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Gaussian fluctuation and moderate
deviation of eigenvalues In unitary
Invariant ensemble (1)
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Abstract:

We are concerned with the limiting
behavior of the k-th eigenvalue of
unitary invariant ensembles, where
the potentials are Freud type or
uniform convex. As both k and n-k
tend to infinity, we obtain the
Gaussian fluctuations of the Kk-th
eigenvalue In the bulk and soft edge
cases, respectively.
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