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Let p be a finite Borel measure supported on the real line and suppose that du(x) =
w(z)dz. If the eigenvalue distribution of an n x n Hermitian ensemble of random
matrices invariant under unitary conjugation is given by
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then the k-point correlation functions describing the density of eigenvalues defined by
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can be expressed as
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where K, (z,y) denotes the so-called Christoffel-Darboux kernel defined by
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and pg(z) denotes the k-th orthonormal polynomial with respect to u. Because of this

reason, determining scaling limits of the type
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which are called universality limits, are especially important. Our goal is to describe
universality limits for measures behaving like

du(z) = w(z)|r — xo|“dz

in a neighbourhood of some point zy. This question has been studied for 30+ years
with many partial results, but the complete answer has only been found recently in [1].
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