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Typical Macroscopic Long-Time Behavior
for Random Hamiltonians

Stefan Teufel , Roderich Tumulka and Cornelia Vogel

Abstract. We consider a closed macroscopic quantum system in a pure
state ψt evolving unitarily and take for granted that different macro
states correspond to mutually orthogonal subspaces Hν (macro spaces)
of Hilbert space, each of which has large dimension. We extend previous
work on the question what the evolution of ψt looks like macroscopi-
cally, specifically on how much of ψt lies in each Hν . Previous bounds
concerned the absolute error for typical ψ0 and/or t and are valid for
arbitrary Hamiltonians H; now, we provide bounds on the relative error,
which means much tighter bounds, with probability close to 1 by model-
ing H as a random matrix, more precisely as a random band matrix (i.e.,
where only entries near the main diagonal are significantly nonzero) in
a basis aligned with the macro spaces. We exploit particularly that the
eigenvectors of H are delocalized in this basis. Our main mathematical
results confirm the two phenomena of generalized normal typicality (a
type of long-time behavior) and dynamical typicality (a type of similarity
within the ensemble of ψ0 from an initial macro space). They are based
on an extension we prove of a no-gaps delocalization result for random
matrices by Rudelson and Vershynin (Geom Funct Anal 26:1716–1776,
2016).

1. Introduction

We are concerned with an isolated quantum system in a pure state ψ com-
prising a macroscopically large number of particles. Studying such systems in
order to study macroscopic behavior is an approach that is particularly used
in connection with the eigenstate thermalization hypothesis (ETH) which has
been investigated by physicists as well as mathematicians [6,8,9,40]. In par-
ticular, the phenomena of equilibration and thermalization in closed quantum
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systems have attracted increasing attention in recent years [3,4,16–19,21,30–
34,38,39,42,43].

We assume that the Hilbert space H of the system has very large but
finite dimension.1 Following Wigner [46], we model the Hamiltonian as a Her-
mitian random matrix H. Following von Neumann [45], we regard as given an
orthogonal decomposition

H =
⊕

ν

Hν (1)

of the system’s Hilbert space H into subspaces Hν (“macro spaces”) associ-
ated with different macro states ν [21,23,42,43]. The macroscopic behavior or
macroscopic appearance of a vector ψ ∈ H is then represented by the weights
given by ψ to different macro states ν, i.e., by the sizes of the contributions
to ψ from the various Hν , ‖Pνψ‖2 with Pν the projection to Hν . Here we ask
how, under the unitary time evolution ψt = exp(−iHt)ψ0, the macroscopic
appearance of ψt typically evolves and equilibrates in the long run, more pre-
cisely, what ‖Pνψt‖2 are for typical ψ0 from a macro space and/or typical large
t (where “typical ψ0” refers to the uniform distribution over the unit sphere;
more precise formulations later). Thereby, we extend and refine previous work
[43] on the same physical question by means of a deeper mathematical analysis
of the behavior of ‖Pνψt‖2 for typical H (on top of typical ψ0 and typical t)
from suitable random matrix ensembles.

1.1. Normal Typicality

The macroscopic appearance of a system with ψ ∈ Hν is summarized by the
macro state ν; of course, a general state is a superposition of contributions
from different macro spaces, which makes the superposition weights ‖Pνψ‖2
relevant. It can be useful to compare a given state ψ to a purely random
vector φ, i.e., one that is uniformly distributed over the unit sphere S(H) =
{ψ ∈ H : ‖ψ‖ = 1}; φ has, with probability near 1, superposition weights
approximately proportional to the dimension of Hν ,

‖Pνφ‖2 ≈ dν

D
, (2)

provided that dν := dimHν and D := dimH are large; see, e.g., Lemma 1 in
[19] and the references therein. Such a behavior is sometimes called “normal,”
in analogy to the concept of a normal number [28].

In the cases that von Neumann considered in [45], it turned out that
every ψ0 ∈ S(H) evolves so that for most t ∈ [0,∞),

‖Pνψt‖2 ≈ dν

D
∀ν (3)

1The physical background is that H is really the subspace of the full Hilbert space cor-
responding to a micro-canonical energy interval [E − ΔE, E] with ΔE the resolution of
macroscopic energy measurements, and this interval contains a very large but finite number

of eigenvalues of the Hamiltonian, realistically of the order 1010
10

. However, in this paper
we will not assume that all eigenvalues of H on H lie between E − ΔE and E.
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if dν and D are sufficiently large. This behavior is called “normal typicality”
and more elaborated in [19,21].

However, the cases von Neumann considered are not very realistic: His
conditions on H are true with probability near 1 if the eigenbasis of H is
chosen purely randomly (i.e., uniformly) among all orthonormal bases (and
some further technical conditions that are not very restrictive). This can be
regarded as expressing that the energy eigenbasis is unrelated to the orthogonal
decomposition (1). In this case, the system would very rapidly go from any
initial macro space Hμ to the thermal equilibrium macro space Heq [16–18],
which is unphysical.2 That is why we are interested in generalizations of normal
typicality that apply also to Hamiltonians whose eigenbasis is not unrelated
to the decomposition (1).

In such more general scenarios, we showed in [43] that the following gen-
eralized normal typicality still holds: for most ψ0 from the unit sphere S(Hμ)
in the macro space associated with a (possibly nonequilibrium) macro state μ
and most t ∈ [0,∞),

‖Pνψt‖2 ≈ Mμν ∀ν (4)

for suitable values Mμν , in fact (for nondegenerate H)

Mμν =
1
dμ

∑

n

〈φn|Pμ|φn〉〈φn|Pν |φn〉 (5)

with φ1, . . . , φD an orthonormal eigenbasis of H. Put another way, generalized
normal typicality means that the superposition weights ‖Pνψt‖2 approach cer-
tain stable values and stay close to them for most times; we also say that the
system equilibrates. See Figs. 1 and 2 for a numerical example.

One of our goals in this paper is to strengthen the results for suitable types
of random Hamiltonians. We are particularly interested in random matrices
with band structure (see Fig. 3) in a basis that diagonalizes the projections
onto the macro spaces. This band structure makes it less likely that a state in
a small macro space (far away from equilibrium) goes directly into the thermal
equilibrium macro space without passing through some other macro spaces in
between.

We showed in [43] that for general Hamiltonians under suitable assump-
tions the absolute errors ∣∣‖Pνψt‖2 − Mμν

∣∣ (6)
are small (see Theorems 1, 2 in Sect. 2). However, if dν 	 D then we expect
that ‖Pνψt‖2 	 1 and Mμν 	 1. Then, the absolute error would be small
indeed, but this would not imply that ‖Pνψt‖2/Mμν ≈ 1. Therefore, we want
to show in the following that for suitable random Hamiltonians the relative
errors ∣∣‖Pνψt‖2 − Mμν

∣∣
Mμν

(7)

2Thermal equilibrium requires that energy (and other quantities) is rather evenly distributed
over all degrees of freedom, and for getting an even distribution, it needs to get transported
through space, which requires time and passage through other macro states.
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Figure 1. Numerical simulation of the functions t 
→
‖Pνψt‖2 as detailed in Appendix B. A Hilbert space of di-
mension D = 2222 is decomposed into 4 macro spaces of di-
mensions d1 = 2 (green curve), d2 = 20 (red curve), d3 = 200
(blue curve), and d4 = 2000 (purple curve). At large times,
see also Fig. 2, the equilibrium subspace H4 has the biggest
contribution to ψt. The initial wave function ψ0 was chosen
purely randomly from the unit sphere S(H2), and the Hamil-
tonian is a random band matrix in a basis aligned with the
macro spaces with a band that is wide enough such that the
eigenfunctions are still delocalized. Then, parts of ψt reach
H4 only after passing through the macro space H3; in this
example, the blue curve increases first before it decreases and
the purple curve increases. The black curves are the determin-
istic approximations w2ν(t), see (34) according to dynamical
typicality. (This figure already appeared in [43])

are small as well. This is the first goal of this paper: to show for certain
tractable models and under suitable conditions on the dν that (4) holds in
the sense that even the relative error is small. And this goal is indeed highly
relevant, since we expect that dν 	 D for all nonequilibrium macro spaces
Hν .
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Figure 2. The same simulation as in Fig. 1, only for larger
times. The inset shows a part of the figure in magnification.
In the long run, the curves t 
→ ‖Pνψt‖2 reach the values
Mμν (indicated by the black horizontal lines) and stay close
to them, up to either small or rare fluctuations. (This figure
also already appeared in [43])

Rigorous statements are formulated in Sect. 3: In Theorem 4, we provide
a lower bound on Mμν under the assumption that H = H0 + V where H0 is
any deterministic Hermitian matrix and V is a Gaussian random matrix with
entries that are independent up to Hermitian symmetry and have variances
bounded away from 0 (so also far from the main diagonal, entries of H cannot
be too small). From this lower bound and the upper bound on the absolute
error provided in [43] (and recapitulated in Sect. 2), we obtain an upper bound
on the relative error in Corollary 2, valid with high probability (i.e., for most
H) for most ψ0 ∈ S(Hμ) and most t ∈ [0,∞). That is, the upshot is that for
typical H from the ensemble considered, ‖Pνψt‖2 is nearly independent of ψ0

and in the long run nearly independent of t—it equilibrates.
This equilibration is related to the question of the increase in the quantum

Boltzmann entropy observable

SB :=
∑

ν

S(ν)Pν (8)
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Figure 3. A band matrix has significantly nonzero entries
only in the gray region near the main diagonal. The first macro
space is spanned by the first d1 basis vectors, the second macro
space by the next d2 basis vectors, etc.; in the figure, a line is
drawn after the first d1 columns and the first d1 rows, etc.

with entropy values

S(ν) := kB log(dν) , (9)

where kB is the Boltzmann constant. Here is how: Physically, in every energy
shell corresponding to a small energy interval [E−ΔE,E], there usually is one
macro space Hν , the one corresponding to thermal equilibrium, that has the
overwhelming majority of dimensions, dν

D ≈ 1 [20]; we will denote it by Heq.
Now if normal typicality holds as in (3), or already if the Mμν in (4) tend to be
bigger for ν with bigger dimensions dν , then an initial state ψ0 ∈ S(Hμ) from a
nonequilibrium (i.e., comparatively small) macro space Hμ will evolve so that
at most times t, the biggest contribution to ψt lies in Heq, and if ‖Peqψt‖2 ≈ 1,
this implies further that ‖SBψt‖ ≈ S(eq) � S(μ) = ‖SBψ0‖, that is, the state
has evolved to one with higher quantum Boltzmann entropy.

In order to obtain lower bounds for the Mμν (and therefore upper bounds
for the relative errors), we need lower bounds on ‖Pνφn‖, where (φn) is again
an orthonormal eigenbasis of H.

We take as fixed an orthonormal basis (|j〉)D
j=1 of H that diagonalizes the

Pν (i.e., is such that each |j〉 lies in some Hν). When we talk of H as a matrix,
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we refer to this basis. In terms of this basis,

‖Pνφn‖2 =
∑

j∈Iν

|〈φn|j〉|2 (10)

with Iν the appropriate subset of [D] := {1, . . . , D}. In order to obtain a lower
bound on this quantity we ask whether φn (expressed as an element of C

D

relative to the basis (|j〉)j) is localized or delocalized.
Our first main result, Theorem 4, is based on results by Rudelson and

Vershynin [37] about the delocalization of eigenvectors of a random matrix.
While the delocalization of eigenvectors of different types of random matrices
has been studied intensively in the literature in the recent years, e.g., [1,5,7,10–
15,35,47], most results were concerned with delocalization in the sup-norm,
meaning that

‖φn‖∞ =
D

sup
j=1

|〈φn|j〉| (11)

cannot be too large, so many entries of φn must be non-negligible. However,
that would still allow a negligible ‖Pνφn‖ for some ν. Thus, for a lower bound
on (10), we need that only few entries are negligible. For this kind of rea-
sons, results about the sup-norm only yield upper bounds for the Mμν and, in
very special cases, lower bounds for some of the Mμν ; for example, in Sect. 6
we show that with a sup-norm delocalization result from Ajanki, Erdős, and
Krüger [1] we obtain useful lower bounds (Theorem 13) only if μ or ν is the
thermal equilibrium macro state and deq is extremely large. The result from
Rudelson and Vershynin [37], however, concerns another aspect of the delo-
calization of eigenvectors: it rules out gaps, i.e., no significant fraction of the
coordinates of an eigenvector can carry only a negligible fraction of its mass.
Their result gives lower bounds on (10) and enables us to prove nontrivial
lower bounds for all Mμν . Unfortunately, the lower bounds for Mμν obtained
in this way seem to be far from optimal. More precisely, as long as one is in
the delocalized regime, one expects that actually Mμν ≈ dν

D , as for normal
typicality, even though the eigenvectors are not uniformly distributed over the
sphere. (A matrix with uniformly chosen eigenvectors will be unlikely to have
band structure, but a band matrix can very well have Mμν ≈ dν

D , as the sim-
ple example of the discrete Laplacian in 1d shows.) The bounds obtained by
Rudelson and Vershynin were recently improved for matrices with independent
entries [25,26] but since we are interested in Hermitian random matrices (since
they can serve as Hamiltonians), these improved results are not applicable in
our situation.

