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Abstract

The loop equations for a chain of hermitian random matrices are computed
explicitely, including the 1/N? corrections. To leading order, the master loop
equation reduces to an algebraic equation, whose solution can be written in
terms of geometric properties of the underlying algebraic curve. In particular
we compute the free energy, the resolvents, the 2-loop functions and some
mixed one loop functions. We also initiate the calculation of the 1/N? expan-
sion.

1 Introduction

The multimatrix model, or chain of matrices is defined by the probability
weight for A+ 1 hermitean matrices of size N x N:

1
dp(Mo, ... My) = —dMy ... dMy o~ F o L Vi) =S MMl ()

Z = (N/2m) SWHDN? o= F / dMy . .. dMy e~ IR0 Vi (Mi) =33 Mioa M)
(2)

where My (k = 0,...,N) are N x N hermitean matrices, and dM, is the
product of Lebesgue measures of all real components of M. Z is the partition

function, F' is the free energy. T is the temperature, it can be chosen equal
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to 1 in most of the paper, except when one is interested in derivatives with
respect to T'.
The potentials Vj, are polynomials of degree dy + 1:

dp+1

V@) = gro+ Y 97 (3)
j=1

In order for Z to exist, we have to assume that all V}’s are bounded from
below on the real axis. However, that constraint can be relaxed by studying
"normal matrices” instead of hermitean matrices?, or by considering Z as a
formal power series in the coefficients of the potentials. For simplicity, we
assume here that the V’s are real?.

Each My lies in the potential well V), and is linearly coupled to its neigh-
boors My_; and Mj.1. My and M, have only one neighboor, and thus the
chain is open. So far, the problem of the closed chain has remained unsolved.

The multimatrix model is a generalization of the 2-matrix model. It was
often considered in the context of 2-dimensional quantum gravity and string
theory. Its critical points are known to represent the minimal conformal field
theories, characterized by a pair of integers (p, q). It is known that one can
get a (p,q) critical point with a multimatrix model where N’ = ¢ — 2. The
necessity of studying multimatrix models can be understood from the fact
that the one matrix models contains only the critical models with ¢ < 2.

Recent progress have been made in the understanding of the two-matrix
model [3, 40, [T0,[18,19], and it has been often noticed that the chain of
matrices presents many similarities with the 2-matrix model [7].

The loop equations of the 2-matrix model have been known for a long time
[12,22] and have been concisely written in [10] including the O(1/N?) terms.
The loop equations for the chain of matrices have been written in an appendix
of [13] and in a draft of [I5] without the O(1/N?) terms, and without any
proof, and also with misprints. The present paper is mainly a translation
from french to english of the draft [I5], with proofs, and additional results.
It thus fills a gap in the appendix of [I3]. In particular, the 1/N? terms
are included, opening the way to finding next to leading order corrections

%i.e. the eigenvalues are located on complex paths instead of the real axis. For a

potential of degree dj + 1, there are dj homologicaly non equivalent complex paths on
which Vj, is bounded from below [2].

3Most of the results presented here remain valid for complex V}/s. The asumption of
real potential merely allows to have a more concise derivation of loop equations.



as in [I0]. The leading order solution is also presented in an an updated
algebraic geometry language.

The paper is organized as follows:
1. introduction
2. definitions of the loop functions.

3. the main result and its derivation: the master loop equation. Readers
less interested in technical details can skip the derivation.

4. to leading order, the master loop equation is an algebraic equation. We
discuss its solution.

5. computation of the free energy in the large N limit, along the lines
drawn by [3].

6. computation of other resolvents and correlators in the large N limit.
7. next to leading order, along the lines drawn by [10,1T].
8. examples (2 and 3-matrix models, gaussian case, one-cut case).

The most important results of this paper are the master loop equation
eq.([28), the free energy eq.(Idl), the two-loop function eq.(I62), the mixed

correlators eq.([I6H), eq.[I82) and eq.(72).

2 Definitions

2.1 Moments

We define the moments:

1

Ty = gz (0 MM M) 4 o (b MR M AG) - (4)

2N
where <> means averaging with the probability measure of eq.( ). If all
the potentials V,’s are bounded from below, it is clear that the moments
are well defined convergent integrals. If on the contrary the V}’s are not all
bounded from below, then the moments are only formaly defined through
their expansions in the coupling constants.



2.2 The complete one loop-function

We define the complete one loop-function as follows:

= T,
. no,N1,- NN
Wz, ..., 2n) = E : oottt (5)
no,...,;mar=0 ~0 1 N

which can also be written

1 1 1 1
w = —(t
<Z0’ 7ZN) < rZO—MO Zl—Ml Z./\/_MN>

Ty pe— — (6)
I‘ZN’—MN’”.Zl—Ml,ZO—MO

Notice that it is only a formal definition (even when all the potentials are
bounded from below), it makes sense only through its power expansion in
the vicinity of all z; — oo. That function is merely a convenient concise
notation for dealing with all the moments at once.

2.3 Uncomplete one loop-functions

We also define “uncomplete” loop-functions. For any integer k& between zero
and N + 1, and for any ordered subset of [0, N] I = {iy,...,ix} (0 < i1 <
iy < ... <ipr <N), we define:

S 1 1 1
Wipwin(Zins -0 20) = 3 <tr 2y — My zig— My "~ Zik—Mik>

+ﬁ <t1” Z%_IM% T Z’i2_1M’i2 Ziy _lMi1 >
= (=)' Res [ dz; W (..., 20)
J¢l
= Pol W (z,...,2x) H 2; (7)
zj, J¢1 el

where Pol means the polynomial part in the vicinity of oco.

2.4 The resolvents

As a special case of eq.([d), the resolvent of the k" matrix of the chain is

defined by:
1 1
I%%%:N<UZTMJ (8)
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In particular, the resolvent of the first matrix of the chain will play a promi-

nent role: . .
Wo(z) == N <tr - M0> 9)

The master loop equation derived in section Blis an equation for Wy(zg) as
a function of zy, and in section @, we determine the large N limit of Wy(zp).
In section 1], we derive the large N limits of the other resolvents Wj.

Instead of Wy(2p), it appears more convenient to consider the following
function:

Zl(ZO) = ‘/0/(20) - TWO(Z()) (10)

and more generaly we define:

Z_l(Z()) = TWO(Z())
Zo(z0) := 2o (11)
Zk—l—l(ZO) = V]é(Zk(Z())) - Zk‘—l(ZO) 1 S ]f S ./\[

For short, we write:

Zy, = Zy(20) (12)

Notice that all Z;’s are polynomials in both zy and Wy(2p), and therefore,
any polynomial of the Z;’s is a polynomial in zo and Wy(zp).

2.5 Polynomial loop functions P and U

We define the functions fi (2, ..., 2):

fk’lZIO ifl<k-—1

Jrg—1:=1
frw(zr) == V()
Jeae1(Zes s z) = Vi () fra (2, - -0 2) — 2tz frag—1(Zes - -5 21-1)
(13)
Then we define for k& < {:
Pyi(z0, ..., 2v) = Pol fri(zk, ..., 2)W(z0,...,2x) (14)
Zlyeery Z]

where Pol means the polynomial part in the vicinity of co. Pj; depends on
N + 1 variables, and is polynomial in the variables z, ..., 2.



By definition of f;; we have:

Pri(zo, ... 2n) = Pol V/(21) Pry—1(20, - -, 2nv)— Pol zi-1 21 Pry—2(20,- -+, 2x)
2

o (15)
In particular, we define:
P(zo,...,2xv) = Pon(z0,- -1 2n) (16)
which is polynomial in all the variables, and
Ulzo, .- 2n) = Pia(z0,- -5 27) (17)

which is polynomial in all the variables but z.
We also define:

E(z0,...,2x) = (Vo (20) — 21)(Vie(2w) — 2n-1) — T'P(20,...,2v)  (18)

which is also a polynomial in all variables. These polynomials will play an
important role in the master loop equation.

2.6 2-loop functions

We define the loop insertion operator as in [I]:

[e.e]

0 ::_li_z k0 (19)

241 gy

k=1
where Vi(2) = g10 + Zk21 ng"“zk, and the derivatives are taken at g, = 0 for
k > d; + 1. It is a formal definition, which makes sense only order by order
in its large z expansion.

It is such that (for |z| > |Z/]):

V(') 1 AV () 1

e M e Memap @

When applied to eq.(@), it produces a resolvent, i.e. the expectation of a
trace: 9F T )

Vv (z) Wi(z) N < = Ml> (21)



and more generaly, the action of %(Z) on an expectation value inserts a new

trace.
In particular, we define the following two loop functions (i.e. two-traces):

Wilzo, ..., 2n52) = T

—N*Wi(2)W (20, -, 2v) (22)
ST PR A2 S IR IS PR T 0Vl(z) Tl yeeny T\ i1y s Fo
= (=DM FRes H dz; Wy(zo, ..., 2nr; 2)23)
J¢l

Prri(z0, ... 28 2) 1= zFOIzl Toi(Zhs o 2)Wii(20, ..o 2005 2) (24)

'''''

Pi(z0,. .. 2n;2) = Ponij(20, - - -, 205 2) (25)
Uji(z0,- -, 275 2) = Pini(20, - -, 205 2) (26)
In particular, the following two-loop functions will play an important role:
, OWi(2") O*F oWy (z) ,
WlZ9) = Touey e ) )
1 1
— <trz—Mltrz’—Mk C (27)

where the subscript ¢ means connected part < AB >.=< AB > — < A ><
B >.

