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We reduce a random-band-matrix (RBM) problem to a one-dimensional, nonlinear, supersymmetric,
o model. This reduction becomes exact in the limit b— oo, b being the effective bandwidth. We prove
that 52/N, N being the matrix size, is the relevant scaling parameter. When the mean value of diagonal
elements increases linearly along the diagonal an extra scaling parameter arises. These conclusions are

in agreement with recent numerical results.

PACS numbers: 05.45.+b, 72.15.Rn

Among other ensembles of random matrices that of
band matrices is under intensive investigation at present.
Random band matrices (RBM) were claimed to be
relevant for the explanation of properties of quantum sys-
tems whose classical counterparts display chaotic behav-
ior [1]. The kicked rotator should be mentioned as a gen-
eric example [2]. Besides, RBM arise in the course of in-
vestigation of the conductance fluctuations of thin disor-
dered slabs by a transfer-matrix method [31.

Physical applications of RBM dictate the concentration
of interest on localization properties of their eigenvectors.
When the bandwidth b is sufficiently small all eigenvec-
tors are localized and eigenvalues turn out to be non-
correlated. This is the intrinsic property of spectra of
quantum systems integrable in the classical limit [4]. In
the opposite case b« N, it is quite clear that the RBM
ensemble does not differ practically from the Gaussian
one characterized by delocalized eigenvectors and corre-
lated eigenvalues (modeling spectral properties of “chaot-
ic” quantum systems [4]). Therefore, the RBM ensemble
in a whole range of bandwidths 1 <b =< N seems to be
suitable for interpolating between “integrable” and
chaotic regimes of time-reversal invariant quantum sys-
tems [5].

The present understanding of statistical properties of
RBM spectra is based mainly on results of numerical
simulations. As it was convincingly demonstrated in Ref.
[6], there is the scaling parameter X =b?2/N governing the
behavior of the system with zero mean value of random
matrix elements. Qualitative arguments about the origin
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of such a parameter were presented in [6,7]. In the re-
cent paper [7], another class of RBM (that with the
mean value of diagonal elements linearly increasing along
the diagonal) was considered. It turned out that an extra
scaling parameter enters the problem.

In contrast to numerous computer investigations of
RBM, analytical results are rather scarce. Besides the
exactly soluble case of tridiagonal matrices [8], the only
proven property is the validity of the Wigner semicircle
law for the density of states (DOS) when the bandwidth
b increases with the matrix size N as b < N, > 0 [9].

In the present paper we perform the analytical investi-
gation of the RBM properties within the framework of
the supersymmetric approach. This method proved to be
quite powerful as applied to Gaussian ensembles [10,11]
and that of sparse random matrices [12]. By using the
procedure analogous to that introduced by Schifer and
Wegner [13], we reduce the RBM problem in the limit
N>1, b>1 to the one-dimensional supersymmetric o
model. This very model was considered by Efetov and
Larkin (see review [10]), as applied to the investigation
of electron localization in wires. Exploiting their results
we prove the scaling behavior found in [6,7].

Our method proves to be useful for understanding lo-
calization in more complicated RBM as well. Using an
“electron transport” formulation of the problem, suggest-
ed by our approach, we succeeded both in explaining the
nature of a scaling parameter that arises in RBM with
linearly increasing diagonal elements [7] and in predict-
ing the correct asymptotic form of a scaling function
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[7,14].

Let us consider an ensemble of random bandlike N XN
(N>1) matrices H. The matrix elements H;; =H; are
assumed to be real independent random numbers distri-
buted according to the Gaussian law with zero mean
value and variances

ble, let us consider the following correlation function:
Him =U(E+ie—H) " '|DXm|(E—ie—H) "'|m). ()
The exponential decrease of the connected part of this

correlation function at large distances »=|m —1I| deter-
mines the localization length,

Introducing for every s:te J (corres Pondmg to a ma-
trix row) a supervector ¢, =(S},S%x/, —x;) with two
commuting components S,,5’2 and two Grassmanian
ones x/,xj, one can express advanced and retarded
Green’s functions

G (E,e,))=GIE+i(—1)'e—H1 7Y/

Hi=1%A4;[1+68;1, (1)

where A;;=a(li—j|) depends only on the distance r
=|i—j|. The function a(r) is assumed to decrease suf-
ficiently fast at r > b, b being the effective bandwidth.