Our theorems in this paper are proved for a general deterministic Her-
mitian matrix B instead of a projection Pν , in parallel to previous works such
as [34,38,39]; in combination with the results from [43] we can also obtain a
finite-time result (that concerns most t ∈ [0, T ] instead of most t ∈ [0,∞)).

Sharper estimates for all Mμν can be obtained for certain ensembles of
Hermitian random matrices for which stronger statements about the delocal-
ization of eigenvectors are available. However, such statements are apparently
not currently available for random band matrices, but only for matrices that
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have very substantially nonzero entries also far from the diagonal. Neverthe-
less, we report here also what would follow about Mμν for those matrices,
based on two results in the literature. First, in Sect. 6, we use a delocalization
result of Ajanki, Erdős, and Krüger [1] to obtain that Mμν ≈ dν/D in case
ν = eq or μ = eq. Second, in Sect. 7, we consider a version of the ETH for-
mulated by Cipolloni, Erdős, and Henheik [6] and show that it implies that
Mμν ≈ dν/D for all μ and ν.

1.2. Dynamical Typicality

In [43], we were not only concerned with generalized normal typicality but
also with dynamical typicality, which means that for any given t, ‖Pνψt‖2 is
nearly independent of ψ0 ∈ S(Hμ). In Fig. 1, this phenomenon is visible in the
proximity of the colored (exact) curves to the black ones. Here, we also provide
an improved result about dynamical typicality for random H.

The name “dynamical typicality” was introduced by Bartsch and Gem-
mer [4] for the following phenomenon: Given an observable A and some value
a ∈ R, there is a function a(t) such that for every t ∈ R and most initial wave
functions ψ0 ∈ S(H) with 〈ψ0|A|ψ0〉 ≈ a, it holds that 〈ψt|A|ψt〉 ≈ a(t). A
rigorous version of this fact was proved by Müller, Gross and Eisert [27] who
considered initial wave functions ψ0 ∈ S(H) with 〈ψ0|A|ψ0〉 = a for a given
a ∈ R. Reimann [32,33] argued that one also finds for most ψ0 ∈ S(H) with
〈ψ0|A|ψ0〉 ≈ a that 〈ψt|B|ψt〉 ≈ b(t) for another observable B and suitable
(ψ0-independent) b(t). For technical reasons, these results do not cover the
case that A is a projection and a = 1. In [3], however, a quite general dynami-
cal typicality result was proven that can also be applied to projections, and in
[43] we provided a simple proof for this special case. The result for projections
can also be obtained as a special case of Eq. (13) of Reimann [29] (applied to
a Gaussian distribution with covariance Pμ, K = 1, and A = eiHtPνe−iHt).

As for generalized normal typicality, we only obtained bounds for the ab-
solute errors in [43] (recapitulated as Theorem 3 in Sect. 2). Unfortunately, we
cannot provide here an upper bound on the relative errors either; but with the
help of our improved version of the no-gaps delocalization result of Rudelson
and Vershynin [37], we are able to bound what we call the comparative error,
which is the absolute error divided by the time average, i.e.,

∣∣‖Pνψt‖2 − Eμ‖Pνψt‖2
∣∣

‖Pνψt‖2
, (12)

where Eμ means the average over initial wave functions from the unit sphere in
Hμ and the overbar means time average over [0,∞). In Sect. 3.2, we formulate
a rigorous result about (12) as Theorem 5. It provides an upper bound on (12)
valid with high probability for random H (distributed as before) for every t
and most ψ0 ∈ S(Hμ). If the constants, in particular dμ, dν , and D, are such
that this bound is small, then this means that ‖Pνψt‖2 is nearly deterministic.
Moreover, Theorem 5 says that also the whole function t 
→ ‖Pνψt‖2 is close
to the function t 
→ Eμ‖Pνψt‖2 on any interval [0, T ] in the L2 norm.
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1.3. Contents

The remainder of this paper is organized as follows: In Sect. 2, we introduce
some notation and recall our previous results from [43]. In Sect. 3, we formulate
our main results. In Sect. 4, we describe the result of Rudelson and Vershynin
[37] that we use (with minor corrections, see Theorem 6) and point out which
Gaussian random matrices will satisfy their hypotheses (Theorems 8, 9). In
Sect. 5, we prove our main results after formulating them in a somewhat more
general version (Theorems 10, 11) that applies to arbitrary operators B instead
of Pν . In Sect. 6, we prove with the help of a delocalization result from Ajanki,
Erdős, and Krüger [1] (quoted here as Theorem 12) some improved lower
bounds for the Mμν that are nontrivial if μ or ν is the thermal equilibrium
macro state (Theorem 13). In Sect. 7 we show that sharper estimates for all
Mμν follow from the version of the ETH due to Cipolloni, Erdős, and Henheik
[6]. In Appendix A, we include the proof that, with probability 1, a random H
with continuous distribution has no degeneracies or resonances. In Appendix
B, we give more detail about our numerical examples.

2. Prior Results

We quote here the main results of [43] about the absolute errors as Theorems 1,
2, and 3 alongside some related statements. We start with a few definitions
and in particular make precise some notions that appeared in the introduction:

Definition 1. Most ψ, most t and time averages. Suppose that for each ψ ∈
S(H), the statement s(ψ) is either true or false, and let ε > 0. We say that
s(ψ) is true for (1 − ε)-most ψ ∈ S(H) if and only if

u ({ψ ∈ S(H) : s(ψ)}) ≥ 1 − ε, (13)

where u is the normalized uniform measure over S(H).3

Suppose that for each t ∈ [0,∞), the statement s(t) is either true or false,
and let T, δ > 0. We say that s(t) is true for (1 − δ)-most t ∈ [0, T ] if and only
if

1
T

λ ({t ∈ [0, T ] : s(t)}) ≥ 1 − δ, (14)

where λ denotes the Lebesgue measure on R. Moreover, we say that s(t) is
true for (1 − δ)-most t ∈ [0,∞) if and only if

lim inf
T→∞

1
T

λ ({t ∈ [0, T ] : s(t)}) ≥ 1 − δ. (15)

For any function f : [0,∞) → C, define its time average as

f(t) := lim
T→∞

1
T

∫ T

0

f(t) dt (16)

whenever the limit exists.

3We do not consider here other ensembles of wave functions such as GAP [44] or the class
of ensembles considered by Reimann in [29].
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In the following, we consider Hamiltonians with spectral decomposition

H =
∑

e∈E
eΠe, (17)

where E is the set of distinct eigenvalues of H and Πe the projection onto the
eigenspace of H with eigenvalue e.

Definition 2. Relevant properties of the Hamiltonian. Let κ > 0. We define
the maximum degeneracy of an eigenvalue as

DE := max
e∈E

tr(Πe) (18)

and the maximal number of gaps in an interval of length κ as

G(κ) := max
E∈R

# {(e, e′) ∈ E × E : e �= e′ and e − e′ ∈ [E,E + κ)} . (19)

Moreover, we define the maximal gap degeneracy as

DG := lim
κ→0+

G(κ). (20)

Definition 3. Asymptotic superposition weights. Let B ∈ L(H). Given any
ψ ∈ S(H) and any macro state μ, define

MψB :=
∑

e

tr (|ψ〉〈ψ|ΠeBΠe) , (21)

MμB :=
1
dμ

∑

e

tr(PμΠeBΠe). (22)

In the special case that B = Pν for some macro state ν we define

Mψν := MψPν
(23)

and
Mμν := MμPν

. (24)

In [43], we proved the following theorem concerning the absolute errors:

Theorem 1. Let B ∈ L(H), let ε, δ, κ, T > 0 and let μ be an arbitrary macro
state. Then, (1 − ε)-most ψ0 ∈ S(Hμ) are such that for (1 − δ)-most t ∈ [0, T ]

∣∣〈ψt|B|ψt〉−MμB

∣∣≤4
(

DEG(κ)‖B‖
δεdμ

(
1+

8 log2 dE

κT

)
min
{

‖B‖,
tr(|B|)

dμ

})1/2

,

(25)

where DE is the maximum degeneracy of an eigenvalue and DG is the maxi-
mum degeneracy of an eigenvalue gap of H.

By setting B = Pν for some macro state ν, choosing κ small enough such
that G(κ) = DG and then taking the limit T → ∞ we immediately obtain:

Theorem 2 (Generalized normal typicality: absolute errors). Let ε, δ > 0 and
let μ, ν be two arbitrary macro states. Then, (1−ε)-most ψ0 ∈ S(Hμ) are such
that for (1 − δ)-most t ∈ [0,∞)

∣∣‖Pνψt‖2 − Mμν

∣∣ ≤ 4
(

DEDG

δεdμ
min
{

1,
dν

dμ

})1/2

. (26)
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Theorem 2 tells us, roughly speaking, that as soon as

dμ � DEDG, (27)

i.e., as soon as the dimension of Hμ is huge and no eigenvalues or gaps are
macroscopically degenerate, the superposition weight ‖Pνψt‖2 will be close to
the fixed value Mμν for most times t and most initial states ψ0 ∈ S(Hμ).

Of course, the fixed value Mμν , or more generally MμB , can be computed
by taking the average of over time and over the sphere in Hμ. This is the
content of the following well known proposition, see also [43].

Proposition 1. Let B ∈ L(H). Then

Mψ0B = 〈ψt|B|ψt〉 and (28)

MμB =
∫

S(Hμ)

Mψ0B uμ(dψ0) = EμMψ0B , (29)

where uμ is the normalized uniform measure over S(Hμ).

This motivates us to call Mψν the time average superposition weight in
Hν and Mμν the full average superposition weight in Hν .

For a system with N particles or more generally N degrees of freedom
the dimension D is of order exp(N). For any macro state μ we define sμ, the
entropy per particle in the macro state μ, by

dμ =: exp(sμN/kB), (30)

where kB is the Boltzmann constant.
With (30) for the dimensions of the macro spaces, we find the following

corollary of Theorem 2 whose proof can also be found in [43]:

Corollary 1. Assume (30) and let ε, δ > 0. Then, for all macro states μ, ν−, ν+
with

sν− ≤ sμ ≤ sν+ (31)

it holds for (1 − ε)-most ψ0 ∈ S(Hμ) for (1 − δ)-most t ∈ [0,∞)

∣∣‖Pν+ψt‖2 − Mμν+

∣∣ ≤ 4
√

DEDG√
εδ

exp
(

−sμN

2kB

)
, (32)

∣∣‖Pν−ψt‖2 − Mμν−

∣∣ ≤ 4
√

DEDG√
εδ

exp

⎛

⎝−
(
sμ − sν−

2

)
N

kB

⎞

⎠ . (33)

Corollary 1 shows that fluctuations of the time-dependent superposition
weights around their expected values are exponentially small in the number of
particles, provided that no eigenvalues and gaps are macroscopically degener-
ate.

In addition to the theorem concerning generalized normal typicality, we
also proved a result concerning dynamical typicality in [43]:
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Theorem 3. Let μ be an arbitrary macro state and let B be any operator on
H. Let wμB : R → [0, 1] be the function defined by

wμB(t) :=
1
dμ

tr [Pμ exp(iHt)B exp(−iHt)] (34)

Then, for every t ∈ R and every ε > 0, (1 − ε)-most ψ0 ∈ S(Hμ) are such that

∣∣〈ψt|B|ψt〉 − wμB(t)
∣∣ ≤ min

{
‖B‖√
εdμ

,

√
‖B‖ tr(|B|)

εd2μ
,

√
18π3 log(4/ε)

dμ
‖B‖
}

.

(35)

Moreover, for every μ and B, every T > 0, and (1 − ε)-most ψ0 ∈ S(Hμ),

1
T

∫ T

0

∣∣〈ψt|B|ψt〉 − wμB(t)
∣∣2 dt ≤ ‖B‖2

εdμ
. (36)

We note first that wμB(t) is exactly the ensemble average of 〈ψt|B|ψt〉,
i.e., the average over ψ0 ∈ S(Hμ):

wμB(t) = Eμ〈ψt|B|ψt〉 . (37)

In particular, by Fubini’s theorem,

wμB(t) = MμB . (38)

Equation (35) offers three estimates that can be useful depending on the sizes
of B, ε, and dμ. Specifically, if ‖B‖ is of order 1 and dμ � 1/ε, then the first
estimate implies that 〈ψt|B|ψt〉 is close to its average wμB(t). We note further
that the first two estimates in (35) can be obtained by similar arguments as in
the proof of Theorem 1 whereas the third estimate is a consequence of Lévy’s
lemma (see, e.g., [42, Sec. II.C]).