3 Loop equations

3.1 Main result: the master loop equation

We prove below that the master loop equation (named after [22]) can be
written:

E(ZQ,Zl, .. ,ZN’) = —U;O(ZQ,Zl, .. ,ZN’, Z())




where the functions Zj(zp) have been defined in eq.(dl). Examples for
N =1 (the 2-matrix model) and N' = 2 (the 3-matrix model) are explicited
in section

As an intermediate step in proving eq.(28]), we need to prove the following
formula for all 1 < k < N

(Zk - Zk)WO,k ..... N(ZO, ks ZN) = Wo,k+1 ..... N(ZO, Zk+1s -+ ZN)
_PO,k—l(Zm iy ooy L1y Bl - e - s ZN)
_%Pl,k—l;O(ZOa Zla SRR Zk—la Rky vy AN ZO)

(29)

3.2 Derivation of the master loop equation
e Proof of eq.([29) for k = 1:

The invariance of the matrix integral under the infinitesimal change of
variable (see [T4,8,[10], and pay attention to the non-commutativity of
matrices, and to the hermiticity of the change of variables):

T 1 1 1 1
oMy, = —
221—M122—M2 ZN_MNZO_MO
T 1 1 1 1
i (30)
2ZO—M()Z/\/’—MN Zg-Mng—Ml
implies
T
TWo(20)W (20, 21, - - -, 27) + mVV;O(ZO, 21y 2N 20)
= VE]/(ZO)W(Z(M 21y ZN) - PO,O(ZO> 21y ZN)
_ZlWO,l ..... N(207zla"'>ZN)+WO,2 ..... N(ZO>Z2>"'aZN)
(31)

The LHS comes from the Jacobian of the change of variable, and the
RHS comes from the variation of the action. The first two terms of the

RHS come from d tr Vo(My) = tr Vy(My)d My, and use of eq.(d). The
last two terms of the RHS come from 0 tr MyM; = tr M6 M,, and use

of eq.(d).
Using 71 = V{j(z9) — TWy(zp), this can be rewritten:

(Zl _Zl)WO,l ..... N(ZO>Z1>"'aZN) - WO,Q ..... N(ZO>Z2a"'aZN)



_PO,O(ZOa 21y '7ZN)

_WVV;O(Z(M Zly ey BN 20032)

Therefore we have derived eq.(29) in the case k = 1.

e Proof of eq.([29) for k = 2:
Notice that eq.(B2) implies:

— Res le W(Zo, Z1y 22y« Z./\/’)‘/ll(zl) = ‘G’(Zl)WQQ ,,,,, /\/(ZQ, 22y e ey Z/\/)
_PO,I(Z()a Zl> 22y ey ZN)
_W2 ..... N(Z27"'7ZN>
T
_ﬁpl,l;O(ZOaZbZ%--->Z./\/'§ 20)
(33)
The change of variable:
1 1 1 1 1 1 1 1
oM, = = +=
22’2—M2 ZN—MNZQ—MQ QZO_MOZN_MN 22—M2

(34)
gives (since 0M; is independant of M; there is no jacobian, the LHS is
zero, and the RHS is the variation of tr V(M) — MyM; — M, Ms):

0 = —Resdz W(z,z21,20,...,27)V{(21)
_ZOWO,Z ..... N(Z()?ZQ)"'aZN)_I_WQ ..... N(227"'a2/\f)
_ZQWO,Z ..... N(Z()?ZQ)"'aZN)_I_WO,?) ..... N(ZOaZ3a"'>ZN)
(35)

(20 = Zo)Woa, N(20,22, ... 2n) = Wos. n(20,23, .-, 21)
—P01(20721,Z2, 72/\/)
_mPLl;O(ZOa 21,22,y 2N Zo)

(36)
Therefore we have derived eq.(29) in the case k = 2.

e Proof of eq.([29) by recursion on k:



We have already proved eq.[29) for £ = 1 and k£ = 2. Now assume
that eq.(29) holds for £ — 1 and k, we are going to prove it for k& + 1.

Note that eq.[@9) for £ — 1 implies (multiply by z,_; and take the
residue at z;_; — 00 and zp — 00):

Res dz,_1 Res dz Zk—lwo,k—l,k,...,./\/(zm Rk—15 Rky Rk+1y -+ ZN)
= Zk—IWO,k—i-l,...,/\/'(an Zk41y -0 Z/\/)
— Pol zp_12Pop_o(20,...,2
P 0, ( 0 ’ N)|202207---7Zk:Zk
—T Pol P,
NE Zkf?yzk k-1 1’k_2;0(20’ e AN ZO)|Z0:ZO7---72k:Zk

(37)

and eq.([Z9) for k implies (multiply by V/(zx) and take the residue at
2, — 00):

— Res de Vk/(Zk) Wo,k7k+1,...7/\/'(20, Zky Rkd1y -+ ZN')
= Vi Zi)Wo ka1, N (205 Zktts - - 20)
- onl Vie(zk) Pog—1(205 - - -5 23)|
k

20=20- 2k =2k

T
_m PZ(ZI Vé(zk)PLk_l;o(zO, B ANE Z0)|20=ZO7---7Zk=Zk

(38)

Then consider the change of variable:

1 1 1 1
oM, = = o
2fik+1 N Myiq ) 2y — My 2o n My
+— - (39)
220 — Mozy — My 2pg1 — My
it gives
0 = —Resdz Vi(zk) Workt1,. N (205 2k Zktts - - - 20)
— Res de_l Res de Zk—IWO,k—l,...,N(Zoa Rl -y ZN)
_Zk—i-lWO,k—i-l,...,/\/'(an RS P ZN) + WO,k+2,...,N(Z07 T P ZN)
(40)

using eq.B7) and eq.BY), as well as V) (Zx) = Zp—1 + Zk11, we get
eq.(29) for k£ + 1.

10



e cq.[ZT) for k= N:

In particular, the previous recurrence derivation shows that eq.(29) for

k = N reads:
(z2n = Zn)Won (20, 2xv) = Wol(zo)
_PO,./\/'—l(ZO> Ziyee s N1 2N)
_%PI,N—l;O(ZOa Ziy e ZN-15 2N 20)
(41)
e Proof of eq.([28):
In particular, from eq.(29) for k = N — 1 we derive:
Res dzy—1 Res daa a1 Wo sp 1 on (205 2015 20)
= ZN—1W0(2’0)
_ZN]_i(lj’lZN ZN_lZNPOvN_2(ZO’""ZN)|zo:Zo ..... IN=TN
T
_m ZNIT?}ZN ZN—lszl,N—l;O(ZOa ce ey AN Zo)|ZO:Z0 ..... PN
(42)
and from eq.( ), we derive:
—Res dzy Vi (2n) Won (20, 2v)
= Vi(Zn)Wo(20)
!
_1:;(3[1 VN(ZN)PO:N—l(zO””’ZN)‘ZOZZO 7777 IN=ZN
_m Izj(?fl VX/(Z./\/’)PLN_l;()(Zo, c ey RN Zo)|20:ZO ..... PN
(43)
Then, the change of variables
SMy = — (44)
N 20 — My

gives

0

= —Res dzy V/(/(ZN’) Won (20, 2n)
—Res dzpy—1 Res dzy 2anv—1Wo opry 20 (20, 201, 277) - (45)

i.e., using eq.[@2) and eq.(@I):

0 = (V/(/(ZN)—ZN—l)Wo(Zo)

11



—Pon(Zos- -, Zn)

_mpl,N;O(Z(b CIR ZN7 ZO)
(46)

Recalling that Z; = V(20) — TWo(20), we get:

(Vo/(§0) — 20)(Vie(Zn) = Zn-1) = TPon(Zo, Z1y - - s Zy)
T
= mPI,N;O(Zm Z1, ..., 2\ Zo) (47)

which ends the proof of eq.(25).

4 Large N leading order, algebraic equation

Throughough this section and sections 5 and 6, we abusively denote with the
same name, the loop functions and their large N limits.

To leading order, the master loop equation reduces to an algebraic equa-
tion for Wy as a function of z:

E(Z(),Zl,...,ZN):O (48)

where Zl = ‘/O/(ZO) — TWQ(Z()) and Zk—i—l = Vé(Zk) — Zk—l-

E is a polynomial of given degrees in each variable, and with known
leading coefficients. The problem is that most of the subleading coefficients
of E(z9,z1,...,2y) are not determined by the loop equations. They are
determined by additional hypothesis, which will be explained in section B3
Prior to that, we need to study the geometry of that algebraic equation.

The complex curve W, (equivalently Z;) as a function of z; is a one-
dimensional submanifold of CN*!, which is the intersection of A/ dimension
N algebraic submanifolds. The curve W as a function of 2 is thus a Riemann
surface £.

Instead of viewing the Z;’s as (mutivalued) functions of zp, it is more
appropriate to view the Z;’s as (monovalued) complex functions over &:

p — z(p) (49)

such that for all p € &:
Zk(20(p)) = z1(p) (50)

12



Since the function zo(p) is not injective, i.e. the point p such that zo(p) = 2o
is not unique, the Z;’s are multivalued functions of zy. Similarly, one could
consider any z, as a multivalued function of any z;.

Instead of dealing with multivalued functions, we slice £ into domains
called sheets, such that in each domain the functions we are considering are
bijections. The zp-sheets are thus domains in which the function zy(p) is
injective. More generaly, the zp-sheets are domains in which the function
zk(p) is injective.

Let us study the zp-sheets first. For that purpose, we define:

r_y = —1
ro = 1
TL = dodl...dk_l, k?zl,,/\/+1 (51>
sy = —1
SN = 1
Sk = dk+1...d/\/‘_1d/\/‘, k:—l,...,N—l
4.1 z)-sheets
The equation
E(Z(),Zl,...,ZN):O (52)

has degree 1 + didy...dy in Wy and degree dod; ...dy in z5. Therefore,
Wo(zo) (or equivalently Z;) is a multivalued function of zy which takes 1 +
didsy . ..dy values: in other words, there are 1 + dids...dy 2p-sheets. We
identify these sheets by looking at the asymptotics of Zy when zy — oo.

e The physical sheet

From eq.( ), there must exist at least one solution of the algebraic
equation such that:

1
Wo(z) ~ —+0(1/2) (53)
Z0— 00 ZO
which implies that:
2z = O(z") (54)
and in particular
2y = Oz (55)
The zg-sheet in which these asymptotics hold is called the zy-physical

sheet.

