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A class of matrix models that arises as a partition function in U(V) Chern—Simons matter theories
on the three-sphere is investigated. Employing the standard technique of 1 /N expansion we solve
the system beyond the planar limit. In particular, we study a case where the matrix model potential
has 1/N correction and give a general solution thereof up to the order of 1/N2. We confirm that
the general solution correctly reproduces the past exact result of the free energy up to the order
in the case of pure Chern—Simons theory. We also apply to the matrix model of ' = 2 Chern—
Simons theory with arbitrary numbers of fundamental chiral multiplets and anti-fundamental
ones, which does not admit Fermi gas analysis in general.

Subject Index B04, B35, B83

1. Introduction

Recent progress in supersymmetric Chern—Simons matter theories has been made on the basis of
the exact result by means of supersymmetric localization. This technique allows one to compute
the partition function of supersymmetric theories exactly by the steepest descent method, which
reduces the path integral calculation to that of a certain matrix model [1]. This calculation was done
generically on S3 [2-4] (see also Refs. [5,6]) and on S? x S!—called the superconformal index
[7,8] (see also Refs. [9—11]). These exact results were in precise agreement with the prediction from
AdS4/CFTj duality [12,13] (see also Refs. [14,15]). See Ref. [16] for a review and further references.

On the other hand, progress in non-supersymmetric Chern—Simons matter theories has also been
made not relying on the localization technique but on the 1/N expansion technique by restricting
the class of matter fields to vector fields. It was conjectured that such a system is exactly soluble in
the ’t Hooft large-N limit [17,18]. The thermal partition function in Chern—Simons vector models
on S? x S! was determined exactly in the leading order of the 1/N expansion near the critical high
temperature [19] (see also Refs. [20,21]), which was used to show the three-dimensional bosonization
duality [22-24].

In contrast, the exact large-N analysis of the three-sphere partition function for any non-
supersymmetric Chern—Simons matter theory has not been performed due to its technical difficulty.
So far, analysis of the three-sphere partition function has been done perturbatively near the weak
coupling limit of the Chern—Simons coupling constant [25] to confirm that the system obeys the
F-theorem [3]. Perturbative analysis is, however, not enough to provide evidence for duality, and
exact large-N analysis is keenly awaited.
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In this situation we change gears to study a class of matrix models that is to be obtained as the
three-sphere partition function of Chern—Simons matter theories in order to capture a generic feature
of such a class of matrix models toward the bigger goal of showing bosonization duality on the three-
sphere. We are also interested in analyzing such a class of matrix models beyond the planar limit
because the bosonization duality is expected to hold at the subleading order in the 1/N expansion
[21]. (See Refs. [26—28] for recent arguments.)

To illustrate the kind of matrix models that are to be studied, let us consider the partition function
of generic U(NV); Chern—Simons matter theories on the three-sphere with unit radius:

. .
7= DADCDexp{—;—k/ (A/\dA—?lA/\A/\A)—S[QD,A]}, (1)
T JSs3

where @ denotes all the matter fields collectively and S[®, A] is the action for the matter fields. This
may be computed perturbatively as follows (see Ref. [29] for details). We first expand the gauge
field by the vector spherical harmonics

1 1 +1 41 8,8
Au(x) = 2 2 : apy Y L0 + § : a’ YT ) + a D] (@)
1 l1< l1<s+1
sesN \r‘lﬁ‘?il ‘ hg 7],lr]<s

We take the Lorenz gauge V,4* = 0, which kills the modes ;" with s > 0. The residual gauge

can kill the mode a8:8 except for its Cartan part, which we denote by o. We expand the matter
fields in a similar manner. Taking into account the Faddeev—Popov determinant, we integrate out all
the massive modes such as ai’j“ , aii'l’s and all the modes coming from the matter fields, which are
massive on the three-sphere. Then the partition function reduces to the finite-dimensional integration

of the effective action over o':

N
k
N : 2
Z_/d oexp:—z4n Sg_las-i-...}’ 3)

where the ellipsis is some function of oy generated by integrating out the massive modes. When the
matter fields vanish, the effective action can be exactly computed by, for example, supersymmetric
localization or cohomological localization [30] by adding the auxiliary fields to complete the gauge
field in the N = 2 vector multiplet. The result is [31]

N N
k Oy — O,
- N K 2 . s t
Z ANd o exp 147_[ E oy + E log2smh< 5 > . (4)

s=1 t#£s

Then, by denoting the correction of the matter fields to the effective action by V[o], the partition
function is such that

N
7~ f " [ 2sinh (L"’>e—”“]. (5)
RN P 2

In this note we analyze this class of matrix models by restricting the form of the potential to consist
of single trace operators: Vo] = N Zivzl W4 (0g).! The goal of this paper is to solve this class

' This restriction corresponds to the representation of the matter fields excluding higher-dimensional
representations such as the adjoint one.
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of matrix models incorporating the standard technique of 1/N expansion developed in the study
of ordinary Hermitian matrix models [32] beyond the spherical limit [33,34]. See Refs. [35,36] for
reviews and further references.

The rest of this paper is written as follows. In Sect. 2 we perform some preliminary analysis of
the matrix models. In Sect. 3 we derive the loop equation for this class of matrix models. In Sect. 4
we solve the loop equation by using the 1/N expansion. We give a general solution for the planar
limit (Sect. 4.1) and for the genus one (Sect. 4.3). Then we apply this solution to a few examples in
Sect. 5. We first apply it to pure Chern—Simons theory and compare with the known exact result to
test the validity of the presented framework (Sect. 5.1). We then apply it to A/ = 2 Chern—Simons
theory with arbitrary numbers of fundamental and anti-fundamental chiral multiplets (Sect. 5.2).
Sect. 6 is devoted to discussion and future direction. In the appendix we give a brief review of the
partition function of pure Chern—Simons theory on the three-sphere in order for this paper to be
self-contained.

2. Matrix model of Chern—Simons matter theories

Throughout this paper we investigate a class of matrix models such that

N N

Z=MN dNal_[2sinh (JS;U’>exp[—N§ Wa(as)], (6)
RN o —
7&_5 s=1

where 91 is a normalized constant and W, (o) is a non-singular function of o, which can be deter-
mined at least perturbatively by integrating out the massive modes for the original Chern—Simons
matter theory. When the original theory has N' = 2 supersymmetry, the matrix model potential
can be determined exactly by using the localization method [2]. For example, for NV = 2 U(N);
Chern—Simons theory with Nr fundamental chiral multiplets with the canonical R-charge, the
partition function is of the form [2,3]

s=1

N N . .
N=2 _ N : 05 — O; ik 5 1. —ioy 1
Z7 _mLNd atl;[2smh< > )eXp[Z_(EUS+§l§6S>+Nﬂ(271 +§ ,
(7)
where £(x) = —xlog(1 — e2mixy 4 %(mc2 + %Liz (e2T)) — %, and ¢ is the FI parameter, which is

equivalent to the real mass parameter. Adding the same number of anti-fundamental chiral multiplets
to this system, the partition function becomes

N N .
_ . - k 1
Z/D\féz =N RNdNGQZSIHh <Gs - Gt) exp {Z - <;—ngs2 + Eig‘as + Nr log cosh %) } )

s=1

See Refs. [37,38] for detailed analysis of this type of matrix model.
For explicit computation we write the form of the potential in Eq. (6) as