In the following, we can assume without loss of generality DE = DG = 1
since we consider random matrices whose joint distribution of their entries
is absolutely continuous with respect to the Lebesgue measure. The set of
matrices with degenerate eigenvalues or eigenvalue gaps—we also say that
the matrix has resonances—has Lebesgue measure zero and therefore, with
probability 1, DE = DG = 1. For the convenience of the reader, we give the
proof of this statement in Appendix A.

3. Main Results

In this section, we present and discuss our main results concerning lower
bounds for the Mμν and therefore generalized normal typicality (Theorem
4) as well as a corollary thereof bounding the relative errors (Corollary 2) and
a result bounding the comparative error for dynamical typicality (Theorem 5).
In all the results presented in this section, it is assumed that the Hamiltonian
is of a special form and we only consider projections Pν onto a macro space
Hν . More general results and the proofs can be found in Sect. 5.
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3.1. Generalized Normal Typicality

We make the following assumption:

Assumption 1. The Hamiltonian H is of the form H = H0 + V , where H0

is a (deterministic) Hermitian D × D matrix and V is a Hermitian random
Gaussian perturbation, more precisely, V = 1√

2
(A + A∗), where A = (aij)

is a random D × D matrix with independent Gaussian entries with mean
zero, i.e., all random variables Re aij , Im aij , i, j ∈ [D], are independent and
Re aij , Im aij ∼ N (0, σ2

ij/2) for some σij > 0 that fulfill σij = σji.

Note that because of Assumption 1 the matrix V is Hermitian and Gauss-
ian, more precisely, Re vij , Im vij ∼ N (0, σ2

ij) for i �= j and vii = Re vii ∼
N (0, σ2

ii), i.e., V is a Hermitian Gaussian Wigner-type matrix.
For a Hamiltonian as in Assumption 1, we define

CH0 := D−1/2 max{‖Re H0‖, ‖Im H0‖}. (39)

Note that for a typical many-body Hamiltonian, we expect that ‖Re H0‖,
‖Im H0‖ ∼ log D and therefore CH0 should be very small for large D.

Theorem 4. (Lower bounds for Mμν) Let ε′ ∈ (0, 1
2 ) and let μ and ν be arbi-

trary macro states such that dμ, dν > max{166, 4| log2(ε′/
√

2)|}. Let H satisfy
Assumption 1. Let σ− := mini,j σij and σ+ := maxi,j σij. Then with probability
at least 1 − ε′,

Mμν ≥
(√

ε′Cσ
max {dμ, dν}

D

)16

min
{

1,
dν

dμ

}
, (40)

where

Cσ :=
c−σ−

c+σ+ + CH0

(41)

with CH0 defined in (39) and absolute constants c−, c+ > 0.

The main application of this theorem is provided by our next result: the
analogue of Corollary 1 for the relative errors. In addition to (30), define smc

by

D = exp (smcN/kB) . (42)

Since we expect that the dimension of the thermal equilibrium macro space
deq is extremely large, it should hold that smc ≈ seq.

Corollary 2 (Generalized normal typicality—relative errors). Let ε, δ > 0,
ε′ ∈ (0, 1

2 ) and let μ and ν be macro states such that dμ, dν > max{166, 4|
log2(ε′/

√
2)|}. Let H be a random Hermitian D × D matrix as in Theorem 4.

Then with probability at least 1 − ε′, (1 − ε)-most ψ0 ∈ S(Hμ) are such that
for (1 − δ)-most t ∈ [0,∞),
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∣∣‖Pνψt‖2 − Mμν

∣∣
Mμν

≤ 4√
εδ

(Cσε′)−8 exp
(

− N

2kB
(min{sμ, sν} − 32(smc − max{sμ, sν}))

)
,

(43)

where Cσ is defined in (41).

The most important aspects of this bound are that it bounds the relative
error, it shrinks exponentially as N increases, and the rate of shrinking can be
given explicitly.

Remark 1 It is sometimes desirable to consider a sequence of systems with
increasing dimension D → ∞, corresponding, for example, to an increasing
particle number N → ∞, for which it makes sense to talk of the “same”
macro states ν for each member of the sequence. In that case, suppose that Cσ

is bounded below away from zero uniformly in D (as CH0 is small in typical
models, this is basically a condition on σ− and σ+). Then, the relative errors in
Corollary 2 are small if smc < max{sμ, sν} + min{sμ, sν}/32. Since we expect
that smc ≈ seq, one of the macro spaces Hν or Hμ thus needs to have specific
entropy not too far from the one of the equilibrium macro state. While this
might seem quite restrictive at first sight, observe that even if we assume that
the Mμν scale like in the case of normal typicality, i.e.,

Mμν ≈ dν

D
≈ exp

(
−smc − sν

kB
N

)
, (44)

then the relative errors are small only if smc < max{sν , sμ} + min{sν , sμ}/2
(recall Theorem 2 for the absolute errors), see also the discussion in [43].

Remark 2 Suppose again that CH0 is bounded uniformly in D and that σ± =
Dα± with α− ≤ α+. In this case, the upper bound for the relative errors
becomes∣∣‖Pνψt‖2 − Mμν

∣∣
Mμν

≤ 4√
εδ(c−ε′)8

(c+ exp(α+smcN/kB) + CH0)
8

× exp
(

− N

2kB

(
min{sμ, sν} − 32

((
1 − α−

2

)
smc − max{sμ, sν}

)))
.

(45)

Suppose first that α+ < 0. Then, for large N , the second factor can be bounded
by (2CH0)

8 and the right-hand side is small if the expression in the exponential
function is negative, i.e., if

(
1 − α−

2

)
smc < max{sμ, sν} +

1
32

min{sμ, sν}. (46)
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Since α− < 0 the macro state μ or ν has to be even closer to the equilibrium
macro state than in the case that the variances σ−, σ+ do not depend on the
dimension D. If α+ = 0 then the second factor in (45) can also be bounded by
some constant and we obtain again (46) as a condition for the relative errors to
be small. If, however, α+ > 0, the second factor can be bounded by a quantity
proportional to exp(8α+smcN/kB) and therefore the right-hand side of (45) is
small if

(
1 +

α+ − α−
2

)
smc < max{sμ, sν} +

1
32

min{sμ, sν}. (47)

Thus, if α+ > α−, then the macro state μ or ν again has to be closer to the
equilibrium macro state than in the case discussed in Remark 1. Note that, of
course, we can also assume that σ± = cσ±Dα± with constants cσ± > 0 and
the conditions under which the relative errors are small remain the same since
the upper bounds only change by multiplicative constants.

3.2. Dynamical Typicality

We now turn to our main result about dynamical typicality. We would like to
give again a bound on the relative error, but this we can only provide for most
(rather than all) times. But for most times, we already know from generalized
normal typicality that ‖Pνψt‖2 is close to Mμν (as visible in Fig. 2). On the
other hand, for dynamical typicality, we are particularly interested in times
before normal equilibration has set in (as in Fig. 1). For this situation, we can
provide a bound on what we call the comparative error and that is given by the
quotient of the absolute error (which in this case is time-dependent) and the
time average of the quantity considered. In this way, we compare the absolute
error to a comparison value that expresses in a way what magnitude to expect
of ‖Pνψt‖2. Smallness of the comparative error at time t means that the abso-
lute error at t is much smaller than the long-time value of ‖Pνψt‖2, although
not necessarily much smaller than the instantaneous ensemble average

Eμ‖Pνψt‖2 = wμPν
(t) =: wμν(t) . (48)

This statement still gives us a handle on comparatively small Hν for which
‖Pνψt‖2 is small in absolute terms for most t. Now recall from (28) that

Mψ0ν = ‖Pνψt‖2 . (49)

Theorem 5 (Dynamical typicality—comparative errors). Let ε > 0, ε′ ∈ (0, 1
2 )

and let μ and ν be macro states such that dν > max{166, 4| log2 ε′|}. Let H be
a random Hermitian D × D matrix as in Theorem 4. Then with probability at
least 1 − ε′, for each t ∈ R, (1 − ε)-most ψ0 ∈ S(Hμ) are such that
∣∣‖Pνψt‖2 − wμν(t)

∣∣
Mψ0ν

≤ 1√
ε
(Cσε′)−8 exp

(
− N

2kB
(2sμ − min{sμ, sν} − 32(smc − sν))

)
(50)
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where Cσ is defined in (41). Moreover, with probability 1−ε′, for every T > 0,
(1 − ε)-most ψ0 ∈ S(Hμ) are such that

1
T

∫ T

0

∣∣‖Pνψt‖2 − wμν(t)
∣∣2

M2
ψ0ν

dt ≤ 1
ε
(Cσε′)−16 exp

(
− N

kB
(sμ − 32(smc − sν))

)
.

(51)

Again, key aspects are that the upper bounds in (50) and (51) shrink
exponentially with increasing N at explicit rates. The bounds are small if
smc < sν + sμ/16 − min{sμ, sν}/32 resp. smc < sν + sμ/32, i.e., sν must be
close to smc and therefore close to seq. In that case, (51) shows that the curve
t 
→ ‖Pνψt‖2 is close to the curve t 
→ Eμ‖Pνψt‖2 in the L2-sense even when
compared to the (possibly small) time average ‖Pνψt‖2.

4. No-Gaps Delocalization and Band Matrices

Our main results are based on a “no-gaps delocalization” result of Rudelson
and Vershynin (2016) [37, Theorem 1.3]. In this section, we state this result
(with certain corrections, Theorem 6 in Sect. 4.1), provide an extension of it
that we will use when proving our main results (Theorem 7 in Sect. 4.2), and
provide examples of random matrices for which the hypotheses of Rudelson
and Vershynin are satisfied (Theorems 8 and 9 in Sect. 4.3).

4.1. Statement of the No-Gaps Delocalization Result of Rudelson and Ver-
shynin

Since explicit exponents and the dependence of constants on the parameters
play an important role for our purposes, we have followed the exponents and
constants through the proof of Rudelson and Vershynin in [37]. It turned out
that in some places we arrived at different values than stated in [37]. In this
subsection, we state the relevant result with these values, and provide a dis-
cussion of how we arrived at them.

In the following, we use the following abbreviation. For a random D × D
matrix H and any number J > 0, we introduce the “boundedness event”

BH,J :=
{

‖H‖ ≤ J
√

D
}

. (52)

It will turn out in Sect. 4.3 that for relevant examples of random matrices
H and large D, the event BH,J occurs with high probability; this conclusion
makes use of a result of Latala [22].

So here is our adjusted statement of Theorem 1.3 of [37].

Theorem 6 (No-gaps delocalization; Rudelson, Vershynin (2016)). Let H =
(hij) be a D × D random matrix such that for i, j ∈ [D] the (continuous) ran-
dom variable Rehij is independent of the other entries of ReH except possibly
Rehji, the densities �Re

ij of Rehij are bounded by some number K ≥ 1 and the
imaginary part is fixed. Choose J ≥ 1 such that the boundedness event BH,J

holds with probability at least 1/2. Let κ ∈ (180/D, 1/2) and s > 0. Then,
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conditionally on BH,J , the following holds with probability at least 1− (Cs)κD:
Every eigenvector v of H satisfies

‖vI‖ ≥ (κs)9‖v‖ for all I ⊂ [D] with |I| ≥ κD, (53)

where

‖vI‖ :=

⎛

⎝
∑

j∈I

|vj |2
⎞

⎠
1/2

(54)

and C = C(K,J) ≥ 1.

Here is how this statement differs from Theorem 1.3 in [37]. The lower
bound on ε is changed from 8/D to 180/D and the exponent of κs in (53)
from 6 to 9. Therefore, the theorem tells us that subsets I ⊂ [D] of at least
180 (instead of 8) coordinates of any eigenvector carry a non-negligible part of
its mass. Moreover, the lower bound obtained for ‖vI‖ is slightly worse since
κ < 1 by assumption and we can assume without loss of generality that also
s < 1 because otherwise the lower bound on the probability, 1 − (Cs)κD, is
negative.

Here is how we arrived at these exponents and constants. In the rest of
this section, all numbers of theorems, subsections, etc., refer to the ones in
[37] if not stated otherwise. We start from Theorem 5.1 (Sect. 5.1) to derive
Theorem 1.3. Let C2 be the constant C in Theorem 5.1 and define for δ, κ > 0
the gap event (called the localization event in [37])

Gap(H, κ, δ) :=
{

∃ eigenvector v ∈ C
D, ‖v‖ = 1, ∃I ⊂ [D], |I| = κD : ‖vI‖ < δ

}
,

(55)

i.e., the event that in an eigenvector v of H a fraction κ of basis vectors is
underrepresented in v.

