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1 Introduction and summary

In this paper, we continue the study initiated in [1] of a special class of four-dimensional
N = 2 superconformal gauge theories which are planar equivalent to N’ = 4 SYM theory.
A distinguished feature of these theories is that various observables, e.g. free energy on
four-sphere and circular half-BPS Wilson loop, can be computed exactly, for arbitrary value
of the coupling constant and rank of the gauge group, in terms of matrix model integrals
using the localization technique [2, 3]. The actual evaluation of these matrix integrals turns
out to be a nontrivial task due to a complicated non-polynomial form of interaction potential.
The latter is given by an infinite sum of single and double trace terms [4-7].

In the previous work [1], we developed a technique for the systematic expansion of such
matrix integrals at large N and applied it to determine the nonplanar corrections in various
N = 2 superconformal theories including the two-nodes quiver theory with the gauge group
SU(N) x SU(N). Here we shall apply this technique to compute the free energy and circular
half-BPS Wilson loop in N = 2 superconformal circular quiver theory for an arbitrary number
of nodes L > 2. In what follows we refer to this theory as Qy model.

The field content of the Q7 model can be represented as a circular quiver diagram shown
in figure 1. This model has the SU(N)" gauge symmetry and depends in general on L
independent 't Hooft couplings, one per each SU(NV) factor. At strong coupling, it is dual to
type 1IB string theory on the AdSs x (S°/Zp) background [8]. The planar limit of the Qp,
model was studied both at weak and strong 't Hooft couplings in [4, 7, 9-19]. For simplicity,
we will assume that all couplings are equal and denote them as A. In this case, the Qr model
coincides with the Zj, orbifold of N' =4 SYM with the SU(LN) gauge group [20].



Figure 1. Diagrammatic representation of the circular quiver theory. Each node represents SU(N) vec-
tor multiplet and lines connecting neighbouring nodes represent hypermultiplets in the bi-fundamental
representation of SU(N) x SU(N). In the localization matrix model representation, the same diagram
defines a lattice model with L sites equipped with a nearest neighbour interaction.

In the planar limit, the Q7 model is equivalent to L copies of NV = 4 SYM with the
SU(N) gauge group but the two models are different beyond this limit. In particular, the
free energy of this model defined on the unit four-sphere has the following form

FQ, = LEn—4 + AFg, , (1.1)

where Fjy—y = —1(N2 — 1)log A is the free energy of A" =4 SYM theory with the SU(N)
gauge group. The nonplanar correction to the free energy AFq, admits an expansion in
powers of 1/N?

1

e FU 4 0(1/N% (1.2)

AFq, = F +
Our goal in this paper is to determine the dependence of the coefficient functions Féo), FS), .
on 't Hooft coupling A and the number of nodes L. For the simplest, two-nodes quiver Qr—o
model, this problem was studied in [1].

Another motivation of the present work is to explore the limit of large number of nodes
in the Q7 model. This limit has been previously discussed in application to superconformal
theories with eight supercharges that correspond to conformal fixed points of linear quiver
gauge theories in d dimensions [21-25]. In the special case of d = 4 relevant to our discussion,
four-dimensional N' = 2 superconformal long linear quiver theories were recently analyzed
at large N in [26]. Unlike the Q7 model, these theories differ from N = 4 SYM already
in the planar limit. The leading O(NN?) contribution to the free energy in these theories is
a nontrivial function of the number of nodes L and 't Hooft coupling. At strong coupling
and large L, its asymptotic behaviour depends on the order of limits — the free energy
of the long linear quiver grows as O(N2L) if the number of nodes is much larger than the
't Hooft coupling and O(N?Llog L) otherwise. In contrast, the free energy of the circular
quiver theory (1.1) grows as Fq, = O(N?L) at large L, independently on the value of the 't
Hooft coupling constant. We compute below the leading nonplanar correction to the free
energy (1.1) and show that, similar to the planar contribution to the free energy of the long
linear quiver, its asymptotic behaviour at strong coupling and large L depends on how these
two parameters are compared (see egs. (1.6) and (1.7) below).



The localization yields the partition function of the Qr—model on the unit sphere,
2Q, = e far | as an integral over the SU(N) matrices A; describing zero modes of scalar
fields in vector multiplets at all nodes I = 1,..., L (see (2.8) below) [2, 3]. Discussing its
dependence on the number of nodes, it is advantageous to think about the quiver diagram
shown in figure 1 as defining a one-dimensional lattice model with L sites. The degrees of
freedom at each site are described by the matrices A; subject to periodic boundary condition
Aryp = Aj. They interact among themselves as well as with their nearest neighbours
at the sites I & 1. The form of the interaction potential is fixed by the potential of the
localization matrix model. The free energy of the Qz—model (1.1) coincides with the free
energy of this lattice model.

Using this identification, the free energy Fq, can be expressed as the sum over excitations
propagating across the one-dimensional lattice shown in figure 1 and interacting with each
other. The number of sites can be arbitrary 2 < L < oo, but the limit of large L is of
a special interest. In this limit, the lattice degenerates into a circle with circumference
O(L) and the free energy of the lattice model is expected to exhibit an extensive behaviour,
Fq, = O(L), provided that the effective interaction between different sites is short-range.
The last condition depends on the values of 1/N and A.

As mentioned above, the planar contribution to the free energy (1.1) grows linearly with
L for an arbitrary coupling constant A. The question arises whether the same property holds
for the nonplanar correction to the free energy (1.1)

AFq, = Le(A\1/N) + O(L°). (1.3)

Here the energy density (A, 1/N) depends on 't Hooft coupling and has large N expansion
similar to (1.2). We show below that the relation (1.3) holds at weak coupling. At strong
coupling, the validity of (1.3) depends on how L compares to v/X. We find that the relation (1.3)
is verified for L > v/A > 1. In the opposite limit, for VA > L >> 1, the free energy AFq,
receives corrections that run in powers of L/v/A and, therefore, violate (1.3). In this case, the
lattice model becomes strongly correlated and the above mentioned condition is not satisfied.

To verify the relation (1.3), we computed the first two terms of the large N expansion of
the free energy (1.2) for arbitrary number of nodes L. We show below that, for arbitrary
coupling A, they can be expressed in terms of a semi-infinite matrix whose entries are the
coefficients of the double trace terms entering the potential of the localization matrix model.
The same entries can be identified as matrix elements of a certain integral operator known in
the mathematical literature as a truncated Bessel operator.! Applying the technique of [1]
and exploiting the known properties of the Bessel operator, we computed F LO and F S) for
arbitrary number of nodes L both at weak and strong coupling.

At weak coupling, the free energy AFq, is given by series in 't Hooft coupling that starts
at order O(A\?). The expansion coefficients are given by multilinear combinations of odd
Riemann zeta values ((2n + 1) accompanied by rational L-dependent coefficients (see (3.19)
and (3.20) below). Going to the limit of large L, we find that, in agreement with (1.3), the

Tt is interesting to notice that the same operator previously appeared in the study of level spacing
distribution in the matrix models [27] and, more recently, in the context of the AdS/CFT correspondence [28,
29).



free energy AFq, grows linearly with the number of nodes
30(3) 2 _ 15(5)
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This behaviour is not surprising because the effective interaction between different sites of

AFq, =L MO0\ +0(1/N?Y)| . (1.4)

the quiver diagram in figure 1 is short range at weak coupling and, as a consequence, the
free energy has an extensive behaviour.
At strong coupling, the first two terms of the expansion of the free energy (1.2) are given by

2 _
Y = HE=ZD L 1lgr+ 00,
6L 2
(L2 — 1)(L* +1) N A(L2 —1)(L% -9)
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The subleading corrections to both relations run in powers of 1/ VA, their explicit expressions

P = )32 +OWN). (1.5)

can be found in (3.30) and (3.31) below. As expected, the functions (1.5) have a nontrivial
dependence on the number of nodes 2 < L < co. For L = 2, the relations (1.5) reproduce
the analogous expressions for the free energy in the Q2 model obtained in [1]. Notice that
the functions (1.5) vanish for an unphysical value L = 1. In this case, the quiver diagram
in figure 1 contains only one node. The corresponding localization matrix integral for Fq,
becomes Gaussian and it coincides with the free energy of ' =4 SYM. As a consequence,
for L =1 the nonplanar correction AFgq, has to vanish for arbitrary coupling constant.

At strong coupling, we can use (1.5) to verify that for L > 1 the first few terms of
the strong coupling expansion of the free energy (1.2) grow linearly with L. However the
situation becomes more complicated when we include the subleading corrections in 1/v/A.
They take the following form at large L

VA 1

1 L

where A is the Glaisher constant and dots denote corrections suppressed by powers of 1/N?
and 1/L. At large L and v/), the subleading corrections to (1.6) run in powers of L/v/A.
They are described by the function f(L/v/\).

