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52 (Abstract) : Physicists have observed a long time ago that
several models involving large unitary matrices undergo phase
transitions of higher order with respect to some parameter. | will
discuss this phenomenon in the case of the Brownian motion on the
unitary group, where it is possible to understand fairly concretely why a
phase transition occurs. The main observation is that there is a first time
at which the spectrum of the time-evolving unitary matrix fills the unit

circle of the complex plane.



