —E(fB)) tr(TGy —E(TGw)).
Since U*BUGx = 1 — (A — 2)Gp and t2(T) — E t(T) = 0, we deduce
tr(TA4) = — (my — Emp) tr(T(A - 2)Gpr — E(T(A - 2)Gpr))
— (fB —E(fB) r(TGn — E(TGw))
=~ (my —Emp)(fra — Efra) + 2(my — Empy)(fr —Efr) — (f5 —Efp)(fr — Efr),

with f§ = tr(XGpy) for X € My (C). Using the fact that zmpy = tr(UAU*Gg)+tr(BGy)—1 =
4y + fp — 1 yields finally

(44) tr(TAA) = —(mu —Empg)(fra —Efra) + (fa —Ef4)(fr —Efr).

Then, on the first hand, Cauchy-Schwartz inequality and Lemma with A and B switched
give

E|tr(TA4)| g\/Var fra Varmpy + \/Var [y Var fh
§1744N2 [\/tr(BQ)(tr(B‘l) tr(|T A )Y + /tr(BY) (tr(T%) tr(A4))1/4] :

where in Lemma we chose a = 8 =1 for f.,, f4, fr and o =2, B = o0 for my = fiq. On

the second hand, choosing instead o = = i for f1. 4, fiy and a =2, f = oo for my = fiq f7 in

Lemma [B.3] gives

E|tr(TA4)] g\/Var fra Varmpy + \/Var fy Var fh.

37744Nz [V/or(B2)(6r(BY) tx(ITA[) 4 /ix (B2) (B VA Tl (A1) /4

_8u(BYV/ix(B?) tr(AH V4T o
— 774N2 :

We deduce the following bound on the subordination functions wy4.

Proposition 6.4. Let z € C with J(z) :=n. Then,

Cthres,A
N2 777

2
’wA—Z|§UfB-|-

and

Cthres,A
N2 777

Swa >n—
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with

Cthres,A(n) =

4020 0% + o2 0% + 020 2v/m g2, 52(12,12)0
BSA 1+A2B 2(1+4+ 24 2BB 1+ ‘9A0B+\/AZB;(2 )04
n n n oM

+ 4|3

2 2.2
0a0pN

\/939,40‘124 (1 n m a2, g2 (12, 12)1/2a}1/2 4 b2/3aé/3> N 2013/40%9114/4>
U A '

Proof. We modify the original proof of Kargin to get the most explicit bound as possible. From

, we get,
1

mpy

EyAa

wg =A— (EGH/)il + (—EGH/)flE

1
=A+z—A+e + (z— A+ e)EyAy,
EmH

with € € H(Mn(C)) by and e; is diagonal with |(€1)i;| < % by Lemma Hence,
taking the trace yields
(45) wa =z +tr(er) + 6,
with § = tr[(z—A—i—el)ﬁEUAA] and tr(e;) € CT. By , m = —z+e€g with |eg| < %.
Therefore, using tr(EA4) = 0 from Lemma
d=tr((A—z+e)(—2+e)Ey(Aa))
=tr((—z+e)(A+ea)Ey(Aa) — 2(—z + e2)Ey(Aa))
—(—1+ e2/2)Ey [tr (A + e1)(2A4))].
First, by we have
ztr (AA4) =(zmyg — zEmpg) tr(AUBU*Gyr) — Etr(AUBU*G )]
—[(fB — Efp)(tr(zAGx) — Etr(zAG )] .
Hence, by Cauchy-Schwartz inequality,

Elztr (AAL) | < \/Var(fA) Var(zmpg) + \/Var(fB) Var(zf!)),
with f4 = tr(AU*BUGY), f) = tr(AGy). Then, using Lemma with A and B switched

gives
8 azba + by
Var(ZmH) < NTT]Z <62 + T 5

and using the same lemma with a1, 81 =4 and as = 3, 82 = 6,
E(tr((AB2A)2)/2a}/? + b2/3a )
P
12 Moz, g2(12,12)12a}/? 4+ 6230}/
= N2 2 ’
where we used Lemma on the last inequality. Then, by Lemma

4\/ b4a4
774‘]\/'2 ’

12
S]\72772

Var(zf) <a2b2 +

(azbz +

Var(fB) S

and by Lemma with A and B switched,

. 4 I/ Maze gz (12, 12)a/?
Var(fA) (CLQbQ =+ \/ CL4b4 + ma> BQ( )CL4 .