After an application of Proposition 4.1, one arrives at

P (Gap(H,κ, t/8J) and BH,J) ≤ 5
(

8J

t

)2

(e/κ)κDp0 (56)

where t ≥ 0 and p0 = (2C2KJt0.4κ−1.4)κD/2. Set t = 8J(κs)α for some α > 0.
(In [37], α = 6 was stated, while we arrive at α = 9 below, so let us keep the
value unspecified for a little while.) What we want to show is that

P

(
Gap(H,κ, (κs)α)

∣∣∣BH,J

)
≤ (Cs)κD , (57)

where C can depend on J and K but not on κ, s, or D. Since P(BH,J ) ≥ 1/2,
it suffices to bound P(Gap(H,κ, (κs)α) ∩ BH,J) in a similar way. From (56),
we obtain that

P (Gap(H,κ, (κs)α) and BH,J)

≤ 5(κs)−2α(e/κ)κD
(
2C2KJt0.4κ−1.4

)κD/2
(58a)

=
(
51/κDκ−2α/κD+0.2α−1.7s−2α/κD+0.2α−1e

√
2C2KJ(8J)0.2s

)κD

(58b)
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≤
(
κ−2α/κD+0.2α−1.7s−2α/κD+0.2α−15e

√
2C2KJ(8J)0.2s

)κD

. (58c)

So we would like a constant (independent of κ, s,D) as an upper bound for

κ−2α/κD+0.2α−1.7s−2α/κD+0.2α−1, (59)

where κ < 1/2 and s < 1. However, in the limit κD → 0, it follows that
−2α/κD → −∞ and κ−2α/κD → ∞, so we need to exclude κ values from a
neighborhood of 0 and require, say, κ ≥ 
/D for some 
 ∈ N (as explicitly done
in [37] and in Theorem 6). But then κ can still be quite close to 0, and its
exponent in (59) should be ≥ 0 or else (59) will not be bounded as D → ∞,
so we want that

− 2α

κD
+ 0.2α − 1.7 ≥ 0 . (60)

In particular, for α = 6 as in [37], this exponent would always be negative, and
(59) for κ = 
/D would not be bounded. However, if we suppose that 
 > 10
and α ≥ 17�

2(�−10) , then, for every κ ≥ 
/D,

− 2α

κD
+

α

5
− 17

10
≥ −2α



+

α

5
− 17

10
(61a)

= α

 − 10

5

− 17

10
(61b)

≥ 0. (61c)

In this case, we obtain that

P (Gap (H,κ, (κs)α) and BH,J) ≤
(
5e
√

2C2KN(8J)0.2s
)κD

(62)

=:
(
C̃s
)κD

(63)

with C̃ = C̃(K,J) = 5e
√

2C2KJ(8J)0.2 being the desired constant.4 Note that

 
→ 17�

2(�−10) for 
 > 10 is monotonically decreasing and lim�→∞ 17�
2(�−10) = 8.5.

Therefore, we can choose α = 9 and 
 = 180 to get −2α/κD + 0.2α − 1.7 ≥ 0.

Remark 3 (Constant in Theorem 6) Since the constant C(K,J) in Theorem 6
will appear in the upper bound for the relative errors and we want to allow the
case that K and J depend on D, we are interested in the dependence of C on
these two parameters. In [37], it is said that all appearing constants (denoted
by C, c, ...) might depend on K and J , and therefore, we carefully investigated
the constants in the theorems, propositions, lemmas, etc., needed for the proof
of their main theorem (here Theorem 6). To avoid confusion with the constant
C in the main theorem, we denote the other constants that are also denoted
as C in [37] as C1, C2, ... in the order of their appearance; other constants that
appear multiple times with a different value as well are also numbered in the
following in the order of their appearance. An inspection of the proofs reveals
that

4More precisely, C = 2C̃, where C is the constant in Theorem 6. This is due to the fact

that P
(
Gap(H, κ, (κs)α) and BH,J

)
and not P

(
Gap(H, κ, (κs)α)|BH,J

)
is considered in the

proof of Theorem 1.3.
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• C1 = e in Lemma 3.3,
• C = 2C̃, where C̃ is defined above,

• C2 = 2max
{(

4
c̃1

)0.9

C6, C4

√
c̃2

}
in Theorem 5.1, where c̃2 is an absolute

constant that bounds the constants C(p) in (5.7) for p ≥ 2, see also
Theorem 3.21 in [41], and c̃1 ∈ (0, 0.2) is another absolute constant that
can be chosen arbitrarily, see also Section 5.4.2 and 5.5.3 (note that in
(5.9) a square is missing); the values of the other constants are given
below,

• C3 = 1
4C2 in (5.1),

• C4 =
√

2ĈC̄ in Lemma 5.4, where Ĉ, C̄ > 0 are absolute constants; more
precisely, Ĉ appears in the upper bound for the density of a random vector
PX where X = (X1, . . . , XD) is a vector of real-valued independent
random variables whose densities are bounded by some constant a.e. and
P is an orthogonal projection onto a subspace of dimension d, see also
[36] for details; moreover, the constant C̄ appears in the upper bound of
the volume of a d-dimensional ball of radius τ

√
d for some τ > 0,5

• C0,1 = 4 in Lemma 5.5,
• C0,2 = 4e in Lemma 5.6,
• C5 = 72e in Lemma 5.7,
• C6 = 72e in Lemma 5.8.

Thus, we see that the constant C2 depends neither on K nor on J , and we
conclude from our computation above that C ∼ √

KJ0.7.

4.2. An Extension

In Theorem 6, the imaginary part of the random matrix is fixed, and it is
assumed that J ≥ 1. In this section, we present and prove a theorem that
covers matrices with random imaginary part as well, that also allows 0 < J ≤ 1
and we improve the exponent of κs in the lower bound for ‖vI‖ from 9 to 8.
More precisely, we prove the following theorem:

Theorem 7 Let H = (hij) be a D × D random matrix such that ReH and
ImH are independent, for i, j ∈ [D] the (continuous) random variable Rehij

is independent of the other entries of ReH except possibly Rehji, for i, j ∈
[D], i �= j the (continuous) random variable Imhij is independent of the other
entries of ImH except possibly Imhji, and the densities �Re

ij are bounded by
some number K > 0. Choose J > 0 such that JK ≥ 1 and the boundedness
events BReH,J and BImH,J hold with probability at least 1 − η for some 0 <
η ≤ 1/2. Let κ ∈ (83/D, 1/2) and 0 < s ≤ 1. Then, the following holds with

5The constant C̄ can be chosen as C̄ =
√

2πe which can be easily seen as follows: For τ > 0,

the volume of a d-dimensional ball with radius τ
√

d is given by

πd/2

Γ
(

d
2

+ 1
)
(
τ
√

d
)d ≤

(
e

d
2

+ 1

)d/2 (√
πτ

√
d
)d ≤

(√
2πeτ

)d
=
(
C̄τ
)d (64)
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probability at least
(
1 − (cc

√
KJs)κD

)
(1 − η)4, where cc ≥ 1 is a universal

constant: Every eigenvector v of H satisfies

‖vI‖ ≥ (κs)8‖v‖ for all I ⊂ [D] with |I| ≥ κD . (65)

Proof We prove the theorem in three steps. The first step is to establish a
modification of Theorem 6 where the imaginary part of the matrix H can also
be random. The second step is to relax the condition J ≥ 1 to J > 0 (in
this case we have to additionally assume that JK ≥ 1), which can be done
via a simple scaling argument. Finally, in the third step, we show that by a
small modification in the proof of Rudelson and Vershynin, the lower bound
for ‖vI‖2 can be slightly improved.

1. Step (the complex case) We first assume that J,K ≥ 1 and that κ ∈
(180/D, 1/2). Let

S := {Every eigenvector v of H satisfies ‖vI‖ ≥ (κs)9‖v‖ for all I ⊂ [D]

with |I| ≥ κD}, (66)

E :=
{

Q ∈ R
D×D : P (BReH+iQ,2J ) ≥ 1

2

}
. (67)

By the law of total expectation and the monotonicity of the conditional ex-
pectation, we obtain that

P(S|BH,2J ) = E (P (S|BH,2J , Im H) |BH,2J) (68a)

≥ E
(
1{ImH∈E}P (S|BH,2J , Im H) |BH,2J

)
(68b)

≥ (1 − (Cs)κD
)
E
(
1{ImH∈E}|BH,2J

)
(68c)

=
(
1 − (Cs)κD

)
P (Im H ∈ E|BH,2J) (68d)

≥ (1 − (Cs)κD
)
P ({Im H ∈ E} ∩ BH,2J) , (68e)

where C = C(K, 2J) ≥ 1 is the constant in Theorem 6, and Theorem 6 itself
was applied in the third line. Next note that

BReH,J ∩ BImH,J ⊂ BH,2J , (69)

and thus

P ({Im H ∈ E} ∩ BH,2J) ≥ P ({Im H ∈ E} ∩ BReH,J ∩ BImH,J) (70a)

= P (BReH,J)P ({Im H ∈ E} ∩ BImH,J) (70b)

≥ (1 − η)P ({Im H ∈ E} ∩ BImH,J) , (70c)

where we used that Re H and Im H are independent. Next observe that for
Q ∈ R

D×D such that ‖Q‖ ≤ J
√

D, we have that

P (BReH+iQ,2J) ≥ P (BReH,J) ≥ 1 − η ≥ 1
2
. (71)

It follows that BImH,J ⊂ {Im H ∈ E} and thus

P ({Im H ∈ E} ∩ BH,2J) ≥ (1 − η)P (BImH,J) ≥ (1 − η)2. (72)
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Therefore, we finally obtain that

P (S|BH,2J ) ≥ (1 − (Cs)κD
)
(1 − η)2 , (73)

which implies

P(S) ≥ P (S ∩ BH,2J) = P (S|BH,2J)P (BH,2J) (74a)

≥ P (S|BH,2J)P (BReH,J)P (BImH,J) (74b)

≥ (1 − (Cs)κD
)
(1 − η)4. (74c)

This shows that for complex random D × D matrices H which satisfy the
assumptions of this theorem with J,K ≥ 1 (instead of K,J > 0 such that
JK ≥ 1) and κ ∈ (180/D, 1/2) (instead of κ ∈ (83/D, 1/2)), the following
holds with probability at least

(
1 − (Cs)κD

)
(1 − η)4: Every eigenvector v of

H satisfies

‖vI‖ ≥ (κs)9‖v‖ for all I ⊂ [D] with |I| ≥ κD, (75)

where C = C(K, 2J) ≥ 1 and C(K, 2J) ∼ √
KJ0.7.

2. Step (J > 0) As in the first step of the proof we assume that κ ∈ (180/D, 1/2).
Note that if the density of a random variable X is bounded by some constant
K, then the density of J−1X is bounded by JK. Therefore, applying the result
of the first step to the matrix H̃ := J−1H immediately shows that for com-
plex random D ×D matrices H which satisfy the assumptions of this theorem
with κ ∈ (180/D, 1/2) (instead of κ ∈ (83/D, 1/2)), the following holds with
probability at least

(
1 − (c̃s)κD

)
(1 − η)4: Every eigenvector v of H satisfies

‖vI‖ ≥ (κs)9‖v‖ for all I ⊂ [D] with |I| ≥ κD, (76)

where c̃ = C(KJ, 2) ∼ √
KJ .

3. Step (improved bound) We first assume that the imaginary part of H is fixed
and that K,J ≥ 1. In the proof of the Invertibility Theorem 5.1 at the end of
Section 5 in [37], they arrive at the upper bound

[
C6KJ0.1κ−0.05

(
4Jt

c̃1τκ3/2

)0.9
]κD

+
(
C4

√
c̃2Kτ

)κD

(77)

for the probability on the left-hand side of (5.18), where t, τ > 0 are arbitrary
and where we used the notation for the constants introduced above. In their
paper, they choose τ =

√
t and then they use that they can assume that t ≤ 1

to bound t0.45 and t0.5 by t0.4. The result can be slightly improved by choosing
τ = t9/19 instead. With this choice, the upper bound (77) becomes
[(

4
c̃1

)0.9

C6KJκ−1.4t9/19

]κD

+
(
C4

√
c̃2Kt9/19

)κD

≤
(
C2KJκ−1.4t9/19

)κD

,

(78)
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where C2 = 2max
{(

4
c̃1

)0.9

C6, C4

√
c̃2

}
. This shows that the exponent of t in

Theorem 5.1 in [37] can be changed from 0.4 to 9/19. This change has impli-
cations for the derivation of the no-gaps delocalization theorem from Theorem
5.1: After an application of Proposition 4.1, one now arrives at

P (Gap(H,κ, t/8J) and BH,J) ≤ 5
(

8J

t

)2

(e/κ)κDp0 (79)

with t ≥ 0 and p0 = (2C2KJt9/19κ−1.4)κD/2. Again we set t = 8J(κs)α for
some α > 0. Then, a computation similar to the one in the proof of Theorem
6 shows that

P (Gap(H,κ, (κs)α) and BH,J)

≤
(
κ−2α/κD+9α/38−1.7s−2α/κD+9α/38−15e

√
2C2KJ(8J)9/38s

)κD

.

(80)

In order to obtain an upper bound for κ−2α/κD+9α/38−1.7s−2α/κD+9α/38−1, we
have to determine α such that −2α/κD + 9α/38 − 1.7 ≥ 0 since κ < 1/2 and
s ≤ 1. Suppose again that κ ≥ �

D for some 
 ∈ N, 
 > 8, and α ≥ 323�
5(9�−76) .