13



e Other sheets

Notice that the equation for Wyr(zy) as a function of zy is the same
algebraic equation. In other words, there is a solution of the algebraic
equation which is such that:

L = O(ZJS\F) 5 S = dk+1 .. .dN_ld/\/ (56)

ie.

Since the number of s{! roots of unity is exactly so = di . ..dy_1dy,
we have all the solutions.

v =0

We thus have o+ sg = 14+ d; . ..dy_1dy sheets. In one of them we have
2y ~ O(2y"), and in the d; ... dy_1dy others we have zy ~ O(z3}).

4.2 Algebraic geometry

We now consider the algebraic curve £ in a more geometric language. An
abstract point p € £ can be represented as a couple (2, z1) such that z; =
Z1(20), or by any other parametrization. For instance it can be described as
a point of CV, at the intersection of A" codimension 1 manifolds.

Algebraic geometry is an active and important part of mathematics, and
lots of tools have been invented to describe the geometry of algebraic Rie-
mann surfaces. We refer the reader to [I6,[17] for an introduction.

A Riemann surface is locally homomorphic to the complex plane C, that
means that small domains of £ can be maped on small domains of C. The
map, which is one-to-one and holomorphic in that domain is called a local

parameter, let us call it:
pe& —zx(p)eC (58)

Any complex valued analytic function on £ can be localy represented by an
analytic function of x(p).

For instance, zp = zo(p) is often a good local parameter on &, except
when zg approaches a singularity. Therefore all functions on £ can be localy
written as functions of zy. They can also be locally written as functions of
any Zg.

Notice that the function zy(p) is not injective, it takes the same value
zo for different points p, namely the same value of zy; corresponds to 1 + sq

14



points p. Therefore the function z;(p) which is a well defined monovalued
function on £ is a multivalued function of zy. The zj-sheets are domains of
& where the function zy(p) is injective. In particular in each sheet, there is
only one point p,, where zg — 00.

Let pooy be the point in the physical sheet, such that zy(pes) = 00. In
the vicinity of p..y, we have eq.(Bd):

z(p) ~ %*(p) (59)

P—Poo+

i.e. Zy(zo) is analytical, which indicates that 2y is a good local parameter
near Poos -

Now, let ps_ be the point at oo in the zy-physical sheet, i.e. where
2N (Poo—) = 00 and with behavior eq.(BH):

zr(p) ~  ZE(p) (60)

P—Poo—

i.e. Zy(zy) is analytical, which indicates that zys is a good local parameter
near po._. In the vicinity of p,_, the function zo(p) takes the same value z,
so times, therefore there are sg sheets which meet at po,_. It is clear that z
is not a local parameter near p.,_, but zy is.

It is also clear that there can be no other point p such that zy(p) = oc.
The algebraic curve £ has only two points at co.

Notice that the intermediate z,’s with 0 < & < A are not appropriate
local coordinates near p.,. neither near p.,_ (unless many of the d’s are
equal to 1).

Let us summarize as follows:
- The function zx(p) has a pole of degree r, = dod; . . .d_1 near pooy. zo(p)
is a local parameter near po.. .
- The function z(p) has a pole of degree sy = dyy1...dy_1dy near py_.
zn(p) is a local parameter near po_.
- The function z;(p) has no other pole.

Remark: From eq.(B3), it is easy to prove by recursion that:

Res zk_ldzk = —T = —Res zk+1dzk y Res zk+1dzk = —T = —Res zk_ldzk
Poo+ Poo+ Poo— Poo—
(61)
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4.2.1 Genus and cycles

Let g be the genus of £. It can be proved (using the Riemann-Roch theorem,
or the method of [19]) that

N
k=0

Notice that the polynomial P has 1 4 gnax coefficients, and its leading coef-
ficient is fixed, i.e. gmax 1S the number of coefficients of P not fixed by the
loop equations.

Let A;, B;(i =1,...,g) be a canonical basis of non-trivial cycles on &:

the choice of non-trivial cycles is not unique, and we will see below one
possible convenient choice.

4.2.2 Endpoints

If z; is considered as a function of z; (k # [), it has singularities (branch
points) everytime that:
dz(p) =0 (64)

Indeed at such a point we have: z](z) = dz;/dz, — oc.
The zeroes of dz(p) are called the endpoints, and are noted:

eki, (=1,....m+ sk +209) (65)

Generically, the zeroes of dz; are simple zeroes and they are all distinct,
which means that z; behaves as a quadratic function of a local parameter
x, while z behaves linearly in z. Therefore, z;(z;) has a square root branch
point near zx(e;).

4.2.3 Critical points

It may happen that some endpoints coincide. This is called a critical point. It
is not a generic situation, it happens only if the potentials V}’s are fine tuned
to some critical potentials. The critical points are relevant for finding the
representations of (p, ¢) minimal conformal models. A (p, ¢) critical point, is

16



such that there exist k # [, and a point e € £ such that: dz; has a zero of
degree p — 1 at e and dz has a zero of degree ¢ — 1 at e. Near e, 2, as a
function of z; behaves with a p/q exponent.

From now on, we assume that the potentials V) are not critical, i.e. the
endpoints are all simple and distinct.

4.2.4 Cuts

The cuts in £ are the contours which border the sheets. Viewed in the
zi-plane they are lines in C joining two endpoints.

That choice of lines (i.e. the choice of sheets) is largely arbitrary, provided
that they indeed go through the endpoints.

There is a canonical choice, which comes from [I3], given by the contours
where the asymptotics of the biorthogonal polynomials and their Fourier
and Hilbert transforms, have discontinuities, i.e. some Stokes lines. That
canonical choice is defined as follows: the set of z-cuts (contours on &) is
the set of points p € £ such that there exists p’ # p with zx(p') = zx(p) and

m(/pp

remark that for all p and p’ such that z(p) = z,(p) we have:

/

Zk+1dzk> =0 (66)

/ / /

D P p
/ zk+1dzk = / (Vk/(zk) - zk_l)dzk = —/ zk_ldzk (67)
p p p

so that the canonical cuts are left unchanged if we reverse the order of the
chain.

4.3 Sheet geometry

We are going to describe briefly the sheet geometry, see fig.([@3)) for a better
vizualization.

The equation zx(p) = z; has r, + s solutions for p, i.e. the curve & is
divided into ry + si sheets. When 2, — o0, 7 solutions approach p..., while
sg approach ps_. In other words, 7, sheets contain p..., while s, sheets
contain pPo_.

Let us denote C; the contour which separates the reunion of sheets con-
taining p..+ from the reunion of sheets containing p.,_, oriented such that
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it turns around p..+ in the positive direction. That contour C; will play an
important role later. Note that Cj is not necessarily connected (as in our

example fig. E3).
Let us also denote:

o piik(zk) (j=1,...,7) all the solutions of z;(p) = 2z, which are on the
same side of Cy than peoy,
o p_r(z) (j=1,...,s;) all the solutions of z,(p) = 2, which are on the

same side of Cj, than p.._.

4.4 Filling fractions

It is well known that the discontinuities of Wy(z), i.e. the discontinuities
of Z_1(zp) along the Zy-cuts in the physical sheet are related to the large N
average density of eigenvalues of the matrix Mj:

1 _ .
p()(Z()) = —%(W()(Zo + ZO) — W()(Z() — ZO)) (68)
The support of py is the set of cuts of Z_;(2), with endpoints the zy(eq;)’s
which belong to the physical sheet.
The ratio of the average number of eigenvalues in a given connected com-
ponent of the support of py to the total number N of eigenvalues is a contour

integral:
1 o(eo,i+1) 1
Le- / pladdzn =~ f 2ada (69)

(eo,:)
where the contour of integration on &£ is one of the zy—cuts defined in section
B2 oriented in the clockwise direction. ¢; is non-zero only if the contour is
a non-trivial contour, or if it encloses a pole Pt OF Poo_.

Therefore, there are at most g+ 1 possible values of ¢;, the support of the
density has at most g + 1 connected components.

It is possible to choose the potentials Vi, ..., V) such that all the non
trivial cycles A; are in the physical sheet, and such that the cycles A; are all
cuts. The filling fractions in that case are the A-cycles integrals:

1

i = T _d 70
€ Sem Aizlzo (70)

For more generic potentials, we define the filling fractions by eq.([[),
eventhough they don’t really correspond to numbers of eigenvalues. The
cuts are integer homological linear combination of A-cycles.
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Figure 1: Sheets for z;: example with ry = 6, sp = 4 and g = 1. The two
black cirlces represent p.+ and p.,_. The empty cirles are the rp + s +
2g endpoints. The thick lines, going through the endpoints, are the cuts
separating the sheets. Each region separated by lines is a sheet, there are
ri + Sk sheets. The sheets form “flowers” near ps. and p.._ (the petals
have an angle 27 /7y near p,.y and 27 /sy, near po,_). There are g “handles”,
with A and B cycles: here A can be chosen as a cut, and B is represented
as a thick dash-dot line. Each cross x (one in each sheet) represents a point
p € &, such that z(p) = 2.
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We also define the chemical potentials as the B—cycle integrals:
Fi = —% Z_le(] (71)
B;

We will see in part &1 that this description remains valid for the densities
of all matrices M}, (and not only My). We will prove (see eq.(I60)) that px(2x)
the density of eigenvalues of My, is the discontinuity of z;yq (or equivalently
z,—1) along the cuts.

It is easy to prove, by integration by parts, that:

f z_1dz :7{ 2p_1dz = —% Zpp1dzy (72)
% z_1dz :f 2p_1dz = —j{ Zpr1dzy, (73)
B; B; B;

If we anticipate on section 1], this proves that the filling fractions are the
same for all densities, up to integer linear combinations. If the support of the
density of eigenvalues of M), has my < g+ 1 connected components [ay, ;, by ;]
(t=1,...,my), the filling fractions in each connected component are:

g+1

br,i
/ Pk Zk de — ZAk,z,j €5 (74>

k,i

where the coefficients Ay, ; are integers (possibly nul or negative).