1 2 = (]
Wo(0) = 7=0 +p§otpe P+ 8Wy (o), ©)
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where 7, 1, are parameters. In this parametrization the partition function of pure Chern—Simons
theory on S3, which we briefly review in the appendix, is given by

x 2 ad N (_)N(N o { . gka(N“)} NT 0, W £ 10
= — .—, = 5 t =V, — L.
i Q7)VN! » o =iy 10
See Eq. (A4) for the normalization. The first example in Eq. (7) is formally given by
L_ ik iNe  _ Npim o iNe ()
X 27N 4N’ "7 T N24» PT 2N pr
oo .
¢ Nr INF (=)
SWy(0) =p2:;)upgeap’ up = ﬁ — o W= AN (11)
where p > 1.2 The second example in Eq. (8) is
A= 2mwi—, ty=—log2, t,=—— > 1), 8W—— 12
wio, fo= - log I =D o ¢+ N (12)

The matrix model of Eq. (6) can be recast in the same form as Hermitian matrix models with
positive eigenvalues. By changing the integration variables so that ¢y = €%, the partition function
becomes

Z=m / s T] - @)exp{—NZW(@} (13)

t#£s

where R represents the positive real axis and

W (¢s) = ~<1og¢s> +1og¢s+2tp¢P+aW<¢s>, (14)

p=0
where §W (¢5) is analytic on the positive real axis. Note that the matrix model potential has the
logarithmic cut on the negative real axis.

As a result, the partition function can be written by using a positive definite Hermitian matrix
® as

Z x / Dpe N (®) (15)

with W (®) = Eli(k)g ®) + log ® + Z;io t,®7 + W (). This suggests that this class of matrix
model can be analyzed by using the standard technique employed in ordinary Hermitian matrix
models. In what follows we show that the free energy and correlators of some sector can be determined
in order in the 1/N expansion.

3. Loop equation

There is a well-known method to determine the free energy in matrix models by using the so-called
resolvent, which is in the current situation defined by the vacuum expectation value of the generating

2 This expansion may not be useful for practical computation, though.
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function of regular single trace operators:

N

-1 Ly 1 I\ _ 1 (Tre?)
@) ‘_NS;<Z—¢S>_NTr<z—c1>>_NPZ:0 e (16)

We remark that the resolvent is well defined around infinity and formally behaves as w(z) ~ % in

the vicinity of infinity, though this asymptotic behavior is not guaranteed due to the fact that the
potential in Eq. (14) has the logarithmic cut, which ends at infinity. This suggests that the behavior of
the resolvent around infinity generally gets a logarithmic correction. Still, we can expect that there
exists a limit approaching infinity such that the resolvent behaves as w(z) ~ % on a certain patch.
This will be important in determining the resolvent later.

Once the resolvent is determined, the coupling dependence on {#,} of the free energy given by
F = —logZ is determined by

d . _v2(L_
=N (Z a)(z)), (17)

where lez = Zp>1 p+1 az . This can be seen from the fact that &~ 8F = N (Trd?).
In order to determine the resolvent systematically, we first derlve the Schwinger—Dyson equation
for a generic operator O[¢]. The vacuum expectation value of O[¢] is defined by

N
(©Ol41) = f %0161 { []6. - 0exp
t#£s

N
N W(¢>s>] : (18)
s=1

Consider a one-to-one transformation on R denoted by ¢; — ¢.. Then we obtain the identity such
that

- f d"pOl¢] ]‘[(«ps @)exp[ NZW@S}

t#£s

—/ 2o ] - @)exp{—NZW(«p)}

t#£s

Suppose the (infinitesimal) transformation ¢, = ¢ + ad¢,. Expanding the right-hand side in terms
of a, we find that the zeroth-order term cancels the left-hand side and the equation at the linear order
gives the Schwinger-Dyson equation

al 8¢ 0[] O[] AW ()
5 Sy —8d) — Y NO Sps ) =
<Z( 155"+ 5, ¢) Z¢S_¢<¢ 1) Z (#1509
(19)

s=1 s>t

To derive the loop equation from the Schwinger—Dyson equation let us choose O = 1, ¢ =

P ¢ Then the transformation ¢; — ¢ becomes one-to-one on R, because 8¢s|s.—0 = 0, and

35¢v — az
Doy T oy

> 0 for az > 0. Then the left-hand side in the Schwinger—Dyson equation in
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Eq. (19) is computed as

Yoo SITCLACONE. W (@)
Z<Z(z—¢>)2+ Z(z—«zss)(z—@) 2N, z—¢s> <Zl 9, >

s>t

The first two terms are computed as

Yoo 1 N 1 d
T — _ 2
<szzl(z—<z>s)2+ Z(z—¢s>(z—¢t)> s;<(z—¢s)<z—¢t)> dT ©®

s>t

The third term is

Wl / W/
<NZZ_(¢;S)> <NZ/d6<x—¢> ()> W [ @@

s=1

where we define the density function

Mz

o) = lTr (6(x — D)) = (6(x — ¢y)) (21)

s:l
Hereafter we assume that z is outside the support of the density function in order to exclude the case
where Eq. (20) is divergent. The density function satisfies fR+dx,0 (x) = 1, and can be computed by
evaluating the discontinuity of the resolvent across the real axis. Indeed, by using the formula

1 1
— =P +7is(x), (22)
X Fie X

where x is a real number, € is an infinitely small positive number, and P denotes the principal value,
the discontinuity of the resolvent between x =+ i€ is computed as

wx —ie) —wx +ie) =2mip(x). (23)
By using this relation, Eq. (20) can be rewritten as

W' (¢s) _ 2% dw W' (w)
< NZ z—¢s> -N CR+27TZZ— @(w), @9

s=1

where Cr, denotes a circle encircling Ry counterclockwise. The fourth term vanishes because

<ZNW/<¢n>>=— f d%ZNW/(d)n)]_[ws @)exp[ ZNW@)}

sFEt

:—Zf "¢ [ 4 - ¢t)<——exp{ ZNW@’S ])

SFEL

N
=§szNdN¢ 3o 116~ @)exp{—ZNW(ass)}
n + n s=1

SF£t

= Z<Z ¢t> = 0. (25)

n t#n
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Collecting these, we obtain the loop equation

) dw W' (w) 1 d

©® _iManz— lw )+N2dT () =0. (26)

Note that this is of the same form as that of the ordinary matrix models except for the integration
region.

Once the resolvent is determined by the loop equation, so are the density function by Eq. (23) and

the coupling dependence on {#,} of the free energy by Eq. (17), and similarly for the other coupling

dependence. For example, when § W (®) = >

>0 u, ®P log @, the other coupling dependence on

{up} of the free energy is determined by

wF= —N?u(z), (27)

d -1.9
where = Zp>0 7 By and v(z) is the vacuum expectation value of the generating function of

singlet operators of the form Tr(®d? log ®):

N
1 log ® 1 log ¢
=—T = — 28
v N r<Z—CI>> N§<Z—¢S>, (28)
which is computed by using the resolvent w(z) as

ogx dw logw
v(z) = | dxp (X) SoWw) : (29)

R, —X CR+27” zZ—w

Similarly, the P dependence of the free energy is determined as

N 2
oF dl N 0l N
oF _ OlgR &xg@>— gN _ wmmW)

w9 e w22
9 logMt  N? dw 5
908t av ] 30
o 2ﬂf o (30)

Acting ﬁ and % on the free energy gives correlators of singlet operators such that

mood ~d - log ©
—F) = N"t" T ( ) Tr < >> 31
(E dUW[) (I!:II dTZk) ( : <E ' 1_[ = conn .

with n > 1, where the subscript conn means the connected part of the correlator. It is also possible
to compute correlators including some number of the operator Tr(log ®)? by differentiating the free
energy several times with respect to A.

