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Singular values of matrices generated from spherical distributions

Motivated by an image analysis problem, we study asymptotic properties of the sin-
gular values of random matrices Ap,n, where the n columns are random samples from the
unit sphere in Rp. We show that the empirical law of the singular values of Ap,n satisfies
the semicircular law. We will also discuss a possible Tracy-Widom law for the largest
singular value of Ap,n.