4.5 A or B cycles fixed ?

As we said before, the loop equation is not sufficient to determine all the
unknown coefficients of . Some additional hypothesis are needed, two of
them are often considered in the litterature:

e condition B: if all the potentials are bounded from below, and the
partition function is well defined, one is interested in finding large N
limits for the free energy and various expectation values of traces of
powers of the matrices. In that approach, one has to find a solution
of the loop equation which gives an absolute minimum of the free en-
ergy. The genus g and the filling fractions ¢; are not known, they are
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determined by the minimization condition F/0e; = 0, which reduces
to:

Vizl,...,g %ZleQZO (75)
B;

All the B cycle integrals must vanish. That condition is sufficient to
determine ¢ and all the ¢;, and it is sufficient to determine the unknown
coefficients of F.

This allows to find the large N limit of the free energy. Subleading
large N corrections, i.e. the so-called topological large N expansion
of the free energy, exist only if g = 0, as was shown in [6,[10]. If the
genus g is > 1, there exist asymptotics for the subleading corrections
to the free energy, which have no 1/N expansion, they are oscillating
functions.

condition A: if one is only interested in the formal large N expansion
of the free energy, one has to find a solution of the loop equation which
corresponds to the perturbation of a given local extremum of the free
energy. Therefore, g and the ¢;’s are fixed parameters which character-
ize the minimum around which we perform the perturbative expansion
(moduli). The following equations

Vi=1,...,9 % 21dzy = 2iTe; (76)
A;

are sufficient to determine all the unknown coefficients of F.

In the following, we will always assume that we have condition A, unless
specified. Most of the results obtained for condition A, immediately translate
to condition B, by exchanging the roles of A and B-cycles, like the large N
free energy. But some quantities, like the large N 2-loop functions, get
contributions from the oscillating asymptotics, and will not be computed in
this article. So, from now on, we assume condition A.

4.6 Parametrization

It is possible to parametrize the algebraic curve £ in terms of 6 functions.

Given g and a canonical basis of non-trivial cycles A;, B;(i = 1,...,9), it

is known [I6L17] that there exists a unique basis of holomorphic 1-forms du;
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on &€ such that:

The matrix of B periods is defined as:

Tij = % de = 7']',' (78)
B;

7;; i1s a symmetric g X g matrix, with positive imaginary part.
If we choose an arbitrary basepoint py € £, we define the Abel map:

#(p) = / di (79)

which defines an embedding of £ into C9.

For any 0 < k < N, z;(p) is a function on &, with a pole of degree r, at
Poot, and a pole of degree si at poo_. 2 must have r, + s; zeroes, which we
denote py;(0), (i =1,...,7r, + s;). The zeroes must satisfy:

’f‘k—l—sk

Z U(Pr,i(0)) = 1eU(Poot) + S1U(Poo—) (80)

i=1
then:

A, T2 0(ii(p) — (pr,s(0)) — Z:7)
0(t(p) — U(poot) — 2, 7)™ 0(t(p) — ( _) = ZT)s

where 6 is the Riemann theta function [T6L[17], 2'is an arbitrary non-singular
zero of f. The ratio of the RHS and the LHS is a function on £ with no pole,
therefore it must be a constant, which we call Ay.

We have a parametrization of £ in terms of 6 functions.

z(p) =

(81)

4.7 Two-loop functions and Bergmann kernel
4.7.1 The Bergmann kernel

The Bergmann kernel B(p;p’) is the unique bilinear differential form on € x &€
with the following properties:
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e B(p;p), as a function of p, is a meromorphic form, with only one double
pole at p = p’ with no residue, and such that in any local parameter
z(p) we have:

B(p;p') p:p, (2(p) — 2(p))2 (82)

eVi=1,...,4g fpeAiB(p,pr)zo.

4.7.2 The 2-point function

For 0 < k <N and 0 <[ <N, define the following meromorphic differential
forms on £ x C:

02-1(p)
Bri(p;2) = — dzi(p) dz (83)
81/} (Z) 23(p)
~ 82k+1(p)
Bra(p; 2) == — dz(p) dz (84)
Vi (Z) z1(p)
We have the “thermodynamic identity”:
Bri(p; z) = —Bri11(p; 2) (85)
and zx_1 + zgr1 = V{(2x) implies:
~ dz(p)dz
Bya(p; 2) + Bi(p; 2) = —0ky %) (86)

(2= a(p)?

We are going to prove below that:

Builpiz) = =0, Brip-ju(z)  0<k<l
Bra(p; 2) = 32551 B(ps p+ja(2)) I<k<N g7
Bulpiz) = Yo, Bpipu(z)  0<k<l (87)
Bri(p:z) = Z \ Bpspyja(2))  I<ESN

where B is the Bergmann kernel, and the p;;’s have been defined in B3

Proof of eq.(81)
First notice that eq.(83) and eq.(8d) imply:

Bioa(p; 2) = Bou(p; 2) 0<k<I
By(p; 2) = —Bna(p; 2) l<k<N

23



and:
Bua(pi2) + Bals) = — (39)

Consider the two-loop functions introduced in eq.(E1D):

1 1 Boi(p110(2);2')
Wailz:2") = ({ t t = ) 7 20
02 2) < f s M, = M, >conn dzo(p+1,0(2))d2’ )
1 1 Bui(p-1,x(2); 7))
W . o — t t = : ’ ’ 91
wils7) < oMy TN >conn dzy (p-1ar(2))dz o
The expectation values <tr gyl e l> and < P MN tr z> are well

defined integrals for z in the physmal sheet, therefore BoJ(p7 "} can have
no pole when 2z’ = z/(p) if p is in the zo-physical sheet, and BN,l(p; 2') can
have no pole when 2’ = z/(p) if p is in the zy-physical sheet. Note that
the derivatives 9/0V;(z’) are formally defined only for large 2/, which implies
that:

Bo,(p; 2') can have no pole when p =p, ('), j=1,...,1,

BNl(p, ') can have no pole when p = p_;,(2'), j = 1, -7
Since the RHS of eq.(89) has poles at all p = py;,;(2'), we must have:

By, (p; 2') can have no pole when p =p.,,(¢'), 7 =1,...,7,

By, (p; 2’) has double poles when p =p_;,(¢'), 7 =1,...,s
That implies that:

S1

Bi(p;2) = Boa(p:7) + >_ B(p;p—ju(2')) (92)

=1

has no pole when z/(p) = 2'.
It obeys the following properties:

e Since Wy(2o) behaves as 1/zp near oo in the physical sheet, W.;(20; 2')
must behave as O(1/23) near p..+, while dzy has a double pole at peo. .
Therefore By,(p;2’) has no pole when p — p.., and thus B;(p; 2’) has
no pole when p — pooy.

e Similarly, BNJ(p; z') has no pole when p — p.—, and with eq.(89), that
implies that By,(p; z’) has no pole when p — po._, and thus B,(p; 2’)
has no pole when p — peo_.
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e Near an endpoint ey ;, Z;_1(2x) has a square root singularity, i.e. the
derivative 0z,_1(p)/OVi(2')|:, () has an inverse square root singularity,
i.e. a simple pole which is exactly compensated by the zero of dzx(p).
Therefore By;(p; 2') has no pole when p — ey, and so for B;(p; 2').

e Near any other point, z;_; is an analytical function of zj, and thus By
is analytical.

e DBy, must satisfy:

f Beu(p:2') = 0 (93)
peEA;

and so must B;.

Finaly we find that B, is a meromorphic form with no pole, with all its
A cycle integrals vanishing, therefore: B; = 0, QED.

Remark:
We have:
B(p,p) = dpdy In6(ii(p) — u(p') — ) (94)
Notice that
1 1 or;
dui/:f% B ,/:dZ /fil 95
LT R e

Once B is known, eq.([@3) give an explicit way of computing the Abel map
u(p).

4.8 Abelian differential of the 3rd kind and tempera-
ture

4.8.1 Abelian differential of the 3rd kind

There is a unique abelian differential dS on £ with only two simple poles at
Poot, Such that:

ResdS=—ResdS=1, Vi=1,...,g %dSzO (96)
Poo+ Poo— A;
It has the property that:
Poo+ ,
asw) = [~ B (97)
P/ =Poo—
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We define:
B;

And, given a basepoint pg, we define the following multivalued function
on &:

A@p) = e F0 % (99)

A has a simple pole at p,.. and a single zero at p._, therefore the following
quantities are well defined:

yim tim 25— i s )AG) (100)

P—Poo—

Notice that the product 77 is independent of the choice of the basepointpy.

4.8.2 Derivatives with respect to T

Consider the abelian differentials:

02— ~ 0
15,0 = D) ) ase) = 2P gy o
2k (p) 2z, (p)

We clearly have (from 241 + 25—1 = V}/(2) and thermodynamic identity):

dSk(p) = —dSk(p) = dSis1(p) (102)

Therefore dSy, and dS, are independent of k.
They have the following properties:

e near poi, 2.1 ~ T/z + O(2?), thus dSy ~ dz/z, i.e. dSp has a
single pole at poo., with residue —1.

e Similarly dSy has a single pole at poo_, with residue —1, i.e. dS, has
a single pole at po_, with residue +1.

e near an endpoint ey;, Zy_1(2;) has a square root singularity, thus
Ozk—1

or |,

ek.i, which is compensated by the single zero of dzk, and therefore dS

has no pole at ey .

has an inverse square root singularity, i.e. a single pole at

e near any other point, z; is a local parameter and 2, is analytical in
2k, i.e. dSp has no pole.
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e The A; cycle integrals of dS; vanish.

