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Abstract

A square matrix is defined as Wp×p = XXT /n for 2 ≤ p ≤ n,
where X is a p × n random matrix whose entries Xij are i.i.d. with
zero mean and unit variance. The aim of this paper is to study the
large deviation probabilities of the condition number of W as n → ∞.
Results are obtained (i) when Xij are standard normal and p = o(n),
and (ii) when Xij are general and p = o(n/ ln lnn).
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