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In this talk, we observe a concentration phenomenon on the empirical eigen-
value distribution (EED) of the principal submatrix in a random hermitian
matrix whose distribution is invariant under unitary conjugacy; for exam-
ple, this class includes GUE (Gaussian Unitary Ensemble) and Wishart
matrices. More precisely, if the EED of the whole matrix converges to
some deterministic probability measure m, then the difference of rescaled
EEDs of the whole matrix and of its principal submatrix concentrates at
the Rayleigh measure (in general, a Schwartz distribution) associated with
m by the Markov—Krein correspondence. For the proof, we use the mo-
ment method with Weingarten calculus and free probability. At some stage
of calculations, the proof requires a relation between the moments of the
Rayleigh measure and free cumulants of m. This formula is more or less
known, but we provide a different proof by observing a combinatorial struc-
ture of non-crossing partitions. This talk is based on joint works [3] with
Takahiro Hasebe in Hokkaido university.
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1. Introduction & Main Results
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(Cauchy interlacing theorem):
Ai <7 < A1, (i=1,...,N—1).
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2. Overview of the Proof
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