Then,

− 2α

κD
+

9α

38
− 17

10
≥ −2α



+

9α

38
− 17

10
(81a)

= α
9
 − 76

38

− 17

10
(81b)

≥ 0. (81c)

Thus, we arrive at

P (Gap(H,κ, (κs)α) and BH,J) ≤
(
5e
√

2C2KJ(8J)9/38s
)κD

(82a)

=
(cs

2

)κD

(82b)

with c = 10e
√

2C2KJ(8J)9/38, i.e., c ∼ √
KJ14/19. Note that 
 
→ 323�

5(9�−76) for

 > 8 is monotonically decreasing and lim�→∞ 323�

5(9�−76) = 323
45 . Therefore, we

can choose α = 8 and 
 = 83 to get −2α/κD + 9α/38 − 1.7 ≥ 0. For matrices
whose imaginary part is not fixed, we proceed as in step 1 to obtain the result
for complex matrices. In order to relax the condition J ≥ 1 to J > 0 (and also
K ≥ 1 to K > 0), one can again apply a scaling result as in step 2, where one
replaces K by JK and J by 1, to obtain c ∼ √

KJ 114/19 =
√

KJ . We thus
arrive at the final result with cc = 10e

√
2C289/38. Note that it depends on the

value of C2 whether cc ≥ 1 or merely cc > 0; however, we can assume without
loss of generality that cc ≥ 1 since replacing cc by max{10e

√
2C289/38, 1} only

results in a possibly smaller lower bound for the probability with which no-gaps
delocalization at least holds. �

Remark 4
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1. Theorem 7 still holds if some entries of ImH are fixed. This observa-
tion will be important when we construct examples in Sect. 4.3 since for
Hermitian matrices the diagonal entries of ImH are fixed to zero.

2. In the proof of Theorem 7, the choice α = 8 is the smallest one possible if
one wants α ∈ N. Otherwise, any other value α > 323

45 ≈ 7.18 is possible,
however, at the cost of a larger value for 
 and therefore κ.

Remark 5 (A different proof strategy) Another possibility (different from the
scaling argument) to obtain no-gaps delocalization in the case that 0 < J < 1
is to find out where the assumption J ≥ 1 is used in the proof of Rudelson and
Vershynin and to suitably modify the assumptions: The assumption J ≥ 1 is
used the first time (except for Sect. 5.1 to which we will turn at the end) in
the proof of Lemma 5.7 (and Lemma 5.8 which follows from an application
of Lemma 5.7). If J ≥ 1, then J/

√
κ > 1 and since the constant C on the

left-hand side of (5.15) and K are also greater than 1, the upper bound on
the probability is only nontrivial if θ1−2μ < 1. In view of how Lemma 5.7
is applied, we can safely assume that μ ≤ 1/2 and thus that θ < 1. In the
proof of Lemma 5.7 as well as Lemma 5.8, it is used that θ

√
κ/J < 1 which

is obviously fulfilled for this choice of parameter. If we allow that J < 1 but
require κ < J2, then we can draw the same conclusions and argue in the same
way to obtain Lemma 5.7 and Lemma 5.8. This means that the upper bound
for κ has to be replaced by min{1/2, J2}.

The next (and last) time the assumption J ≥ 1 is used in the proof of the
Invertibility Theorem 5.1 at the end of Sect. 5. Here, the improved estimate
that was presented in the third step in the proof of Theorem 7 is necessary.

Note that the assumption JK ≥ 1 is not needed in this case and we
have to assume again that K ≥ 1. However, in our examples below, we always
need that JK ≥ 1. Moreover, note that we cannot assume anymore that the
constant c ∼ √

KJ14/19 in the proof of Theorem 7 is larger than one. An
adaption of the proof of Theorem 10 shows that with probability at least

(
1 − min

{
cc

√
KJ14/19,

1
2

}min{dν ,dμ,2DJ2}/2
)

(1 − η)4 (83)

one finds the lower bound

Mμν ≥
(

min
{

1,
1

2cc

√
KJ14/19

}
min
{

dμ

2D
,

dν

2D
,J2

})16

max
{

1,
dν

dμ

}
. (84)

Similarly, with probability at least
(
1 − min{cc

√
KJ14/19, 1/2}min{dμ/2,DJ2}

)

(1 − η)4 one has the lower bound

|MμB | ≥ max

{
b±
min,

(
min
{

dμ

2D
,J2

}
min
{

1,
1

2cc

√
KJ14/19

})16 tr(B±)
dμ

}

− min
{

b∓
max,

tr(B∓)
dμ

}
. (85)
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This lower bound is sometimes slightly better and sometimes slightly
worse than the one we presented in Theorem 4 but yields more complicated
expressions, e.g., in Corollary 2 and we therefore stick to the simpler lower
bound.

4.3. Examples

In this section, we give some examples covered by Theorem 7. We will see
that among these matrices are matrices with a band structure in a basis that
diagonalizes the projections onto the macro spaces to which a “small” Gaussian
perturbation is added. As discussed in the introduction, we are interested in
such kind of matrices since, in contrast to Wigner matrices or matrices from
the GOE/GUE, they can describe systems in which a nontrivial equilibration
process passing through multiple macro states occurs.

Theorem 8 (Gaussian matrices, variances bounded by constants). Let A = (aij) be
a D ×D random matrix with independent complex Gaussian entries with mean zero,
i.e., all random variables Re aij, Im aij, i, j ∈ [D], are independent and Re aij , Im aij ∼
N (0, σ2

ij/2) for some σij > 0. Let σij = σji, σ− := mini,j σij and σ+ := maxi,j σij.

Then, the Hermitian matrix H := 1√
2
(A+A∗) is Gaussian, more precisely, its entries

hij satisfy Rehij , Imhij ∼ N (0, σ2
ij/2) for i �= j and hii = Rehii ∼ N (0, σ2

ii), and

fulfills the assumptions in Theorem 7 with parameters K = 1√
2πσ−

and J = 4
η
Ĉσ+

for arbitrary η ∈ (0, 1
2
), where Ĉ is a certain universal constant with the property

(88).

Proof The matrix H is obviously Hermitian, and since Re aij and Re aji are
independent and normally distributed with zero expectation and variance
σ2

ij = σ2
ji for i �= j, we have

Re hij =
1√
2

(Re aij + Re aji) =
1√
2

(Re aij + Re aji) ∼ N (0, σ2
ij/2). (86)

Similarly, one has Imhij ∼ N (0, σ2
ij/2) and

Re hii =
√

2Re aii ∼ N (0, σ2
ii). (87)

By construction, Rehij is independent of the rest of the entries of ReH except
Re hji, the same holds true for the imaginary parts and obviously ReH and
Im H are independent.

Latala [22, Theorem 2] showed that

E‖(xij)‖ ≤ Ĉ

⎛

⎝max
i

√∑

j

Ex2
ij + max

j

√∑

i

Ex2
ij + 4

√∑

i,j

Ex4
ij

⎞

⎠ (88)

for any finite matrix of independent mean zero random variables xij , where
Ĉ > 0 is a universal constant. Without loss of generality, we can assume that
Ĉ ≥ 1.

With the help of (88), the expectation of the norm of Re H can be
bounded in the following way:

E‖Re H‖ ≤ 1√
2
E (‖Re A‖ + ‖Re A∗‖) (89a)
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≤ Ĉ

⎛

⎝max
i

√∑

j

σ2
ij + max

j

√∑

i

σ2
ij + 4

√∑

i,j

3σ4
ij

⎞

⎠ (89b)

≤ Ĉ

(
2
√

Dσ2
+ + 4

√
3D2σ4

+

)
(89c)

≤ 4Ĉσ+

√
D. (89d)

For 0 < η ≤ 1/2 as in Theorem 7, we set J := 4
η Ĉσ+ and find with the help

of Markov’s inequality that

P (BReH,J) = 1 − P

(
‖Re H‖ > J

√
D
)

≥ 1 − E‖Re H‖
J
√

D
≥ 1 − η, (90)

i.e., the boundedness event BReH,J holds with probability at least 1 − η. In
the same way, we find that also BImH,J holds with probability at least 1 − η.

Clearly, the densities of ReH are bounded by K := 1√
2πσ−

. This is due
to the fact that the density function f of the normal distribution with mean
μ and variance σ2 attains its maximum at x = μ with f(μ) = 1√

2πσ
. and

1√
2πσij

≤ 1√
2πσ−

for all i, j ∈ [D]. Moreover, the condition JK ≥ 1 is obviously
fulfilled for our choice of the parameters. �
Remark 6 By choosing the variance large close to the diagonal of the matrix
and small far away from it, the matrix H in Theorem 8 has some kind of
band structure. For example, we can fix a monotonically decreasing function
g : [0, 1] → [σ−, σ+], a “variance profile,” and define

σij := g

( |i − j|
D

)
∀i, j ∈ [D]. (91)

So far we only considered matrices whose (Gaussian) entries have mean
zero. In the following, we want to relax this condition and also allow entries
with nonzero mean.

Theorem 9 (Gaussian matrices with nonzero mean). Let H0 = (h0
ij) be a (determin-

istic) Hermitian matrix with CH0 as in (39) and let V be the D × D random matrix
defined in Theorem 8 (there H). Define H := H0 + V . Then, H is Hermitian with
(non-centered) Gaussian independent (up to conjugate symmetry) entries; more pre-
cisely, its entries hij satisfy Rehij ∼ N (Reh0

ij , σ
2
ij/2), Imhij ∼ N (Imh0

ij , σ
2
ij/2)

for i �= j and hii = Rehii ∼ N (h0
ii, σ

2
ii). Moreover, H satisfies the assumptions in

Theorem 7 with K = 1√
2πσ−

and J = 1
η
(4Ĉσ+ + CH0) with Ĉ as before.

Proof The claims concerning the distribution of the entries of H are obvious.
With the help of the computation in the proof of Theorem 8, we find that

E‖Re H‖ ≤ E‖Re H0‖ + ‖Re V ‖ (92a)

≤
(
4Ĉσ+ + CH0

)√
D (92b)

For 0 < η ≤ 1/2 as in Theorem 7, we set J := 1
η

(
4Ĉσ+ + CH0

)
and obtain

P (BReH,J) ≥ 1 − η, (93)
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i.e., the boundedness event BReH,J holds with probability at least 1 − η. The
parameter K has already been computed in Theorem 8 and with this choice
the condition KJ ≥ 1 is again automatically fulfilled. This finishes the proof.

�

Theorem 9 covers, for example, the case that H0 is a matrix with a band
structure in a basis that diagonalizes the projections Pμ and V is a Gaussian
matrix with mean zero and small variances, i.e., a small Gaussian perturbation
with entries small in the L2-sense.

5. More General Results and Proofs

In this section, we state and prove a more general version of Theorem 4 (The-
orem 10 in Sect. 5.1), some corollaries thereof and prove Theorem 4. We then
state a more general version of Theorem 5 (Theorem 11 in Sect. 5.2) and prove
Theorem 5.

5.1. Generalized Normal Typicality

Let H = (hij) ∈ MD×D(C) be a random Hermitian matrix. Instead of As-
sumption 1, we now make the following weaker assumption (which follows if
Assumption 1 holds):

Assumption 2 The random variables (Rehij)i≤j and (Im hij)i<j are mutu-
ally independent and continuously distributed. The densities �Re

ij of Re hij are
bounded.

Let B+ and B− denote the positive and negative part of B such that
B = B+ − B−. Recall that dμ and dν denote the dimensions of the macro
spaces Hμ and Hν .

Theorem 10 Let ε′ ∈ (0, 1
2 ) and let μ be an arbitrary macro state. Let B ∈

MD×D(C) be a Hermitian D × D matrix and let H = (hij) be a random
Hermitian D × D matrix such that Assumption 2 is satisfied. Let K be the
least upper bound for the densities �Re

ij , i.e.

K := sup
⋃

i≤j

{
�Re

ij (x) : x ∈ R
}

< ∞. (94)

Let dμ > max {166, 2| log2 ε′|}. Moreover, let η ∈ (0, 1
2 ) be the unique number

that solves

1 − ε′ =
(
1 − 2−dμ/2

)
(1 − η)4 (95)

and let JRe , JIm ∈ (0,∞) be the unique numbers such that

P

(
‖ReH‖ ≤ JRe

√
D
)

= 1 − η, (96)

P

(
‖ImH‖ ≤ JIm

√
D
)

= 1 − η. (97)



Vol. 26 (2025) Typical Macroscopic Long-Time Behavior 3215

Set J := max
{
K−1, JRe , JIm

}
. Then with probability at least 1 − ε′,

|MμB | ≥ max

{
b+min,

(
dμ

4cc

√
KJD

)16 tr(B+)
dμ

}
− min

{
b−
max,

tr(B−)
dμ

}
,

(98)

where MμB was defined in (22), b+min and b−
max denote the smallest and largest

eigenvalue of B+ and B−, respectively, and cc ≥ 1 is the constant in Theorem
7. In particular, if B = Pν for some macro state ν, then

Mμν ≥ dν

dμ

(
dμ

4cc

√
KJD

)16

. (99)

Moreover, if dν ≥ 166, then for any η ∈ (0, 1
2 ) (and J chosen as above) it holds

with probability at least
(
1 − 2−dν/2

)
(1 − η)4 that

Mμν ≥
(

dν

4cc

√
KJD

)16

. (100)

The lower bound for |MμB | is obviously nontrivial for positive (and nega-
tive) operators B but also for operators with positive and negative eigenvalues,
provided that the spectrum satisfies certain assumptions, e.g., if b+min > b−

max.
Note the second lower bound (100) is sharper than (99) if dν ≥ dμ.

