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摘要: We will report recent progress on the universality of extremal eigen-
values of a large random matrix with i.i.d. entries. Beyond the radius
of the celebrated circular law, we will establish a precise three-term asymp-
totic expansion for the largest eigenvalue (in modulus) with an optimal error
term. Based on this result, we will further show that the properly normal-
ized largest eigenvalue converges to a Gumbel distribution as the dimension
goes to infinity. Furthermore, we also prove that the argument of the largest
eigenvalue is uniform on the unit circle and that the extremal eigenvalues
form a Poisson point process. Similar results also apply to the rightmost
eigenvalues. These results are based on several joint works with Giorgio
Cipolloni, Laszlo Erdos, and Dominik Schroder.


