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Abstract: In this note, we consider the approximation of beta-Laguerre ensembles by

beta-Hermite ensembles with respect to the total variation distance and the Kullback-Leibler
divergence. Utilizing the Pinsker inequality, the central limit theorem of beta-Hermite ensembles
and the explicit expression on the third moment of beta-Laguerre ensembles, we are able to offer
sufficient and necessary conditions to this approximation. This result extends that in [4].
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