
Piotr Śniady

IMPAN lectures 2017/2018

Free probability and random matrices

Lecture 0. October 5, 2017 
What is this all about?
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Free probability and random  mortice ,
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free probability
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"

Topics in  random matrix they
"

Tao offer ,  iterating philoiophiul insight .

→ Section 2.5 .
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An  introduction to random  matrices
"
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Developments in  random  matrix they
"
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good survey of topics  which Will NOT

be covered by this  se.ie , of lecture , .



general plan of Letue 1.

LECTURE 0
.

LECTURE 1
.

→ general picture of the they

•
universality ,

Riemann } ,
chaos

,

•
determinant al point processes ,

Bai - Deift - Johansson ,

→ more specific picture et the series

• Voicnleicn 's fee pobdihb
• free  cnmulants
• combinatorial
° Weingarten calenbi .

• Boom  measure
,

non
- hemvtian  radon  mata ,



peat , he want to  via 't
.

Highlight, et the series f b 1

^

mathematical landrace ~
PROVERBIAL

* what happen , to eigenvalne , of what happen, to eigenuahe ,  of

large random  matrices a Sum of two  matrices
"

.

eisen  value , ef nonhermitia .

* freeness -

surprising abitat framework matrix and Boon  meane
.

for random matrices

X operator algebras , free gap
* Combination 's ef non - using partition, factors , ...

and fee whulant ,