There is a unique abelian differential with such properties, it is the abelian
differential of the third kind defined in eq.(@4l):

dS(p) = —dSk(p) = dS(p) (103)

In particular, we have that:

0 0
a—Tri =T a—TEi =0 (104)

4.9 Derivatives with respect to ¢; (condition A)

Consider:
1 0Oz_ . 1 0z
dupi(p) == 5= M dzi(p) ,  dig(p) == 5— M dzy.(p)
2T Oe; (P) 24 Oe; (P)
(105)
We clearly have (from zj41 + zx—1 = V}/(2x) and thermodynamic identity):
duk,i(p) = —d@k,i(p) = duk—l—l,z’(p) (106)

Therefore duy; and diy; are independent of k.

Following the same lines as in the previous section, we show that duy;
and duy,; have no poles, i.e. they are holomorphic one-forms. Moreover we
have:

O¢;

There exists a unique set of holomorphic one-forms with those properties, it
is the holomorphic forms du; introduced in eq.([Z7), therefore:

This shows that: 5r
ae,-j = 2im Ty (109)

where 7; ; is the matrix of periods introduced in eq. ().
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5 Large N free energy

5.1 The large N free energy
The free energy F defined in eq.() has a large N limit:

F=F9 4+ 0O(N? (110)

We prove below, a generalization of the formula of [3]:

N
1
2F0) = ZE’»GS (Ve(z) — §Zkvé(zk))zk+ldzk
k=0t

—i—T,u+Z &l T2(1+NlnT)

= ZRGS Vk Zk) - —szk(zk))zk 1d2’k
k=0

(111)

where p is the generalized version of [3] and is defined as follows for any
peé:

T

P P
IS / (— —21)dz +/ (— — 2v41)day — T'lnzo(p) — T'In 2y (p)
Poo+ <0 Poo N

N W
+ Vilz(p) = Y 21 (p)z(p) (112)
k=0 k=1

u is independent of p (indeed dp is a telescopic sum which cancels com-
pletely).

Proof of eq.(ITI): We remind that we assume condition A. We define:

Poo+

AK = 2Tu—+2 Z el — 4F© Z Res (Vi(zx) zkzk+1)zk+1dzk
N ' 1
+ Z Res Vk(Zk) - §Zkzk 1)Zk 1de (113)

Poo—

Notice that Res . zxzp—12k+1d2x + Res p_ 2p2p-12p41d2, = 0, so that the
expression in eq.([I3)) is the same as in eq.(TT).
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Let us compute:

poo+ aV Poo— 8‘/()

aZ'k+1
- Z?ﬁf Wiz .,

02k
- Z Res i)

(Vk(zk) - Zk2k+1)d2k

(Vk(Zk) — Zka_l)de

P Omp z POz
Ck(p) = dzy, ,  Gi(p) = dzg
=) ) e G,
By integration by parts, and using eq.(20), we have:
K _
4 0 = —Res sz dz; — Res i dz; + 4TW,(z)
Vi (z) Poot Z — 2] P 2 — 2]

- Z RGS Ce((Vi(2k) = 2k41)d2k — 24d2k11)

- Z Res Ck Vk(2k> — Zf— 1)d2’k - dezk 1)

Poo—

= —Res " dz — Res =L dz + 4TW)(2)

Poot+ Z — 2} Po— 2 — 2|
- E Res (i(2r—1d2p — 21d2i41)
Poo+

— Z Res (i (2hr1dzy, — zrdzi_1)

p007
+22 8

= —Res sz dzl—Res

Pot+ 2 — 2| Po— 2 — 2|

+2T

dzl + 4TW(z)
N

Z s Wil zk+1dzk +ZRes Wi )zk vz + ATW,(2)

(114)

(115)

+Res (yvanvdznir — (oiz1dzg — Z(Ck — Cp—1)2K—1d 2

p
ot k=0
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N

+ Res Cozodz_1 — Cvrznadan — Z(gk — Crr1)zem1d 2
=0

+22€28 (116)

+2T

Near psoi we have z_y ~ T/zy + O(z5?), therefore zy ~ T/z_; + O(1), and
thus (_; has a zero at p,+. That implies that:
Res (_12_1dzg =0, Res Q:N+1ZN+1CZZN =0 (117)
Poo+ Poo—
Moreover, notice that 8?/;(]2) dzp_1 = — g‘z/,;(,z 1) dzy, therefore:
Zk—1 2k
v 02k 41 Ozp—1 PoVi(a) Ok
W ® = | \auel, T e, ) T e T A -
(118)
Thus
oK Rl-1 — Ri+1 Rl41 — -1
4 = Res ——d Res ———d ATW,
Vi (z) pfi z— 2 at p£§ z— 2 at 1(2)
ol ar’;
+ fif? Cvandznss + Res Cozodz_y + 2T —— e +2 Z e
= Res Mdzl + Res s Zl_ldzl + 4TVVl(z)
Poot 2 — 2 Poo 2 — 2
_ R d _
es (vandzn+ 8V

+ Z; %ir ji disc 4, (fozodz_l) + Zl: %im j{h disc 4, CNszzNH)
1 ) - 1 .
— ; 5 fgi discp, (Cozodz_1) — ; %in fgi discs, (Crvznvdznir)

(119)

where we have used Riemann bilinear identity, and disc means taking dis-
continuity of the considered multivalued function when crossing cycles.

Now compute du/0V)(z), all terms cancel but:

8,& . 1 P 82_1 P aZ/\/’+1

8Vl(z) B _Z - Zl(p) - Poo+ (9‘/2(2’) 20

dzy (120

Poo—



which is independent of p. In particular for p = p.., this proves that ¢, (Poort)
and (v (pso—) are finite, and:

o B
Thus:
- ~ 0
Res (p20dz—1 = T(o(Poct) = Tailu = T (Poo—) = Res (vanvdzn
Poo+ ‘/[(Z) Poo—

(122)

Now compute the discontinuities (crossing B; is equivalent to going around

.AZ)

~ 82_1 862'
discg, (g = dzg = —2im——— =0 123
s 0= f e, T T e 12
this implies that C~0 has no discontinuity along B;, and
e 82_1 (9FZ
disc 4. (o = dzg = — 124
S e | B e e

this implies that 50 has a constant discontinuity along A;. Moreover z, and
dz_, are monovalued, i.e. they have no discontinuity along A; or B;. Thus:

: x or; . oLy
%42- disc 4, (Cozodz_1) = “avi) %42- 2odz_q = —2iTe; it2) (125)

Using similar arugments for z,r, we arrive at:

0K Zl—1 — Rl+1 2141 — 2-1
4 = Res —————d Res ————d 4TW, 126
Vi (z) ey 2 — 2 2t P - 2+ 1(2) (126)

When [ = 0, by definition eq.(ITl), we have

TWO(Z> = Res ZleO = — Res Z—leO
Poot+ & — Z(] Poot+ & — Z(]
= Res z_1dzy = — Res 21dzp (127)
Po— Z — 2 Po— Z — 2
therefore: 9K
=0 128
3ol) 1)
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which proves that K is independent of V{. In particular we can choose V}
quadratic, and then we integrate M, out, i.e. we reduce the problem of a
chain of lenght N with potentials Vp, ..., Vi to a chain of lenght /' — 1 with

2
potentials V; — %1, ..., V. It is easy to check directly that:

2 2’2 T2

E( Vi Vi) = Exa(Vi = 2 Vi) = - In T (129)
and thus:
Zg Z% T2
KN(‘/O77VN) :KN(?7%77VN> :K/\/’—l(‘/l - ?,,VN’)—F?IHT

(130)
Therefore, by recursion on N, we find that K is independent of all V's. K
could still depend on T and the ¢;’s. K has been computed for N' = 1 and
N =0 [3], and we find:

2

K= %(1 +NInT) (131)

which is the same result as if all potentials are chosen gaussian (see section

&)
QED

Remark: En route, we have proved that for all [, the resolvent of the [*®
matrix is:

1 1 1 1
Wi(z) = =Res 2141dz; = —= Res 211dz
,{PooJrZ—lZl 1poo+Z_Zl
- - 3 S 132
T Efé z— z a1z T §£§ z— 2z Zradz (132)

Remark: we have:

N N
w=—TInvy + Z €;1; + Res <Z Vie(zk) — Z zk_lzk) dsS (133)
i k=0

p
oot k=1

where dS and v and 4 and 7; are defined in eq.(@6) and eq.(0).
Proof of eq.(I33)): Consider the functions:

fo(p) = / L iz, o) = / (L (130)

20 Poo— AN
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They satisfy:
Res ¢odS =0, Res ppdS =0 (135)
Poo—

Poo+
and they have the following discontinuities along A; or B;:
disc4, po = —disca, o =1';,  discy, pg = —discp, dn = 2ime; (136)
From eq.(IT2) and eq.(@8), we have:

i = Res udS = Res ¢odS + Res ppdS — T'In~y

Poot+ Poo+ pooJr
N
+R Vie( ds 137
Res <kZ:0 (2 (p sz 1(p)zi(p ) (137)

We need to compute Res,,_. ¢adS, we use Riemann’s bilinear identity:

R dS = —Res gydS di ds — di ds
Res ¢ s px +Z ]4 isc., du Z 7{ iscs, o
= ) e (138)

QED.

