
http://www.jstor.org

Limit of the Smallest Eigenvalue of a Large Dimensional Sample Covariance Matrix
Author(s): Z. D. Bai and Y. Q. Yin
Source: The Annals of Probability, Vol. 21, No. 3, (Jul., 1993), pp. 1275-1294
Published by: Institute of Mathematical Statistics
Stable URL: http://www.jstor.org/stable/2244575
Accessed: 19/05/2008 08:00

Your use of the JSTOR archive indicates your acceptance of JSTOR's Terms and Conditions of Use, available at

http://www.jstor.org/page/info/about/policies/terms.jsp. JSTOR's Terms and Conditions of Use provides, in part, that unless

you have obtained prior permission, you may not download an entire issue of a journal or multiple copies of articles, and you

may use content in the JSTOR archive only for your personal, non-commercial use.

Please contact the publisher regarding any further use of this work. Publisher contact information may be obtained at

http://www.jstor.org/action/showPublisher?publisherCode=ims.

Each copy of any part of a JSTOR transmission must contain the same copyright notice that appears on the screen or printed

page of such transmission.

JSTOR is a not-for-profit organization founded in 1995 to build trusted digital archives for scholarship. We enable the

scholarly community to preserve their work and the materials they rely upon, and to build a common research platform that

promotes the discovery and use of these resources. For more information about JSTOR, please contact support@jstor.org.

http://www.jstor.org/stable/2244575?origin=JSTOR-pdf
http://www.jstor.org/page/info/about/policies/terms.jsp
http://www.jstor.org/action/showPublisher?publisherCode=ims









































	Cover Page
	Article Contents
	p.1275
	p.1276
	p.1277
	p.1278
	p.1279
	p.1280
	p.1281
	p.1282
	p.1283
	p.1284
	p.1285
	p.1286
	p.1287
	p.1288
	p.1289
	p.1290
	p.1291
	p.1292
	p.1293
	p.1294

	Issue Table of Contents
	The Annals of Probability, Vol. 21, No. 3, Jul., 1993
	Front Matter
	The 1991 Wald Memorial Lectures
	Superprocesses and Partial Differential Equations [pp.1185-1262]

	The Spectral Measure of a Regular Stationary Random Field with the Weak or Strong Commutation Property [pp.1263-1274]
	Limit of the Smallest Eigenvalue of a Large Dimensional Sample Covariance Matrix [pp.1275-1294]
	A Normal Limit Theorem for Moment Sequences [pp.1295-1309]
	Von Mises Conditions Revisited [pp.1310-1328]
	Local Characteristics, Entropy and Limit Theorems for Spanning Trees and Domino Tilings Via Transfer-Impedances [pp.1329-1371]
	Singular Diffusion Limits of a Class of Reversible Self-Organizing Particle Systems [pp.1372-1393]
	An Ordered Phase with Slow Decay of Correlations in Continuum 1/r Ising Models [pp.1394-1412]
	Laws of Large Numbers for a Cellular Automaton [pp.1413-1426]
	Weak Convergence for Reversible Random Walks in a Random Environment [pp.1427-1440]
	The "Stable Roommates" Problem with Random Preferences [pp.1441-1477]
	A Continuous Version of De Finetti's Theorem [pp.1478-1493]
	Limit Theorems for U-Processes [pp.1494-1542]
	Convolution of Unimodal Distributions Can Produce any Number of Modes [pp.1543-1549]
	Hilbert Space Representations of m-Dependent Processes [pp.1550-1570]
	The Transition Function of a Fleming-Viot Process [pp.1571-1590]
	A Necessary and Sufficient Condition for the Markov Property of the Local Time Process [pp.1591-1598]
	Local Times for Superdiffusions [pp.1599-1623]
	Martingale Functional Central Limit Theorems for a Generalized Polya Urn [pp.1624-1639]
	Some Limit Theorems in Log Density [pp.1640-1670]
	Strong Large Deviation and Local Limit Theorems [pp.1671-1690]
	Moderately Large Deviations and Expansions of Large Deviations for Some Functionals of Weighted Empirical Processes [pp.1691-1705]
	Strong Approximation for Set-Indexed Partial-Sum Processes, Via KMT Constructions II [pp.1706-1727]
	Pathwise Nonlinear Filtering on Abstract Wiener Spaces [pp.1728-1754]
	Back Matter



