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Role of Tracy-Widom distribution in finite-size fluctuations of the critical temperature of the
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We investigate the finite-size fluctuations due to quenched disorder of the critical temperature of the
Sherrington-Kirkpatrick spin glass. In order to accomplish this task, we perform a finite-size analysis of the
spectrum of the susceptibility matrix obtained via the Plefka expansion. By exploiting results from random
matrix theory, we obtain that the fluctuations of the critical temperature are described by the Tracy-Widom

distribution with a nontrivial scaling exponent 2/3.
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I. INTRODUCTION

The characterization of phase transitions in terms of a
nonanalytic behavior of thermodynamic functions in the
infinite-size limit has served as a milestone'~ in the physical
understanding of critical phenomena. In laboratory and numer-
ical experiments, the system size is always finite so that the
divergences that would result from such a nonanalytic behavior
are suppressed, and are replaced by smooth maxima occurring
in the observation of physical quantities as a function of the
temperature. In disordered systems, the pseudocritical tem-
perature, defined as the temperature at which this maximum
occurs, is a fluctuating quantity depending on the realization
of the disorder. A question naturally arises: Can the fluctu-
ations of the pseudocritical temperature be understood and
determined with tools of probability theory? Several efforts
have been made to study the fluctuations of the pseudocritical
temperature for disordered finite-dimensional systems®™ and
their physical implications. For instance, recently Sarlat et al.'°
showed that the theory of finite-size scaling, which is valid
for pure systems, fails in fully-connected disordered models
because of strong sample-to-sample fluctuations of the critical
temperature.

The extreme value statistics of independent random vari-
ables is a well-established problem with a long history
dating from the original work of Gumbel,'! while less results
are known in the case where the random variables are
correlated. The eigenvalues of a Gaussian random matrix
are an example of strongly-correlated random variables.'?
Only recently, Tracy and Widom calculated'*'¢ exactly the
probability distribution of the typical fluctuations of the
largest eigenvalue of a Gaussian random matrix around its
infinite-size value. This distribution, known as Tracy-Widom
distribution, appears in many different models of statistical
physics, such as directed polymers'”'® or polynuclear growth
models,'” showing profound links between such different
systems. Conversely, to our knowledge no evident connections
between the Tracy-Widom distribution and the physics of spin
glasses have been found heretofore.?”

The purpose of this work is to try to fill this gap. We consider
a mean-field spin glass model, the Sherrington-Kirkpatrick
(SK) model,?! and propose a definition of finite-size critical
temperature inspired by a previous analysis.® We investigate
the finite-size fluctuations of this pseudocritical temperature
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in the framework of extreme value statistics and show that the
Tracy-Widom distribution naturally arises in the description
of such fluctuations.

II. THE MODEL
The SK model®' is defined by the Hamiltonian

N N
J
HUS v = =5 D xSiSj+ ) S, (1)
i>j=1 i=1
where S; = +£1, the couplings {x;;}i~j=1, .~ = {x},x;; =
x;jVi > j are distributed according to normal distribution with
zero mean and unit variance

P(x) = e 7, (2)

and J is a parameter tuning the strength of the interaction
energy between spins.

The low-temperature features of the SK model have been
widely investigated in the past and are encoded in Parisi’s
solution,?>?” showing that the SK has a finite-temperature
spin glass transition at 7, = J in the thermodynamic limit
N — oo. The critical value 7, can be physically thought of as
the value of the temperature where ergodicity breaking occurs
and the spin glass susceptibility diverges.>>~%’

While Parisi’s solution has been derived within the replica
method framework, an alternative approach to study the SK
model had been previously proposed by Thouless, Anderson,
and Palmer (TAP).”® Within this approach, the system is
described in terms of a free energy at fixed local magnetization,
and the physical features derived in terms of the resulting
free-energy landscape. Later on, Plefka®® showed that the
TAP free energy can be obtained as the result of a systematic
expansion in powers of the parameter