Remarkably, this function can be found in a closed form (see (4.6) below). It is interesting
to examine its behaviour for different values of the ratio I = L/v/A. At small I, or equivalently
L < /A, the function f(I) is given by a series in [ that starts at order O(I?). The resulting
expression for the free energy (1.6) contains (Llog L)/+/A term and does not satisty (1.3).
The reason why the free energy (1.6) does not grow linearly with L is that the quiver lattice
model becomes strongly correlated for v/A > L > 1, thus invalidating the relation (1.3).

At large [, or equivalently L > v/, the function f(I) behaves as f(I) = I(log(4xl) —
c)/4+ O(1°), where c is a constant defined in (4.7) below. Substituting this relation into (1.6)
we find that the term proportional to (Llog L)/v/A cancels and we recover the expected
scaling behaviour (1.3)

VA

AFq, =L [é\&—log + (% — 610g/—\) — 1<logﬁ —|—c> +O(1/N2) +0(LY).

47 VAN 47

(1.7)



We would like to emphasize that this relation holds for L > v/A > 1. As compared with (1.6),
the term proportional to log L gets replaced in (1.7) with log(v/A/(47)) + c.

Another interesting quantity that can be computed in the Q7 model using the localization
technique is the expectation value of the half-BPS circular Wilson loop defined at one of
the nodes of the quiver. In virtue of planar equivalence of the Q;, model and N' =4 SYM,
the expectation value of the Wilson loops in these two theories coincide up to nonplanar
corrections. We find that the leading nonplanar correction to their ratio it is proportional
to a derivative of the free energy

Wq, - 1
Wiar=4 4LN?

MNO\AFg, +O(1/N*). (1.8)

This relation is valid for arbitrary coupling A and the number of nodes L. Similar relation
has been previously derived for other superconformal N = 2 theories including the Qo
model [1, 30].

At large L, the scaling behaviour (1.3) of the free energy implies that the nonplanar
O(1/N?) correction to (1.8) is independent of the number of nodes L. As explained above,
this property holds both at weak coupling and at strong coupling for 1 < VA < L. In
the latter case, we have

Wa, LA X VA VA 0 4
=l-7m|7g gt g \leeg el A 1/N 1/L).
W= N2[48 s T (lo8yy T¢ +OM\) | +0(1/N") +0(1/L)
(1.9)
At very strong coupling, for 1 < L < v/, we find instead
Wa, 1 [A32 X VA . ,
=l-— |- <t 3, logL A 1/N 1/L). 11
Win=4 N2l48 g T 3508 +O(X)| + O(1/N") + O(1/L) (1.10)

Similar to the free energy, log L term inside the brackets is replaced with log(v/A/(4m)) +¢—1
for VA < L.

It is interesting to note that the order of limit phenomenon that we described above for
the free energy and the circular Wilson loop in the long quiver limit is not a specific feature of
N = 2 superconformal theories. Analogous phenomenon has been previously observed in the
study of four-point correlation functions of infinitely heavy half-BPS operators in planar N' = 4
SYM in the so-called null limit when the four operators are light-like separated in a sequential
manner, (z; — xi11)% ~ e Y for y — oo [31]. It turns out that, at strong coupling, these
functions have different asymptotic behaviour for 1 < y < vA and 1 < VA < y [28, 32, 33].

The limit of large L can be viewed as a continuum limit of the lattice model defined on
the quiver diagram shown in figure 1. The fact that the L-dependence of the free energy (1.6)
is encoded in a function of the ratio L/ VA suggests that interaction between excitations is
characterized in this limit by a correlation length £ = O(ﬁ) In application to the long
circular quiver, we therefore expect that the correlation function of local (chiral primary)
operators Oy, 1(z) = tr(¢}(z)) placed at different nodes of the quiver |[I — J| = O(L) has
to scale as (O, 1(2)0p.7(0)) ~ e H=II/E,

It would be interesting to reproduce the strong coupling expansion of the free energy of
the long circular quiver theory (1.6) using the AdS/CFT correspondence. In the holographic



description, the Q theory is dual to type IIB superstrings propagating on the orbifold
AdSs x (S°/7Zp). To obtain the free energy, one has to determine higher-derivative string
corrections to the type IIB 10d effective action. For the simplest, length L = 2 quiver, this
problem was discussed in [1]. The remarkable simplicity of the obtained expression (1.6) (see
also (4.6)) suggests that the problem can be solved in the limit of long quivers. Another
interesting question is to clarify the origin of the ratio L/ VA on the string side.

The rest of the paper is organized as follows. In section 2 we present the matrix model
representation of the partition function of the Q7 model on the unit four-sphere. We then use
it to derive a Feynman diagram representation of the first few terms in the large N expansion
of the free energy (1.2). The contribution of these diagrams to the free energy is evaluated in
section 3. We show that it can be expressed in a concise way in terms of matrix elements of
the resolvent of the so-called Bessel kernel. We exploit this relation to derive the free energy
Fq, at weak and strong coupling. In section 4 we examine behaviour of the free energy of the
Qz, model in the limit of large number of nodes L. The expectation value of half-BPS circular
Wilson loop is computed in section 5. Some technical details are presented in two appendices.

2 Matrix model representation

Using the localization the partition function of the quiver Qz, model defined on the unit sphere
S4 (with equal coupling constants on all nodes) can be expressed as a matrix integral [2, 3]

L N
tor- [ [ ] e,
I=1 "r=1

where integration goes over eigenvalues a;y = {as1,...,ar n} of hermitian traceless N x N
matrices A7 describing zero modes of a scalar field in the vector multiplet on S* at nodes
I =1,...,L. Here A(ar) = [[,«s(arr —ars) is a Vandermonde determinant depending
on the eigenvalues at the node I.

The potential in (2.1) is given by the sum of one-loop perturbative and instanton
contributions. The latter can be neglected at large N leading to

SQL Z

I=1

87T2N

Za”—k Z (logH ary — ar41,s) —logH(al,T—aIﬁ))] , (2.2)

r,s=1

where the periodicity condition ary , = ar, is implied. This relation involves the H-function
given by the product of the Barnes G-functions

H(z) = e~ %)% G(1 4 i2)G(1 — iz)

= exp (i (_l)nC(Qn +1) :c2"+2> , (2.3)

n+1

where the second relation holds at small z and it involves odd Riemann zeta values.
It is convenient to express the potential (2.2) in terms of traces of the hermitian matrices



where ¢ > 2. Expanding the H-functions in (2.2) in powers of eigenvalues a, and rescaling
them as a, — (872N/\)~Y2a,, we get

L

Sar = [tr A2 — S (A7, Am)} , (2.5)
I=1

where Ar 11 = A; and the interaction term is given by infinite bilinear combinations of
the single traces (2.4)

Sint (A1, Ar41) = é > Cii(N [0i(Ar) = Oi( A1)l [05(Ar) — Oj(Arsa)] - (2.6)

4,522
The sum does not involve O1(A;) = tr(A;/v/N) because it vanishes for the SU(N) matrices
Ar. The expansion coefficients in (2.6) are different from zero only if the indices i and

j have the same parity. Nonzero coeflicients C’;;()\) = (9i2; and Ci;()\) = (Ci41,2j+1 are
given by [14, 18]

i+j+1 o 1+
=3 (o) U ) 1) D
itj o 1+
CiH(N) =8 (822> ’ (=172 +4) - 1) r(zl‘rﬁ();(zjjl ok (2.7)

where 4,7 > 1. They define two semi-infinite matrices whose properties play an important
role in what follows.

As mentioned in the Introduction, it proves convenient to interpret the matrix integral (2.1)
as a partition function of a lattice model defined on the quiver diagram shown in figure 12

L L
ZQL = / H DAy exp <_ Z {U‘A% - Sint(ADAI-i-l)}) ’ (2'8>

I=1 I=1

where integration goes over SU(N) matrices satisfying periodic boundary conditions Ay, =
Aj. The SU(N) matrices A; (with I =1,...,L) describe (N? — 1) degrees of freedom living
at L sites of the lattice. The second term inside the brackets in the exponent of (2.8) defines
the interaction (2.6) between the nearest neighbours on the lattice.

Topological expansion. Viewed as a matrix integral, the partition function (2.8) can be
expanded at large IV into a sum of two-dimensional surfaces of different genus.

A somewhat unusual property of the interaction potential (2.6) is that it is given by an
infinite sum of double trace terms. Such terms are known to produce touching surfaces [34-37].
More precisely, the double-trace term of the form C;j;O;(Ar)O;(Ay) generates the touching
of two surfaces labelled by I and J. According to (2.8), the label J can take three different
values I — 1, I and I + 1, so that the surface with the label I =1,..., L can touch surfaces
either of the same type and/or of two adjacent labels (subject to the periodicity condition).