By combining the lower bounds in Theorem 10 with the upper bound from
Theorem 1, keeping in mind that, with probability 1, DE = 1 and dE = D,
we immediately obtain the following corollary:

Corollary 3 Let ε, δ, κ, T > 0, ε′ ∈ (0, 1
2 ) and let μ be an arbitrary macro

state. Let B ∈ MD×D(C) be a Hermitian D × D matrix and let H be a
random Hermitian D × D matrix such that Assumption 2 is satisfied. Let
dμ > max{166, 2| log2 ε′|} and let K,J > 0 and η ∈ (0, 1

2 ) be defined as in
Theorem 10. Then with probability at least 1− ε′, (1− ε)-most ψ0 ∈ S(Hμ) are
such that for (1 − δ)-most t ∈ [0, T ]

∣∣〈ψt|B|ψt〉 − MμB

∣∣
|MμB | ≤

4
(

G(κ)‖B‖
δεdμ

(
1 + 8 log2 D

κT

)
min
{

‖B‖, tr(|B|)
dμ

})1/2

max
{

b+min,
(

dμ

4cc

√
KJD

)16
tr(B+)

dμ

}
− min

{
b−
max,

tr(B−)
dμ

} ,

(101)

whenever the denominator of the right-hand side is positive; here cc ≥ 1 is the
constant in Theorem 7.

The next corollary for the special case that B = Pν for some macro state
ν follows from combining the lower bounds (99) and (100) for Mμν , which yield
with probability at least (1 − 2−dν/2 − 2−dμ/2)(1 − η)4

Mμν ≥ dν

max{dν , dμ}
(

max {dν , dμ}
4cc

√
KJD

)16

=
(

max {dν , dμ}
4cc

√
KJD

)16

min
{

1,
dν

dμ

}
,

(102)
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with the upper bound for the absolute errors from Theorem 2, keeping again in
mind that for random matrices with continuously distributed entries, it holds
with probability 1 that DE = DG = 1.

Corollary 4 (Generalized normal typicality: relative errors). Let ε, δ > 0, ε′ ∈ (0, 1
2
)

and let μ, ν be two macro states such that dμ, dν > max
{
166, 2|

log2(ε
′/

√
2)|}. Let H be a random Hermitian D × D matrix such that Assumption

2 is satisfied and let K > 0 be defined as in Theorem 10. Moreover, let η ∈ (0, 1
2
) be

the unique number that solves

1 − ε′ =
(
1 − 2−dμ/2 − 2−dν/2

)
(1 − η)4 (103)

and let J > 0 be defined as in Theorem 10. Then with probability at least 1 − ε′,
(1 − ε)-most ψ0 ∈ S(Hμ) are such that for (1 − δ)-most t ∈ [0, ∞)

∣∣‖Pνψt‖2 − Mμν

∣∣
Mμν

≤ 4√
εδ min{dμ, dν}

(
4cc

√
KJD

max{dμ, dν}
)16

, (104)

where cc ≥ 1 is the constant in Theorem 7.

We now give the proofs of Theorem 10 and of one of our main theorems,
Theorem 4.

Proof of Theorem 10 We can write the Hamiltonian as H =
∑

n En|φn〉〈φn|, where
(φn) is an orthonormal basis of eigenvectors of H with eigenvalues En ∈ R. Moreover,
we obtain with the reverse triangle inequality that

|MμB | ≥ 1

dμ

(
∑

n

〈φn|Pμ|φn〉〈φn|B+|φn〉 −
∑

m

〈φm|Pμ|φm〉〈φm|B−|φm〉
)

. (105)

Note that we used here the fact that, with probability 1, the eigenvalues of H are

distinct. Set κ :=
dμ

2D
and s := 1

2cc
√

KJ
, where cc ≥ 1 is the constant in Theorem 7.

With these choices all assumptions in Theorem 7 are fulfilled6 and with

Iμ = {d1 + · · · + dμ−1 + 1, . . . , d1 + · · · + dμ} (106)

it follows that with probability at least
(

1 −
(
cc

√
KJs
)κD
)

(1 − η)4 =
(
1 − 2−dμ/2

)
(1 − η)4 = 1 − ε′ (107)

it holds that

〈φn|Pμ|φn〉 =
∑

j∈Iμ

|φn(j)|2 = ‖(φn)Iμ‖2 ≥ (κs)16. (108)

Remember that we assume that the Hamiltonian is written in a basis that diagonal-
izes the projections onto the macro spaces as in Fig. 3. We find the following lower
bounds for the first and upper bounds for the second sum in (105):

∑

n

〈φn|Pμ|φn〉〈φn|B+|φn〉 ≥ b+mindμ, (109a)

6Note that the factor 1/2 in the definition of κ ensures that κ < 1/2 since dμ/D can be
arbitrarily close (but not equal to) 1. This is because the trivial case in which there is only
one macro space is excluded here since in this case we obviously have normal typicality and
there is nothing to show at all.
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∑

n

〈φn|Pμ|φn〉〈φn|B+|φn〉 ≥ (κs)16 tr(B+), (109b)

∑

m

〈φm|Pμ|φm〉〈φm|B−|φm〉 ≤ b−
maxdμ, (109c)

∑

m

〈φm|Pμ|φm〉〈φm|B−|φm〉 ≤ tr(B−). (109d)

A combination of these bounds yields

|MμB | ≥ max

{
b+min, (κs)16

tr(B+)

dμ

}
− min

{
b−
max,

tr(B−)

dμ

}
(110)

= max

{
b+min,

(
dμ

4cc

√
KJD

)16
tr(B+)

dμ

}
− min

{
b−
max,

tr(B−)

dμ

}
. (111)

In particular, if B = Pν for some macro state ν, then B− = 0, b+min = 0, tr(B+) = dν

and thus

Mμν ≥ dν

dμ

(
dμ

4cc

√
KJD

)16

. (112)

Note that here no absolute value on the left-hand side is needed since it immediately
follows from the definition of the Mμν that Mμν ≥ 0. If dν ≥ 166, we set κ := dν

2D

and obtain with Theorem 7 with probability at least
(
1 − 2−dν/2

)
(1 − η)4

〈φn|Pν |φn〉 ≥ (κs)16 =

(
dν

4cc

√
KJD

)16

(113)

and therefore

Mμν =
1

dμ

∑

n

〈φn|Pν |φn〉〈φn|Pμ|φn〉 ≥
(

dν

4cc

√
KJD

)16

. (114)

Proof of Theorem 4 First note that since H satisfies Assumption 1 it obviously also
satisfies Assumption 2 and that dν , dμ > max{166, 2| log2(ε

′/
√

2)|} by assumption.
Let η ∈ (0, 1

2
) be the unique number that solves

1 − ε′ =
(
1 − 2−2μ/2 − 2−dν/2

)
(1 − η)4. (115)

Then, it follows from Theorem 7 as in the proof of Theorem 10 that with probability
at least 1 − ε′,

Mμν ≥
(

max{dν , dμ}
4cc

√
KJD

)16

min

{
1,

dν

dμ

}
, (116)

see also (102). In order to arrive at the form (40), note first that with CH0 as defined
in (39) and with the help of Theorem 9, the factor KJ in (116) is given by

KJ =
1√

2πσ−η

(
4Ĉσ+ + CH0

)
. (117)

Next we derive a lower bound for η in terms of ε′ in order to eliminate η from (117).

Therefore observe that dν , dμ > 4| log2(ε
′/

√
2)| = −4 log2(ε

′/
√

2) and with (115) it
follows that

1 − ε′ ≥ (1 − ε′2) (1 − η)4. (118)
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Solving for η yields

η ≥ 1 − 1

(1 + ε′)1/4
≥ ε′

6
. (119)

In the last step, it was used that for f, g : [0, 1
2
] → R, f(x) = 1 − 1

(1+x)1/4 , g(x) = x
6

one has f ≥ g which can easily be shown by standard arguments. Thus with (117),
we find

c2cKJ ≤ 6c2c√
2πσ−ε′

(
4Ĉσ+ + CH0

)
=:

1

16ε′
c+σ+ + CH0

c−σ−
(120)

with c− :=
√
2π

96c2c
and c+ := 4Ĉ, i.e., c ≤ 1/(4

√
ε′Cσ). Inserting this estimate into

(116) finishes the proof. �

5.2. Dynamical Typicality

In order to find an upper bound for the relative error in the dynamical typicality
theorem, Theorem 3, as well, we need a lower bound for |wμB(t)| = |Eμ〈ψt|B|ψt〉|.
Without any further assumptions on the Hamiltonian, we immediately find the fol-
lowing proposition:

Proposition 2 Let B ∈ L(H) be Hermitian such that b := max{b+min − b−
max, b

−
min −

b+max} > 0, where b±
min and b±

max are again the smallest and largest eigenvalues of B±

(the positive and negative parts of B = B+ − B−). Let ε > 0, t ∈ [0, ∞), and let μ
be an arbitrary macro state. Then,

∣∣Eμ〈ψt|B|ψt〉
∣∣ ≥ b, (121)

and therefore (1 − ε)-most ψ0 ∈ S(Hμ) are such that
∣∣〈ψt|B|ψt〉 − Eμ〈ψt|B|ψt〉

∣∣
∣∣Eμ〈ψt|B|ψt〉

∣∣ ≤ b−1 · (right-hand side of (35)). (122)

Moreover, for every μ and B, every T > 0, and (1 − ε)-most ψ0 ∈ S(Hμ),

1

T

∫ T

0

∣∣〈ψt|B|ψt〉 − Eμ〈ψt|B|ψt〉
∣∣2

∣∣Eμ〈ψt|B|ψt〉
∣∣2 dt ≤ ‖B‖2

b2εdμ
. (123)

Proof Let (ϕk) be an orthonormal basis of Hμ and define ϕk,t := e−itHϕk. Then,

∣∣Eμ〈ψt|B|ψt〉
∣∣ = 1

dμ

∣∣tr(PμeitHBe−itH)
∣∣ (124a)

=
1

dμ

∣∣∣∣
∑

k

〈ϕk,t|B|ϕk,t〉
∣∣∣∣ (124b)

≥ 1

dμ
max

{
∑

k

〈ϕk,t|B+ − B−|ϕk,t〉,
∑

k

〈ϕk,t|B− − B+|ϕk,t〉
}

(124c)

≥ max{b+min − b−
max, b

−
min − b+max}, (124d)

i.e.,
∣∣Eμ〈ψt|B|ψt〉

∣∣ ≥ b. The remaining claims now follow immediately from Theo-
rem 3. �
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Proposition 2 yields a good lower bound for
∣∣Eμ〈ψt|B|ψt〉

∣∣ and therefore useful
upper bounds for the relative errors if, for example, B is a positive or negative
operator (and in this case, b = b+min > 0 and b = b−

min > 0, respectively). If B has
both positive and nonpositive eigenvalues, the bounds are only useful if the spectrum
of B is rather special since in most cases one has b ≤ 0. In particular, if B = Pν

for some macro state ν we have b = 0 and Proposition 2 is not applicable. However,
with the help of the corrected and improved no-gaps delocalization, Theorem 7, we
are able to prove an upper bound for the comparative errors which also applies to
more general operators and in particular to the case B = Pν :

Theorem 11 Let ε > 0, ε′ ∈ (0, 1
2
) and let μ and ν be macro states such that dμ, dν >

max{166, 4| log2 ε′|}. Let B be a Hermitian D × D matrix and let H be a random
Hermitian D × D matrix as in Theorem 10. Then with probability at least 1 − ε′, for
each t ∈ R, (1 − ε)-most ψ0 ∈ S(Hμ) are such that

∣∣〈ψt|B|ψt〉 − Eμ〈ψt|B|ψt〉
∣∣

∣∣∣〈ψt|B|ψt〉
∣∣∣

≤ LB(B, ψ)−1 min

{√
2‖B‖√
εdμ

,

√
2‖B‖ tr(|B|)