We remark that it is not guaranteed and has to be confirmed that correlators computed in this way
agree with those computed from the original theory by using the path integral.? In other words, the
potential of the matrix model generally depends on operators inserted in the path integral. This can
easily be seen by considering a partition function of some supersymmetric theory computed by using
the localization method. Since correlators of non-supersymmetric operators cannot be computed by

3 The author would like to thank S. Sugimoto for discussion on this point.
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the exact method, the potential of the matrix model cannot be reused to compute correlators of non-
supersymmetric operators. In this context the matrix model potential is available when operators
inserted in the path integral or parameters deforming the original theory maintain supersymmetry.

4. Solution of the loop equation

In this section we solve the loop equation in Eq. (26) in the 1/N expansion. The analysis will depend
on the large-N behavior of the potential. Generically it can be written as

1
W(@) = W)+ I (P), (32)

where Wy(¢), W1(¢) do not depend on N. For explicit calculation maintaining a certain extent of
the generality we study the case where the potential is given by Eq. (14) with A, 7, of order one:

1 o0
Wo(@) = =(log @)’ +logd + 3 1 + - (33)
p=0

In the examples of supersymmetric Chern—Simons theory in Sect. 2, this case corresponds to the
’t Hooft limit with the number of flavors Ny of order N. Accordingly, the consistent 1/N expansion
of the resolvent will be such that

0@) =Y (N 2w,() +N o, L1@) = > N %aw(2). (34)
g=0 gelN

Plugging this into the loop equation and expanding with respect to 1/N, the loop equation is
decomposed as follows. For g = 0,

w3(z) = ?g —Zd v —WO(Win(W), (35)
Cr27i Z—w
ko) = - § SRR, (36)
Cr 2T Z—w

which we call the genus-zero and genus-half loop equations respectively for convenience, and for
g=1,

g—1
KRog@) = ) 0y(2)wy_g(2)
g'=l
g1 Wiww, 1 (w)
dw "1 g7 d
+ Yoy @op @ - TE T e
g'=0 +
g—1 /
A dw Wi(w)wg(w) d
Koy} 6) = 20@)01 @) + Zl 2y @)y g1 (@) imﬁﬁ ar, ’e-1
g =
(37)
where we define
. dw W/ (w)
RfG) = f 2 )~ 2@ 2. (38)
r2TEZ—W
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From these equations, g (z) can be determined in order from g = 0. Once the resolvent is determined
at the order g in the 1/N expansion, so is the density function from Eq. (23) as

wg(x — i€) — wz(x + i€)
2mwi

pz(x) = , (39)

where p(z) = Z;O:o (N*Zg,og(z) + Nfzgfl,og+% @) = de%N Nfzg,og(z). The coupling
dependence of the free energy on 7, is determined from Eq. (17) as

d 1 d
Fo=—- — , —F; = —w;(2), 40
dT- 0 2 wo(z) dT. g wg(z) (40)
where g > 5 and F = Y02 (N> 726 Fg + N'7%F, 1) = 3o iy N> Fg.

4.1. Planar solution

Let us solve the planar loop equation of Eq. (35). First we show that the planar loop equation
contains the saddle point equation of the starting matrix model in the large-N limit. For this purpose
we compute the discontinuity of both sides in Eq. (35) between x — i€ and x + ie. The discontinuity
of the left-hand side is

(wo(x — i€) — wo(x + i€))(wo(x — i€) + wo(x + i€)) = 2mwipg(x)(wo(x — i€) + wo(x + i€)),

where we used Eq. (39). That of the right-hand side is

() ( pe) __pol) ) = [ @ Wmrpem2minGe — ) = Wy2mipy ().
R, X—Il€E—y X+I€e—Yy R,
Therefore we obtain
wo(x — i€) + wo(x + i€) = Wy(x), 41)

with x in the support of the density function in the leading order of the 1/N expansion. This is the
same as the saddle point equation derived from the starting matrix model in Eq. (13) in the large-N
limit.

Suppose that the support of the density function consists of s distinct connected intervals,
supp(po) = Uj_,lazi—1,azi], where 0 < a; < --- < ap,. Taking account of the fact that the
loop planar equation in Eq. (35) is quadratic, we make each interval correspond to a square root cut
of the solution. Under this ansatz we solve Eq. (41). Let us consider a trial function H (z) that sees

the deviation of the resolvent from the s-cut square root function 4(z) = 4/ ]_[lzil (z — a)):
wo(z) = h(z)H (2). (42)
As mentioned in the previous section, we solve the loop equation so that the resolvent behaves as

wo (z)N% in the limit approaching infinity. This suggests that the trial function behaves as H (z)fv#
up to the signature, and thus is analytic around infinity. Therefore, using the Cauchy theorem we

9/28

Downl oaded from https://academ c. oup. com ptep/articl e-abstract/ 2018/ 4/043B02/ 4966889
by Kyoto Dai gaku Nogaku-bu Toshoshitsu user

on 08 May 2018



PTEP 2018, 043B02 S. Yokoyama

find that*

?g dw HW) _ 43)

C2Tiw —z

where z is a complex number outside supp(p) and C is an infinitely large circle. Assuming further
that the trial function is analytic except for the support of the leading density function, we can
compute the left-hand side by deforming the contour to the non-analytic region:

dw Hw) Ay W)
2@+ fé dmiw—z T ]Eupp(po)zm O —2h()’ “4

supp(pQ)

where we used Eq. (41) in advance and Cyypp(p,) denotes a circle encircling the intervals supp(oo)
counterclockwise. Therefore the trial function is determined as

H(Z):_][ d_y_Wo—(”:_jg dw W) 1 (45)
Supp(p0)27'[l Oy —2)hQy) C 2mwi (w —z)h(w) 2

supp(p()

so is the planar resolvent:

—h(z) dw  W,(w)
wo(z) = 5 2_0—h (46)
CSupp(po) Tl (W - Z) (W)
Then the planar density function is computed from Eq. (39) as
h(x) dy W)
pox) = 2 0 (47)

i Jsupp(po)27i (x — MAQY)’

with x € supp(p9) = Uj_,[a2i—1,a2;] and h(x) := h(x — i€) forx € Ry.

