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Sammanfattning: In this thesis we will consider a particular probability measure, the Circu-
lar Unitary Ensemble, which is a famous model within Random Matrix theory.

We will give new proofs of two central limit theorem’s associated to this measure. The
proofs are based on the fact that the moment generating function of a linear statistic can
be written as a Fredholm determinant of an integrable operator. With a Riemann-Hilbert
problem approach, it is possible to evaluate the determinant, at least asymptotically.

Alla intresserade ar valkomnal



