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A fundamental tool in Random Matrix Theory: the
Cauchy-Stieltjes transform - Part 2

vendredi 16 janvier 2026 11:30 (1 heure)

Wewill introduce the so-called Cauchy-Stieltjes transform of a probabilitymeasure on the real line and present
some of its fundamental properties. Then, we will explain how this analytic tool can be used to establish
asymptotic spectral properties of random Hermitian matrices when the dimension goes to infinity.
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