_ B
= N2’

where § is the inverse temperature of the model. This «
expansion, known as Plefka expansion, has thus served as
a method for deriving the TAP free energy for several classes
of models, and has been extensively used in different contexts
in physics, from classical disordered systems,**~*? to general
quantum systems.>*=3¢ It is a general fact that, if the model is
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defined on a complete graph, the Plefka expansion truncates to
a finite order in o, because higher-order terms should vanish
in the thermodynamic limit. In particular, for the SK model,
the orders of the expansion larger than three are believed®” to
vanish in the limit N — oo in such a way that the expansion
truncates, and one is left with the first three orders of the «
series, which reads

l—mi

— n
, 2 2 2

1

l—mi
xln( 5 >:|+ainjmimj
i>j
—i——le]l—m

i>j

—Bf({mi}.B) =

)(1—m3), 3)

where m; = (S;) is the local magnetization, i.e., the thermal
average () of the spin S; performed with the Boltzmann weight
given by Eq. (1) at fixed disorder {x}.

In the thermodynamic limit N — oo, for temperatures T >
T,, the only minimum of Sf({m},B) is the paramagnetic one
m; = 0Vi.Below the critical temperature, the TAP free energy
has exponentially many different minima: the system is in a
glassy phase. In this framework, the phase transition at 7, can
be characterized by the inverse susceptibility matrix, which is
also the Hessian of 8 f

dhi  3*(BS)

—1

== 4
Prij =# m 8m,-3mj @)
The inverse susceptibility matrix in the paramagnetic mini-
mum at leading order in N is

Bxi;' =+ BI85 — ax;;. (5)

Random-matrix theory states that the average density of
eigenvalues of x,

pn() = Ey [

1 N
5 200 - M({x}))} : (6)

i=1
has a semicircular shape®® on a finite support [—2+/N,2+/N1,
where [E, denotes expectation value with respect to the random
bonds {x}, and A;({x}) is the ith eigenvalue of x. Equation
(6) is nothing but the density of eigenvalues of the Gaussian
orthogonal ensemble (GOE) of Gaussian random matrices. !>

Due to self-averaging properties, the minimal eigenvalue of
Bx ™! in the paramagnetic minimum is A = (1 — 8J)?. This
shows that, for T > T, A is strictly positive and vanishes at
T,, implying the divergence of the spin glass susceptibility
1/B*Tr{x?]. Since A is also the minimal eigenvalue of the
Hessian matrix of Sf in the paramagnetic minimum, we
deduce that this is stable for T > T, and becomes marginally
stable at 7.

This analysis sheds some light on the nature of the spin glass
transition of the SK model in terms of the minimal eigenvalue
A of the inverse susceptibility matrix (Hessian matrix) in
the thermodynamic limit. In this paper we generalize such
analysis to finite sizes, where no diverging susceptibility nor
uniquely-defined critical temperature exists, and the minimal
eigenvalue A acquires fluctuations due to quenched disorder.
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We show that a finite-size pseudocritical temperature can
be suitably defined and investigate its finite-size fluctuations
with respect to disorder. As a result of this work, these
fluctuations are found to be described by the Tracy-Widom
distribution.

The rest of the paper is structured as follows. In Sec. III, we
generalize Eq. (5) to finite sizes, in the simplifying assumption
that the Plefka expansion can be truncated up to order o?,
which is known as the TAP approach. We then study the
finite-size fluctuations of the minimal eigenvalue A of the
susceptibility matrix, and show that they are governed by the
TW distribution. In Sec. IV, we extend this simplified approach
by taking into account the full Plefka expansion, by performing
an infinite re-summation of the series. Hence, in Sec. V,
we give a suitable definition of a finite-size pseudocritical
temperature, and show that its fluctuations are governed by
the TW distribution. In Sec. VI, this result is discussed in
the perspective of generalizing it to more realistic spin glass
models.

III. FINITE-SIZE ANALYSIS OF THE SUSCEPTIBILITY IN
THE TAP APPROXIMATION

In this section, we study the finite-size fluctuations due to
disorder of the minimal eigenvalue of the inverse susceptibility
matrix By~ at the paramagnetic minimum m; = 0Vi, by
considering the free energy f in the TAP approximation,
Eq. (3). We want to stress the fact that large deviations
of thermodynamics quantities of the SK model have been
already studied heretofore. For example, Parisi et al. have
studied*>*! the probability distribution of large deviations of
the free energy within the replica approach. The same authors
studied the probability of positive large deviations of the free
energy per spin in general mean-field spin-glass models,*” and
showed that such fluctuations can be interpreted in terms of
the fluctuations of the largest eigenvalue of Gaussian matrices,
in analogy with the lines followed in the present work.

