Random Matrices, Related Topics and Applications
August 25-30, 2008

Matrices aléatoires, sujets connexes et applications
25-30 aotit, 2008

Matrix models on the unitary or
the orthogonal group

Alice Guionnet
UMPA
Ecokzb&nfnakaSupéﬂeure(kaLyon
46, allée d’Italie
69364 Lyon Cedex 07
FRANCE

aguionne@ens-lyon.fr

Abstract

We prove the first order asymptotics of matrix integrals over the uni-
tary and the orthogonal group; we show that up to rescaling these two
families of integrals have the same limit and that this limit can be inter-
preted as a generating function for the enumeration of planar maps. This
includes the famous Harich—Chandra—Itzykson—Zuber integral, but in fact
any reasonnable real-valued multi-matrix integral.

Joint work with B. Collins and E. Maurel-Segala.



