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Bakry—Emery criterion, 141
Borel’s lemma, 33

characteristic polynomial, 186
central limit theorem, 187
moments, 187
characters, 23
orthogonality, 24
characters of the classical compact groups,
27
concentration of measure, 131
correlation functions, 71
counting function, see eigenvalue counting
function

determinantal point process, 71, 90
Dvoretzky’s theorem, 165

eigenvalue counting function, 90

empirical spectral measure, 106
concentration, 153
convergence, 107
large deviations, 124

entropy, 133

free entropy, 119
geodesic distance, 6

Haar measure, 7-17
Herbst argument, 134
Hilbert—Schmidt inner product, 5

irreducible characters of the classical compact
groups, 27

Johnson—Lindenstrauss lemma, 161
joint intensities, 71

kernels of eigenvalue processes,
71, 80

large deviations, 117

Lie algebras of the classical compact groups,
19

linear eigenvalue statistics, 108

logarithmic energy, 119

logarithmic Sobolev inequality, 133

constants on the classical compact groups,

152

moments, 54, 80
Montgomery’s conjecture, 184

Poincaré limit, 33
powers of random matrices, 85, 109, 153

quaternions, 1

representation, 22
Ricci curvature, 146

Schur functions, 27
generalized, 27
sine kernel process, 95
spectral measure, see empirical spectral
measure
Stein’s method, 54
submatrices
central limit theorem, 37
density, 38

trace inner product, 5
truncations
central limit theorem, 37
density, 38

Weyl integration formula
orthogonal and symplectic groups, 65
unitary group, 60

‘Wishart matrix, 38

Young diagram, 25
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