2Qoing from (2.1), we changed the integration variables as A; — (872N/X)"*/2A;. The Jacobian of this
transformation coincides with the partition function of L copies of N'=4 SYM. It is not displayed in (2.8).
This is the reason why (2.8) gives the difference free energy Zq, = exp (—AFy, ).



Figure 2. Surfaces arising from the topological expansion of the partition function (2.8) at large N.
They are obtained by gluing together grey spheres, each carrying the label I =1,..., L. The sphere
with the label I can touch spheres with the same label and/or with label I 4 1.

As a result, the surfaces arising from large N expansion of the partition function (2.8)
take the form of necklaces connected with each other as shown in figure 2. The configuration
with h holes provides the contribution of order O(1/N?*=1). For instance, the leftmost
diagram in figure 2 scales as O(N?), three remaining diagrams scale as O(1/N?). Notice that
figure 2 does not contain planar diagrams with A = 0 (see footnote 2).

In the rest of this section, we develop a technique for computing the contribution of the
diagrams shown in figure 2 to the partition function (2.8).

Hubbard-stratonovich transformation. Taking an advantage of the symmetry of the
partition function (2.8) under the cyclic shift of matrices, A; — A1, we can simplify the
interaction term (2.6) by Fourier expanding the single-traces O;(Ar) over modes with a
definite quasimomentum p, = 27a/L

Oz(A[) = — Z eipa16a7i, (2.9)

where (6a,i)T = (7)_(” and 7 > 2. As we will see in a moment, p,, has the meaning of momenta
of excitations propagating across the lattice shown in figure 1. Inverse relation looks as

Ouni = \F Z e~ PlO;(A)). (2.10)

Substituting (2.9) into (2.6) one gets [14, 18]
L 1 L1
Z int AI7AI+1 Z Sa Cmoa ’LO— a,j (211>

I=1 aO

where summation over repeated indices 7,7 > 2 is tacitly assumed and the notation was

. .o (T
S5q = sin® (p;) = sin? (L) . (2.12)

Notice that s, vanishes for « = 0. As a consequence, the corresponding Fourier mode with

introduced for

zero quasimomentum Op; ~ Y% | O;(Af) does not contribute to (2.11) and, therefore, it
is not affected by the interaction.

Following [1], we can simplify the matrix integration in (2.8) by linearizing the double-
trace interaction term in (2.11). This is achieved by introducing auxiliary fields J;(pq)



coupled to @_a,i

L—1
~ ~ ~ 1 ~ ~
eXim Sm(Arde) / DJexp<z [pra)oa,@-—% Cilexpa)Jj(—pa)]). (2.13)
a=1 @

Here the integration measure is D.J = [Lia dJ;(pa)dJ;(—pa)/(27) and the normalization
factor is given by N = (det C)~(E=D/2(sy ... s 1)71/2,

Substituting (2.13) into (2.8) we find that the integral over the matrices A; factorizes
into a product of L independent integrals

L L L—1
/ [1 DA; exp (- SwAi+ > ji(pa)émi) =Z(N)...Z(JL), (2.14)
I=1 a=1

I=1 =

where Z(Jr) is a partition function of a Gaussian SU(N) matrix model

Z(Jp) = /DA exp (— tr A%+ J1; O;(A))

1 1
= exp (NJI,iGi + EJLil 1 Givip + 3‘7NJI,@'1 1o 1,3 Gliyigis + - - ) ; (2.15)

and the sources J; ; (with i > 2) are given by Fourier series analogous to (2.9)

1 L=
Ji=—=3 et Ji(py). (2.16)
Vi

Notice that the sum in this relation does not contain the term with o = 0 and, as a
consequence, the sources satisfy the relation 2%21 Jir = 0.

The exponent in (2.15) is given by a linear combination of (connected part of) correlation
functions in a Gaussian matrix model

- 1
Gircty = N"2(04(4) . 05, (A)), = G4 + 1565+ (2.17)

11...0n i1...0n

where the subscript ‘0’ in the first relation indicates that the expectation value is evaluated
with a Gaussian measure. Here the factor of N2 was inserted for convenience, it ensures

that G;,._;, stays finite for N — oo. The second relation in (2.17) yields the expansion of
(0)

the correlator at large N. We do not present here the explicit expressions for G;° ; and
Ggll.)_in, they can be found in appendix A of [1].

Combining together the relations (2.13), (2.15) and (2.14), we arrive at the following
representation of the partition function (2.8)

L—-1 0
_ 1 1
a=1 "% n=1 ’

where the second term in the exponent is given by a linear combination of homogenous
polynomials in J’s with the coefficients defined by the correlators (2.17)

L
Su(J) = Giy.i O Iriy - J1in - (2.19)
I=1

The exponent of (2.18) has large N expansion analogous to that of the correlator (2.17).



The function S, (J) has the meaning of an effective action for the sources J; induced
by the double trace interaction (2.6). At large N the leading contribution to the exponent
of (2.18) comes from S;(J). By definition (2.19), it is proportional to the sum of sources at
all sites and, therefore, it vanishes Sy(J) = G; 2% Jri = 0 (see (2. 16)). We can apply (2.16)
to express the remaining S,,(.J) with n > 1 in terms of the sources J;(pa)

L-1
SQ = Z GiligJil (pa)ng(_pa) )
a=1
1
On = n/2—1 1 Z Giy . ann(pm) J‘n (Pan )0 (Pay + 4 Pan) » (2:20)

ap=1

where the d—function imposes the condition of conservation of the quasimomentum
Pay +---+DPa, =0 mod(27). (2.21)

To simplify formulae we will use a short-hand notation for the sum over quasimomenta in (2.20)

1 - -

Sn = T Girecin i+ (2.22)

in *
Finally, we substitute (2.20) into (2.18) to obtain the following representation of the
partition function

- 1= i1 -
:N/DJeXp (-2 Zl <Sa CZJI_GZJ)J( —Pa +Z N21[/ nj2— 1,]11 ..*Jin> .
(2.23)

This relation depends on two sets of semi-infinite matrices — the expansion coefficients (2.7)
and the correlation functions (2.17) in a Gaussian SU(N) matrix model.

The first sum in the exponent of (2.23) is quadratic in the sources J;(pa). It describes a
propagation of excitations with the quasimomentum p, along the quiver diagram in figure 1.
The second sum in (2.23) describes the interaction between these excitations. The coupling
of n excitations is proportional to the correlation functions Gj, . ;, and it is suppressed by the
factor of 1/N™~2. As a consequence, in the leading large N limit the partition function (2.23)
is given by a Gaussian integral

L-1 1

| v e e

1

Zq O(1/N?), (2.24)

where the normalization factor A was replaced with its expression (2.13). Subleading
corrections in 1/N can be obtained by expanding (2.23) in powers of the interaction term.

Feynman diagram technique. The partition function (2.23) can be evaluated using a
Feynman diagram technique. The first term in the exponent of (2.23) defines a propagator
of the fields J;(pa)

<Ji(poz)jj(poc’> = Xij(poz)(s(poz -l-pa’) ) (2'25)

,10,
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Figure 3. The diagrams contributing to the free energy up to order O(1/N?). Solid lines represent
the propagator (2.25), black dots denote the interaction vertices (2.20). The diagram (d) contains a
line with zero momentum exchange and produces a vanishing contribution.

where the —function imposes the condition (2.21) and semi-infinite matrix X;; (with 4,5 > 2)
is defined as

(2.26)

Xij(pa) = [3aC(1 = 5aGO) 7|

We recall that p, = 2wra/L is the quasimomentum of excitations (with & = 0,...,L — 1).
Taking into account (2.12) we note that X;;(p,) vanishes for o = 0 and, therefore, the field
ji(pa) with p, = 0 does not propagate.

The free energy AFg, = —log Zq, is given by the sum of ‘vacuum’ Feynman diagrams
shown in figure 3. They involve the propagators (2.25) and the interaction vertices generated
by the second term in the exponent of (2.23). The contribution of a diagram with h loops
scales as O(1/N 2(hfl)). The diagrams in figure 3 are in the one-to-one correspondence with
those shown in figure 2. The former diagrams can be obtained from the latter by simply
replacing the chains of touching surfaces by solid lines.