To investigate localization properties of such an ensem-

in terms of “‘superintegrals” [10]:
i & . i
GS(E,e,j)=(—l)“kaH [dox1(o] Ko, dexp —(—I)NEZ@TDU@ , 3)
=i i

where

ldo;1=dS} dS}dy} dx;, Dij=IE —ie(—1)*16; —H;;, K=diag(1,1,—1,—1).

Then the correlation function %/, is given before the averaging by the following expression:

7“—llm =

i 4)
4 6.]1 BJ,,,

z(J) =fH [do{lexp [é 2 o DyLef ] i=1,...,N, s=12,

ij.s
A . . )
Dy ={lEI+ieL,I+J;K15;; —H;}, Ly=(—1)"".
Averaging Eq. (5) over the disorder we have
Z W= NfHdH,, expl— ¥ H3(4;) ~'1Zz)
—fII[d¢,]exp[——Z(¢, L¢;) 2A,,+ Z¢ [EL+ie+J;KL1g; |, (6)

™1 into a single eight-component supervector ¢; = ("% /") with L,K,J

where we united two supervectors ¢(m i
becoming 8 X 8 supermatrices [10-12].
To proceed further we decouple variables ¢; connected with different sites i by means of the Hubbard-Stratonovich

transformation. We obtain

Zuv=fH [d¢j]exp{ Z(p (EL +ie+J,KL )¢
J

X fH do;exp [ B é— StrX6i(47");;6;— é Y oiL26,L ;| (7)
i i 7

where &; are 8 X8 supermatrices and the symbol Str stands for the supertrace. Changing the order of integration in Eq.
(7) and performing the integration over ¢; we come to

Z =f]__[d6,~ exp{—S[6,J1},

®)
I'ZO', A4~

Sl6,J1=1%s D6+ % Str X In(E — 6;+ieL +JiK) .
Making a shift, 6;,— &;+iel +J,<I%, and differentiating with respect to the source matrix j we get from Eq. (4) the fol-
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lowing expression for the averaged correlator Him at €eL1:

=—fIIdo. [Z(A '),,StrK‘”] [Z(A )k StrK‘zz] e ~Solel

Solé]= 3 Str [Za,(A - ),,a,+Zln(E a,)+ Zie 26'1:

where Bo=2X; A;; and we used the block notation

. o_Allé\_lZ
= | 214
0_2l0_22

9

stemming out of the followmg decomposition of the supervector, ¢7 =(¢ 1,9 P1) each 6 355 being a 4 x4 supermatrix

conjugated to PP

To make further consideration as clear as possible, let us specify A,~,-Ea(|i —J |) to be of the following form:

a(r)=a(—r)=0/b)exp(—|r|/b).

The main advantage of such a choice is that the matrix 4 ~'

dimensional Ising model this fact was used in [15]):

(A_I),'j=b I

El___—_z—/;[(l-*-e —Z/b)ﬁij—e
—e

(10)

entering Eq. (8) is tridiagonal (when solving a one-

(S e+ 8 -] an

As it is shown below, our main conclusions are insensitive to the specific form of the matrix A.
Substituting Eq. (10) into Eq. (8) and considering 5> 1 we get

S[6]|1-0=ZStr[,',—b2(6,-—6i+|)2 ;‘; 0',

To calculate correlation functions we use the saddle-
point approximation justified by two large parameters
N>1,b>1.

At this point we should note that a closely analogous
procedure can be used for the calculation of the averaged
one-site Green’s function

GIE+ie—H|i),

the imaginary part of which gives the density of states.
In this case we can restrict ourselves by introducing only
one four-component supervector per site. The resulting
expression for the action S[6] would coincide with Eq.
(12) with the only replacement of the matrix L by the
identity matrix I. Then the saddle-point equation has the
single solution

S=+IE-i®@—EN', (13)
independent of the site index i, and for the density of

states we get
p=0/2m)Q2—tE)'? E*<3, (14)

and p=0 otherwise, which is nothing but the famous
Wigner semicircle law obtained for the case of large band
matrices in [9].

In contrast, when calculating the densnty density corre-
lator, we have to choose the solution of the saddle-point
equation in the form

6i=T7'6oT, Go=LUE—IiL(8—E?"], (15)

dictated by the convergence requirement (see Refs.

