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Gaussian fluctuation and moderate
deviation of eigenvalues In unitary
Invariant ensemble (11)
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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. We obtain the
multi-dimensional  central  limit
theorems and the  moderate
deviations of eigenvalues.
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