εd2
μ

,

√
18π3 log(8/ε)

dμ
‖B‖
}

,

(125)

whenever

LB(B, ψ) := max

{
b+min,

(
dμ

4cc

√
KJD

)16
tr(B+)

dμ

}
− min

{
b−
max,

tr(B−)

dμ

}

−
√

2

(‖B‖
εdμ

min

{
‖B‖,

tr(|B|)
dμ

})1/2

(126)

is positive. Moreover, for every μ and B, every T > 0, and (1− ε)-most ψ0 ∈ S(Hμ),

1

T

∫ T

0

∣∣〈ψt|B|ψt〉 − Eμ〈ψt|B|ψt〉
∣∣2

∣∣∣〈ψt|B|ψt〉
∣∣∣
2 dt ≤ 2‖B‖2

LB(B, ψ)2εdμ
. (127)

Proof It follows from (124) and (125) in [43] that
(
1 − ε

2

)
-most ψ0 ∈ S(Hμ) are such

that
∣∣∣〈ψt|B|ψt〉 − MμB

∣∣∣ ≤
√

2

(‖B‖
εdμ

min

{
‖B‖,

tr(|B|)
dμ

})1/2

. (128)

Therefore, it follows from the triangle inequality and Theorem 10 that with proba-
bility at least 1 − ε′,

(
1 − ε

2

)
-most ψ0 ∈ S(Hμ) are such that

∣∣∣〈ψt|B|ψt〉
∣∣∣ ≥ |MμB | −

√
2

(‖B‖
εdμ

min

{
‖B‖,

tr(|B|)
dμ

})1/2

(129)

≥ max

{
b+min,

(
dμ

4cc

√
KJD

)16
tr(B+)

dμ

}
− min

{
b−
max,

tr(B−)

dμ

}

−
√

2

(‖B‖
εdμ

min

{
‖B‖,

tr(|B|)
dμ

})1/2

(130)

= LB(B, ψ). (131)
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It follows from Theorem 3 that
(
1 − ε

2

)
-most ψ0 ∈ S(Hμ) are such that

∣∣〈ψt|B|ψt〉 − Eμ〈ψt|B|ψt〉
∣∣ ≤ min

{√
2‖B‖√
εdμ

,

√
2‖B‖ tr(|B|)

εd2μ
,

√
18π3 log(8/ε)

dμ
‖B‖
}

.

(132)

A combination of (131) and (132) yields the first claim. Similarly, a combination of
(131) and (36) in Theorem 3 gives the second claim. �

Note that for large dμ (and if ‖B‖ does not depend on dμ), the lower bound

for
∣∣〈ψt|B|ψt〉

∣∣, LB(B, ψ), is up to a small error equal to the lower bound for |MμB |
that was proved in Theorem 10.

Finally, we give the proof of Theorem 5 which yields a somewhat better bound
than the previous theorem in the case that B is a projection Pν onto some macro
space Hν :

Proof of Theorem 5 Let (φn) be an orthonormal basis of eigenvectors of H. With
ψ0 =

∑
n cnφn, we find that

〈ψt|Pν |ψt〉 =
∑

n,m

c∗
ncmeit(En−Em)〈φn|Pν |φm〉 =

∑

n

|cn|2〈φn|Pν |φn〉. (133)

Since
∑

n |cn|2 = 1 and with the help of Theorem 7, we find with probability at least
1 − ε′ that

〈ψt|Pν |ψt〉 ≥
(

dν

4cc

√
KJD

)16

≥
(√

ε′Cσdν

D

)16

(134)

see also the proof of Theorem 10 for the first step. In the second step, we used that
cc

√
KJ ≤ 1/(4

√
ε′Cσ), which can be shown similarly as in the proof of Theorem 4.

This implies together with Theorem 3 (by using the first two bounds in (35)) that
(1 − ε)-most ψ0 ∈ S(Hμ) are such that

∣∣‖Pνψt‖2 − Eμ‖Pνψt‖2
∣∣

‖Pνψt‖2
≤ 1√

ε
(Cσε′)−8 1

dμ

√
min {dμ, dν}

(
D

dν

)16

. (135)

Inserting the definition of sμ, sν and smc thus proves the first claim. For the second
claim observe that it follows from Theorem 3 that for every T > 0, (1 − ε)-most
ψ0 ∈ S(Hμ) are such that

1

T

∫ T

0

∣∣‖Pνψt‖2 − Eμ‖Pνψt‖2
∣∣2 dt ≤ 1

εdμ
. (136)

Together with (135), this implies that with probability 1 − ε′, for every T > 0,
(1 − ε)-most ψ0 ∈ S(Hμ) are such that

1

T

∫ T

0

∣∣‖Pνψt‖2 − Eμ‖Pνψt‖2
∣∣2

‖Pνψt‖2
dt ≤ 1

ε
(Cσε′)−16 1

dμ

(
D

dν

)32

. (137)

Now also the second claim follows immediately from the definition of sμ, sν

and smc. �
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6. An Improved Lower Bound for Mμ eq, M eq ν and M eq eq for
Wigner-Type Matrices

We expect that in many cases a significantly stronger lower bound for the Mμν than
the one obtained with the help of our improved version of the no-gaps delocalization
result from Rudelson and Vershynin [37], Theorem 4, should hold. More precisely, it is
expected that for band matrices H with sufficiently large band width, the eigenvectors
are delocalized, and in that situation we expect that Mμν ≈ dν

D
.

In this section, we show with the help of a result from Ajanki, Erdős and
Krüger [1] concerning the delocalization of eigenvectors that for a special class of
random matrices a much better lower bound for Mμ eq, Meq ν and Meq eq can be
obtained provided that the equilibrium macro space is very dominant (in a sense
made precise below). These matrices do not have a band structure. However, the
results strengthen the expectation that often the lower bound in Theorem 4 can be
significantly improved. We quote the relevant statement from [1] as Theorem 12 and
obtain from it lower bounds for Mμν in Theorem 13.

For using the result of [1], we need a certain shift of perspective. So far in this
paper, we always regarded D as fixed and considered a single, randomly chosen D×D
matrix H. In contrast, in this section and the next, we will consider a sequence of
random matrices H(D), one for every D ∈ N. In fact, our reasoning also applies if we
merely allow an infinite set of D values (say, all powers of 2), and a random matrix

H(D) for every D from that set; but for simplicity, we will pretend we have an H(D)

for every D ∈ N. More precisely, we assume that, for every D ∈ N, we are given a
probability distribution P

(D) over the Hermitian D ×D matrices. We will show that,
under suitable assumptions on P

(D), certain estimates hold for sufficiently large D,
but we are not necessarily able to make explicit how large D has to be.

In order to state the result of [1], we need their notion of stochastic domination:

Definition 4 (Stochastic domination). For two sequences X = (X(D))D and Y =

(Y (D))D of nonnegative random variables we say that X is stochastically dominated
by Y if there exists a function D0 : (0, ∞)2 → N such that for all τ > 0 and α > 0,

P

(
X(D) > DτY (D)

)
≤ D−α ∀D ≥ D0(τ, α). (138)

In this case we write X ≺ Y .

That is, X ≺ Y means that for large D it has high probability that X is
not much larger than Y . The key fact for our purposes will be that under certain
assumptions on P

(D), every eigenvector φn of H = H(D) ∼ P
(D) satisfies

‖φn‖∞ ≺ 1√
D

(139)

(more precise statement around (147) below). That is, each component of φn is not

much larger than 1/
√

D (the magnitude that a component would have to have if all
components had the same magnitude). Since if some components were much smaller

than 1/
√

D, others would have to be larger, this also entails that not a large fraction

of the components can be much smaller than 1/
√

D. But this still allows that a small
fraction of the components could be arbitrarily small; for example, if dν (despite being
a large number) is a small fraction of D, then all components of φn in Hν could be
arbitrarily small, so 〈φn|Pν |φn〉 could be arbitrarily small, and then the expression
(5) suggests that Mμν could be arbitrarily small, and we would not obtain a useful
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lower bound for Mμν . In fact, (139) provides such a bound only if either dμ or dν is
sufficiently close to D, as the detailed analysis below confirms.

We now turn to describing the matrices considered in [1] and in this section.

Assumption 3 For every D, H(D) = (hij) ∼ P
(D) is a Hermitian D × D matrix of

Wigner type, i.e., its entries hij are centered random variables and the entries (hij)i≤j

are independent. The matrix of variances S = (σ2
ij), defined by

σ2
ij := E|hij |2 , (140)

is flat, i.e.,

σ2
ij ≤ 1

D
, i, j = 1, . . . , D. (141)

Let p, P > 0 and L ∈ N be parameters independent of D and let μ =
(μ1, μ2, . . . ) be a sequence of nonnegative real numbers.

Assumption 4 The matrix S is uniformly primitive, i.e.

(SL)ij ≥ p

D
, i, j = 1, . . . , D. (142)

It can be shown that the corresponding vector Dyson equation

− 1

mi(z)
= z +

D∑

j=1

σ2
ijmj(z), for all i = 1, . . . , D and z ∈ H (143)

for a function m = (m1, . . . , mD) : H → H
D on the complex upper half plane

H = {z ∈ C : Im z > 0} has a unique solution [2].

Assumption 5 The matrix S induces a bounded solution of the vector Dyson equa-
tion, i.e., the unique solution of (143) corresponding to S is bounded,

|mi(z)| ≤ P, i = 1, . . . , D, z ∈ H. (144)

Assumption 6 The entries hij of the random matrix H have bounded moments, i.e.

E|hij |k ≤ μkσk
ij , k ∈ N, i, j = 1, . . . , D. (145)

Sufficient conditions for Assumption 5 are given in [2] Theorem 6.1. The rea-
son we make these assumptions is that under these conditions, Ajanki, Erdős and
Krüger (2017) [1] proved the following theorem concerning the delocalization of the
eigenvectors of H:

Theorem 12 ([1] Corollary 1.14). Consider a sequence (P(D))D∈N of probability dis-

tributions over the Hermitian D × D matrices with H(D) ∼ P
(D) satisfying Assump-

tions 3–6. Let E
(D)
1 ≤ . . . ≤ E

(D)
D be the eigenvalues of the random matrix H(D) and

φ
(D)
n ∈ C

D a normalized eigenvector of H(D) with eigenvalue E
(D)
n . Then for every

sequence of unit vectors b(D) ∈ C
D and every sequence n(D) ∈ {1, . . . , D},
∣∣∣
〈
b(D)
∣∣φ(D)

n(D)

〉∣∣∣ ≺ 1√
D

. (146)

In particular, the eigenvectors are completely delocalized, i.e.,
∥∥φ(D)

n(D)

∥∥
∞ ≺ 1√

D
. (147)

The function D0(τ, α) implicit in the ≺ symbol in (147) depends only on the constants
p, P, L, (μk)k∈N from Assumptions 3–6.
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With the help of Theorem 12, we find the following lower bounds for the MμB :

Theorem 13 (Lower bounds for |MμB |). Consider a sequence (P(D))D∈N of probabil-

ity distributions over the Hermitian D × D matrices with H(D) ∼ P
(D) satisfying

Assumptions 3-6 and let D0 : (0, ∞)2 → N be the function provided by Theorem 12
for (147). Let τ > 0, α > 1, D ≥ D0(τ, α), and let B be a Hermitian D × D matrix.
Then with probability at least 1 − D−α+1, it holds for every macro state μ that

|MμB | ≥ max

{
b+min,

tr(B+)

dμ

(
1 − D − dμ

D1−2τ

)}
− min

{
b−
max,

tr(B−)

dμ

}
. (148)

In particular, if B = Pν for some macro state ν, then

Mμν ≥ dν

dμ

(
1 − D − dμ

D1−2τ

)
, (149)

and, moreover,

Mμν ≥ 1 − D − dν

D1−2τ
. (150)

Proof Let τ > 0, α > 0, D ≥ D0(τ, α). Since D0 does not depend on the sequence

n(D),

P
(D)
(
‖φ(D)

n ‖∞ > DτD−1/2
)

≤ D−α (151)

for all n = 1, . . . , D. Writing P for P
(D) and φn for φ

(D)
n , we obtain that

P

(
∀n : ‖φn‖∞ ≤ D−1/2+τ

)
= 1 − P

(
∃n : ‖φn‖∞ > D−1/2+τ

)
(152a)

≥ 1 −
D∑

n=1

P

(
‖φn‖∞ > D−1/2+τ

)
(152b)

≥ 1 − D−α+1. (152c)

Now assume that ‖φn‖∞ ≤ D−1/2+τ for all n = 1, . . . , D. Then,

〈φn|Pμ|φn〉 = 1 −
∑

μ′ �=μ

〈φn|Pμ′ |φn〉 (153a)

= 1 −
∑

l∈[D]\Iμ

|φn(l)|2 (153b)

≥ 1 − D − dμ

D1−2τ
(153c)

where Iμ = {d1 + · · · + dμ−1 + 1, . . . , d1 + · · · + dμ}.
As in the proof of Theorem 4, we have that

|MμB | ≥ 1

dμ

(
∑

n

〈φn|Pμ|φn〉〈φn|B+|φn〉 −
∑

m

〈φm|Pμ|φm〉〈φm|B−|φm〉
)

, (154)

where B+ and B− denote the positive and negative part of B, respectively.
We find that

∑

n

〈φn|Pμ|φn〉〈φn|B+|φn〉 ≥ tr(B+)

(
1 − D − dμ

D1−2τ

)
, (155)

and together with (109a), (109c) and (109d) we obtain that

|MμB | ≥ max

{
b+min,

tr(B+)

dμ

(
1 − D − dμ

D1−2τ

)}
− min

{
b−
max,

tr(B−)

dμ

}
. (156)
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In particular, if B = Pν for some macro state ν, then B+ = Pν , B− = 0, tr(B+) = dν ,
b±
min = b−

max = 0, b+max = 1, and thus

Mμν ≥ dν

dμ

(
1 − D − dμ

D1−2τ

)
. (157)

Alternatively, in the case that B = Pν we can apply the estimate in (153c) to
〈φn|Pν |φn〉, which immediately yields

Mμν =
1

dμ

∑

n

〈φn|Pμ|φn〉〈φn|Pν |φn〉 ≥ 1 − D − dν

D1−2τ
. (158)

�

If the macro state μ resp. ν is such that (D − dμ)D−1+2τ > 1 resp. (D −
dν)D−1+2τ > 1, then the lower bound in (149) resp. (150) becomes negative and
therefore useless since we always have the trivial bound Mμν ≥ 0. However, if μ or
ν is the equilibrium macro space in the sense that the corresponding macro space is
extremely dominant, more precisely, if deq = D − o(D1−2τ ), then the lower bounds

for the Mμν are nontrivial. If ν = eq, then (150) implies that Mμν � 1 ≈ deq
D

and if

μ = eq, then (149) shows that Mμν � dν
dμ

≈ dν
D

, in agreement with our expectations.