5.2 Derivatives with respect to ¢;

We have:

dp
o, 1
il (139)

indeed, from eq.(I2), we have:

0 P 0z P0
9K _ _/ o dzo—/ NFLL (140)
8€i Poo+ aei 20 Poo— a ? ZN
using eq.([0Y)) we have:
a Poo—
gr 2i7r/ du; = n; (141)
aEi Poo+
We have: -
dF
=T, 142
d (142)



Indeed, from eq.(ITTl), and using eq.(I08)), we have:

OF©)
15— = 2Tt i42 ; €Tig + ; Res (Vi(zk) — 24241 )du
— Z Ijnes (Vi(zk) — zrzp—1)du;
ET

(143)

Let us introduce the multivalued function:
P
u;(p) ::/ du; (144)
Poo+
its discontinuities along the A and B cycles are:
discq;u; = 735, discq,u; = 0y (145)

After an integration by parts, we have:

OF
48@ = 2T +20% +2 Z €Tij — Z I;iofi wi(Vi(z1)dzk — zkr1dze — 2pdzgs1)
J k
- Z Res ui(Vy(21)dzy, — 2x1dzp — 2rd2p1)
" oo

= 2T +2I+2 E €iTij — E Res w;i(zx_1dzx — zpdzg11)
Poo+
j k

+ Res u;(zpr1dzr — zidzp—
; e ( k+1W<k kW< 1)
= QTT]Z + QFZ + 2 Z €iTij — Res uiz_ldzo + Res uiZ/\/‘dZ/\/‘+1
X Poo+ Poo+

J
+ Res UZ'Z/\/’+1dZN' — Res uizodz_l

Poo— Poo
= 2T +2I+2 Z €;7i; + Res wizndzn i1 + Tui(poo—) — Res wjzodz_y
j Poo+ Poo—
(146)
using Riemann’s bilinear identity and eq.(33), we find eq.(TZ2).
5.3 Derivatives with respect to T'
We have: 5
v s
I | 14
57 nyy (147)
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indeed, from eq.(I2), we have:

o P10z L | OzZn 11
or _ - d =
ar /pm(zo aT ZO> o /pm (

1Y oT
using eq.([@3) and eq.([@d), we have:

o Podzg  dA Podzy dA
- oo 2 SN LT g —1
o /M(ZO A)+/pm(2N + 8 oIz

= ln% —Iny+InzyA —Ing—Inzg — Inzy = —Invyy  (149)

Ydzy —Inzg — In zp
2N

(148)

We have: PO N
F +3
=u—T(—— InT 1
s T( 5 +NInT) (150)
Indeed, from eq.(ITdl), and using eq.(I03]), we have:
or o
48—T = 2,u + QTa—T + 2 ZZ: €:1; + Zk: ];{OSE (Vk(zk) — ZkZ;H_l)dS

Poo—

— ZRes (Vi(z) — 2p2p-1)dS — 4T (1 + N'1InT) — 2N'T(151)
K

using eq.([d7) and eq.(I33)), we find eq.(I20).
Remark: The derivative of the free energy wrt to T can be computed
directely from eq.(d):

O(F/T?)

— NZ
oT

N N N
k=0 k=1

The matrix integral is defined for fixed filling fractions, i.e. for fixed ¢; /7.
We can thus write:

O(F/T?) S oF 1 ZN ZN
27 - —_ I

7

Ei/

Using the change of variable d My, = M}, we get the loop equation:

1
N
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which implies:

or T

9 N
—T28(F/T )—lzelr = % <tr Z (Vie(My,) — Mkv];(Mk))>+(N+1)T
k=0
(155)

F 0oF 1 1
2——— =) &l Z Res (Vi(My) — 5 MV{(M))Widzy + (N + 1T
i k=0
(156)
which is equivalent to eq.([20).
Note that eq.(IR4)), is nothing but the infinitesimal version of the rescaling
M, — aM,,. In particular one can choose o = /T, and get directely from

eq.():
—T?InT

(157)
Taking the derivative of eq.([21) with respect to T, gives again eq.([H0).

N o1~ mifa N+1
F(gk,jagk,jaeiaT) = T2F(gk,jT]/2 1>gk,jT]/2 1a€i/T7 1) 2

6 Other observables, leading order

6.1 Resolvents, leading order

So far, we have found that Wy(zo) and Wys(zxr) obey algebraic equations. We
have been able to determine the resolvents for the matrices at the extremities
of the chain, but not for intermediate matrices. We are going to determine
Wk(zk) fOl" 0 S ]{3 S N

We start from eq.(I32):

Wilz) = — — qu S (158)

2rT Je, 2 — 2k

where the integration contour is Cj defined in EE3 Indeed, the residue is
a contour integral around p..;, and since equation eq.([[32) was derived
formally for large z (i.e. order by order in the large z expansion), we have
to assume that the contour of integration encloses all the r; solutions of
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2k(p) = z. Moreover, the residue is the sum of poles at the p;(2x)’s and at
DPoo+-

1 2o k 1 dz
- bl dz, = sz—l(p+j,k(zk)> + 2—74 Zk—l—k
Ck

um Je, 21— 2 i 2k

1 j{ V”(zk_l)dzk_l — de_g
Rk—1
Ck

<.
[y

21 (P1jk(2r)) + 5=

M-

i1 20m Vk’_l(zk_l) — Zk—2
Tk
1 \% 2k 2k
= Ze—1 (P4 (2r)) + 2—7{ %d Zk—1
=1 T Je, k— l(zk 1)
L Gk—1,d
= Ze1(pyjnlzr)) + ——F— (159)
i 9k—1,d;_1+1
Therefore:
Gk—1,d - Gk+1,d i
TWi(z) = =2 4> "z 1 (pajn(2) = 2 > 21 (p-jk(2))
Gk—1,dj,_1+1 = Gk4+1,dp 141 =1
(160)

Notice that we have:
Tk

Z Zk_1<pj’k(2)> — Skka(Z) + gk+1,dk+1 _ gk—l,dk—l (161)

j=—sg Gk+1,djy1+1 Jk—1,dp_1+1

6.2 2-loop functions, leading order

From eq.®7) and eq.([[&0) We find (I < k):

1 1 Tk a
<Tl" p—A Tr p— >C dzpdz = — ; ; B(ptik(2k): p+ji(21))
(162)
6.3 2-point one loop functions
6.3.1 Wk7k+1
Define the following polynomial of two variables:
E(ZQ,...,Zk,Zk+1,...,Z/\/)

Qr+1(2k,2e11) =  Resdzy...dzp_1dziis. .. dzy
o H] o(Vi(2)) = zjr1 — 2j-1)
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= E(Zoa"'>Zk—1azkazk+1>Zk+2a---aZj\/)

Tk

k-1 N
= (= Hg;',jdj-i-l 11 i1 IT G — 2 (in(z)
j=0

j=k+1 0#£j=—s}
k N k1
= (_1>Sk+1 Hg;j;lj+l H g;jdj-irl H (Zk N Zk(pj’k+1(zk+1>)>
J=0 J=k+2 0Fj=—8k+1

(163)

where the Z;(2, 21+1) are defined by:

Zk(zkazk—i-l) = 2k Zk+1(zk,zk+1) = Zk+1
Zj (2, zie1) = VI (Z(zhs 2041)) — Zjo1(2hy 2641) - J>k+ 1 (164)
Zi 1 (2, 2k41) = V(2 (20, 2641)) — Zja (20, 201) - G <k

We conjecture (proved in appendix B for k£ = 0):

k-1 rj N .
1 _ Wk k+1(Zk Zk+1) _ Qk7k‘+l(zk7 Zk+1)/ Hj:() g;’]dj_i_l j=k+2 g;]dj-l-l
| | I35 Gra (P (2) = 2040) THEY (2 (P (2040) = 26)

_ g H;I:ll(zk — 2k (p+j,k+1(2k+1)))
Rkt H;k:1(zk+1(p+j,k(zk)) — Zkt1)

g
k+1,dj11+1 Hj]:ll (zk(p_j,k+1(zk+1)) - zk)

Remark:
Qg1 (Zhs 21t1) = Qre1 (Vi (2) — 215 21) (166)

and we may conjecture that the spectral curves of the differential systems
defined in the appendix of [5] are:

det (21, — D)) = (—1)7+ kil zin) g7,
1T 9jdi+1 | 9j.d;+1

so that the property eq.([I66) would be nothing but the duality discovered
in [A].
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6.3.2 The function U in the large N limit

Since the function U appears in the RHS of the master loop equation, it is
important to be able to compute it in the large N limit.
Define (notice that U; = U):

k—1
Ur(20, 2y - - -5 277) i= zPOlzN Wizo,y . 2n) fon(Zrs -y 20) z;  (168)
1yeeey
j=1
We shall prove that:
Uk(20, 2k, - -5 28) :Hk,N(Zka-~->ZN)WO(ZO)
_ Z;\ik P(Z()’""Zlfl7Zl7~~~7ZNZ):Z(Z07"'7Zlyzl+17~~~7ZN) Hk,l—l(zk7 ey Zl—l)

= VN(ZN) — AN-1

_'_ZN 1 E(Zo,- 211,215 7ZN) Z(Zov---vzlvzl+1v'~~vzj\f)Hkl l(zku -;Zl—l)
(169)
where
Hia(2k, - .-, 21) == Pol .. zNH fkl HZJ HZ] (170)
Jj=0 % j<k g>l
i.e. Hy, is a polynomial in zg, ..., %, and satisfies:
. V/ Zk) — V/ Zk
Hipp=1, Hpy,=0ifk>1+1, Hy = () = Vil )Hk+1,l—Hk+2,z
2k — Zk
(171)
In particular for £ =1 eq.(I6Y) reduces to:
U(Z07"'7ZN> = VN(zN)_(Z/\/'l B :
1 E(Zo,...,2K,% yeensZ E(Zo,....Zk11,2 yeensZ
+ Zk =0 0 kil ij\:erl Zk:J(r)l kil Zht2 N Hl k(zlu ooy Zk)
= Hl/\/jglea o 28 ) Wol(20)
1 P( Z yeesDkesZ, yernsZ P(Zo,....Z \Z yeensZ
P 0o Tk Pkl ijl_z(kjl bl 2kt 2 N)Hlk(21, y 2k)
(172)
Proof of eq.(I69):
Let us define:
k—1
Ar(20, 2hy - 2N) 1= Pol HZj Jerin(zhet, - 2n) W20, 20)
Ry 3Rk —13%k~+15-2N j=1
(173)
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Sk(205 Zky - -y 2N7) 1= Pol for—1(z0,- -, 2K-1)

20592k —11%k 412N

Serin(Zhet, - an)Wizo, - 2v)  (174)

Ti(20, 2k, -y 2v) = Pol  for1(20,- -, 26-1)Vii(21)

20,0 2N

fk+1,/\/(zk+17”'7ZN)W(Z07"'7ZN) (175)