The diagram in figure 3(d) contains an exchange with zero quasimomentum. It produces
a vanishing contribution to AFgq,. The contribution of the three remaining diagrams reads

=
AFq, = 5 Z log det(1 — s4,CQG)

ar1=1
1 L—-1
B SN2J, Z Gi1i2i314Xi1i2 (pa1)Xi3i4 (pag)
a1,a2=1

1 L—1
- m Z Gi1i2i3Gj1j2j3Xi1j1 (pal )Xi2j2 (poé2)Xi3j3(_pa1 - paz) ) (2'27)

a1,ae=1

where summation over repeated indices is tacitly assumed. This relation is valid up to
O(1/N*) corrections. The first term in (2.27) comes from the diagram shown in figure 3(a).
Its contribution to AFg, can be read from (2.24). The second and third terms in (2.27)
come from the diagrams shown in figure 3(b) and 3(c), respectively. They are given by the
product of the propagators (2.26) and the correlation functions (2.17) summed over the
quasimomenta propagating inside the loops.

The relation (2.27) holds for arbitrary L. As explained in the Introduction, AFg, has
to vanish for L = 1 to any order in 1/N. This property holds separately for each term
in (2.27). For L = 2 the sums in (2.27) contain only one term with oy = g = 1. In
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addition, the last term in (2.27) vanishes because the propagator X, j,(—pa, — Pa,) carries
vanishing quasimomentum —p,, — pa, = 0 (mod 27). The two remaining terms in (2.27)
as well as higher order corrections in 1/N were computed in [1]. In the next section, we
evaluate (2.27) for arbitrary L.

3 Large N expansion of the free energy

The relations (2.26) and (2.27) involve two sets of semi-infinite matrices, C;; and Gy, _;,,
defined in (2.7) and (2.17), respectively. The matrix C;; depends on ’t Hooft coupling A
and is independent on N. The correlators Gj,. ;, are independent on A and admit the
expansion (2.17) in powers of 1/N2.

Replacing the correlators Gy, ;, in (2.27) with their large N expansion (2.17), we
match (2.27) to (1.2) and identify the first two terms of the expansion of the free energy,

L—1
FO -1 5 2 logdet(l — s,CGY), (3.1)

a=1

—1
y 1 w0 ¥ (0)
- 5 Z Gil’igXiliQ( Z Gzlzgzgu 1112 (pal)Xi3i4 (pa2)

(¥1,C¥2 1

0 0 0
Z szzs J1]2J3 1(13)1(pal)Xi(zj)z(pOfZ)XZ‘(33)3(_p"1_p"@)' (3.2)

611,(¥2 1

Here G\”) ~and ey _are the first two terms of the large N expansion of the correlator (2.17).

1112.. 1112..
The term proportlonal to GSZL

to order O(1/N?). The propagator X © (pa) is given by (2.26) with the two-point correlator

0112
(0)

Q112"

arises in (3.2) from the expansion of the first term in (2.27)

G, replaced by its leading large N expression G,

3.1 Leading nonplanar correction

We recall that the matrix elements Cj; vanish for indices ¢ and j of different parity. Being the
two-point correlator in a Gaussian matrix model, the semi-infinite matrix G;; has the same

(0)

property. In a close analogy with (2.7) we can define nonzero matrix elements Q+ =Gy, 2

and Q;; = Ggﬁrl,%ﬂ (with 4,7 > 1). Then, the relation (3.1) can be simplified as

F(O) 1 Z {log det(1 — 5,QTCT) +logdet(1 — s,Q~C~ )} (3:3)

bJ

where the semi-infinite matrices C* were defined in (2.7). Notice that the dependence of
F]EO) on the number of nodes L enters through s, defined in (2.12).

The properties of semi-infinite matrices Q*C+ and Q~C~ were discussed in [1]. Both
matrices are related by a similarity transformation to the same, universal matrix K;(y)
evaluated for £ = 1,2

QT C* = UKy () (UF) !

Q C™ =U Kia(x)(U) . (3.4)
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Its matrix elements are given by integral of the product of two Bessel functions of the first kind

(Ke(x))ij = 2(—1)H\2%+ 0 —1/2j+ 0 — 1 /0°° Cf:J2i+£_1(;p)J2j+e_1(m)X<27r\/§> , (3.5)

where 4,7 > 1. The function x(z) is conventionally called the symbol of the matrix. For

the matrices (3.4) it is given by

1

~sinh?(z/2) (3.6)

x(z) =

The expression on the right-hand side of (3.3) can be expressed in terms of a determinant
of the semi-infinite matrix (3.5)

Fio(x) = logdet(1 — Ky(x)) - (3.7)

Indeed, the matrices (1 — 5,QTCF) entering (3.3) are related by the similarity transfor-
mation (3.4) to the matrices (1 — so K= 2(X)) and, as a consequence, their determinants
coincide. Taking into account that soK;(x) = K¢(sqx) we obtain from (3.3)

=)
Féo) =5 > [—7:£:1(Sax) + }—622(5&)()] ; (3.8)
a=1

where the function Fy(sqX) is given by (3.7) with the symbol x(x) replaced with s, x ().
For L = 2 the relation (3.8) agrees with analogous relation obtained in [1].

3.2 Next-to-leading nonplanar correction

The next-to-leading nonplanar O(1/N?) correction to the free energy is given by (3.2). Various
terms in (3.2) involve the product of semi-infinite matrices defined in (2.26) and (2.17). They
can be efficiently computed using the technique developed in [1].

It proves convenient to introduce the so-called Bessel operator

Ko=) [$i) (Ke(x)y; (¥l (3.9)

1,521

where (Ky(x))
mal basis

; 1s given by (3.5) and the functions ¢;(z) (with i > 1) form an orthonor-

)

Wilz) = (=1)'V2i + 0 — 121 (V) ,
NZT
(wlig) = [ dovs(e)io) =5, (3.10)
Then, the product of semi-infinite matrix (3.5) can be evaluated by taking matrix elements

of a power of the Bessel operator, e.g. (K}'(x)),; = (Y| K" |[1p;). This property allows us to
express (3.7) in terms of a Fredholm determinant of the Bessel operator

Fo(x) =logdet(1 — Ky). (3.11)
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In the similar manner, the infinite sums in (3.2) can be expressed in a concise form in terms
of matrix elements of the Bessel operator (3.9).

For L = 2 the infinite sums in (3.2) were computed in [1]. In this case they can be
expressed in terms of matrix elements of the resolvent of the Bessel operator

Whim (X <¢n|X |¢m> ) (3.12)
where the matrix element is evaluated over the states ¢, (z) (with n > 0) defined as

¢o(z) = Ju(Vz), Pn(x) = (20:)" do(z) . (3.13)

The operator x in (3.12) has a diagonal kernel and it acts on a test function as xf(z) =
X(@2my/x/A) f(x)

For arbitrary L > 3, the evaluation of (3.2) goes along the same lines as in [1]. In a close
analogy with (3.8), we use (3.12) to define the L-dependent matrix elements

Wnm(SaX) = 5a<¢n|X |¢m> ) (3.14)

1-—
where s, is given by (2.12). Because the operators x and Kj are linear in x, the additional
factor of s, in (3.14) can be absorbed into redefinition of the symbol

x(z) = sax(x). (3.15)

Applying this transformation to (3.12), we arrive at (3.14).
Following [1], we replace the correlation functions G(®) and G(1) in (3.2) with their explicit
expressions and express infinite sums in (3.2) in terms of matrix elements (3.14) evaluated for

¢ =1 and ¢ = 2. Roughly speaking, each propagator X Z-(]Q )(

Do) in (3.2) gives rise to a linear
combination of matrix elements wym,(SqX) with different n and m. Then, the three sums on
the right-hand side of (3.2) become homogenous polynomials in matrix elements (3.14) of

degree 1, 2 and 3, respectively. Going through the calculation we get

o el 13¢wia)  {wdah (inh  13weod | SQwor)  fwos) (i)

384 96 48 96 96 48 48 96
211 + = 1 + — 1 — 2 1 + 42
-7 {64 «wo 0+ wo 0>><<w071 +w071>> 198 <<w0 0>><<w070>>—|—&<<w070>> o <<w0 0>>
1 L-1
_ m Z (w(—]i:()(soa X)w(—)’:o(sag X)+3wa0(3a1><)w&0(3a2><)>w(J)fo(S—al—QQ X) ,
a1,a2=1
(3.16)

where the notation was introduced for

L-1

L—-1
(i) = D= wam(sax),_, - (o) = lenm@a;()\éﬁ. (3.17)

a=1

3We refer the interested reader to [1] for details of the calculation.

— 14 —



The first sum on the right-hand side of (3.2) is given by expression on the first line of (3.16).
In a similar manner, the two remaining sums in (3.2) give rise to the second and third
lines of (3.16).

For L = 2 the relation (3.16) coincides with the analogous expression in the Q2 model
derived in [1] (see eq. (4.16) there). In this case, the last line of (3.16) vanishes because
S—aj—as = 0 for a1 = ap = 1.