Back to the TAP equations (3), the inverse susceptibility
matrix in the paramagnetic minimum for finite N reads

Brij' = —axi+8; | 1+ ) xp;
ki
BI)?
= —ax;j +8;(1+ B I+ 8;—=2z5, (D
J J ,3 J \/N 2
where

l. 1
A=V |2 -1]. @®)

ki

According to Eq. (8), 7, is given by the sum of N -1
independent identically-distributed random variables x By
the central limit theorem, at leading order in N the varlable z,
is distributed according to a Gaussian distribution with zero
mean and variance 2

) N:)oo 1

e T/, 9
Nz ®

PN(ZQ =z
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where py(zh = z) denotes the probability that z) is equal to z
at finite size N.
We set

Bxi;' =8ij(14 B>J%) + aM;. (10
According to Eq. (8), the diagonal elements of M;; are
random variables correlated to out-of-diagonal elements. The
statistical properties of the spectrum of a random matrix whose
entries are correlated to each other has been studied heretofore
only in some cases. For instance, Stiring et al.*’ studied
the average eigenvalue density for matrices with a constraint
implying that the row sum of matrix elements should vanish,
and other correlated cases have been investigated both from a
physical** and mathematical® point of view.

In recent years, a huge amount of results has been obtained
on the distribution of the minimal eigenvalue of a N x N
random matrix drawn from Gaussian ensembles, such as GOE.
In particular, Tracy and Widom'*-'® deduced that for large N,
small fluctuations of the minimal eigenvalue Agog of a GOE
matrix around its leading-order value —2+/N are given by

1
rGor = —2v'N + ——¢coE, (11)

N1/6
where ¢gog is a random variable distributed according to
the Tracy-Widom (TW) distribution for the GOE ensemble
pcoe(¢). It follows that for BJ = 1 if z, was independent on
{x}, the matrix M;; would belong to the GOE ensemble, and
the minimal eigenvalue A of B ~! would define a variable ¢
according to

1

A= qu’ (12)

and ¢ would be distributed according to the TW distribution
PGOE(®). ,

As shown in Appendix A, this is indeed the case for z5,
which can be treated, at leading order in N, as a random
variable independent on x;;. The general idea is that zg is given
by the sum of N — 1 terms all of the same order of magnitude,
and only one amongst these N — 1 terms depends on x;;. It
follows that at leading order in N, zé can be considered as
independent on x;;. Since in Eq. (7) ) is multiplied by a
sub-leading factor 1/+/N, in Eq. (7) we can consider 7, at
leading order in N, and treat it as independent on x;;.

To test this independence property, we set J = 1, generate
numerically S > 1 samples of the N x N matrix !, and
compute the average density of eigenvalues of Bx ', defined
as in Eq. (6), together with the distribution of the minimal
eigenvalue A for several sizes N. The eigenvalue distribution
pn(A) as a function of A is depicted in Fig. 1, and tends to the
Wigner semicircle as N is increased, showing that the minimal
eigenvalue A tends to O as N — oo.

The finite-size fluctuations of A around O are then investi-
gated in Fig. 2. Defining ¢ in terms of A by Eq. (12), in Fig. 2 we
depict the distribution py(¢) of the variable ¢ for several sizes
N, and show that for increasing N, py(¢) approaches the TW
distribution pgog(¢). Let us introduce the central moments

nY =Eylel,
uY = Enl(¢ —Ex[oD'1Vi > 1
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FIG. 1. (Color online) Density of eigenvalues py (1) of the matrix
Bx ~Ifor N = 64,128,256,512,1024 (in red, blue, yellow, green, vio-
let respectively), 8J = 1 and S = 16 x 103, and Wigner semicircular
law psc(A) = 1/(2m)/4 — (2 — 1)? (black) as a function of A. py (L)

approaches psc(A) as N is increased.
of py(¢), and the central moments

n$%F = Egorl4],
w59 = Egopl(¢ — Ecorl¢])1Vi > 1
of the TW distribution, where

Eyn[-]1= /d¢>PN(¢>)~,

Egoel-] = /d¢ PGoE(®) - .

