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Seminar/Talk

Quantitative Tracy-Widom law for Wigner
matrices

Yuanyuan Xu
IST Austria

Host: Laszlo Erdds

In this talk, we will discuss the quantitative Tracy-Widom law for the largest eigenvalue of Wigner
matrices, as well as sample covariance matrices. More precisely, we will prove that the fluctuations of the
largest eigenvalue of a Wigner matrix of size N converge to its Tracy-Widom limit at a rate nearly NA{-1/3},
as N tends to infinity. Our result follows from a quantitative Green function comparison theorem,
originally introduced by Erdos, Yau and Yin to prove edge universality, on a finer spectral parameter scale
with improved error estimates. The proof relies on the continuous Green function flow induced by a
matrix-valued Ornstein-Uhlenbeck process. Precise estimates on leading contributions from the third and
fourth order moments of the matrix entries are obtained using iterative cumulant expansions and
recursive comparisons for correlation functions, along with uniform convergence estimates for
correlation kernels of the Gaussian ensembles. This is joint work with Kevin Schnelli.

Thursday, September 23, 2021 04:00pm - 04:50pm

Heinzel Seminar Room, Office Building West, Ground floor

This invitation is valid as a ticket for the ISTA Shuttle from and to Heiligenstadt Station.
Please find a schedule of the ISTA Shuttle on our webpage:
https://ista.ac.at/en/campus/how-to-get-here/ The ISTA Shuttle bus is marked ISTA Shuttle
(#142) and has the Institute Logo printed on the side.
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