< -
= NZp2 02
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Putting all previous bounds together gives then

by + b 4 I/ ar g2 (12, 12) a2
8 <62+a2 2 + 4) T <a2b2+m+ maz.p2( )ay

2

Elztr (AA4)| < N2 7 7
\/4\/174@4 12 ( b, o Mazpe(12 12)1/20)/2 1 b§/3aé/3>
—Ive  vas | 6202
774N2 N2172 772
4 asby + ba 2 mA2*BQ(12, 12)ai/2
§N2n2 2 <bz + 772> | agba + Vasbs + >

+ 3\/ b4a4 <a2b2 + mA2*Bz(12, 12)1/2@11/2 + b§/3aé/3> ) ‘

n? n?

On the other hand, by Lemma[6.3

1/4,1/2 1/4 1/4,3/2 1/4
E| tr(e1Aa)| < 86205 2as* 1| so - 8bL/1p3/24 )/
1R2A) > 774N2 = 775N2 ,

where we used Lemma [6.2] on the last inequality. Therefore,

|zEtr (A+e1)Aa)|

4 by + b 2 52 (12,12)a/?
( 2 <b2 + @;;—4> . <a2b2 + Vasbs + maz B;g Jay

< N2p2

1/2 2/3 1/3 1/4,3/2 1/4
+ 3\/ b4a4 <a2b2 + 777/142*32(127 12)1/2a4/ +b6/ a6/ ) +2b4/ b2/ a4/ )

n? > 7’

<4b2\/@< 9 (1 n ao +b4/bg> . (1 n v aabs n 2 mA2*32(12,12)a411/2>

n? azbs agban?

une (1 L mazpe (1, 12)1/20,/ + bg/gaé/3> + 2b411/4b§/2a‘11/4> :

+,3 24 2 %
ban? azban? n3\/az

Since tr(B) = tr(A) = 0, by = 0% and as = 0%, yielding

|ZEtr ((A+e1)A4) |
402 2 20 2 12,12)0
B 2<1+“A+;’B B)- Lt i + 2V (12 1200
N=n n opn
/HBQAUEX mAz*B2(12712)1/2ai/2 +b(2j/3a(15/3 61B/4U?1)30,14/4
T3z (It 233 2= ]
n 408" n

is the kurtosis of ux for X self-adjoint. Finally, taking into
(1+ “217%1’2) yields

0
where we recall that fx = -
X
account the term (1 + €3/|z|) <

Cthres,A
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with

Cthres,A =

do?0 0% + o2 % + o040 2/m g2,52(12,12)0
33A<1_|_A23) 2<1_|_A 2BB>‘ 1+ 9A€B+\/A2132»2(2 )0a
n n n o

N M,z (12, 12)1/2 V2Rl o o304
| 3YEATA (4 4228 0874 ),
n UAUBU n

The two bounds of the statement are deduced from the latter expressions and with the fact
that tr(e;) € CT.

Proof of Proposition[3.5. We prove Proposition with the matricial subordination functions
introduced in this section. Let n > 0 and z € C such that Sz = n. We already known from
that wa(z) + wp(z) =2z — m, with H = A+ UBU*. By Proposition we also have

Swal(z) > (1 - %) 7, and the same holds for wp(z) with a constant Cypyes g Obtained by
switching A and B in the constant Cjp,..s 4. Hence, by setting

(46) c= maX(Cthres,A7 Cthres,B)7

we get Swa(z), Swp(z) > (1 — %) n. Similarly, by Proposition we also have that |wa(z) —
2| < FB + vz 3z and lwp(z) — 2| < & + Nz 3z

It remains to find C4, Cg such that for N > /3¢,

[Emp(z) —ma(wa(z))| < ;]Iép’
and
B (z) — mi(un(2)] < oo

By Lemmaﬂ we have to estimate tr(Ra(z)) = ﬁ tr(Ga(wa)EyAa). By Proposition
for N > /3¢, Swa > 2n/3, which implies

[Ga(wa)llos < o
Hence, and Cauchy-Schwartz inequality yield
[n(Ra(e))] = g (G B AN
<% \/Var zmy) Var(zflyq wA)) + \/Var(zfg) Var(zf( , (wa))
§|2|||CT?HE‘JU;;4HHOO \/Var (zfy) Var(zmpg)
3

S [Ema e \/Var (zf!y) Var(zmpr).