In the inset of Fig. 2 we depict ) for several sizes N and
w9 as a function of i, showing that u converges to ©5°F
as N is increased.

In Fig. 3, this convergence is clarified by depicting Ay =
(N — nSO)/uGOF for several values of i > 1 as a function
of N. AuY is found to converge to O for large N. In the inset
of Fig. 3, we depict Ap,iv as a function of N, showing that
the convergence of the first central moment with N is much
slower than that of the other central moments. It is interesting
to observe that a slowly-converging first moment has been
recently found also in experimental*® and numerical*’ data
of models of growing interfaces where the TW distribution
appears.

The analytical argument proving the independence property
of zé has been thus confirmed by this numerical calculation.
Hence, the main result of this section is that the finite-size
fluctuations of the minimal eigenvalue of the susceptibility
matrix B! in the TAP approximation for 8J = 1 are of
the order of N=2/3 and are distributed according to the TW
law. These fluctuations have already been found to be of
the order of N=2/3 in a previous work,*® and more recently
reconsidered,*’ following an independent derivation based on
scaling arguments, even though the distribution has not been
worked out. Our approach sheds some light on the nature of
the scaling N~2/3, which is nontrivial, since it comes from the
N~1/6 scaling of the TW distribution, which is found to govern
the fluctuations of A. Moreover, the fact that we find the same
scaling as that found in such previous works can be considered
as a consistency test of our calculation.
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FIG. 2. (Color online) Distribution py(¢) for N = 128,256,512,1024,2048,4096 (in red, yellow, blue, brown, violet, green respectively)
and 10° < § < 4 x 10° samples, and the Tracy-Widom distribution pog(¢) for the GOE ensemble (black), as a function of ¢. For increasing
N, pn(¢) approaches pgor(¢), confirming the asymptotic independence of the diagonal elements (11) by each of the off-diagonal elements x;;
forlarge N. Inset: Y for sizes N = 128,256,512,1024,2048,4096 (in red, yellow, blue, brown, violet, green respectively), 10° < § < 4 x 10,

and MiGOE (black) as a function of i > 1.

We now recall that both the derivation of this section and
the previously-developed analysis of Bray and Moore*® rely
on the TAP approximation, i.e., neglect the terms of the Plefka
expansion (13) of order larger than 2 in «. As we will show
in the following section, these terms give a non-negligible
contribution to the finite-size corrections of the TAP equations,
and so to the finite-size fluctuations of the critical temperature,
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FIG. 3. (Color online) Relative difference AuY between the
central moments u of the distribution py(¢) for 105 < § < 4 x 105,
and the central moments 1°F of the Tracy-Widom distribution as
a function of N = 128,256,512,1024,2048,4096, for i =2,3,4,5
(in red, blue, black, orange respectively). For increasing N, ul
approaches uS9F, confirming the asymptotic independence of z) by
each of the off-diagonal elements x;; for large N. Inset: relative
difference of the first central moment A} as a function of N (brown).

Ay approaches 0 very slowly as N is increased.

and thus must be definitely taken into account in a complete
treatment.

IV. FINITE-SIZE ANALYSIS OF THE SUSCEPTIBILITY
WITHIN THE FULL PLEFKA EXPANSION

In this section, we compute the inverse susceptibility matrix
Bx~' by taking into account all the terms of the Plefka
expansion, in the effort to go beyond the TAP approximation
of Sec. III. Notwithstanding its apparent difficulty, here we
show that this task can be pursued by a direct inspection of
the terms of the expansion. Indeed, let us formally write the
free-energy f as a series> in o,

fm}.B) =Y _a" fu(fm}. ). (13)

n=0

Forn < 3, the f,’s are given by Eq. (3). Forn > 3, f; is given
by the sum of several different addends,?” which proliferate
for increasing n.

Itis easy to show that at leading order in N, there is just one
term contributing to f;, and that such a term can be written
explicitly as

N—o00
fn((m},B) =~

E XiyipXiniz = Xiy,_yiy

Ip>>0y

x(l—mi)xu-x(l—m-z_l).

In

(14)

144417-4



ROLE OF TRACY-WIDOM DISTRIBUTION IN FINITE- . ..