3.3 Nonplanar corrections at weak and strong coupling

The relations (3.8) and (3.16) provide the expressions for the nonplanar corrections to the
free energy in terms of the Fredholm determinant of the Bessel operator and the matrix
elements of its resolvent, defined in (3.7) and (3.12), respectively. We would like to emphasize
that these relations hold for an arbitrary 't Hooft coupling.

Weak coupling. At weak coupling, the calculation of (3.8) and (3.16) simplifies significantly
by noticing that the matrix elements (3.5) vanish for A — 0. To see this, one changes the
integration variable in (3.5) as  — v/Az and replaces the Bessel functions with their small
A expansion to find that (KE(X))U = O(M\H*~1), This property allows us to expand (3.7)
in powers of K

1 1
Folx) = =t Ko(x) — 5 tr K (x) — 5 tr K7 (x) + O(AED) (3.18)

and, then, replace the semi-infinite matrix (3.5) with its finite-dimensional minor. For the
matrix elements (3.12), the analogous expansion is worked out in appendix A (see (A.10)).

Substituting the resulting expressions of Fy(x) and wp,(x) into (3.8) and (3.16), we
find after some algebra

0 _ 34(3)02@) \2 15¢(5) (1) 1 (315<(7) oo (L) 9¢(3) (L)> \4

6474 51276 2 1638478 72V T 409678 7

4 (— m@( )+ WM(LQ N+ 00, (3.19)
FiY = ziff oo (L)A2 + 255142(7? oo (L)N

4 (—mag(m 4 ;ﬁsj; (04(L) - 20%(L)>> MO, (3.20)

where the dependence on the number of nodes L enters through the functions

L—-1 L—1
oon(L) = 3 57 =3 sin® (WLO‘> . (3.21)
a=1 a=1

Being combined together, the relations (3.19) and (3.20) yield the weak coupling expansion
of the free energy (1.2).

The following comments are in order.

The terms proportional to o9, (L) arise in (3.19) and (3.20) from the expansion of the
determinants and matrix elements in powers of Ky(sox) = Saf¢(Xx). The odd Riemann
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zeta values come from the integrals [ dz z** !y (2) = —4(2n + 1)!¢(2n + 1) that arise in
the small A expansion of (3.5).

To high orders in the coupling constant, the leading function F' ]go) is given by multi-linear
combinations of odd zeta values multiplied by o9,(L) (see (4.1) below). As compared with
the leading large N contribution (3.19), the function F' ]El) contains terms like 03(L)/L that
are bilinear in 0. They come from the diagrams shown in figure 3(b) and (c).

Let us examine the dependence of (3.21) on L. For lowest values of n, it is straightforward
to check that oo(L) = L/2 for L > 2, 04(L) equals 1 for L = 2 and 3L/8 for L > 3, and
so on. The general expression of o9,(L) reads [38]

[n/L]
2n —1 2n
1-2n _1\pL >
2 L{(n—1>+ E (-1) <n—pL>]’ n > L,

oon(L) = p=1 (3.22)
9l=2n [, (2” - 1) n<L.

Notice that o9, (L) is a linear function of L for n < L. This property plays an important role
in the next section where we discuss the asymptotic behaviour of the free energy at large L.

For arbitrary n, the function o9,(L) has different L-dependence for L < n and L > n.
The change of the behaviour occurs at n = L and the corresponding function oo (L) first
appears in the weak coupling expansion of the free energy (3.19) at order O(A\2F). We show
in section 4 that this fact has an interesting interpretation in terms of wrapping corrections
in the quiver lattice model.

Strong coupling. To derive the strong coupling expansion of the free energy (3.8) and (3.16),
we make use of the known properties of the Bessel operator (3.9).

We recall that the leading nonplanar correction to the free energy (3.8) involves the
Fredholm determinant of this operator (3.11). The strong coupling expansion of Fy(x) for
generic symbol x(x) was derived in [28, 29]. The first few terms of the expansion are given by

Folx) = — 2010(x) — 2(20 — 1) log g + Be(x)

2
- 1ég(2€ —1(26=-3)L(x) - 64192(% —1)(2¢ - 3)I3(x)
- 3071293(% —1)(2¢-3) [(2«4 —5)(20+ 1)Ir(x) + 161%(;0] +0(1/gY, (3.23)

where the notation was introduced for

VA

9= 4n

(3.24)

The constant term By(x) is conventionally called the Widom-Dyson constant. Its explicit
expression can be found in appendix A (see (A.4)). The functions I,(x) (with n > 0)
are defined as

100 = Gy | a0, 0, 1o (1~ x(a) (3.25)

High order corrections to (3.23) are given by multi-linear combinations of I,,(x).
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Substituting (3.23) into (3.8) we encounter the functions I,(s,X). Replacing x(z) and
Sq in (3.25) with their expressions, (3.6) and (2.12), respectively, and going through the
calculation we find
ol -«
Ip(sax) = —27r(LQ),
1 « «
hisa) =~ [0() +0 (1= F) ~200)] | (3.26)

where ¢(x) = dlogI'(x)/dx is the Euler ¢)—function. For arbitrary n > 1 we have

(o) = Gy [0 (5) 02 (1= 2) —2uta) . @an

where (") (z) = (d/dz)")(z).

To find the nonplanar correction to the free energy (3.16), we use the strong coupling
expansion of the matrix elements (3.12) derived in [1]. The matrix element woo(x) is given
by a derivative of the function (3.7) with respect to the coupling constant

woo(X) = —4ADFe(X) - (3.28)

The remaining matrix elements can be found by taking into account functional relations
1 1
Wnm = Wmn , 5989 —1wpm = ianU}Om + Wnt+1,m + Wnm+1 - (329)

Note that the relations (3.28) and (3.29) hold for arbitrary 't Hooft coupling A. The
relations (3.29) allow us to express wp,(x) for any n and m in terms of independent
quantities wg 2, (with n = 0,1,...). The strong coupling expansion of wog, wo1, w11 and
wp2 is given in appendix A, see (A.12).

Substituting the obtained expressions for Fy(sqx) and wpm(Sax) into (3.8) and (3.16), we
find after some algebra the following expression for the nonplanar corrections to the free energy

Llog L

T67g +0(1/4%), (3.30)

o_2L*-1 10
Fy7 = T (L 1)logg+2CL

2 _ 2 2 _ 2 _
Fl(/l) - _ (7rg)3 (L 3182[3’ + 1) + (ﬂg)Z (L 32)0(1{’3 9)
2 (1)
+ (7rg)5(§84Ll) + (779)248 + O(go) , (3.31)

where g is defined in (3.24). The details of the calculation can be found in appendix A.
The coefficient function Cg)) in (3.30) is given by a linear combination of the Widon-
Dyson constant By(sqx) entering (3.23). Its explicit expression can be found in appendix A,

see (A.6). For lowest values of L it looks as

8
c¥ = —1210gA+1— 5 log2,

!

(
(

)
)

4 17
C’gz?) = —16logA + 376 log(3) + 2log (3.32)

)1
Wl
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where A is the Glaisher constant. At large L we find that Cp grows linearly with L
1
c = L(2 —12log A> — 2log L + log(47) + O(1/L). (3.33)

The coefficient function C]gl) in (3.31) is given by

oV — Lzlz (1 _ z) [w (3) +o (1 _ z) - 21/)(1)} . (3.34)

a=1

At large L it behaves as
(1 _ 2l
Cr ——L<4logA—3> +1+0(1/L), (3.35)

where v is the Euler constant.

The relations (3.30) and (3.31) hold for arbitrary number of nodes L. As expected,
the functions F éo) and F g) vanish for L = 1. For L = 2 they are in agreement with the
expressions derived in [1].

The relations (3.30) and (3.31) were derived at strong coupling and fixed L and, therefore,
they are valid for v/A > L. We observe that at large L all terms in the strong coupling
expansion (3.30) and (3.31) except the O(1/g) term in (3.30) scale linearly with L. The
asymptotic behaviour of the free energy in the opposite limit, for L > v/X > 1 is discussed
in the next section.

4 Free energy in the long quiver limit

In this section, we examine asymptotic behaviour of the free energy (1.2) in the limit of
large number of nodes L at weak and strong coupling.

Weak coupling. At weak coupling, the dependence of the free energy (1.2) on the number
of nodes L can be obtained from (3.19) and (3.20). The expansion coefficients in these
relations depend on L through the function o9,(L) given by (3.22).