By Lemma with A and B sw1tched, we get

8 boas + by
Var(zmpg) < NTnQ <bQ + 772> ,

and

< 12 by + mAz*B2(l2,12)1/2ai/2+b§/3aé/3
= N2 722 pe :
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4\/652 as + b4/b2 M A2+ B2 (12, 12)1/2@11/2 + bg/gaé/g
V/Var(zfa) Var(zmy) < N2 \ 1+ W as + b2 .

Then, using yields =t <1+ C‘Qn%b?. Therefore, since ay = ai and by = a%,

with
(47)

Ca

_ 12\/60]23(;'/; <1 n O’% + U%) - 0'124 + 030%

[zEmp (2)

Ca
< 42
i (Ra(D) < [t

m 2,2 (12, 12)1/2%11/2 + 52/3‘1(13/3

1
* asban?

73 n? n?

The same holds for B with Cp obtained from C4 by switching the role of A and B. This
concludes the proof or Proposition 3.5 Il
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APPENDIX A. INTEGRATION ON THE UNITARY GROUP AND WEINGARTEN CALCULUS

We prove here the integration formulas on the unitary group which are used in the manuscript.
The goal is to integrate polynomials in the entries of a random unitary matrix with respect to the
Haar measure. We only state the results for polynomials up to order six, which are the useful
ones for our problems, and the tedious computations of this section are done using the very
efficient software [FKN19]. The fundamental ingredient of the proofs is the Weingarten calculus
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developed by Collins and Sniady [Col03} [CS06]. In the following theorem, U = (u;j)1<i,j<n is a
Haar unitary matrix.

— —

Theorem A.1 (Weingarten calculus, [Col03]). Let i, 7,7,7 € N withr > 1. Then,

— — -1
/ uiljl ...uiTjrul-/lji uz}]; = Z WN’T(O'T ),
Un o,TESr
ioo=i,jor="1'
where S, denotes the symmetric group of size r and Wy, : S, — Q is the Weingarten function
whose values at o only depends on the cycle structure of the permutation. Moreover,

1
Wi (1d) = .
Wia(12) = — o Wa(2) =
! N2(1-N-2) N3(1— N-2)

where (11) denotes the permutation identity and (2) a transposition.

Using the latter theorem, we prove the following asymptotic formulas for products of matrices
A and UBU™.

Lemma A.2. Let A, B € My(C) and U € U,, Haar unitary, and suppose that A, B are diagonal.
Then, E[UBU*A] = tr(B)A,

(1—]/NQWXUBU*AUBUﬂ__(m@@tdB%——m@ﬁtdBf—%A(m(BY——A;tdB%>>.

Proof. We only explain the proof of the second equality, since the proofs of the first one uses
similar pattern. Note first that E(UBU* AU BU*) commutes with A, and thus is diagonal when
A has distinct diagonal entries. By a continuity argument, E(UBU* AU BU*) is thus diagonal.
Write U = (u45)1<4,j<n and expand E(UBU*AUBU*);; as

N
E(UBU*AUBU*)” = Z E(UikBkkajkAjjUstssﬂis>
k,j,s=1
N
= Z B Ajj BssE(uig i jstis).-
k,j,s=1
Let 1 <4, < Nand1l<k,s<N. Then, by Theorem and summing on permutations of
Sa,
—m if i# G k#s
E(upujsliisliye) = 4wy i=jk#sorijk=s
W if i=jk=s

