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Abstract:

Matrix integrals used In random
matrix theory for the study of
eigenvalues of Matrix ensembles
have been shown to provide
tau-functions for several hierarchies
of Integrable equations. In this talk,
we construct the matrix integral
solutions to the Leznov Ilattice
equation, its semi-discrete and
full-discrete version,Pfaffianized
Leznov lattice system and one
Pfaffianized semi-discrete Leznov
system. We show that the parameter
dependent partition function of
Jacobi Orthogonal Ensemble and the
Jacobi Symplectic Ensemble appear.
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