LIn(E—6,)+ Yie6:L]. (12)

[10,11,16] for a detaxled discussion). Here matrices T
satisfy the condition TYLT=L, determining the graded
Lie group UOSP(2,2/2,2). Thus, in the limit N — oo,
b— oo only the manifold (15) contributes to the intcgral
).

Turning to the continuous limit and neglecting at
r=|l—m|>1 a difference between &; and &+, we get
the following expression for the correlation function at
the distance x:

2
H(x)= [343] fDQ‘(x)Str[kQ”(o)]

xStrlRQ2(x)1e =501 (16)
where

SI01=1+ [dxib2d*(xp)?str(8,0)?
+enpStrlQ(x)L1} arn

and the_ integration in Eq. (16) goes over matrices
O(x)=T ""(x)LT(x), forming the graded coset space
UOSP(2,2/2,2)/UOSP(2/2) xUOSP(2/2) [11]. Here we
wrote explicitly an irrelevant parameter d measuring the
distance between neighboring sites and introduced the
density per unit length g=p/d.

The action (17) defines the one-dimensional supersym-
metric o model investigated in a context of electron local-
ization in wires [10]. The parameters entering expression
(17) are related to the bare diffusion constant Dy and the
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frequency w as follows:
Do~4npb’d?, w=2ie. (18)

In Ref. [10] the complete localization of states for this
model was proved and the following expression for the lo-
calization length was found: &j,c =47npDy. Substituting
relations (18) into this formula we obtain the final ex-
pression for the dimensionless localization length (mea-
sured in units of intersite distance d):

Loe=&/d =(4npb)2 =B —E?)b?. 19)

Applying to the present case a one-parameter scaling hy-
pothesis put forward for disordered conductors in [17],
we conclude that all correlation properties of RBM spec-
tra should be determined by the single scaling parameter
x equal to the ratio of the localization length to the ma-
trix size: ¥ =/joo/N < b?/N. This explains the scaling be-
havior observed in numerical simulations [6].

This conclusion is highly insensitive to the specific form
of the function a(|i —j|), given its exponential decrease
at the distances r=|i — J | > b [we assume the normaliza-
tion condition Bog=2,%=_—wa(r)~1 at b— ). In gen-
eral, we should transform the first term in the action, Eq.
(8), going to the momentum representation and restrict-
ing ourselves to the lowest-order terms in a small-mo-
mentum expansion. The resulting expression for the ac-
tion has the same form

S101="2 [ dx1D5tr(8:0)* ~2i0SUIG LN, (20)

where now
p=pd =(1/nBo) 2Bo—E?)'?
Do=ﬂpBb

oo

Y a(r)rieh?. @n

r=—oo

By=7%

That leads to the following general expression for the lo-
calization length:

lioc =4npDo/d =(4/B3)(2By—E?)B, < b?. (22)

So far we considered RBM with zero mean value of
matrix elements. Another class of RBM (that with
linearly increasing mean value of diagonal elements: ﬁ,-j
=pié;;) was considered in recent work [7]. In our ap-
proach that results in the substitution £ — i for E in Egs.
(5)-(8). Such a substitution is equivalent to adding the
uniform electric field F=p/d at the corresponding
electron-transport problem. It is obvious that this pro-
cedure introduces a new length scale &q=A/F, where
A=2(2B¢) "2 is the width of the electron energy band in
the absence of an electric field. This length arises when
we consider a cross section of the energy band locally tilt-
ed by the electric field: —A/2+Bi < E < A/2+Bi for an
energy level E =const. Therefore, a new scaling parame-
ter y =Bb? « £10/Eq enters the problem in addition to the
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former parameter X.

If we define an “effective localization length” L°T as
that containing the most of an eigenvector normalization
(e.g., the “‘entropic localization length,” Refs. [6,71), it
should be of the order of &, at y <1 and of the order of
& in the opposite limiting case. Therefore, LT has the
following scaling form: L<T=b2f(y); f(y)~1 if y<1
and f(y)~A/yif y>1.

We should note that in Ref. [7] a different normaliza-
tion of matrix elements was used: a(r)~1 instead of our
choice a(r)~b~"'. As a result, the parameter Ao B{/?
«b'? and the ratio £oc/Ee becomes proportional to the
combination Bb*? coinciding with the scaling parameter
introduced in Ref. [7]. Meanwhile, the fit f(y)~y ~%3
at y> 1 used in [7] obviously contradicts the correct ex-
pression f(y)~y ~' [14].