Hence, using the latter formula yields

E(UBU*AUBU);i =Y Aj; | —N(Nil)BkkBss +)° N(Nl+1)sz
i ks k=1
1 - 2
~(05(4) = /) |~ B 8 (1 |
+ Ay [1+11/N tw(B) + tr(B2)}
:1_1/1\]2 [tr(A) tr(B?) — tr(A) tr(B)? + Ay (tr(B)2 - % tr(B2)>]
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A similar computation yields the third equality. We used [FKN19] to achieve the computation
in the latter case. O

Lemma [A-2] directly yields formulas for expectation of trace of products. For two finite integer
sequences s, s’ of length r > 1, set

maep(s,s') = Etr(AUBSU* ... A UB>U").
Lemma A.3. Suppose that A, B € My(C). Then,
mas«p(1l,1) = tr(A) tr(B),

maep(12,1%) = ———— [tr(A) tr(B)? + tr(A)? tr(B?) — tr(A)? tr(B)* - % tr(A?) tr(B?)] .

APPENDIX B. ANALYSIS ON THE UNITARY GROUP

We provide here concentration inequalities on the unitary group which imply all our concen-
tration results concerning the Stieltjes transform. Proofs are adapted from Kargin’s approach
in [Karl5] to get bounds only depending on first moments of the matrices involved.

B.1. Poincaré inequality and concentrations results. Several concentrations inequalities
exist on the unitary group [AGZ10, BES5|. In this paper, we only use Poincaré inequality, which
has the fundamental property of having an error term which is averaged on the unitary group.
Poincaré inequalities exist on every compact Riemaniann manifolds without boundary, for which
the Laplacian operator has a discrete spectrum.

Theorem B.1 (Poincaré inequality). Suppose that M is a compact manifold without boundary
and with volume form p, and let A\; > 0 be the first non-zero eigenvalue of the Laplacian on M.
Then, for all f € C*(M) such that [, fdu =0,

1
/If!szSA/ IV f11dp.
M 1 JM

Proof of this theorem is a direct consequence of the integration by part formula on M. In the
case of the unitary group Uy the spectrum of the Laplacian can be explicitly computed using
the representation theory of the group (see [Hum72]), and the first eigenvalue of the Laplacian
is simply equal to N. Hence, we deduce from Poincaré inequality the following concentration
inequality for the unitary group.

Corollary B.2 (Poincaré inequality on Uy). For all f € C?*(Uy) such that fUN fdu =0, where
u denotes the Haar measure on Uy,

1
| urPaw< < [ 19512
UN UN

In the sequel, the functions f we will studied are traces of matrices involved the various
resolvents of the manuscript. We will use several times the generalized matrix Holder inequality
for Schatten p-norms. Recall that the Schatten p-norm of a matrix X € My(C) is defined by

1X [l = [V tr((X*X)P/2)]1/P.
Then, if X3,... X, € My(C) and aq,...,ax € [1,400], then

k
(48) X1 Xeelle < [T 1 Xlla
i=1
where % = Zle a% Remark that the matrix Holder is not a trivial consequence of the usual

Holder inequality, and its proof is quite involved (see [SerlQ, 7.3]).
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B.2. Application to the additive convolutions. For H = UAU* + B, 2 € CT and T €
My (C), set Gy = (H — z)~! and define the function fr(z) = tr(T(H — 2)~!) = tr(TGy). In
the following lemmas, we use the convention tr(|T’|>)/* = ||T'||s for T € My(C).

Lemma B.3. For z € CT with n = $(2) and for T € My(C),

r( A 2/« T B8\2/B
E (17r(2) — B(r(a) ) < 2D
1

where é + % = 5 with o, f € [2,00].