The endpoints of the cuts are determined in the following way. Assume that the solution obtained
above behaves asymptotically as wo(z) = % + - .- approaching infinity. This is satisfied if and
only if

1 dw wEw/
_7§ DWW s, VE=0,...s, (48)
2 Csupp(po)znl h(W)

where the signature is chosen suitably. These give s 4+ 1 constraints for 2s endpoints of the cuts,
which is not sufficient unless s = 1. For the s > 2 case, the residual conditions are provided by
stability against the tunneling of eigenvalues between different cuts [39]. We demonstrate the residual
condition following Ref. [40]. First we write the total matrix model potential in terms of the density
function in the large-N limit:

Viot

= f 00 () o (x) — ][ dxdy0()e0(y) log [x — y] —u( f dx00(x) — 1), (49)
R, R, R,

S+P W T 4 4P, H
4 One may more generally conclude that, for example, oo o AP @ Pl W () wwhere Py(z)

are polynomials of z. The resolvent obtained from this form in the same way 'as described below at first looks
different from Eq. (46), but reduces to the same form by using the boundary condition, which is the same as
Eq. (48). We give a comment on this point below.
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where p is a Lagrange multiplier and gy is the dynamical planar density function determined by the
saddle point equation

W) = 2 [- dvent) og b =1 — 1 =0, (50)

Ry

Differentiating this with respect to x leads to Eq. (41), which we solved as Eq. (46). This suggests
that integrating Eq. (41) with respect to x does not get back to Eq. (50), because the density function
is not analytic on the edges of the cuts so integration of Eq. (41) takes different values on each
interval in general. Requiring those values to be the same (as 1) gives a non-trivial condition.”> To
write down the condition we define a function i on R by

ﬁ(x):zRe[Wo(x) — 2]£ dypo(») log(x — y)], (51)
-+

where py () is defined by the analytic continuation of pg(y) from an interval to the whole positive
real axis. Then the function py(x) takes pure imaginary values outside supp(po). Differentiating with
respect to x gives i (x)’ = Re[—2mipo(x)], which suggests that the derivative of 1t(x) vanishes on
each cut and thus [t (x) is constant on each cut, as expected. The condition for all of these constants
to be equal can be written as [t(ay; — €) = (azir1 +€) Vi=1,2,...,5s — 1. Since

N - aiy1+e€ N aiy1+e€ N
pw(azi1 +€) — plaz —€) = / dxi(x) = / dx(=2mipo(x)) = — @ dwwo(w),
a

ai—e€ 2i—€ Bi

where B; = Clay;.45:41] 18 a circle encircling the interval [ay;, azi41] counterclockwise, we obtain®

@jy1+e
/ dxpo(x) =0 or dwawy(w) =0 (52)
ayi—e Bi
Vi=1,2,...,5— 1. These yield the residual s — 1 constraint equations to fix the 2s endpoints of the
cuts.
There is a comment on the solution in Eq. (46). By using the condition in Eq. (48), the solution
can be rewritten in a different form such as

—h(z) dw  wWEw(w)

22k o 2mi(w—z2)h(w)’ (53)

wo(z) =
supp(pq)
where £k = 0, 1,...,s. On the other hand, this form of solution can be obtained directly by starting
with a different equation from Eq. (43) as mentioned in footnote 4. Then the cuts can be determined
not only by the asymptotic condition wgy(z) = % + .-+ with z ~ oo, but also the fact that wy(z) is
non-singular around z ~ 0. These two conditions give the condition in Eq. (48).

The free energy in the leading order of the 1/N expansion is easily determined as

7 v I log M
= — lum
0 tot N>oo N?

(54)

5 It is possible to consider a case where the Lagrange multiplier in Eq. (49) takes different values on each
interval. In this case their values become parameters of the theory and play the role of a kind of chemical
potential.

® The chemical potentials mentioned in footnote 5 can be added such that 56& dwwy(w) = u, for
i=1,2,...,s—1.
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with Eq. (50). From this expression, we can reproduce the derivatives of the free energy with respect
to the coupling constants obtained in the previous section. For example, acting ddTZ on Eq. (54) yields

dFy dWy(x) —x 1 p0(x)
T = o T = [ oo 7 = [ (59)

where we used Eq. (50), fR+dx,o0(x) = 1, and Eq. (33). This is nothing but the equation in
Eq. (40).

4.2.  Hole correction

The hole correction of the resolvent is determined by the genus-half loop equation in Eq. (36).
Let us derive the saddle point equation at this order from Eq. (36). For this purpose let us rewrite
Eq. (36) as

dw Wi Wwo(w) + Wy(w)w 1 (w)
yg i —w — 2w (2)w1(2) = 0. (56)

As in the planar case, we compute the discontinuity of the left-hand side between x — ie and x + ie.
The discontinuity of the first term is computed as

1

1
/ dy(W1(po) + Wo()p1 (1) < . - > = 2w i(W{(x)po(x) + W (x)p1 (X))
R, xX—i€e—y Xx+ie—y 2

That of the second term is
—2711'(/00()0((0% (x —ie) + w1 (x +i€)) + Wé(X)p% (x)).

Therefore we obtain
a)%(x—ie)+a)%(x+ie)= Wi (x) (57)

with x € supp(pp). Combining this with the planar saddle point equation in Eq. (35) we obtain
a)o’%(x —i€) + a)O,%(x +ie) = W'(x) (58)

with x € supp(po), where we set w;, 1= @ + N~ a)1 This is the same form as the planar saddle
point equation in Eq. (35), replacmg Wo(x) with W(x), and the previous argument to solve this
equation holds without any modification. Therefore a solution of the usual saddle point equation
is correct up to the order of hole correction! This is a nice simplification, while the caveat is the
region that Eq. (58) holds. That is, the region where we need to solve Eq. (58) is on supp(po).
However, when we solve Eq. (58) as done in Sect. 4 the cut appears as the support of the density
function including the hole correction, supp(py, 1 ). This small discrepancy may imply that the loop
equation can be solved by assuming that the support of the planar density function matches the one
including the hole correction. This assumption may be important to separate out the genus-half one
from @, 1 (z). We expect that the discussion above will hold in more general matrix models such as
two-matrix models. We leave the proof of this conjecture to future work.
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4.3.  Genus-one correction

Let us determine the genus-one correction of the resolvent. For simplicity we first study the case
where W) = 0, so w 1= 0. In this case the genus-one loop equation, Eq. (37) with g = 1,
reduces to

0; wo(2). (59)

z

Ko (2) =

This can be solved in the same manner as in the ordinary Hermitian matrix model [33,34]. Let us
first compute the right-hand side:

aw,
dooz) _ dloght) ) dw 200 gy () loghn)
dT, dT, 2 csupp(po)2m (z —w)h(w)
/ dlogh(w)
dlog h(z) @+ h(z) dw —1 h(z) dw —Wow)—F——
= ——wo(2) + —— P
dT, 2 Jeqpppy 27l (2 = w)3h(w) 2 Csupp(p0)2rrl (z— w)h(w)

Then the second term is computed as

h@) [ dw 1 _ h@)1 (O O RN 1 1
2 Je2miz—wlhw) 2 2<h(z)> _T(Z;(Z—ai)z+5i2<j:(z—ai)(z—aj)

The third term is
2s
h(z) d( al) —WO(W) dlogh(z) da; 1 (1)
=— ———h M,
7§ 2 2(z — W) hw) (W — ay) ar, @t 2 dT. z ®
i= supp(po) i=1
where we set
d W
M® = f _W% (60)
Csupp(pO)Zm hw)(w — a;)
Therefore we obtain
dwo(2) 3 1 1 1 S da; 11
__ = ST N S — ’ —hmP . (61
dT, 16;(2—611')2 8§(z—al~)(z—aj) P dT,z —a; 4 @M, 1)
In order to compute j'iri’ we act % on the constraint equations of the edges of the cuts, Egs. (48)
and (52):
d W (w) — Wi(w) = log h(w)
f W Al 0" dr: —0, k=0,1,...,s (62)
Coupptony 277 h(w)
azi+1 d
/ dx— (Wy(x) = 2wo(x)) =0, [=1,2,...,s—1, (63)
aj] dTZ
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where we used 2ipg(x) = Wj(x) — 2wo(x). These are computed as

h(z) “arM T oG —a ’
2s
d( ai) . (1
— _ Kjj————M; " =0, 65
Zh(z)(z—ao+ Z N, ()
where K;; := [ dx M) The solution can be written as
ay; (x—aj)
da; 1 1 2
L 66
ar. = O (h(z)(z —an Z“” Iz )) 0

where o;; are determined by plugging this back in and setting the coefficients of polynomials with
respect to z to zero. The determining equations of «; ; are:

2s

1< 1
Y (dayy —aT =0 <l <k-2), EZafozi,k,1+k—§=0, (67)
i=1 =

S
> dfaiy=0 (k<l'<s-2), (68)
i=1
2s
Y Kpeiy=0 (1<l<s—1,0<I'<s-2). (69)

i=1
Substituting Eq. (66) into Eq. (61), we find

2s s—2

Z ZZZ —erd (70

i=11=

dT, 164~ (z—a)? 8

den(z) 1 1 1 Z

(Z—az)(z—a)

This can be rewritten as the image of the linear operator K insucha way that

)] )] 2s s—2
daog(z) [ 1 @ Il X @—x @ 1 o
e MR DI P X LG |0

i<j i=11'=

where Xi(") (z) satisfies K Xl.(n) (z) = forn > 1. X( ) (z) is constructed inductively as follows.

Start with the identity

(- a)"

: = : + Zn: ! (72)
E=ww—a)"  E-wE—a)® = (- apkw—ayr k!
Vn > 1. Acting szupp@O )% VZ{ES;) on both sides and computing the right-hand side results in
dw Wj(w 1 1 LY VA
/ o) - =2w0(2) —I—Z’—k (73)
g 271 HOW) (= w)(w — ay) WG —a)t = —ap)
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Equivalently,

A n M(n k+1)
K(——— - 74
(h(z)(z - al)n) =1 (z— al)k 74

The case with n = 1 implies that Xz( )(z) (1) m Assuming that X( )(z) is constructed

. . : . M
is valid for n < n — 1, we can rewrite the right-hand side as =57 +

so that Kx,( ‘@) = G—a; )n
it M(n k+1) Kx(k) (z). Therefore we find that

1 1 = 1
(n—k+1) _ (k)
K — M. : = —. 75
(M;“ (h(z)(z —ap" kzzl - (Z)>) —a)" )
Hence, if we define xl.(n) (z) by
1 1
(n) (n— k+1) (k)
; = — M; 76
Q= ( e k§ 1: G >) (76)
then K Xl.(”) (2) = (z—lai)” is valid for n = n. By using this function we finally solve the genus-one

loop equation as

Xi(l)(z)_ 1)(2) 1 2s s—2

1 & 1
1) = ¢ ; OEEDY p— +72 Z % @aipa (77)

i<j i=110'=

up to terms in the kernel of the operator K such as % withm =0, ...,s. Note that w; (z) behaves at

most as z-‘%’ and thus the leading asymptotic behavior of the total resolvent w(z) is unchanged; so
is the cut. From Eq. (77), the coupling dependence of the genus-one free energy can be determined.
For example, the dependence on 7, is determined by Eq. (40), and that on A is by Eq. (30).7

Next we consider the case where the matrix model potential contains the 1 /N correction: W (w) #
0. In this case, as derived in Eq. (37), the genus-one loop equation is corrected by the genus-half

Wi (wwy (w)

dw _~ 3
Cr 2mi z—w
and there may be some simplification in the way that the planar resolvent and the genus-half one

resolvent so that Kw; @ =w 1 (z)% — + diTza)o (z). This equation is more involved
can be determined at the same time as shown in Sect. 4.2. To see this, consider the deviation of
the resolvent from the solution w(z) = w, 1 (z) + Sw(z) and substitute this into the original loop
equation of Eq. (26). We obtain

dw W' (w)

d
20)0,%(2)360(2) +dw(z)? — i}qﬁ W do(w) + — N2 dT, (a)o l(Z) +dw(z)) = 0. (78)

Since w,, 1 1s of order one, Sw (z) is of order 1/N2: 8w = N~2&1 +O(N~3). Therefore, at the leading
order of the 1/N expansion this reduces to

d
Kai(z) = ar — @ 1 (2), (79)

7 The differential equation in Eq. (40) will be solved as in the original Hermitian matrix model for the
one-cut case [33] and the two-cut case [34], though such explicit solutions of the genus-one free energy do not
contain the information about the dependence on other coupling constants such as A.

15/28

Downl oaded from https://academ c. oup. com ptep/articl e-abstract/ 2018/ 4/043B02/ 4966889
by Kyoto Dai gaku Nogaku-bu Toshoshitsu user

on 08 May 2018



PTEP 2018, 043B02 S. Yokoyama

where we define K by

N aw W’
Rf() = f 22 )~ 20, () ). (80)
Cr, 27 Z — W 2

This equation is of the same form as the one without the hole correction by replacing wg, Wy with
@15 W, respectively. Since the above argument to solve this equation holds as it is by performing

the replacement, a solution of Eq. (79) is given in the same form as Eq. (77), where a; and Ml-(") are
replaced with the ones including the hole correction. We emphasize that this simplification happens
only at the genus-one order, and at higher order one may need to solve Eq. (37) in general.

5. Applications

In this section we apply the presented formulation developed in the previous section to a few examples.
First we apply it to the three-sphere partition function in U(N); pure Chern—Simons theory in order
to test the presented framework by comparing with the exact result known for pure Chern—Simons
theory as reviewed in the appendix. Secondly, we apply it to N' = 2 U(N); Chern—Simons theory
with np fundamental chiral multiplets and 7y anti-fundamental ones. This system does not admit
the Fermi gas analysis in general, and there may be no systematic way to study the system beyond
the spherical limit except for our formulation at present.

5.1.  Pure Chern—Simons theory

The matrix model potential for pure Chern—Simons theory is given by Eq. (13) with Eq. (10). For
simplicity we first study the case where there is no hole correction. Then W/ (w) = Wé w) = l%fff + %

Let us first determine the planar resolvent. For % > 0, the potential has only one stable minimum
so we have only to consider a solution with one cut: supp(09) = [a—,ay] with0 < a_ < ay.In

order to simplify the integration we start with a solution of the form of Eq. (53) with £k = 1:

—h(2) dw 41
2z 2wi (w —2)h(w)’

(81)

wo(z) =
C[a_,a+]

where h(z) = \/ (z —a-)(z — a4 ). Inflating the contour we can compute the right-hand side as
1 1
h(z) dw Oiw h(z) sz +1
2z C(—oo,O]ZT[i w —2)h(w) 2z h(z)

10g ( (a—+ay)z—2a_a -2, /a_a;h(z) >

wo(z) =

(—a_—a;—2h(2)+22) 1
= - + —, 82
2)z 2z (82)

where we computed the first term as

(a—+ay)z—2a_ay =2, /a—ayh(z)
h(z) (O dw (log|wl — i) — (log [w| +7i) _ h(z) log( a )

20z J_o2mi (w — 2)h(w) 20z h(z)

) . (83)

The edges of the cut, a_, a,, are determined by the asymptotic behavior around infinity and the
regularity around the origin. wg(z) can approach % when z — —oo, which is achieved if and only

iflog (% Va_aJr) = X. wy is regular at the origin if and only if log (%) —y
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Fig. 1. (a) The blue and yellow curves depict the matrix model potential and the planar density function,
respectively, when % = 0.5. The eigenvalues tend to clump around the potential minimum. (b) The differen-
tiation of the planar free energy with respect to X is plotted. The blue curve depicts the result obtained by the
resolvent method and the yellow one is from the past exact result. They almost coincide.