It follows that by plugging Eq. (14) into Eq. (13) and
computing By ~! for m; = 0, one obtains a simple expression
for the inverse susceptibility at the paramagnetic solution

oo
B = —axi + aij(l tot) a2 o

k#i n=3
X Z Xiiy Xiyiy *° '-xin_li>
I1>>0
272 1
= —O[Xij + (Sl'j(l + ,3 J )+ 5Uﬁ

A
[ﬂf)z +2Z%z;}. (15)

where

;Yo =T
< Z xll|xl|lz °

P cxp i Vn > 2. (16)
N 2

(1> >0y

According to Eq. (16), one has that at leading order in N,

Ex[z;] =0Vn > 2,
o (17)
Ex[(z;) ] =1Vn > 2,

where in the second line of Eq. (17) the multiple sum defining
z! has been evaluated at leading order in N.

We observe that the random variables z', and x ik in Eq. (15)
are not independent, since each z! depends on the bond
variables {x}. Following an argument similar to that given in
Sec. III for zé, we observe that, by Eq. (16) and at leading order
in N, z! is given by asum of O(N"~") terms which are all of the
same order of magnitude. Each term is given by the product of
n — 1 bond variables x;;, x;,;, - - - x;, ,; forming a loop passing
by site i. For any fixed i, j, k, and n, only O(N"~ %) terms
amongst the O(N"~!) terms of z! are entangled with the
random bond variable x ;. It follows that at leading order in
N, 7! can be considered as independent by x ;. Since the sum
in the second line of Eq. (15) has a 1/+/N factor multiplying
each of the z’s, we can consider the z/, at leading order in
N. Hence, in Eq. (15) we can consider each of the z;’s as
independent on x j;.

In Appendix B we show that at leading order in N, the
distribution of z! is a Gaussian with zero mean and unit
variance for every i and n > 2, while in Appendix C we
show that at leading order in N the variables {z},; are
mutually independent. Both these predictions are confirmed by
numerical tests, illustrated in Appendix B and C respectively.

Hence, at leading order in N the term in square brackets
in Eq. (15) is nothing but the sum of independent Gaussian
variables, and is thus equal to a random variable o x ¢;, where
¢; is Gaussian with zero mean and unit variance, and

- . S (ﬂJ)Zn
ot =2p0 +4 3

BI?).

= 2082V — 1) —
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It follows that Eq. (15) becomes

—1 2 52 o
Bx;; = —axij +8;; (1 +B7J"+ —§i>

VN
= —ax]; + 8;(1 + I, (18)
where
, o
X[ = Xij —5ijﬂ—J§i- 19)

Because of the additional diagonal term in Eq. (19), the matrix
x;; does not belong to the GOE ensemble. Notwithstanding this

fact, it has been shown by Soshnikov>’ that the presence of
the diagonal elements in Eq. (19) does not alter the universal
distribution of the maximal eigenvalue of x/;, which is still
distributed according to the TW law. Hence, denoting by A the

minimal eigenvalue of 8 x —1 we have
=(1-8J)> pJ 20
=1-=-8J)+ W‘PGOE (20)

where ¢gor is arandom variable depending on the sample x;;,
and distributed according to the TW law.

In this section, we have calculated the inverse susceptibility
matrix Bx~!, by considering the full Plefka expansion. In
this framework, additional diagonal terms are generated that
were not present in the TAP approximation. These additional
terms can be handled via a resummation to all orders in the
Plefka expansion. As a result, we obtain that the fluctuations
of the minimal eigenvalue A of the susceptibility Bx ' are
still governed by the TW law, as in the TAP case treated in
Sec. III.