Proof. By (B-2), for any function f with zero mean which is C? on Uy, E(|f[?) < %E(||V£]?).
Let us apply this to the map fr. Since dx(X — 2)™! = (X — 2)7' X (X — 2)~!, applying the
chain rule for fr at U € Uy yields for X anti-Hermitian

VUfT(X) = tr(TGH[X, A]GH) = tr([/i, GHTGH]X),
where A = UAU*. Hence,

1, - 2
= —|l[A T < —||Al|a|lT
IVufrlle = G4 GaTGalllz < 1751 AllallTl5

with é + % = %, where we applied matrix Holder inequality in the last inequality . Therefore,

4tr(Aa)2/a tr(]T\ﬁ)z/ﬁ
Nnt ’

4
9 2 112
E||Vy frl3 SwHAHaHTHB <

so that (B.2)) yields
Atr(AY)2/ e tr(|T)8)%/8

Var(fr) < Ny

Lemma B.4. For z € CT with n = $(2) and tr(B) =0,

8 <tr 2+ tr(B2) tr(A?) +tr(A4)> |

Var(zmpy) <
( ) N2p2 "2

and for T € My(C),
Var(zfr)

2

~ 2/«
B (in((BA2B) /) (T 4 (a2 tr<T|ﬂ2>2/ﬁz>>
n

12
SNTT]Q <tr(]T|2) tr(A2) +

for any ax, 1, az, B2 € [2,00] satisfying
1 1 1 1 1

—t == + —=_.
ar P oar P2 2
Proof. Let us first prove the second statement. As in the latter lemma, taking the derivative of
zfr at U € Uy yields for X anti-Hermitian
VU(ZfT)(X) =z tr(TGH[X, A]GH)
= tr([A, ZGHTGH]X)
—tr ([—ATGH + GuTA+ AB + A)GyTGy — GuTGr(B + 21)!1} X) ,
where A = UAU* and we used the equality zGy = —1 + HGp. Hence,

1 ~ ~ ~ 2
IVuzfrl? <55 (2T Al + 20 ABGH TGl + 2| A*GuTCll2)

12

<z UTAIE + [ABGHTGul)3 + | A*GuTCHll3).
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First, E(|TA|2) = NE(tr(TT*A2)) = N tr(TT*) tr(A%) by Lemma Then, we apply the
matrix Holder inequality and then the usual Holder inequality to get

" 1 1 2
E(|ABGHTGH|?) < FE(HABIIQIITH%J SEIEJ(IIJ‘UBHSDQ1 1113,

- 2/a
<E (a(pa2n) )" (e,

and

IAPRTIE, N eaoga
S S (ARl (T

for any a, f1, ag, B2 € [2,00] such that a% + é = a% + B% = % Hence, using Poincaré inequality
yields

Var(zfr)

E(|ACrTCyl?) <

- 2/an
E@MBﬂBW”D/th&W&+wMMWW%NT®W@v
2

2 2
§N2772 (tr(!T| )tr(A%) + ”
for such aq, 81, as, B2. The proof of the first inequality is similar, since

Vu(zmu)(X) = ztr(Gu[X, A]Gy) =z tr([A, G3]X)

= —tr([A, Gu]X) + tr((A(B + A)G% — G4 (B + A)A)X),

8 (E|AI3  E|(B+AA|3
MVWWMV§N2<LJ”+”(n4)M |

which yields

First ||A[3 = N tr(A2), and then
E||(B + A)A|2 = NE [tr ((B + A)A2(B + A))} —NE [tr(BleQ) +tr(AY) + 2 tr(BA3)]
=N (tr(A?) tr(B?) + tr(A4Y),

where we used Lemma and tr(B) = 0 on the last equality. The result is then deduced using
Poincaré inequality. O

We give a similar result when the matrix T of the latter lemma also depends on UAU™.

Lemma B.5. Let z € CT and for T € My(C) set fr = tr(TUAU*Gpy). Then,
- - 4
E (177(2) = BUrE)F) < 50 (77 ((712) 6r(4%) 4 /([T (A7)

+ 2\/tr(A4)m|T|2*Az(12, 12)),
with the formula for m|T|2*A2(12, 12) given in Lemma .

Proof. Consider the map fT :U = tr(TUAU*Gp). Then, writing A =UAU*,
Vufr(X) =tr(T[X, A|Gy + TAGH[X, A|Gy) = tr([A, GuT|X) + tr([A, GyTAGH]X).
Hence, by Holder inequality,

_ 1 . _ ~ _ L
IVufrl3 SW(HAGHTHz + |GuT Al + |AGHTAGH |2 + |GHTAGHA)|2)?