These can be solved as a4 = (e% + +v/e* — 1)?. Note that a_a = 1. Then the planar resolvent can

be simplified as
1 1+h
wo(z) = ~ log (”—Jr(z)) (84)
Az 2
The planar density function is computed as
-] (x/(x—a_>(a+—x>>
I4+x
po(x) = (85)

X
This solution matches the one given in Ref. [36], where the solution is expressed in the original

coordinates. We plot the density function as well as the potential in Fig. 1(a).
The planar free energy is given by Eq. (54) and its A derivative is Eq. (30):

doF) 1 1 f‘” )
—~ = — — —— dxpo(x)(log x)~. 86
ORIl po(x)(log x) (86)

We could not perform the integration on the right-hand side analytically, so instead we evaluated it
numerically. The numerical result is in good agreement with the past exact result of Eq. (A19), as
can be seen in Fig. 1(b).

Next we study the genus-one correction. Now we consider the one-cut solution, so the genus-one
correction of the resolvent is given by

1 1
w1(z) = 1—6(x£2) @+ xP@) - <

1
—— e - Py, (87)

where x4 are defined by Eq. (76). M. (1), Mf) are computed by Eq. (60). As in the computation of
the resolvent, the integration can be simplified by using Eq. (48):

TR Y R /0%
a+ C[a_,a+]27-[i hw)(w — ay)
1 dw logw 1 % dw 1
rax Jo, . 2mihWw—ax)  ax Je, , 2mih(w)(w — aiy)
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By inflating the contour to infinity, the first term is computed as

—1/0 1 —1( 2w —ax )

0

- -2
~— d = =

Aay J—oco yh(y)(y —a4) ra+ \ (a+ — a;)«/w — a4+

o AaxJar(Jay +Jaz)

and the second term vanishes. Therefore M i” = .Inthe same way, Mf) are computed

y® = _26yaxtaaz)
asMy” = 5y 7
ay r((ax+/ax)

The genus-one correction of the free energy is computed by using Eq. (30):

—2
i’ (Vag+azg)

0F 1 1

at 1 1 0
— = — — a’x/ol(x)(logx)2 = ~—/ dxwi (x) log(—x). (88)
oA 12 2)2 /c;_ —00

12 52
This time we could perform the integral analytically:

< ~ > By
OF) (0= +r+2 ACoth(z) —2
I 24(e> — ) 245

(89)

This result is in precise agreement with the past exact result of Eq. (A20) with ¢ = 0.
Next we consider the case where the matrix model potential has a hole correction by the “FI

I3
parameter”:3 W' (w) = l%f% + 2N TVN
As discussed in Sect. 4.2, we solve the usual saddle point equation w (x — i€) + w(x + i€) = W' (x),
which is correct up to the hole order. To emphasize the difference from the previous computation

withE =1 %, which is still integrable as shown in the appendix.

we denote the cut with a prime, so that supp(p, 1 )=1[d_, a’+]. Then a solution of this saddle point
equation, w, 1 (x), is given by

logw

—h(z) dw S+ 1+

2 Jo 4270 v —2hw)

(90)

@ 1 (z) =

where /:l(Z) = \/ (z —a’)(z—d/,). This can be computed in the same way as previously and we
obtain’

lOg ((a’_+a/+)z—2a/_a;—24/t/_a@_it(z))
1+

(—a’,—a;—2l;(z)+22) E
N
w,1(z) = ~ + . 91
07%( ) oz 2 1)
L . e
The edges of the cut are also determined in the same way. The result is @/, = ca+, where ¢ = e ¥

and a4 are the same as previously. By using this, the resolvent up to the hole order is simplified as

8 The usage of this terminology can be justified by adding some auxiliary fields into the pure Chern—Simons
theory so that the theory has A = 2 supersymmetry.
® The planar resolvent and the hole one are determined from this by

10g ((a/+aﬁr)220/a/+2,/a/a/+}‘1(z)>
1

. . (7alfa/+72}’1(z)+22) _ E
(1)0(2) - 2’)‘:2 225 (1)% (Z) - 227

which should be done before the edges of the cuts are determined.
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@1 (z) = ¢ 'wy(2), where z = ¢~ !z. As argued in Sect. 4.3, the genus-one resolvent is given by

~ 1

@1(2) = —(x@) @+ 4 @) - —fu“)(z) i@, (92)
where ) (z) is given by Eq. (76) with a; replaced by a;.Byusing ), = cax,the genus-one resolvent

including the FI term can be written as @1 (z) = ¢ 2w (¢). Finally, we compute the differentiation
of the total free energy with respect to A:

9F IN?—1 NZ [%
ﬁ = R 2_2/a dxpo 1(x)(logx)2 - —/ dx,ol(x)(logx)z T (93)

where the ellipsis represents the terms of order N 3. Then the second term is computed as

2 pd, N2 at
YY) / dxpy 1 (1) (logx)? = =05 ( / ) daepo(@aogx)%aogc)z).
The third term is
1 [ el 0
52, dx,ol(x)(logx)z = —= / dxén (x) log(—x) = —=7 /_ Oodml()e) log(—x).

As a result, we obtain

0F _9F N2 N2 loger 4 - _9F g2 N ©4)
—_— = — ogc — =+
o s T 2

This is in perfect agreement with the past exact result of Eq. (A20).

5.2. N = 2 Chern—Simons theory with arbitrary numbers of fundamental and
anti-fundamental chirval multiplets
As another example we consider the matrix model of N/ = 2 Chern-Simons theory with
ny fundamental chiral multiplets and 7, anti-fundamental ones with the canonical R-charge.
Let us set

ni = ny + iy, (95)
Without losing generality, we can assume that ny > ny. The matrix model potential of this system is
given by combining Egs. (7) and (8):

B+ 1/@) Ay (_nog@ N 1)
N 2w 2)

1 ~ _
W(#5) = 75 (og )" + (1 - 1£v> log ¢ + ’;V_f log(

2
(96)
Its derivative is
W (w) = 10g~w n I+ % l—w 1 (n (- ilogw n(+)l), ©7)
W w 2wl +w) N 27 2
where we used ¢'(z) = —mz cot(rz). Thus it is clear that the matrix model potential takes complex

values for a general number of chiral multiplets.
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In order to determine the number of cuts in the resolvent by identifying that of the potential
minimum, we regard the matrix model potential as an analytic function with all the parameters.
When n}_) is pure imaginary and 3:, E, and n}+) are real, the potential becomes real. We fix the
number of cuts of the resolvent in this situation.

We consider the large-k, N limit, holding its ratio and the other parameters E, n}i) fixed. In this
limit the potential has only one stable minimum, as in the case of pure Chern—Simons theory, so we
have only to consider a solution with one cut: supp(pg) = [a—,ar] with0 < a_ < a;.

