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Let µ be a probability measure on the real line having all of the moments �nite. The orthogonal polynomial

ensemble of size n ∈ N is a measure on Rn proportional to∏
1≤i<j≤n

(xi − xj)2dµ(x1) . . . dµ(xn).

The associated linear statistics are expressions of the form

X
(n)
f,α,x0

=

n∑
j=1

f(nα(xj − x0)),

where f : R→ R is a smooth function, x0 is a real number and α ∈ (0, 1).
We are going to present CLT for linear statistics under conditions imposed on the three-term reccurrence

relation satis�ed by the orthogonal polynomials associated with the measure µ. Following recent work of

Gaultier Lambert, the proof is reduced to the derivation of precise asymptotics of the orthogonal polynomials

in question.
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