
RANDOM MATRICES

The seminar serie on Random Matrices will start from an elementary level and it will be
suited to a general audience and also to the first year graduate students. The topics will
be the following.

(1) Hermitian Random Matrices. Orthogonal Polynomials. Hankel Determinant and
Toda Lattice. 1/N expansion and graph enumeration.
Boris Dubrovin, February 9, February 16, February 23.

(2) Kontsevich Integral and KdV equation.
Andrea Raimondo, March 2 and March 9.
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(3) Distribution of the spectrum of eigenvalues of random Hermitian matrices: gap
probability distribution, sine kernel, Airy kernel, and Tracy-Widom distribution.
Tamara Grava March 16.
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(4) Unitary Random Matrices. Toeplitz determinant and Ablowitz Laddik equation.
Stefano Romano March 23 and March 30.
References
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(5) Moments of the Riemann zeta function and unitary random matrices.
Antonio Moro, April 6 April 13 and April 20.
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(6) Combinatorial probability, random matrices and integrable systems.
Tamara Grava, May 4 and May 11.
References
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increasing subsequence of random permutations. J. Amer. Math. Soc. 12 (1999),
no. 4, 1119 - 1178.


