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Fluctuations of eigenvalues of patterned random matrices

  Abstract

In this talk, we present the fluctuation of linear statistics of eigenvalues of circulant, symmetric circulant, reverse circulant and Hankel matrices. We show that the linear spectral statistics of these matrices converges to the Gaussian distribution in total variation norm when the matrices are constructed using i.i.d. normal random variables. The limiting variance of the linear spectral statistics for circulant, symmetric circulant and reverse circulant matrices will also be discussed.
This is a joint work with Koushik Saha.
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