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Gaussian beta ensembles, a generalization of Gaussian orthogonal/unitary/symplectic ensembles in terms of the joint density of
eigenvalues, are one of the most studied models in random matrix theory. For the global asymptotic behavior of the eigenvalues, the
convergence to a limiting measure and Gaussian fluctuations around the limit of the empirical distributions have been studied even in case
the parameter beta varies as the system size tends to infinity by several approaches. This talk focuses on an approach based on stochastic
analysis to completely solve those two problems.
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