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ABSTRACT:

We first introduce some concepts from Random Matrix Theory.
Pastur found the limiting distribution $n*{-1}S_n"{\top} K_n X_n S_n$ under some conditions.
We prove that Pastur’s result holds with weakened conditions. We further explore Pastur’s

proof from different angles and the relationship between the "diamond" operation defined by
him and free multiplicative convolution.
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