For instance, the weak coupling expansion of the leading nonplanar correction Féo) takes
the general form (see (3.19))

A >k1+...+kn

F£0) — Z Z Ck’1...k’n (1671‘2

n>1ky,..,kn>2

o2n(L) Cory—1 - - - Cokp—1 (4.1)

where cg, x, are rational numbers. According to (3.22), the function o9, (L) is linear in L for
n < L but this behaviour changes starting from n = L.* The function o9, (L) first appears
in the expansion (4.1) at n = L and ky = --- = ki, = 2. As a result, at weak coupling, the
free energy has the asymptotic behaviour (1.3) only up to order O(A\*F)

AFq, = Le(\,1/N) + O(\?*F). (4.2)

“The relation (4.1) holds for L > 2. For L = 2 it follows from (3.21) that 02, (2) = 1. In the L — oo limit,
o2n (L) is replaced with the expression on the second line in (3.22) leading to (1.4).
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We apply (3.19) and (3.20) to obtain the energy density at weak coupling as

SO 1/N) = 15 = SN+ O
+ % (— f’;éil A2+ fg’gﬁ% 4 O(/\4)) +O(1/NY. (4.3)

The breaking of the scaling behaviour (1.3) at order O(A?") is not surprising and has the
following interpretation in terms of wrapping, or finite size, effects in the lattice model (2.8).

The partition function (2.8) describes the propagation of excitations across the lattice
with L sites. Due to the form of the interaction potential (2.6), excitations at site I can jump
to the nearest sites I & 1. At weak coupling, this produces the O(A?) contribution to the free
energy. The propagation of the excitations across n consecutive sites on the lattice generates
correction to the free energy of order O(A\?").> For n < L the propagation range is smaller
than the circumference of the circle and the corrections to the free energy due to finite size
of the system are expected to be small at large L. Starting from n = L the excitations can
wrap around the lattice and the finite size effects become important. This explains why the
L-dependence of the free energy gets modified at order O(A2).

Strong coupling. At strong coupling, the free energy AFq, has different dependence on
the number of nodes L depending on the ratio L/v/.

For L/vV/X < 1, it follows from (3.30) that the free energy receives O(LlogL/v/\)
corrections that do not respect the scaling behaviour (1.3). Moreover, examining high order
corrections to (3.30), we found that the coefficients of 1/A%2 (with n > 2) are given by
polynomials in L of degree n. Retaining the terms with the maximal power of L to each
order in 1/ ﬁ, we get

© |1 VA logL| VA L

where dots denote terms suppressed by powers of 1/L. As compared with the strong coupling

expansion (3.30), we replaced in (4.4) the coefficients by their leading behaviour at large

L and added the subleading corrections in L/v/.
These corrections are described by the function f(I) with I = L/v/A. Tt is given by?

f)y= - 1l2C(2) 11992 B - : 14“4) 2451630 ) - 15992 )

83875 e(7) - 4315 B¢(8) — 8433167 9¢(9) — 286081
114688 2048 1179648 10240

where dots denote corrections suppressed by 1/¢g as well as exponentially small, nonperturba-

19¢(10)+...,  (4.5)

tive corrections. One can show following [39] that the leading nonperturbative correction
o (4.5) scales as O(efzﬁ/L).

The relation (4.5) is well-defined for I < 1, or equivalently 1 < L < v/A. Substitut-
ing (4.5) into (4.4) we find that the free energy does not satisfy (1.3) and has a complicated

5See [15] for a diagrammatic interpretation of this property.
5To obtain this relation, we used the strong coupling expansion of (3.23) obtained in [29] up to order
O(1/A*).
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Figure 4. Graphical representation of the function f(I)/l defined in (4.6). At small and large [ its
behaviour is described by (4.5) and (4.7), respectively.

dependence on the number of nodes L. Namely, Féo) contains logarithmically enhanced term
—Llog L/(4v/)) and a nontrivial function f(L/vV\).

To find the free energy for 1 < v/A < L using the strong coupling expansion (4.4), one
has to perform a resummation of the series (4.5). This is done in appendix B. As we show
there, the function f(I) admits a closed form representation

oo
F) = ; [log (10 ((l)‘) I (‘;‘)) - 270‘ +log (T)‘) + 4;] , (4.6)
where Iy(a/l) and I (a/l) are the modified Bessel functions (not to be confused with the
functions I,,(x) defined in (3.25)). The last three terms inside the brackets ensure that
the sum converges at large a. It is straightforward to verify that the expansion of (4.6)
at small [ reproduces the relation (4.5). To see this, it is sufficient to replace the Bessel
functions in (4.6) by their asymptotic behaviour at infinity and took into account that
Y a>11/a™ = ((n). Notice that the small [ expansion of (4.6) also contains exponentially
small O(e~2/Y) corrections.

The dependence of the function (4.6) on log! is shown in figure 4. We observe that f(1)/I
grows linearly with log!l. Indeed, for [ > 1 the dominant contribution to the sum in (4.6)
comes from a < [. Keeping the last, leading term inside the brackets in (4.6) we get for [ > 1

l
Z 4L ~(log(4nl) — ¢) + O(1°), (4.7)

where ¢ = —vy — log(c//(4m)) = 9.714744.7

Substituting (4.7) into (4.4) we observe that troublesome O(Llog L/v/)\) term on the
right-hand side of (4.4) cancels against the analogous term coming from (4.7). As a result,
the free energy takes the form (1.7) and exhibits the expected scaling behaviour (1.3). The

"The constant ¢ was determined by applying the Euler-Maclaurin summation formula to (4.6) at large I.
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corresponding expression for the energy density (1.3) looks as

(A, 1/N) = éﬁ—logﬁ + (% - 610gA> - Zl\%(log;/j +c> + O(1/N?). (4.8)

We would like to emphasize that this relation holds for 1 < VA < L.

5 Circular Wilson loop

In this section, we compute the expectation value of the circular half-BPS Wilson loop in
the Qz model. It is defined as

W = (tr Pexp (gYM 75 ds {iA’;(x)j:M(s) + \}5(901(3:) + cpj(x))D> EENTRY

where the gauge field A} and complex scalar field p;(x) are integrated along a circle of unit
radius. These fields belong to the SU(N) N = 2 vector multiplet at node I. The Wilson
loop (5.1) does not depend on the choice of the node. In what follows we choose I = 1.

For L = 2 the Wilson loop (5.1) was computed in the Q2 model in [1]. The subsequent
analysis of (5.1) goes along the same lines as in that paper. The localization gives the
representation of (5.1) as the ratio of expectation values

<tr (e\/gfh) 22 Sint(AI’AI+1)>0
<€ZI Sint(A17A1+1)> ’

0

W —

(5.2)

where the interaction potential Sint(Ar, Ar+1) is given by (2.6). As before, the subscript
‘0’ indicates that the average is evaluated with the Gaussian measure for the matrices Ay
with I = 1,..., L.

We recall that the interaction potential Sin(As, Ary1) describes the coupling of the
matrices in the adjacent nodes. Neglecting this potential in (5.2) we recover the expectation
value of the circular Wilson loop in N' = 4 SYM theory

WA= = (i (e\/EAl) ) = f/]; L(VA) + O(1/N) . (5.3)
The difference between the Wilson loop in the two models WL — WHN=4 arises due to the
interaction between the matrices in the different nodes described by (2.6). Due to a peculiar
form of the potential (2.6), the interaction does not affect the leading O(N) contribution
o (5.2). As a consequence, the Wilson loops W~ and WN=4 coincide in the planar limit.
In a close analogy with the free energy (1.1), this suggests to define the difference function

AW = W _ V=4 (5.4)

At large N its expansion starts at order O(1/N).
Expanding (5.2) in powers of A; we can express WQZ as an infinite sum over expectation
value of single traces (2.4)

Z(l;)L Z (2711)! (;)n<02n(141)621 Sint(AI=A1+1)> 7 (5.5)

WL = N + —
n>1 0
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where Zq, = (e2orSm(AnAr)Y g the partition function of the model defined in (2.8). In
QL 0

the absence of the interaction, for Sint(Ar, Ary1) = 0, the expectation value (O, (A1)) can
be obtained by differentiating the generating function (2.15) with respect to the source,
0Z(J1)/0J1,2n. According to (2.13), the interaction term can be generated by averaging this
derivative over the source fields with the measure (2.23).

In application to (5.5) this leads to the following representation

1 A" 1
W =N — (2 |NGan + == (J1J1)Goni; + O(1/N3 5.6
+T;(2n)|<2) |: 2n+2N< 1,4 1».7> 2”:U+ ( / ) ) ( )
where Gy, ;... are connected correlation functions in the Gaussian matrix model (2.17) and
(J1,:J1;) denotes an average with respect to the measure (2.23). At large N, we use (2.16)

and (2.25) to get

= i B N ] L1
(J1,iJ15) = 7 Z e (pa+p“’)<Ji(Pa)Jj(pa')> =1 Z Xij(pa) (5.7)
a,a’=1 a=1

where the semi-infinite matrix X;;(p,) is defined in (2.26). Notice that it is proportional
to the interaction matrix C.