V. FINITE SIZE FLUCTUATIONS OF THE CRITICAL
TEMPERATURE

We can now define a finite-size critical temperature, and
investigate its finite-size fluctuations due to disorder. In the
previous sections, we have shown that for a large but finite
size N, the minimal eigenvalue of the inverse susceptibility
matrix, i.e., the Hessian matrix of Bf({m},B) evaluated in
the paramagnetic minimum m; = 0, is a function of the
temperature and of a quantity ¢gor, which depends on
the realization of the disorder {x}. Since the TW law, i.e., the
distribution of ¢gog, has support for both positive and negative
values of ¢goE, the subleading term in Eq. (20) can be positive
or negative. Accordingly, for samples {x} such that ¢gor < O,
there exists a value of 8J & 1 such that A(8J) = 0, in such
a way that the spin-glass susceptibility in the paramagnetic
minimum diverges. This fact is physically meaningless, since
there cannot be divergences in physical quantities at finite
size. This apparent contradiction can be easily understood by
observing that if A(8J) = 0, the true physical susceptibility
is no more the paramagnetic one, but must be evaluated in
the low-lying nonparamagnetic minima of the free energy,
whose appearance is driven by the emergent instability of
the paramagnetic minimum. According to this discussion, in
the following we will consider only samples {x} such that
¢coE > 0.
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For these samples, the spectrum of the Hessian matrix at
the paramagnetic minimum has positive support for every
temperature: The paramagnetic solution is always stable, and
the paramagnetic susceptibility matrix x is physical and finite.
We define a pseudoinverse critical temperature 8. J as the value
of BJ such that A has a minimum at 8.J:

dxr

—_— 0
dBJ \gr=p.s

=-=2(1-8.J)+ $coe,  (21)

N2/3

where in the second line of Eq. (21), Eq. (20) has been
used. This definition of pseudocritical temperature has a
clear physical interpretation: The stability of the paramagnetic
minimum, which is encoded into the spectrum of the Hessian
matrix 8x !, has aminimum at 8 = B.. According to Eq. (21),
the finite-size critical temperature S, is given by

1/2

ﬂEJ:1_W

$GoE, (22)

where ¢gop depends on the sample {x}, and is distributed
according to the TW law.

Eq. (22) shows that the pseudocritical temperature of the
SK model is a random variable depending on the realization
of the quenched disorder. Finite-size fluctuations of the
pseudocritical temperature are of the order of N~%3, and are
distributed according to the TW law. This has to be considered
the main result of this paper.

VI. DISCUSSION AND CONCLUSIONS

In this paper, the finite-size fluctuations of the critical
temperature of the Sherrington-Kirkpatrick spin glass model
have been investigated. The analysis is carried on within the
framework of the Plefka expansion for the free energy at fixed
local magnetization. A direct investigation of the expansion
shows that an infinite resummation of the series is required to
describe the finite-size fluctuations of the critical temperature.
By observing that the terms in the expansion can be treated
as independent random variables, one can suitably define a
finite-size critical temperature. Such a critical temperature
has a unique value in the infinite-size limit, while it exhibits
fluctuations due to quenched disorder at finite sizes. These
fluctuations with respect to the infinite-size value have been
analyzed, and have been found to be of the order of N~%/3,
where N is the system size, and to be distributed according to
the Tracy-Widom distribution.

The exponent 2/3 describing the fluctuations of the pseu-
docritical temperature stems from the fact that the finite-
size fluctuations of the minimal eigenvalue A of the inverse
susceptibility matrix are of the order of N ~%/3. Such a scaling
for A at the critical temperature had already been obtained
in a previous work,*® where it was derived by a completely
independent method, by taking into account only the first three
terms of the Plefka expansion. The present work shows that
a more careful treatment, including an infinite resummation
of the expansion, is needed to handle finite-size effects. The
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exponent 2/3 derived by Bray and Moore*® is here rederived
by establishing a connection with recently-developed results in
random matrix theory, showing that the scaling N ~?/3 comes
from the scaling of the Tracy-Widom distribution, which was
still unknown when the paper by Bray and Moore*® was
written.

As a possible development of the present work, it would be
interesting to study the fluctuations of the critical temperature
for a SK model where the couplings are distributed according
to a power law. Indeed, in a recent work>? the distribution of
the largest eigenvalue A of a random matrix M whose entries
M;; are power-law distributed as p(M;;) ~ Ml.;l_“ has been
studied. The authors show that if i > 4, the fluctuations of A
are of the order of N~2/3 and are given by the TW distribution,
while if ;< 4 the fluctuations are of the order of N ~2/#~1/2
and are governed by Fréchet’s statistics. This result could be
directly applied to a SK model with power-law distributed
couplings. In particular, it would be interesting to see if there
exists a threshold in the exponent u separating two different
regimes of the fluctuations of 7.