The authors are grateful to A. G. Aronov for valuable
discussion and to F. Haake for informing us about the re-
sults of Ref. [9] prior to publication. One of us (Y.V.F.)
is indebted to T. H. Seligman and F. Leyvraz and espe-
cially to F. M. Israilev for stimulating discussions which
initiated the present investigation, to G. Casati, M.
Feingold, S. Fishman, and L. Molinari for the discussion
of results, and to N. Lehmann for a careful reading of the
manuscript. The hospitality of Essen University and the
financial support of the Alexander von Humboldt Foun-
dation are acknowledged with thanks.

[1] T. H. Seligman and J. J. M. Verbaarschot, in Proceedings
of the Fourth International Conference on Quantum
Chaos and the 2nd Colloquium on Statistical Nuclear
Physics, edited by T. H. Seligman and H. Nishioka
(Springer, Berlin, 1986), p. 131: C. E. Roman, T. H.
Seligman and J. J. M. Verbaarschot, ibid., p. 256.

[2] G. Casati, 1. Guarnery, F. M. Israilev, and R. Scharf,
Phys. Rev. Lett. 64, 5 (1990); R. Scharf, J. Phys. A 22,
4223 (1989); B. V. Chirikov, F. M. Israilev, and D. L.
Shepelyansky, Physica (Amsterdam) 33D, 77 (1988).

[3] P. Devillard, J. Stat. Phys. 62, 373 (1991).

[4] O. Bohigas and M.-J. Giannoni, in Mathematical and
Computational Methods in Nuclear Physics, edited by J.
S. Dehesa, J. M. G. Gomez, and A. Polls, Lecture Notes
in Physics Vol. 209 (Springer, Berlin, 1984); F. Haake,
Quantum Signatures of Chaos (Springer, Berlin, 1991).

(5] T. H. Seligman, J. J. M. Verbaarschot, and M. R. Zirn-
bauer, Phys. Rev. Lett. 53, 215 (1984); T. Cheon, Phys.
Rev. Lett. 65, 529 (1990).

[6] G. Casati, L. Molinari, and F. Israilev, Phys. Rev. Lett.
64, 1851 (1990); S. N. Evangelou and E. N. Economou,
Phys. Lett. A 151, 345 (1990).

[7]1 M. Wilkinson, M. Feingold, and D. Leitner, J. Phys. A
24, 175 (1991); M. Feingold, D. M. Leitner, and M.
Wilkinson, Phys. Rev. Lett. 66, 986 (1991).

[8] I. M. Lifshits, S. Gredescul, and L. A. Pastur, Introduc-
tion to the Theory of Disordered Systems (Wiley, New
York, 1988).

[9] M. Kus, M. Lewenstein, and F. Haake, Phys. Rev. A 44,
2800 (1991); G. Casati and V. Girko (unpublished).



VOLUME 67, NUMBER 18

PHYSICAL REVIEW LETTERS

28 OCTOBER 1991

[10] K. B. Efetov, Adv. Phys. 32, 53 (1983).

[111 J. J. M. Verbaarschot, H. A. Weidenmiiller, and M. R.
Zirnbauer, Phys. Rep 129, 367 (1985); T. Guhr, J. Math.
Phys. 32, 336 (1991).

[12] A. D. Mirlin and Y. V. Fyodorov, J. Phys. A 24, 2273
(1991); (to be published).

[13]) L. Schifer and F. J. Wegner, Z. Phys. B 38, 113 (1980).

[14] Recent numerical simulations [L. Molinari (private com-
munication), and M. Feingold (private communication)]

confirm the asymptotic behavior of a scaling function pre-
dicted in the present paper.

[15] M. Kac, in Statistical Physics: Phase Transitions and
Superfluidity, edited by M. Cretien, E. P. Gross, and S.
Deser (Gordon and Breach, New York, 1968), Vol. 1.

[16] J. J. M. Verbaarschot and M. R. Zirnbauer, J. Phys. A
17, 1093 (1985).

[17] E. Abrahams, P. W. Anderson, D. C. Licciardello, and T.
V. Ramakrishnan, Phys. Rev. Lett. 42, 673 (1979).

2409