From eq.(I3)) we have:

Uk = Pol Vk/Ak — U]H_g (176)
2k

and from eq.([2d), we have:
(Zk — Zk)Ak = Uk—i—l — Sk-(ZO, ceey Zk—la Zloy oo vy Z/\/) (177)
That implies:

Vi(z) — Vi(Zy)
2k — Zk

Tk(Z(], c oy Zk—l; Rhy ooy Z/\/‘) — Tk(Zo, ey Zlmzk—i—l’ .. ,ZN>178
- £178)
2k — Zi

Uk

Ukt1 — Uiy

It is easy to prove (by recursion), that fon — fox—1Vi(2k) fr+1n is linear
in 2, in other words we can write:

fon = for1Vi(z) frsan + 21 Bi (179)
where By, is independent of z, therefore:
Ti(z0y -y 2k -y 2n) — P(20, -+ -y 2k, - - ., 2x) = independent of z,  (180)
and thus eq.([T8) can be rewritten:

Vi(2) = Vi(Zy)

Uk = Uk+1_Uk+2
Zk—Zk
P(Z07---7Zk—luzk7---7z/\f>_P(Z07---quvzk+17---7ZN>/181
- (181)
2p — Zk

From which, the initial conditions Upry; = Wy, Upnia = 0 (easily derived)

imply eq.(IE9).
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6.3.3 The extremities correlator W

From eq.[IZ2) and eq.( ), we derive:

N— ~ ~
CE(Zo, ., 2y Zsrs - 2N

W(] 205 <% = = = 182
o) = = G e G~ B e
where: .

Zy = 2(p410(20)) ,  Zr = 2z(p-1n(2n)) (183)

7 Subleading epxansion

The aim of this section is to generalize the calculation of [TOIT], and compute
the next to leading 1/N? term in the topological expansion. In this purpose,
we expand the various observables in a 1/N? power series:

1

Zi(z0) = 2\ () mZ,g”(zo) ... (184)
1
P(zo,...,2nv) = POz, ..., 2n) + mP(l)(zO, 2N+ (185)

and so on. Then we expand eq.(28) to order 1/N?:

N

> Z (20) B — PO(20, 27, Z0) = U (20, 217, ..., Z))s ) (186)
k=1
where: DO
Ek — (ZOa >ZN) (187)
sz Zj:Z](»O)
From the definition of the Z;’s eq.([l), we easily find:
Z\0(20) = Hipr 237 (20) (188)
where (the Hy,’s have been defined in eq.(IZ0)):
Hyjo=H (22, 72 (189)
We have:
Hi1=0, Hyo=1, Hy= Vk”(ZlgO))FLk—l — Hy s (190)

41



1.e.

H,, = - 191
b O0z1...0z, |, _,0 (191)
i=Z;
Therefore eq.(I85) reads:
PO (2, 2,..., ZQ) + U (20, 2", ..., 2
Zfl)(zo) _ ( 0, %1 N) ;0 ( 0, 41 N 0) (192)

Zﬁle Hy 1 By

Similarly to what was done in [I0,[TT], we determine the polynomial P"),

by the condition that Z}l)(zo) has singularities only at the endpoints eg;
in the zp—sheet. That condition is sufficient to determine all the unknown
coefficients of PM). Now, let us compute U;(OO).

7.1 Computation of U(z, ..., 2x; )
Notice that there is no explicit depedence on Vj in eq.(28), therefore:

AU (2o, - -, 2n)
Uo(Z0s - -+, 20 2) = 193
,O(ZO N Z) 8‘/0(2) ( )
For k > 1, write z, = Z,go) + (x, and Taylor expand eq.(’Z2) in the (’s:
U(zo,---n2nv) = Vilan) — 2nv-a
N 1 N
- Z(Ek + §<kEk,k + Z CGiErs)
k=1 i=k+1
k-1
(Hij—1+ > GHipo1) (194)
i=1
where Ej was defined in eq.([[81), and Ey is:
OPEO (2, ..., 2x)
E, = S 195
kil 021,02 ‘Z:Z(O) ( )
i=Z;
H, ), was defined in eq.([89) and:
-7 aHlk(zla"'azk)
Hypii= ’ 196
Lks (%Z Zj:Z(O) ( )
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From eq.([70) and eq.([I89) we derive:

. 1 L
Higi = 5‘//”(22-(0)) Hy;1 Hipyp,

Then take the 0/0Vy(2) derivative, using 9¢;/0Vy =

the ¢ — 0 limit:

(0) 7 Z(O) Z(O). _
U;O(()? 1 5 N’Z) Z 8‘/0() a%
k=1

N
8I_Ilk 1
E
+; k ( 8V0

From eq.([d), one easily derives:

078, oz 020,

Wo(z) — dVo(z) *

and from eq.([X9)

Mo(2)

kla(o

afllk 1 m ¢ r7(0)
T S 8 o Toa =25

7.2 Computation of 0F;/0Vy(2)
Let us define Z;(20, 21):

20(20721) =20 , Z1(207Z1) =z, Zj+1(20721) =

We have:
- 4
8Zj(20,21) —F 8 Zk(Zo,Zl)
8 - 1,‘]—1 Y a 2
<1 z1:Z{O) 1 Zl:ZF))

Consider the polynomials defined in eq.(I63):

VI(Z0) - kL =

N(&Ek A% Ekk

k—

Z

k-1

0

97

J

< Vo (2)

07"

_28%

(197)

—0Zy/0Vy, and take

)T

L ) (198)

Hl,k—l;j

(200)

Vi(Zj(20, 1))~ Z -1 (20, 21)

J

-1

(201)

VI Z Ny H g

1

Q0,1(20> 2’1) = E(O)(Zo(zo, 21)> cee ZN(ZO, 21))
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S0

= Oz = 2%0) [ [(21 = 21(p—j0(20))))  (203)

i=1

(where C' = — H;\il gjs-fdjﬂ), and take its derivative (using eq.(202)):

aQO,l(ZOa 21)

N
0z - Z E;Hyj = CH(ZP) — z1(p—j0(20)))  (204)

j=1 j=1

That implies:

N R
OFE; OH ;4
Z J Hl] 1+§ E (‘Wo(jz)
Jj=

aVy
0 (0 _ Ou(p- ](](ZO)) Z;\il EjHyj
M(2) 1) 2 = 21 (p-10(20))

(205)

Plugging that into eq.([d), we get:

s N T
U2, 29, 29:2) = ZO ( 02" 9z (p—j0(2) ) 2 =1 B Huj
’ — \ IVo(?) Vo(2) 2\ — 21(p-10(20))
N (0) (0)
02, Epj — 0Z;
- Z —=Hip1— Z Z
k=1 OVo(z) 2 k=1 j>k OVo(z
ﬁf:k_l aZJ(O) g
— kA11 k-1
2 )
_ 0 ( 8Z£0) _ 821 (p—j,0(20>> ) Z;\il Ej HLj—l
= \9W(2) Wo(2) 2 = 21 (p-10(20))
8250) N Ek k =2
_ —H E.. H H
8%(2’); 5 1k 1+; kjd11k—1 41151
1 aZ}O) N k-1 O
T30 (2) kz:; 2. EyVIN(Z77) Hy joy Hyjgr i

N PR
(Zj:1 Ej Hlvj—l)
w0 2\ — 21 (p-10(%))




Take the second derivative of eq.(203):

N o 50 1
PRSI )

21=2; =1 Zfo) - Zl(p—l,o(zo))

S N —
H T 822 20, %
S DIV RIS R =

02?
k=1 j=1 k=1 1

82@0,1(2’07 21)

2
027

(207)

21=21

plugging eq.(2017) and eq.(202) into eq.([204), we get:

U;(OO)<Z07Z£O)7 s -7Z(0);Z) o _i 1 8zl(p_j,0(zo))
N — =
2 5= B Hija 1=1 Z£0) — z1(p-1,0(%0)) OVo(2) 20
(208)

which can be compared to [L1].

7.3 Next to leading order

Using eq.2X) into eq.([@), and using eq.(®), we get the 1/N? correction
for the resolvent:

W, POz, 2. 20) & 1 D21 (p—j0(20))
Zi (=) = N I -2 7m Vi
Y i1 Hip—1 By = 21 — z1(p-10(20)) 0(20) I
_ SZO 1 B(p-10(20), p10(20))
1 21(p1,0(20)) — 21(P-10(20)) dzo(p1,0(20))d20(p-1,0(20))

+PU)(zO, ARN AL

1 (209)
Zﬁle Hi_1 Ey
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and we remind that P is completely determined by the condition that
Z}l)(zo) has singularities only at the endpoints ey; in the zp—sheet, and has
vanishing B-cylce integrals.

From there, it should be possible to extend the calculation of [T0,[IT] to
the chain of matrices, and compute the 1/N? term in the free energy for the
chain of matrices. This will be left for a later work.

8 Examples

8.1 Example: one-cut asumption (genus zero)

Let us assume that the genus is g = 0.

It was already discussed in [I0] that for multimatrix models, the so called
one-cut asumption should be replaced by a genus zero asumption. Indeed,
in that case, the number of zy—endpoints, i.e. the number of zeroes of dzj
is equal to the number of sheets, therefore there is exactly one cut in the
physical sheet. &£ is in one to one correspondance with the complex plane
C, and it is well known [I6,[17] that the parametrization eq.(&1l) is rational,

and with s = Z=2== it can be written:
P—Poo+

zk(s) = Zk Qi 8. (210)

i:—sk

2k (s) has two poles: one pole of degree r at s = 0o, and one pole of degree
sk at s = 0. This parametrization is identical to the one found in [T3] by the
biorthogonal polynomial’s method.