4 ~ 8 ~
20 4112 2 20 4112
ITI21[Allx + WHTAHQ + WHTA|’4HAH4-

Integrating on the unitary group yields then

4
Sn2N2’

RV
([T (A + 4T r(4?) | SE |tr(|ITA[)| P r(ane
- .

~ 4
E 2 <
HvaTHQ = N774
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Remark that E [tr(|Tfl[4)] =E [tr(TleT*TfPT*)} = m|T|2*A2(12, 12), whose formula is given
by Lemma The results then follows by Poincaré inequality. O

APPENDIX C. LIST OF CONSTANTS

We provide here a list of the constants involved in the main results together with their
expressions. Recall the notations from Section and Appendix [A] for notations involving
moments of spectral distributions.

—

C.1. Constant involved in the estimation of Cp[n]:

.Cth’r‘es,A (77) =

120404 (1 N 0124+0123> ( 5 <1+ 03%—0%03) ‘ <1+ 6107 1 2\/mA2*BQ(12,12)¢9A)

,,73 772 772 0-%772

o VO50A% (1 L (12 12)1/244/% b§/3aé/3> . 29}19/4(7%9}4/4)

2 2
n? UAO'B772 Uk

.Cthres,B (77> =

12 2 2 2 2 20 2 12,12 0
220498 <1+UB+UA)< 2<1+UBJ:70A A>-<1+ G2t + 2 Mz (1% 1200

,,73 772 2 0-124772

3

/G50 40%, - Mz, g2 (12, 12)1/2[)}1/2 i ag/?’bé/?’ . 292/4013:10;/4
n? o%adn? 7 ’
*Ca(n) =

12\/60’%0’14 14 O'El—f-o% 14 0124+QBUQB 14 mA2*32(12’12)1/2ai/2+b§/3aé/3
UK Uk Uk azbon?

)

oCp(n) =

12\/6012403 (1 N 0123 + U%) |+ 0123 + 9AO'124 \/1 N mpeya2 (12, 12)1/2bi/2 + a§/3bé/3
n? 7 azban?

)

e Ci(n) =

16((12-‘1-62)
1+ 2 ) Co(n/a + [ 1+ O (1 + 55 1 205/7)
w2) P N? 1— 402 /2

4o} 4 160% op

16(a2+b
Ca(on/4) (1+552)\ 14208/ <1+4> ( UB)
n? ’

. 14+ 2=
N2 1 — 402 /n? * n

OCQ (77) =11+

16(az+b2)
B 807  4o? Ci(n) <1 + 3372 : > 1+ 20% /12 oB
003(77)—1+T+F 1+ N2 '1_40%/772' 1"‘7
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202( ) noise [1 + 2(1 + C/N)(Ul/n)]

Cyse(n, N) = \\;(

n
8v/2C3(n) 9 20%0% +as  Ci(n)
T, oy t+4 22 TN )
2(1+¢/N)y /i)
202 Cnoise <1 + >
K] ~ Ci(n) n () K n 272C5(n) |, +420‘240% +ay
R 7 3n 74 322
i N0+ ah/n)
’ Kl

i) <2 [1 L (i (1))

C.2. Constants regarding the classical deconvolution.

g =2V201,

1/
oty = max <27r770,256d770/5,26xp( 27/ (pd)) [GM V1+4n/dN/(Cpi(no, )logN)} p>,

oM =to/(dno),

ev/to
O =gt e P2 /4)C (. ),
ev/to
N =571 XP(2/DC s ),
1/p
oCi(N) = max (max(?Tr, 256d/5)no <IO?VN> ’

2exp(=2m/(pd)) [6Mp\/m/0p(00, 770)} 1/p> ,

ev/To
o)\ = 25/4\/ﬁ exp(27/d)Cri(no, N),

Claparse(N) =2bdnp/*Co(N) Y4 exp(r /d)\/Cp1 (N, 10)

log N 1/2-5/(4p)
)

+ 2a(t5 V) CUN 2 exp(2m /) Cin (N, o) (
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