In the special case of N' = 4 SYM, for Siut(Ar, A;11) = 0, only the first term inside
the brackets in (5.6) survives and WV=* is given by the sum over Ga,. Together with (5.4)
this leads to

1 1 I\
QL _ Z - . 3
AW = 25T 2 Gy (2) 2 Xi(Pa)Ganij + O(1/N?). (5.8)
n>1 a=1
For L = 2 the sum over a contains only one term with the quasimomentum p = 7. In this
case, replacing the three-point function Gay, ;; with its leading large N expression, one gets [1]

AW = cowe [wip () + wio ()] + O(/N?) (5.9)

16N
where the matrix elements wi,(x) are given by (3.17) for L = 2 and the notation was
introduced for

p= n; (;n), (;)nn(n +1)Gay, = %WN:‘l +O(1/N?). (5.10)

Here in the second relation we used (5.3).
Going from (5.9) to (5.8), it is sufficient to multiply (5.9) by the factor of 2/L and replace
the symbol inside the matrix elements w () according to (3.15). This leads to

AW = R W= (ugo) + (uo))] + O1/N?), (5.11)

where <<w(%>> are given by (3.17). Taking into account (3.8) and (3.28) we observe that the
sum of matrix elements «w{fo >> + <<w0_0 >> is equal to a derivative of the free energy (—4gd,F jgo))'

As a consequence, the relation (5.11) can be written as

A2 _
AW = — =W =15, F\” £ O(1/N?). (5.12)
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Figure 5. Graphical representation of the function ¢(I) defined in (5.16).

Being combined with (5.4) it leads to the following remarkably simple relation between the
ratio of the Wilson loops in the two theories and the free energy

WL 1

0

We would like to emphasize that this relation is valid for an arbitrary coupling A. As expected,
the Wilson loops Wt and WN=4 coincide in the leading large N limit. It is interesting to
note that the nonplanar O(1/N?) correction to (5.13) is negative for arbitrary coupling.®

Let us examine the ratio of Wilson loops (5.13) at large L. At weak coupling we
apply (1.3) and (4.3) to find

Q
% - ﬁ)ﬁ@,\& +O(1/NY
1 [3»’@(3) 450*¢(5)

+ 0\ | +O(1/N*). (5.14)

N2 | 25674 409676

Note that the ratio is independent on L and it approaches a finite value for L — oc.
At strong coupling, we use (4.4) to obtain from (5.13)

WN=4 " N2

where the notation was introduced for

df (1)
al -

The dependence of this function on logl is shown in figure 5. It grows at small [ as

#(1) = log(4nl) + ¢(2) 1 + O(I?) and for | — oo it approaches a constant ¢(I) = ¢ — 1 where

c is defined in (4.7).
The relation (5.15) holds for large VX and L. Similar to the free energy, the expression on

o(l) = log(4nl) — 4 (5.16)

the right-hand side of (5.15) has different dependence on the number of nodes depending on

8Notice that (—0xlog Zq, ) is given by an expectation value of a positive definite function, as follows
from (2.1) and (2.2).
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how L compares with v/X. For L/vX < 1 and L/v/X > 1, the ratio (5.15) is given by (1.10)
and (1.9), respectively. Like the energy density (4.8), it ceases to depend on the number of
nodes for 1 < v/A < L. This property requires an explanation.
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A Strong coupling expansion

In this appendix, we present some details of derivation of the strong coupling expansion of
the free energy (3.30). The expression for F' éo) can be obtained from (3.8) by replacing the
function Fy(sqx) with its asymptotic expression (3.23). This leads to

0 1 1 1
Fé ) — f2.g<<fo>> —logg + Q«Bgzl + Bgzg» — @«11» — @«112» + 0(1/93) ) (A.1)

where the expansion parameter g is defined in (3.24) and << f >> denotes the sum of the functions
f(saXx) evaluated for possible values of the quasimomentum

L-1

.o [ TCQ
- = — - A2
<<f>> QZ:lf(saX); S = sin ( T ) (A.2)
Taking into account (3.26) and going through the calculation, we get
. om(L*-1)
(o) = -1,
Llog L

(1) - Heel.
I :L(L_l)r_llcﬂ sin (2 ) ) = Llog?(2) + log?(2L) | . A3
(12 = =5 | S (sin (7)) - Lo’ + g1 (A3)

Higher order corrections to (A.l) involve sums of the form <<I{“I§L2 . >> which can be

computed in the similar manner.

Widom-Dyson constant. The constant O(g°) term in (A.1) involves the Widom-Dyson
constant By(sqx). It is given by [28, 29]

By(sax) = W(a/L) — 1 log(2r) — ¢ log(4sa) +log ({).

2
[eS) _ _ e—k
Wi/ =5 [ ak [k(wk))? -1 ] ,
@Z(k) = /000 d; cos(kz)log(l — sax(x)), (A.4)
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where s, = sin?(ra/L) and x(z) = —1/sinh?(z/2). Performing integration we find

R
1 472 (2r — 1[G (1 — r)G(r)]* cot(7r)
W(r) =5 log G(1-2r)G(2r —1) , (A.5)

where r = a/L and G(x) is Barnes function. It is easy to check that W(r) = W(1 —r).
In this way, we obtain the O(¢g°) term in (A.1) as

Cr = <<Bg:1 + Bgzg» =2 Z_: W(a/L) — (L —1)log(2mw) — 3log L. (A.6)

a=1

The explicit expressions for C, for the few lowest values of L are given by (3.32).

Combining together the above relations we arrive at (3.30).

Matrix elements. The nonplanar correction (3.16) to the free energy F S) depends on
the matrix elements of the resolvent of the Bessel operator (3.14).

At weak coupling, we can expand (3.14) in powers of the Bessel operator (3.9) to get

Wnm(5aX) = 3a<¢n|X‘¢m> + Si<¢n|XK€|¢m> o (A7)

The matrix elements on the right-hand side are given by

(Gnixlom) = [ e ¢n<x>¢m<x>x<ﬁ>

29

— (29)? /O " 42 6n((29)22)6m((20)°2)x (V) (A5)

where in the second relation we changed the integration variable 2 — (2¢)2x. Replacing the
function ¢, (x) with its expressions (3.13), one can expand (A.8) in powers of g2. In a similar
manner, the second term on the right-hand side of (A.7) can be evaluated as

<¢n’XK£’¢m> - Z<¢n’X|¢z><¢z‘X‘¢m>? (A'9>

i>1

where we took into account that Ky = >,5; [1)(¥i|x. Here the matrix elements (¢n|x|:)
are given by (A.8) with ¢,, replaced by the function 1; defined in (3.10). The resulting
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expressions for the matrix elements at weak coupling are

543

2¢%q3 79

J— _ 6 .
Woo(SaX) = 9°q2 3 36 + ...,
5q3
wiii (sax) = 2% q1 — 4¢%q2 + ¢° (q% + 2) +...,
— 79"
woi(saX) = 6°2 = gas + — g+
2
ai | 373
wfl(&lX) = 94QI — 396(]2 + 98 (21 + 12) +...,
- 49%q3 | 259"°q
_ 6. _
wi1(saX) =9 ¢ 3 + 36 +...,
2
qi | 93¢3
w(TQ(SaX) = 94(11 - 596(]2 + 98 <21 + 12) +...,
_ 59%¢3 | 319"
wip(saX) = 6°02 — S5 + o (A.10)
where the superscripts ‘+’ and ‘—’ correspond to £ = 1 and ¢ = 2, respectively. Here the
notation was introduced for
o0
Gn = 25a/ dr x*" My (x) = —8s54(2n + 1)I¢(2n + 1), (A.11)
0

where x(z) is given by (3.6). Substituting the relations (A.10) into (3.16) and (3.17), we
arrive at (3.20). It is straightforward to verify that the matrix elements (A.10) satisfy the
functional relations (3.29).

At strong coupling, we use the expressions for the matrix elements (3.12) derived in [1]
(20-3)(20 - 1)y (20-3)(20 —1)I?
8¢ 1642

woo(x) = 4glo + (20 — 1) —

1
wo1(x) = —29213 — 2901y + §(2€ —1)((2¢ —3)IpIy —2¢ —3)

(20—-3)(20—-1)
* 16g

L (IoDy +0+1)+ ...

2 1 1
woz(x) = 56 (75 —214) + 59720 =1 +g (6210 — 120 3)2t 1)[311>

— 3%(25 —1) (13112(26 —3) + IoI; (20 — 3)(20 + 1) — 40> — 40 — 3) +...
4 3 3 29712 1 2
wi(x) = 39 (13 + 1) +2g%03 + 90 (—(20=3)(20 = 1)Ip1y +4¢* + 8¢ — 3)
— 1%(% —1) (13112(26 —3) + 20011 (£ + 1) (20 — 3) — 4f — 3) +... (A.12)

These relations involve the functions I,, = I,(x). For n > 0 they are given by (3.25). For
n < 0 we have instead

I(x) = /000 1219, 105 (1~ x()). (A.13)

™
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To obtain the strong coupling expansion of the matrix elements (3.14), it is sufficient to
replace I,,(x) with I,,(sax) in (A.12) and apply (3.26) together with

s(a(L—)?

