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KKK 888: Hitting probability of Gaussian random fields and collision of eigen-
values of random matrices
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ÁÁÁ ���: Let X = {X(t), t ∈ RN} be a centered Gaussian random field with
values in Rd and let F ∈ Rd \ {0} be a Borel set. We provide a sufficient
condition for F to be polar for X, i.e., P (X(t) ∈ F for some t ∈ RN) = 0.
By applying this condition, we solve a problem on the existence of collisions
of the eigenvalues of random matrices with Gaussian random field entries in
critical dimension that was left open in [Jaramillo-Nualart (2020)] and [Song-
Xiao-Yuan (2021)]. This talk is based on joint works with Cheuk-Yin Lee,
Yimin Xiao, and Wangjun Yuan.
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