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摘要(Abstract): Random Matrix Theory has important applications in 

Quantum Theory, Statistical Mechanics, Multivariate Statistical Analysis, Quantum 
Chaos, Theoretical Computer Science, and Mathematics.  

In this talk, I will present two results we have proved recently: 
 

1. The Central Limit Theorem for linear statistics of the eigenvalues of band 

random matrices provided nn b n  . 

 
2. The Central Limit Theorem for finite-dimensional vectors of linear eigenvalue 

statistics of submatrices of Wigner random matrices. 
 

In both of the two results, we assume that the test functions are su_ciently 
smooth. 
 
 

 

欢迎参加 