We compute the resolvent up to the hole correction by Eq. (53) with £ = 1:

1 (=) il (1
- —h(z) dw > +1 + + 2(1+W)N (”f oy Z) ©8)
wy 1(2) = — ,
0.3 22 Jo o, 27 (W —2)h(w)

where h(z) = \/ (z —a-)(z — ay). Inflating the contour we can compute the right-hand side by
picking up the pole as

)
1 n o ilogw 1—w 1 (1
o O f A T T ) t(-7"3)
0.7 27 Clovo0) 271 (w —2)h(w) 2z (=1 —2)h(-1)
logz (—)ilogz (+) 1
he) 5t +h+ Esby <”f -y 2) ©9)
2z h(z) ’
where the first term is the contribution of the logarithmic branch cut (—oo, 0], the second one is that
of the pole at w = —1, and the third one is at w = z. We compute the integrations such that
f dw  logw /O -1 _ f(2) ~log(2) (100)
Covo0) 2L (W — z)h(w) oo (w —2)h(w) h(z) ’
z—1) log(z
% dw  (1—w)logw /0 awp— —L=w) F(z)—F(—1)+(?(%()
- e w == s
Cleoo0 2L (L + W) (W — z)h(w) 00 w4+ D(w—2)h(w) z+1
(101)
where
_ —2a_ay — 2. /a_azh 1—
£(@) = log (a- +ay)z—2a_ay —2,/a_ay (Z)) ’ F(z):=( Z)f(Z). (102)
—a_ —ay —2h(z) + 2z h(z)
Then the resolvent becomes
(=) ~
1 1ony i 1—z ¢
_ a4t - 14+ =
3@ = VSO N i T T
— - —h — . 103
+(z+1)N(nf @y 1)+f 2h(=1) 7 T4 (103)

The edges of the cut a_, a; are determined by the asymptotic behavior around infinity and the
regularity around the origin. o, 1 (z) can approach % when z — —oo, which is achieved if and
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only if
1 ! a_+ay+2/a_ay 1 ”,S_) i
2| %8 AN

1
2+2 4 +

1 R AL N O il B Ol AN
+N(§+f 4 h(— 1)+f 2 h(—1) — 4)}_1' (104)

@1 is regular at the origin if and only if

=)
—4a_ay L e
Og(—a_—2,/a_a+—a+) A+ N 4nw +
L (re YDl hO) <+>l>_
(4‘ h(O) D) "D D -y =0. (105)

From these equations the edges of the cut are determined order by order in 1/N.

As argued in Sect. 4.2, the planar resolvent should be determined so as to have the same cut as that
of @, | (2). Since the leading part of the potential in the large-N limit is unchanged, the form of the
planar resolvent is unchanged except for the edges of the cut: Eq. (82) with a; — a;. The genus-half
resolvent is determined before the edges of the cut are expanded in the 1/N power series and given by

1= 1 ' 2f (—1 1 1—

z+ 1 h(=1) 7 2h(=1)
(106)
Then, as argued in Sect. 4.3, the genus-one resolvent is given by
~ 1 1
() = —(x@) @+ @)~ gV @ — 4@, (107)
- — 04

where the Xl-(") (z) are given by Eq. (76) with a4 replaced by a.. The 7. derivative of the free energy
up to the genus-one order is given by

F D 1ogm N?
o o 202

ay 0
/ dxpo 1(x)(logx)2 — ;—2f dxan (x) log(—x). (108)

It is known that this system has the dual description known as Seiberg-like duality [41]. The dual
theory is U(N’) _; Chern—Simons theory with ny fundamental and 7, anti-fundamental chiral multi-
plets, with ns7y mesonic operators as well as some monopole operators with a suitable superpotential,
where N’ depends generally on N, k, ny, and nye, which is still in the class investigated in this paper.
It would be interesting to test the duality from our general solution. We hope to come back to this
problem in a future publication.

6. Discussion

In this paper we have performed a general analysis of a class of matrix models describing Chern—
Simons matter theories on the three-sphere incorporating the standard technique of 1/N expansion
developed in the study of ordinary Hermitian matrix models. We have derived the loop equation for
all orders in the 1/N expansion and presented its explicit solution up to the genus-one order when
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the potential has a 1/N correction. We have applied the formulation to pure Chern—Simons theory
and confirmed that the presented solution reproduces the exact result known in the past. We have
also applied the framework to N = 2 Chern—Simons theory with arbitrary numbers of fundamental
and anti-fundamental chiral multiplets, and obtained a formal expression for the solution up to the
genus-one order in the 1/N expansion.

This paper mainly focused on the construction of the framework to solve a class of matrix models.
We are very much interested in applying the formula obtained in this paper to a duality pair of Chern—
Simons matter systems and testing that the bosonization duality holds at the next leading order in
the 1/N expansion. In particular, it would be interesting to develop the presented large-N technique
in a class of unitary matrix models which arises as a partition function of Chern—Simons matter
theories on S? x S'. For a class of Chern—Simons vector models, the effective matrix model potential
was determined exactly in the leading order of the large-N limit [19], and the three-dimensional
bosonization was confirmed at that order. We hope that the formulation developed in this paper is
useful for future study in this direction.

In this paper, in order to study beyond the planar limit we adopted the iterative procedure given
in Refs. [33,34]. Another iterative approach has been proposed, using the Feynman graph of the
trivalent vertexes [42,43]. It would be interesting to reformulate the formula presented in this note
in terms of the different approach.

Another interesting question is whether this class of matrix models has the equivalent description
of some two-dimensional CFTs as ordinary Hermitian matrix models [44—46] (see also Ref. [47]).
Naively, the answer seems to be no due to the fact that the degrees of freedom in a three-dimensional
system are much bigger than those of a two-dimensional one in a generic situation. However, we have
a suspicion that the answer could be yes for a certain matrix model of this kind, intuitively because
vector models coupling to Chern—Simons theory appear as an effective field theory of an anyonic
system [48,49], and the wave function describing a quantum Hall state known as the Laughlin wave
function [50] is given by a correlator of certain two-dimensional (rational) CFTs [51]. In fact, it
was shown that this answer becomes yes for a similar class of matrix models to the one studied in
this paper [52], where the corresponding CFT is identified with a g-deformed one. Exploring this
question is left for future work.

There is a straightforward generalization of the presented formulation to a different gauge group
[53] or two matrices. This generalization to two matrices is important for the application to higher
supersymmetric Chern—Simons matter theories such as the ABJM theory [54]. The 1/N correction
of the free energy in the ABJM theory was computed in Refs. [55-57]. In this development, a new
technique called the Fermi gas approach was invented [56]. This approach is powerful for studying
non-perturbative aspects of the ABJM theory from the S? partition function [58,59]. It is an important
problem to test whether the traditional techniques of matrix models can reproduce the results obtained
by new ones in recent developments beyond the spherical limit.

We hope to come back to these issues in the near future.
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Appendix. Partition function of pure Chern—Simons theory on S*

In this appendix we give a brief overview of the three-sphere partition function in U(N); pure
Chern—Simons theory, and a derivation of its large-N expansion as used in the main text.