7. Consequences of the Eigenstate Thermalization Hypothesis

Another result, due to Cipolloni, Erdős and Henheik (CEH) [6], shows that Wigner
matrices (i.e., H = H∗ such that hij for i ≤ j are centered, independent random
variables with bounded moments, the hij for i < j are identically distributed, and
the hii are identically distributed) satisfy a version of the eigenstate thermalization
hypothesis (ETH) that implies that the eigenvectors are delocalized. Although the
matrices we are most interested in, the band matrices, are not Wigner matrices,
we make explicit in this section which lower bounds on Mμν (essentially versions
of Mμν ≈ dν/D) would follow from the ETH in the version formulated by CEH
(Proposition 3) and what they would imply about the relative error of generalized
normal typicality (Corollary 5). After all, as mentioned in the beginning of Sect. 6,
it is believed that for band matrices with sufficiently wide band, all eigenvectors are
delocalized.

We begin by formulating the precise condition:

Definition 5 (ETH according to CEH [6]). We say that a sequence (P(D))D∈N of
probability distributions over the Hermitian D×D matrices satisfies the CEH-version
of ETH if for every sequence (B(D))D∈N of D × D matrices with ‖B(D)‖ ≤ 1 and

every γ > 0 and ξ > 0, there is D̃0 ∈ N such that for D ≥ D̃0, it has probability at
least 1 − D−γ that

max
i,j∈[D]

∣∣∣∣〈φ(D)
i |B(D)|φ(D)

j 〉 − tr(B(D))

D
δij

∣∣∣∣ ≤
Dξ

D
tr(|B̊(D)|2)1/2, (159)

where φ
(D)
1 , . . . , φ

(D)
D is any orthonormal eigenbasis of H(D) ∼ P

(D) and B̊(D) =

B(D) − tr(B(D))/D denotes the traceless part of B.

In that case, we obtain in particular that for any sequence (B(D)) of Hermitian

D × D matrices, any ξ > 0 and γ > 0, sufficiently large D, B = B(D) and every
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orthonormal eigenbasis φ1, . . . , φD of H = H(D),

〈φn|B|φn〉 ≥ tr(B)

D
− Dξ

D
tr(|B̊|2)1/2 (160)

for all n = 1, . . . , D simultaneously with probability at least 1 − D−γ . Now recall
that, if H is nondegenerate, then

MμB =
1

dμ

∑

n

〈φn|Pμ|φn〉〈φn|B|φn〉 . (161)

Proposition 3 (Lower bound for |MμB |). Let ξ > 0, let H be a Hermitian D × D
matrix with orthonormal eigenbasis {φ1, . . . , φD}, and let B be a Hermitian D × D
matrix such that (160) is satisfied for all n = 1, . . . , D. Then, for every macro state
μ,

|MμB | ≥ | tr(B)|
D

− Dξ

D
tr(|B̊|2)1/2. (162)

In particular,

Mμν ≥ dν

D

(
1 − Dξ

√
dν

)
. (163)

for every macro state ν. Moreover,

Mμν ≥ dν

D

(
1 − Dξ

√
dμ

)
. (164)

Proof From (160), we obtain that

MμB =
1

dμ

∑

n

〈φn|Pμ|φn〉〈φn|B|φn〉 ≥ tr(B)

D
− Dξ

D
tr(|B̊|2)1/2. (165)

Similarly, one finds that

MμB ≤ tr(B)

D
+

Dξ

D
tr(|B̊|2)1/2 (166)

and therefore
∣∣∣∣MμB − tr(B)

D

∣∣∣∣ ≤
Dξ

D
tr(|B̊|2)1/2. (167)

With the help of the reverse triangle inequality we obtain (162). If B = Pν for

some macro state ν we have tr(B) = dν , |B̊|2 = Pν − 2Pνdν/D + d2
ν/D2, therefore

tr(|B̊|2) = dν −2d2
ν/D +d2

ν/D2 ≤ dν and (163) thus follows immediately from (162).

Concerning the last bound, observe that (160) for B = Pμ implies

Mμν =
1

dμ

∑

n

〈φn|Pμ|φn〉〈φn|Pν |φn〉 ≥ dν

dμ

(
dμ

D
− Dξ

√
dμ

D

)
. (168)

�

For large dimensions D, we find for any macro states μ and ν that Mμν � dν
D

(provided that dν is large enough such that dν
D

� Dξ−1
√

dν), in agreement with our

expectations. For the relative errors of the ‖Pνψt‖2, we obtain the following.
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Corollary 5 Suppose that (P(D)) satisfies the CEH-version of ETH, and that it is a
continuous distribution for every D. Let ε, δ, ξ, γ > 0, and let μ and ν be arbitrary
macro states such that

√
dν ≥ 2Dξ or

√
dμ ≥ 2Dξ, i.e.,

sν ≥ 2ξsmc +
2kB

N
ln 2 or sμ ≥ 2ξsmc +

2kB

N
ln 2. (169)

Then, for sufficiently large D and with probability at least 1 − D−γ , (1 − ε)-most
ψ0 ∈ S(Hμ) are such that for (1 − δ)-most t ∈ [0, ∞),
∣∣‖Pνψt‖2 − Mμν

∣∣
Mμν

≤ 8√
εδ

exp

(
− N

kB

(
max{sμ, sν} − smc +

1

2
min{sν , sμ}

))
.

(170)

Proof It follows immediately from (163) that

Mμν ≥ dν

2D
. (171)

Together with the upper bound for the absolute error from Theorem 2, we obtain
that (1 − ε)-most ψ0 ∈ S(Hμ) are such that for (1 − δ)-most t ∈ [0, ∞),

∣∣‖Pνψt‖2 − Mμν

∣∣
Mμν

≤ 8√
εδ

D

dν

√
dμ

(
min

{
1,

dν

dμ

})1/2

(172)

The claim now follows immediately from the definition of sμ, sν and smc. �

The relative errors in Corollary 5 are small for large N if smc < max{sμ, sν}
+ min{sμ, sν}/2, i.e., we recover the condition we found in the case of normal typi-
cality, see also Remark 1.
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A. Appendix—No Resonances

In this appendix, we provide a proof of the fact that Hermitian matrices whose joint
distribution of their entries is absolutely continuous with respect to the Lebesgue
measure have, with probability 1, no degeneracies and no resonances (i.e., also the
eigenvalue gaps are nondegenerate). This fact is widely known, but we could not find
a proof in the literature.

Proposition 4 (No resonances). Let H be a random Hermitian D × D matrix with
eigenvalues λ1, . . . , λD such that the joint distribution of its entries is absolutely
continuous with respect to the Lebesgue measure. Then,

P (λi − λj = λk − λl for some (i �= j or k �= l) and (i �= k or j �= l)) = 0. (173)

We begin with some preparations for the proof. Let S(D) denote the set of
Hermitian D × D matrices and U(D) the unitary group of D × D matrices, here
regarded as orthonormal bases of the underlying Hilbert space. We define χ : RD ×
U(D) → S(D) by

χ(λ1, . . . , λD, ψ1, . . . , ψD) =

D∑

j=1

λj |ψj〉〈ψj |, (174)

where ψj denotes the jth column of the unitary matrix [ψ1, . . . , ψD]. Since the matrix
χ(λ1, . . . , λD, ψ1, . . . , ψD) remains constant when the phase of the ψi is changed, χ
defines a mapping ϕ : RD × U(D)/U(1)D → S(D).

Lemma 1 The map ϕ defined above is smooth.

Proof First note that the function χ in (174) defined on R
D × C

D×D → C
D×D

(extended in the obvious way) is smooth since all components of χ(λ1, . . . , λD,
ψ1, . . . , ψD) are polynomials in the λj and the (ψj)k. Since U(D) is a (embedded) sub-
manifold of CD×D, the restriction of χ to R

D ×U(D) is also smooth [24, Prop. 5.27].
It remains to show that also the replacing of U(D) by the quotient U(D)/U(1)D

does not destroy the smoothness. To this end, consider the map

f : CD\{0} → C
D×D, ψ �→ f(ψ) = |ψ〉〈ψ|. (175)

This map is obviously smooth and remains smooth when considered as a map on
(CD\{0})/U(1). Thus, we can conclude that ϕ is smooth. �
Proof of Proposition 4 Since U(1)D is a closed subset of U(D) (because limits of di-
agonal matrices are diagonal), and since U(1)D is a Lie subgroup of U(D), it follows
that the set U(D)/U(1)D of left cosets is a smooth manifold [24, Thm. 21.17]. It is well
known that dim U(D) = D2, dim U(D)/U(1)D = D2 − D, dim S(D) = D2 and thus
dim
(
R

D × (U(D)/U(1)D)
)

= dim S(D). The spaces U := R
D × (U(D)/U(1)D) and

V := S(D) are therefore smooth manifolds of the same dimension and ϕ
∣∣
RD×(U(D)/U(1)D)

:

U → V is smooth by Lemma 1. Since the set

Nres :=
{
(x1, . . . , xD) ∈ R

D :

http://creativecommons.org/licenses/by/4.0/
http://creativecommons.org/licenses/by/4.0/
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xi − xj = xk − xl for some (i �= j or k �= l) and (i �= k or j �= l)
}

(176)

is a null set in R
D, it follows that Nres × (U(D)/U(1)D) is a null set in R

D ×
(U(D)/U(1)D). Generally, if f : U → V is a smooth mapping between smooth
manifolds U, V of equal dimension and N ⊂ U is a null set, then f(N) is a null set
in V [24, Thm. 6.9]. Thus,

ϕ(Nres × (U(D)/U(1)D)) = χ(Nres × U(D)) (177)

is a null set in S(D). Altogether we have shown that the set of Hermitian matrices
that have resonances has measure zero. Finally, the absolute continuity of the joint
distribution of the entries of H with respect to the Lebesgue measure immediately
proves the claim. �

B. Appendix—Numerical Examples

We briefly describe the numerical simulations we used to create Figs. 1 and 2. These
simulations serve for illustrating our results and stating some further conjectures. We
partition the D-dimensional Hilbert space H := C

D =
⊕4

ν=1 C
dν into four macro

spaces Hν of dimension dν with dν � dν+1 for ν = 1, 2, 3; more precisely, we choose
dν = 2 × 10ν−1. Then H1 is spanned by the first d1 canonical basis vectors, H2 by
the next d2 canonical basis vectors and so on, and H4, the largest macro space in the
decomposition, corresponds to the “equilibrium space.” The Hamiltonian H = (hjk)
is modeled by a Hermitian random D×D matrix with a band structure which means
that it couples neighboring macro spaces more strongly than distant ones, see also
Fig. 3. The entries of H satisfy hjj ∼ N (0, σ2

jj) and hjk ∼ N (0, σ2
jk/2)+iN (0, σ2

jk/2)
for j �= k, where

σ2
jk := exp(−s|j − k|) (178)

with some parameter s > 0 that controls the bandwidth of the random matrix, i.e.,
the variances decrease exponentially in the distance from the diagonal. Note that this
model is not covered by our examples in Sect. 4.3 since the σjk cannot be bounded by
a positive D-independent constant or by Dα for some α ∈ R from below. However,
it also suggests that similar results should hold in more general situations than in
the ones we were able to study.
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