I_1(sqx) = —47 72

(A.14)
The contribution of diagram in figure 3(c). The relations (A.12) allow us to compute
expressions on the first two lines of (3.16). The last line of (3.16) describes the contribution
of the diagram shown in figure 3(c). It contains a sum over the quasimomenta propagating
inside the loops. It is convenient to rewrite this sum as

1

—mogp 2 Omtmmtto(®n) (Wi (P2 (ps) + Buge(p)uge(ps) . (A15)
P1,p2,P3

where woi’o(pi) = w(jfo(saix) and p; = 2ma; /L (with 1 < oy < L —1).
The d—function in (A.15) imposes the momentum conservation (2.21). Replacing

L L-1
1 —i ~ —i +
St = LY e g LS ) (A16)
n=1 a=1

we can rewrite (A.15) as

L
LS [ st e
n=1

3

This sum can be thought of as a discretized version of the integral [ dz [D(x)]® involving a

power of the propagator. By definition, w;," and w,, are given by the function

L—-1
Wy, = Z e P00 (SaX) (A.18)

a=1

evaluated for £ = 1 and ¢ = 2, respectively.
Taking into account the first relation in (A.12), we get

L-1
Wy =y e e [4gIo(sax) TN 3);26 “ D1 (sax) + 0(1/7)]
a=1

where Iy(sqx) and I1(sqX) are given by (3.26). Notice that "L, @, = 0. Explicit expression
for w,, is different for 1 <n < L —1 and n = L. In the former case we have

L—1
= ey~ (6D B S e (5 £O0/). (419

a=1
For n = L we have instead

wr, = —4779@_32)@“) +(2£—1)(L—1)—(%_3;;%_1)

%logL—FO(l/gZ). (A.20)

These expressions are valid for arbitrary L > 1.
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The functions ;" and w,; are given by (A.19) and (A.20) for £ = 1 and ¢ = 2, respectively.
Their substitution into (A.17) leads to

: )3( 521 +11L_2>+( )2<_1_1_L+1+1)

97\ 94515 ~ 4503 " 945 a5L) I 150  18L3 18 ' 9L ' 15
I I 121 log L 1 L 1 1

T (gm) <<< o)  (I5h) log

1
- - —+ ———+ —Llog(L) — = O(q°
82 192r 2400 o2 Tz 12r T aaot o) 6>+ (),
(A.21)

where ((I7'I1)) is defined according to (A.2). One can verify that the expression (A.21)
vanishes at L = 2 as it should be.

The relation (A.21) yields the sum on the last line in (3.16). Adding the contribution of
the first two lines in (3.16), we arrive at the relation (3.31). Notice that terms containing
log L and <<I§Il>> cancel in F]Sl).

B Resummation

In this appendix, we derive the relation (4.6). We recall that the function f(L/v/A) defines
the subleading correction to the free energy (4.4) in the double scaling limit

A>1, L>1, L/V\ = fixed . (B.1)

Leading behaviour. For arbitrary L the free energy (3.8) is given by the sum over possible
values of the quasimomentum p, = 2w /L. At large L, the quasimomentum takes continuous
values 0 < p < 27. This suggests to rewrite the free energy (3.8) as an integral over p

21
PO =1 / dp p(p) Fe(sin®(p/2)) . (B.2)
f 1,2

Here we replaced s, with its expression (2.12) and introduced notation for the density function

1 L1
=7 (;)5(]) — 27/ L). (B.3)
It satisfies the normalization condition f027r dp p(p) = 1 and admits the large L expansion’
1 1 / ! 3
o) = 5 — 5 (6(p = 2m) — 6(p) — 7 (0'(p — 2m) ~ §'(p)) + O(1/L%),  (B4)

where prime denote a derivative over p.

At strong coupling, we can replace the function Fy(x) in (B.2) by its leading behaviour
Fo(x) = —2gIo(x) + O(g%) (see (3.23)). Taking into account (3.25) and (3.6), we obtain the
contribution of the first term in (B.4) to (B.2) as

2 dp sin?(p/2) \ 29w
2Lg/ / —az@ log <1 + SH1112(95/2)> = LT . (B.5)

9This relation follows from the FEuler-Maclaurin summation formula for Ei;; d(2ra/L) =
Lfo27r dp p(p)®(p) where ®(p) is a generic test function.
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Repeating the calculation using the O(1/L) term in (B.4), one finds that it yields a vanishing
contribution to (B.2). The contribution of the O(1/L?) term in (B.4) to (B.2) is'®

2T o0 i2
gm dx sin®(p/2) 297
- dp O —x0; 1 14— =——. B.6

6L Jo P p/o T ono8 < * sinh?(z/2) 3L (B.6)

Adding together (B.5) and (B.6), we reproduce the first term in the expression (3.30) for F’ éo).

Notice that the integrals (B.5) and (B.6) have different behaviour in the double scaling
limit (B.1). Both integrals receive a dominant contribution from z ~ |sin(p/2)| but the
corresponding values of the quasimomentum are different. The leading contribution to (B.5)
comes from the region 0 < p < 2w whereas for (B.6) it only comes from the end-points,
p — 0 and p — 27, or equivalently sin(p/2) — 0.

Subleading corrections to the density function (B.4) give rise to the function f defined
in (4.4). An important observation is that, similar to (B.6), it arises from the integration
in (B.2) over the end-point region = ~ |sin(p/2)| and p — 0 (mod 27). In application
to (3.23) this implies that, computing the subleading corrections to (B.2), we can replace
the symbol x(x) in the definition of the function (3.25) with its asymptotic behaviour at
small x. According to (3.6), the corresponding symbol is

4

Xo(r) = T2 (B.7)

We would like to emphasize that, substituting x(z) with yo(z) in (B.2), we only expect to
recover the subleading correction to F éo) but not the leading one. The latter correction comes
from the integration in (B.5) over finite  in which case such substitution is not justified.

Replacing x(x) with xo(z) in (B.2) leads to a significant simplification. The main
reason is that the function (3.7) can be found in a closed form for the symbol (B.7) (see
appendix D in [1])

Fulxo) = log (P(@I@)(f?) , (B8)

where I;_1(4g) is a modified Bessel function of the first kind. To obtain Fy(sqx0) = log det(1—
Ky(saxo)) from (B.8), we take into account that the semi-infinite matrix Ky(sqx0) defined
in (3.5) involves the product sqxo(7/(29)) = —4g?sin?(pa/2)/x?. Because the coupling
constant is accompanied by sin(p,/2), the dependence of Fy(sqx0) on s, can be restored by
replacing g — gsin(pa/2) on the right-hand side of (B.8). In addition, in the end-point region,
for p, — 0, we can replace sin(p,/2) with p,/2. Applying the transformations outlined
above, we get from (3.8) and (B.8)

1
FO~ > 10g<lo(29pa)11(2gpa)>. (B.9)
1<a<L Pa

Here we took into account that terms with @ < L and (L — a) < L provide the same
contribution to the sum.

YHere the integral over z gives 2|sin(p/2)|/sin(p/2) and it approaches opposite values 2 for p — 0
and p — 27.
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By construction, the relation (B.9) captures the contribution to (B.2) from the end-point
region sin(p/2) — 0. As explained above, we expect that it will generate the function f in
the relation (4.4). Indeed, expanding (B.9) at large g we obtain

1 1 19 7
F(O) ~ (4gp —log 47Tg2p2 _ . _ B I .)’
- 1§%2<L : ( a) 8gpa  32¢%p2  1536¢%p3  1024¢*p?

(B.10)

where p, = 2ma/L. We observe that the first three terms inside the brackets provide a
contribution that diverges in the double scaling limit (B.1). The contribution of the remaining
terms remains finite in this limit. Moreover, replacing >, 1/p2 = L™((n)/(2m)" as L — oo,
we find that it correctly reproduces the expansion (4.5) of the function f(I) with | = L/(4ng).
Subtracting from (B.9) the contribution of the first three terms in (B.10), we arrive at
the following relation

o0
1
/= Z log (47rgpa10(2gpa)11(nga)e&im 4gp°‘) i (B.11)
a=1
It is straightforward to verify that the large g expansion of (B.11) coincides with (4.5) up
to exponentially small O(e=879/L) corrections. Replacing po, = 2ma/L and g = v/\/(4x)
in (B.11), we finally arrive at (4.6) with I = L/v/.
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