Another interesting perspective would be to generalize the
present approach to realistic spin glass models with finite-
range interactions. For instance, a huge amount of results has
been quite recently obtained for the three-dimensional Ising
spin glass,>° and for the short-range p-spin glass model in
three dimensions,®! yielding evidence for a finite-temperature
phase transition. It would be interesting to try to generalize
the present work to that systems, and compare the resulting
fluctuations of the critical temperature with sample-to-sample
fluctuations observed in these numerical works. Accordingly,
the finite-size fluctuations deriving from the generalization of
this work to the three-dimensional Ising spin glass could be
hopefully compared with those observed in experimental spin
glas.ses,(’2 such as Feg sMng 5TiOs3.

Finally, a recent numerical analysis® inspired by the
present work has investigated the sample-to-sample fluctua-
tions of a given pseudocritical temperature for the SK model,
which is different from that defined in this work. Even though
the relatively small number of samples did not allow for a
precise determination of the probability distribution of that
pseudocritical point, the analysis yields a scaling exponent
equal to 1/3, which is different from that of the pseudocritical
temperature defined here. As a consequence, the general scal-
ing features of the pseudocritical temperature seem to depend
on the actual definition of the pseudocritical point itself, even
though different definitions of the pseudocritical temperature
must all converge to the infinite-size pseudocritical tempera-
ture as the system size tends to infinity. As a future perspective,
it would be interesting to investigate which amongst the fea-
tures of the pseudocritical point are definition-independent, if
any.
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ROLE OF TRACY-WIDOM DISTRIBUTION IN FINITE- ...
APPENDIX A: PROOF OF THE ASYMPTOTIC
INDEPENDENCE OF x;; AND z}

Here we show that at leading order in N, the variables x;;
and 7}, are independent, i.e., that at leading order in N

py(xij =x,2h=2) = py(xij =x) x py(ch=2). (AD)
Let us explicitly write the left-hand size of Eq. (A1) as
PN(xij = X,Zé = Z)
= E{x,k Yt [S(XIJ x)3 (ZIZ - Z)]’
= EX[/ 5()(,']' - xﬂEb‘ik}A#x.A#/
1 2 i
RN F I B e

ki k]

where E,, . .. denotes the expectation value with respect
to the probability distributions of the variables x;,,,X,0, . .., §
denotes the Dirac delta function, and

(A3)

Proceeding systematically at leading order in N, the second
expectation value in the second line of Eq (A2) is nothing
but the probablllty that the variable v/N (- N(§ Diikt) Xk =1

is equal to Z5 . We observe that according to the central limit
theorem, at leading order in N this probability is given by

1 —i
]E{Xik}k¢i,k¢j ) \/N N Z )C]%i -1 - sz
kti k]
1 &7
= e 4
Var

By plugging Eq. (A4) into Eq. (A2) and using Eq. (A3), one
has

(A4)

pn(xij =x.2)=2) =T / dxij P(xij)d(xij — x)

—x} VNP
xe 4
1 =22/ VN2
= P(x) e 4 (AS)
var

= pn(xij = x) x py(2h =2).

where in the first line we explicitly wrote the expectation value
with respect to x;; in terms of the probability distribution (2),
while in the third line proceeded at leading order in N, and
used Eq. (9).

APPENDIX B: COMPUTATION OF THE PROBABILITY
DISTRIBUTION OF z/,

Here we compute the probability distribution of z! at lead-
ing order in N. Let us define a super index L = {iy, ... ,i,—1},
where L stands for loop, since L represents a loop passing by
the site i. Let us also set X; = x;;,xi,i, - - - Xi,_,i- By Eq. (16)
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one has

n

/tn — 1)
z —MZXL,\M > 2. (B1)
= L
We observe that the probability distribution of X is the same
for every L. Hence, according to Eq. (B1), z! is given by the
sum of equally distributed random variables. Now pick two of
these variables, X; and X; . For some choices of L,L’, X; and
X are not independent, since they can depend on the same
bond variables x;;. If one picks one variable X, the number
of variables appearing in the sum (B1) which are dependent
on X; are those having at least one common edge with the
edges of X ;. The number of these variables, at leading order
in N, is O(N"~2), since they are obtained by fixing one of the
n — lindexes iy, ...,i,—. The latter statement is equivalent to
saying that if one picks at random two variables X; and X/,

the probability that they are correlated is
O(N"2/N"Hy= Oo(N7". (B2)