The partition function is defined formally by a path integral over the gauge field on S? such that'”

. | .
Zes= | Daexpl——2 | (zanda—Lanana)l (A1)
2w S3 2 3

The classic paper Ref. [60] demonstrated explicitly in the case of SU(2) that this can be exactly
determined as a function of the Chern—Simons level without performing the path integral by clarifying
its relation to a modular transformation matrix of the characters in the corresponding affine Lie
algebra. Generalization to an arbitrary gauge group is straightforward. Since modular transformation
matrices had already been determined in general affine Lie algebras [61], the exact result of the
partition function for U(V); pure Chern—Simons theory was given by

NN_1 aI\" !
Zes =k 2 I]j[l <2 sin 7) . (A2)

After this exactresult was studied in terms of the 1 /N and 1/k expansions [62,63], it was insightfully
observed that the Chern—Simons partition function of Eq. (A2) exactly matches that of the topological
string theory on a Calabi—Yau three-fold background by identifying the string coupling constant with
the pure imaginary Chern—Simons level [64]. This led to the conjecture of gauge/geometry duality
[65] between Chern—Simons and topological string theories [66,67].

It was subsequently pointed out that the partition function in Eq. (A1) reduces to a matrix model
such that [31]

exp

N —a(N-DNW+D | .22
= o €X —l—
cs Q)N N! RN P Z

(A3)

This matrix model was extensively studied in relation to topological string theory [68,69]. With the
help of the Weyl denominator formula, the matrix integral was explicitly performed by Gaussian inte-
gration in perfect agreement with Eq. (A2) [2]. This matrix model was also evaluated exactly by the
orthogonal (or characteristic) polynomial method in accordance with Eq. (A2) [70]. The orthogonal
polynomials associated with this matrix model were found to be Stiltjes—Wigert polynomials.

Let us compute the matrix model in a Fermi-gas-like approach [56] including the “FI term”:

N(N 1) _ N2
) ) exp{ T (N 611)]£V(N+1)} ;
“= Qm)VN!
/ d oexp{—z—Za —l—§ZGS}HZSmh< ) (A4)
s=1 t#£s

10 Here, k is the renormalized Chern—Simons coupling constant so that k = « + sgn(«k)N, where « is the
level of the corresponding WZW model.
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For this purpose we rewrite the partition function as a determinant by using the Weyl denominator

N +1
Ut) = det |:exp {o*s (t — L) H (AS)
st 2
From this formula we can show that

1_[2 sinh (JS — o

sF£t

formula

1_[ 2 sinh <US ;

s>t

) = N'det [eaf(_”t)], (A6)

which enables us to rewrite the partition function as

N —a(N—=DNWN +1)] » dog ko, 1 o5(—s-t1)
Zcs = (—) xp{ P }z 2 %?zt [/ 7 exp{ (147105 +12§as)}e .
(A7)

The inside of the determinant is computed by Gaussian integration as follows:

do k 1 I —mi(—ite — s+ 1?2
/22 exp{—(iaosz+i§ggs)}e”s(—s+f): /%exp{ a ’i s+ } (A8)

Plugging this back in gives

N(V-1 — i —ils 2
Zcs = (—) % )exp{ — ;;]i\[(N+1)} det[\/izkexp[ Gl lzi S+ H

Y niN¢g? (s —1)
= k2 exp{ }1_[2s1n< ,
4k lp k

where in the second equation we used dett[fSMs,t] = ([, fs)det[Ms,t] and the Weyl denominator
s,

formula in Eq. (A5). By using the formula [ [,_, 2 sin <@) ]_[ 7—1(2sin = )N ~!, we obtain

N—-
Zcs = K2 exp { miNg? } l_[ (2 sin n_]) . (A9)

Then the free energy is computed as

N Ng2 o I
Fes = —log Zes = 7 logk — ”’4; - Z:(N —I)log (2 sin %) (A10)

The 1/N expansion was done as follows [64,66]. The expansion coefficients are determined as

functions of A = %’:

o

Fes = ZNZ_ZgFg(A). (Al1)
g=0

By using

. ad X \2 2 x™
sin x :x}:[l (1 _ (5) ) log(1 — x) = —mZ::I — (A12)
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the second term in Eq. (A10) can be expanded as

N-1 oo
wl wl mwI\/N
— E (N—-D1 (2 —) E (I N)1 — ( )
- ) log | 2 sin ) og( N l:[(
NN -1, 21k & = c@2m) A\ .
=— 5 log N +IE:1(I_N)10gI+mE:17<N) IEZI(N—I)I , (Al13)

where ¢(m) is the zeta function defined by ¢(s) := Zn 1 ns The second term in Eq. (A13) can
be expressed by using Barn’s function as Z;V:_ll (I —N)logl = —log G(N + 1), whose large-N
expansion is known:

1 3 B,
locG(N +1)=N? [ -logN — = —1 2 ——1 N 1 _ % N2
0g G(N + 1) (2 og 4> og 27 ogN +¢'(— )+22 Gz =D

Here, B, is the nth Bernoulli number defined by

b > B
— —non
eX—l_ZOn!x‘ (A14)
The summation in the last term in Eq. (A13) can be done by using a formula such that'?
N-1 2m+2 m
N 2 —B
Y -nrr = +3 () e (A15)
= Cm+1)(2m+2) i 2¢ =2 2g
Plugging these back in, we obtain the free energy as
N NN -1) 27 A
Fcs = —logk — 1
=5 0g 5 0g N
o0 2 m
{(2m) 2 |: N < 2m ) _BZg 2-2 :|
+ A + N2
mZ::I m Qm+ 1)Q2m +2) g; 26-2) 2g
TiNg? 5 (1 3 Bag s
- —(N?(=logN — =) + = log2m — —1 N 1 —N g
P < (2 og 4> og 21 ogN +¢'(— )+Zz(2 5
1 c(2m) A2 B TiNE2
=N — =log2n X — logN —
[ gAYy +Z m (2m+1)(2m+2)]+ °8 4k

—By 2m — 1
_ 2m 2 2g— 2m
(=1 + E Z2m)x + E 22022 —2) |:1 + E c2Cmyr="2 (Zg 3) :|

m=1 m=g

1" Our definition of the Bernoulli number is different from the one adopted in several past works such as
Refs. [63,64,66]. The difference is BIere) = (—)¢~! BL™.
12 This can be proved by using

(51

Nm+1 Nm BZg m 5
m __ m—. g+1
§ I +y = <2g 1>N

g=1 2g

where [x] is the integer part of x.
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As a result, the coefficients in the 1/N expansion of the form in Eq. (A11) are determined as

1 c(2m) A2
Fy= —3 log2m A —I— + Z m Cm+D)em+2)’ (Al6)
F = (RADY (A17)
—B, e [2m — 1
Fy = M[I+Z§(2 )A 2<2g_3>] (g > 2). (A18)

A few comments are in order. The leading term in the 1/N expansion, F, can be obtained directly
from Eq. (A10) by taking the large-N limit [62]:

Fo= lim 1S5 _ j 1Nll Y 1og (25in ™ /ld(l ) log(2 sin 7TAT)
= m — = m —— - — (0] SIn —— = — T — T7)I10 SINTTAT),
0 N2 —\'"N)"" N 0 g

where in the last equation we used the definition of the Riemann integral. This can be further computed
by using Eq. (A12) as
wi 1. $(2) 4€)

1 .
Fo=— — —inh - Liz(e 2™, Al19
0= T T i T G T @i (A19)

where Li,(z) is the polylogarithm defined by Lis(z) = > o = ~. The next-to- leading term F| can be
simplified by using Eq. (A12) as follows:

Tir? 1 sin A

4 12 %

Fi=-¢'(=1)~ (A20)
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