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Abstract

This paper focuses on the theory of spectral analysis of Large Random Matrix. Con-
cerning eigenvalues and eigenvectors some important results and methods are reviewed
and moreover, some latest results regarding eigenvectors are also presented. Finally,
the application of random matrix to wireless communication is illustrated

References

[1] Bai, Z.D. Miao, B.Q. and Pan, G.M. On asymptotics of eigenvectors of large
sample covariance matrix. Ann. Probab. To appear.

[2] Bai, Z. D. and Silverstein, J. W. (2004). CLT for linear spectral statistics of
large dimensional sample covariance matrices. Ann. Probab. 32 553-605.

[3] Silverstein, J. W. (1990). Weak convergence of random functions defined by the
eigenvectors of sample convariance matrices. Ann. Probab. 18 1174-1193.

15th European Young Statisticians Meeting 15thEYSM
September 10-14, 2007 Castro Urdiales (Spain)