Hence, at leading order in N, we can treat the ensemble of the
variables { X}, as independent. According to the central limit
theorem, at leading order in N, the variable

(n_] n:anzXL

N'T n-D! L

is distributed according to a Gaussian distribution with mean
E,[X ;] = 0 and variance

w—0! ,\"] EJx3] 1
E, [(Tzn> } = N—f == (B3

2 =Dt D!

where in Eq. (B3) Eq. (2) has been used. It follows that at
leading order in N, z), is distributed according to a Gaussian
distribution with zero mean and unit variance

i N—o00 1
pN(Zn = Z) - «/E

where py(z), = z) is defined as the probability that 7/, is equal
to z at size N.

Eq. (B4) has been tested numerically for the first few values
of n: py(zi, = z) has been computed by generating S > 1
samples of {x}, and so of z;l For n = 3 and 4, the resulting
probability distribution py(z’, = z) converges to a Gaussian
distribution with zero mean and unit variance as N is increased,
confirming the result (B4). This convergence is shown in Fig. 4,
where p N(Zi = z)is depicted for different values of N together
with the right-hand side of Eq. (B4), as a function of z.

e‘é, (B4)

APPENDIX C: INDEPENDENCE OF THE z/’s AT LEADING
ORDER IN N

Let us consider two distinct variables zf, and Z;j;,, and proceed
at leading order in N. Following the notation of Appendix B,
we write Eq. (16) as

. _ |
R

n

(CD)

J = J(m = 1)! ZXL'

m m T el

(C2)
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FIG. 4. (Color online) Probability distribution py(z) = z) for
S = 10° and different values of N = 64,128,256,512,1024 (in red,
blue, yellow, green, violet respectively) together with a Gaussian
distribution 1/ V2me~*/2 with zero mean and unit variance (black),
as a function of z. As N is increased, pN(zi = z) converges to
1/3/2me="12, as predicted by the analytical calculation, Eq. (B4).
Inset: zoom of the above plot explicitly showing the convergence of
pa(zl = 2)to 1/5/2me ="/ as N is increased.

where L, L’ represent a loop of length n,m passing by the site
i, j respectively. Some of the variables X; depend on some of
the variables X/, because they can depend on the same bond
variables x;;. Let us pick at random one variable X appearing
in z/, and count the number of variables X,/ in z, that are
dependent on X . At leading order in N, these are given by
the number of X, having at least one common bond with X,
and are O(N™~?). Hence, if one picks at random two variables
X1,X in Egs. (C1), (C2) respectively, the probability that
X1,X are dependent is

ON"2/N" 1= O(N7Y.
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Pool2} = 2) X poc(e) = ) ——

1
1=
P1o24(23 = 2,24 = 2') weeeeee-

0.2
0.15
0.1
0.05

FIG. 5. (Color online) pipa(zi = z,z} = z’) for S = 10° samples
(red), and the N — oo limit of the right-hand side of Eq. (C3) (black),
as a function of z,7’. For large N, pN(zé = z,z}l = 7’)equals pN(zé =
2) x py(z) = 7'), as predicted by Eq. (C3). Hence, at leading order
in N, the variables z} and z} are independent.

It follows that z/ and zJ, are independent at leading order
inN,ie., for N - oo

pn(z, =22, =2)=pn(z, =2) x py(2), =2), (C3)
where py(zi = z,z;, = z') denotes the joint probability that
7\ equals z and z, equals 7/, at fixed size N.

Eq. (C3) has been tested numerically for n = 3,m = 4:
pn(z) = z,z) = 7’) has been computed by generating S > 1
samples of {x}, and so of zé,z}l. As a result, the left-hand
side of Eq. (C3) converges to the right-hand side as N is
increased, confirming the predictions of the above analytical
argument. This is shown in Fig. 5, where p1024(zé = Z,Z}‘ =
7') is depicted together with the N — oo limit of the
right-hand side of Eq. (C3) [see Eq. (B4)], as a function
of z,7.
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