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A Note on the Limiting Distribution of Eigenvalues

of a Kind of Random Matrices

Z. D. Bai

Abstract

In P. L. Hsu'? (1941), the proof of the basic Lemma 3 is based on Lemma 1
which is wrong. The aim of this note is to correct the proof of Lemma 3:
Consequently, the main theorem in P. L. Hsu'® (1941) is true.
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