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1. DEFINITIONS

(1) Let
A, B, C, B, C, Cn By
B, A, B, C, B, B, C,
¢, B, A, B, C, ... C, B,
B, C, B, A, B, ... B, C,
Ly =
¢, B, C, B, A, ... C, B,
C. B, C, B, A, ... A, B,
B, C, B, C, B, ... B, A,

be a k x k block-matrix. A,, B, and C, are n x n Wigner matri-
ces which are independent but not necessarily identically distributed.

Simulations for the spectral distribution of 100 L, with n = 100 for
1
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k=2,3,4,5,6,7,8,9 are given in Figure 1 and 2. The heights are up

to normalizing constants.

(2) Let
A7(11) A,(f) A7(13) A,(;l) A(5) Agf—l) Aglk)
A;Z) A1(11) A;Q) Ag)) A£L4) A%k_Q) Agf—l)
ASLS) A'ELZ) A’Ell) A7(12) Ag}) Aglk73) A%k*Z)
A'E:L) A’El?)) A'E?) A7(11) A7(12) A%k*4) Aglkig)
T =

A7(15) A1(14) A1(13) A7(12) Aq(le) A%k—S) A7(1k—4)

Aq(zkfl) Aq(zk:fZ) Aglkf?)) A%kfll) A;kaS) o A%l) A%Z)
AW QR g2 48 gG-d) 4@ )

be a k x k Toeplitz block-matrix. AS), Av(f), e ,A,(f) are n X n Wigner
matrices which are independent but not necessarily identically dis-
tributed. Simulations for the spectral distribution of 100 T}, with
n = 100 for £k = 3,4,5,6,7,11 are given in Figure 3. The heights
are up to normalizing constants.

(3) Let

be a 2 x 2 Toeplitz block-matrix where A,, is n x n Wigner matrix and

B,, is n x n Wishart matrix. Simulation for the spectral distribution
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of 100 W5 with n = 100 is given in Figure 4. The heights are up to

normalizing constants.

(4) Let

_ AP AR AP A AP A A
Ag)T A7(11) A(2) A7(13) A7(14) A%k_m A%k_l)
A1(L3)T A%Q)T AS) A7(12) AS) o Aglk—?)) Aglk—2)
A7(14)T ASDT Aq(E)T Ag) A7(12) . Aglk—zl) A%k—i%)

Yy =

A%S)T A%4)T A7(13)T A;Z)T Agll) o Aglka) Aslkfz})

Agk—l)T A7(lk—2)T A%k—:a)T Aglk—4)T A7(1k—5)T . AS) Ag)
A%k:)T A%k—l)T Agc—z)T Aglk—?,)T Agc—4)T o Ag)T AS)

be a k x k Toeplitz block-matrix. AV is an n x n Wigner matrix
and Ag), ceey AP are n xn non-symmetric random matrices which are
independent but not necessarily identically distributed. Here, AT is
the matrix transpose of A . Simulations for the spectral distribution
of 100 Yy with n = 100 for k = 2,3,4,5 are given in Figure 5. The

heights are up to normalizing constants.

2. FIGURES
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FIGURE 1. Simulation of the limiting spectral distribu-

tions of (from right to left): Lo, L3, Ly and Ls
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FIGURE 2. Simulation of the limiting spectral distribu-

tions of (from right to left): Lg, L7, Lg and Lg
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FiGURE 3. Simulation of the limiting spectral distribu-

tions of (from right to left): T3, Ty, Ts, T, T7 and Ty
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FIGURE 4. Simulation of the limiting spectral distribu-

tion of Wy
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FIGURE 5. Simulation of the limiting spectral distribu-

tions of (from right to left): Ys, Y3, Yy and Y