The set of equations:

[ Vi(2(5)) = 241(8) + 25-1(5)

Vilaols) = 1(s) ~ —
/ 015 (211)
Vielaar(s)) = awa(s) oy ==

Qo1 = QN1 =7 =7

\

is sufficient to determine all the ay; (one is free to impose ap1 = an 1
because s can be changed into any constant times s).
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The Abelian differential of the third kind is:

ds— % (212)
s
The Bergmann kernel is:
dsds'
B(s,s') = G- 5) (213)
8.2 Example: gaussian case
Consider all potentials quadratic (i.e. dy = 1):
Vk(zk) = %zi (214)

2

A direct computation of the matrix integral eq.(@) gives the free energy:

T2 1
F=FO =Dy - NT+T2 InT (215)
Define:
g 1
DkJ = det 1 . B . B 1 s Dk,k—l =1 s Dk,k—2 = 0 (216)
I a

The function f;,; of eq.(I3) is:
Jig =2k ...z Dy (217)
thus the polynomial P is a constant:
P(zo,...,2xv) = Do (218)
and the polynomial F is:
E(z0,..-,27v) = (9020 — 21)(gnzn — 2nv—1) — TP (219)
The leading order loop equations are thus:

kg1t 21 = Gk2k , Zo1anvg1 = TP (220)
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Note that eq.([62) implies that the genus is necessarily g = 0, and thus
there is a rational parametrization of the form eq.([2I0), with 7, = s = 1,

namely:

2 = \/T (Do -1 + Digans™) (221)
Do n
We find:
. T
1=7=\/p (222)
and:

p=T+TmDyy—ThT=T—-TInvyy (223)

and it is easy to check that eq.(TIl) coincides with eq.([ZIH).

8.3 Loop equations of the 2 matrix model

Let us take T'= 1. The 2-matrix model corresponds to N' = 1 we have:

fo,l(zoa 21) = V})/(zo)\/{(zl) — 2071 , f1,1(21) = Vll(zl) (224)
1.e.
1 Vi (z0) — Vi (M) V{(z1) — V{ (M)
P _ - 0 0 1 1 —1 22
(ZO’ Zl) N <tr 20 — M() Z1 — Ml ( 5)
1 Vi(z) = V(M) 1
cz)=(t t 22
Uz, 21; 2) < rZo—Mo po—3 rz—MO C (226)
and the master loop equation reads:
1
(Vo(Zo) — 20)(VI(Z1) — Zo) — P(Zo, Z1) = WU(Zm 715 Zy) (227)

with Z; = V{(z9) — Wo(29). We recover the equation of [T2,13,10].

8.4 The 3 matrix model

Let us take T'= 1. The 3-matrix model corresponds to N' = 2, i.e.:

fo2(20, 21, 22) = Vi (20) Vi (21) V5 (22) — 2021 V5 (22) — 2221V (20) (228)
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fr2(z1, 22) = Vi (21) V5 (22) — 2122 (229)

i.e.
1 V VIi(My) Vi(z V(M) V](z9) — VI( M.
P <t o) V0 W) (M) i) = V40
V2 22 Vz(Mz) Vl(Zl) Vi(My) Vi(20) — Vo (M)
2 — M, 20 — My
U Vi RO 1 V)~ Vit
N 20 — M(] N — M2
(230)
. 1 ) Vi(M,) ‘/2(22) Vs (M) 1
Ul(zo,21,20;2) = 5 <tr - Mo L YA tr v
. V3 (22 Vz(Mz)Vl(Zl) Vf(Ml) 1 1
2 Ml 20 — MO Z — MO c
1
<trZO—M0 Z—M0>

(231)
and the master loop equation is:
1
(Vo(Zo) = 21)(V5(Z2) — Z1) — P(Zo, Z1, Z2) = mU(Zm Zy, Za; Zy)  (232)
Wlth Z() = 20, Zl(Z()) = VE)/(Z()) — WQ(Z()) and ZQ(ZQ) = ‘/1/(21) — Z().

Large N one loop functions
We define:

Zy(22) = Vy(22) = Walzs) . Zo(22) = V{(Z1(22)) — 22 (233)
Wi 1(20,21) = P;gl Vi (20)Wo 1 (20, 21) (234)
Wys(z1,22) = Pzgl V3 (20)Wia(21, 29) (235)
Wo1,5(20, 21, 22) = Pol Vo (20) V3 (22)W (20, 21, 22) (236)
eq.([2) reads:
Woalan, 22) = - i 7 (E(Zo;ZlZ,OZz) _ E(Zz;,_le,f)> (237)
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eq.(I69) reads:
E(Z07 Z17 Z2)

UQ(Z(), 22) = Pol ‘/;(ZQ)WO’Q(Z(), 22) = (238)

72 29— Zo
eq.([2) reads:
U(ZO>Zla 22) = P1,2(Zo, 21, 22)
—F Z
— ‘/2/(22) -2 + E(207Z17Z2) (Z(], 1722)
Z1 — Zl

Vi) = Vi(2) Bz, 21, 2) (235)

Z1 — Zl Z9 — Zg
eq.([B2) implies:
P = Vi(z1) — Vl/(Zl)Wog(zo, ) — P1o(20, 21, 22) — Pra(20, 21, 22)
Z1 — Zl Z1 — Zl
_ (‘/1/_20_22) ( E(ZO>Zl>Z2) E(ZOaZ1a22)
(

(Zl — Zl) zZ1 — Zl)(ZO — Z()) (Zl - Zl)(z2 - Z2)
E
_'_1 N (207'21722) _ (240)
(21 = Z1)(=21 — Z1)
We have the relationships:
~ E(z ,Z , 2
(Zl - Zl)PQQ(ZQ, 21, 2’2) = (0—{2) - Wal’é(Z(), 21, 22) (241)
20 — Z(]
E(20, Z1, 22) E(z, Z1, 2)

(1= 2)Wlz0,21,2) = (71 — Zl)~(20 — Z) (= Z)( - 2))

(Z1 — Z1)W 1 5(20, 21, 22)
(21 — Z1) (21 — Z1)

(242)

But so far, we have not been able to compute W ; 5. We conjecture:

(Zo + 22 — ‘G,(zl))Wﬁ71,é(Z0’ 21 22) = E(Zo, 21 Zz)
~(Vo(20) — 21 = Wy 1 (20, 21)) (Vo (22) — 21 — Wy 5(21,22))  (243)

indeed, both sides are polynomials in zy and 2o with the same degree and
same large 2, z; and 29 behaviours.
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9 Conclusion

We have written the loop equations in a very explicit way. To leading order
the loop equations become algebraic, and using that fact, we have derived
many observables, like the free energy and many correlators.

We have computed some mixed correlators and we have given conjecture
for others. So far, the complete one-loop function has not been computed,
and we don’t even have a conjecture (except in the 3-matrix model). The
mixed correlators are important in the study of boundary operators [20].

It would also be interesting to generalize [I0] to the chain of matrices,
and find the next to leading large N corrections to the free energy.

Aknowledgements The author would like to thank V. Kazakov for encour-
aging him to translate in english (and add new results to) old notes written in
french, and to thank M. Bertola for fruitfull discussions and careful reading.
When this work was in progress, M. Bertola found independent proofs for
some of the formulae in section 5, which will be published later.

Appendix A Some usefull formulas with residues

and polynomial parts

We make an abundant use of the following formulas:

1 =Pol z—ZZ = Pol z—ZM = Res zcizz =~ Res (z—ZZ)O(lz—M) (1)
zﬂ/[M:z—ZM_lzz—zM_Pglz—zM (6)
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Appendix B Determination of W ;
Define the following polynomial of z:

W(),l(’zO? Zl> = Pol VE]/<ZO>WO,1(207 Zl)

20

eq.(B2) implies the following identity (to large N leading order):
(21— Z1)(1 = Woa(20, 21)) = 21 — Vi (20) + W 1 (20, 21)

which can also be written:

(1= 201 = WGz, 20) = 1 - 00 = Toun2)

21 21

Notice that the RHS is a polynomial in z.
take the log:

Zy Vo (20) — Wy 1 (20, Zl))

In(l——)=—In(1-Wy1(20,21)) +In(1—

21 21

take the fractionary part (Frac f := f — Pol f), we find:

i (1 — Wi (20, 1)) = Frac <ln (1— Zl(ZO)))

20 21
i.e. P
Woi(z0,21) =1 —exp (— Frac (ln (1— 1(20))))
20 1
in other words:
1 dZy(p) Z\(p)
—In (1 —Wy1(20,2 = —% ————In(1-—
( 071( 0 1)) 2 pECo 20 —Zo(p) ( 21 )
_ L dZy(p) In (1 - Zo(p))
2im Jo, Z1(p) — 21 20
= Frac (ln (1-— ZO(Zl)))
21 20
= om =2y py (ln(l _ Z(=)
20 21 20

where the second equality is obtained by integration by parts.
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In other words we have that:

(1 — Woa(z0,21))(21 — Z1(20)) = Polynomial in z, (8)

S1

(1= Woa(z0,21)) [ [(20 = Zo(p—j1(21))) = Polynomial in z (9)

j=1
that implies that:

Q0,1(20, 21)
(21 = Z1(20)) [ TjL1 (20 = Zo(p—j1(21)))
where Qo.1(%0, 21) is some polynomial in both variables, of degree ry + sy, 79+

Sp, which vanishes each time there exists p such that zy = Zy(p) and 2z =
Z1(p). That implies that:

1— W()J(Z(), Zl) = (10)

Qo1(20,21) H(Zo — Zo(p1j1(21))) H(Zo — Zo(p-ja(21)))
o H(Zl — Z1(p1j0(20))) H(Zl — Z1(p-j0(20)))

(11)

i.e. Qo1 must be equal to (same degree, same zeroes):

N—-1

E(207zla 22y e 7ZN)
QOJ(Z(), Zl) [0 ¢ deQ e dZ_/\/’ (12)
[T= (2 + 251 = V(%))

We thus have:

Qo,l(zo, 2’1)
(21 — Z1(20)) [ [i21 (20 — Zo(p-j1(21)))

Woi(z0,21) =1 —

(13)

i.e.

L1(20 = Zo(pyja(21)))
(21 = Z1(p+1,0(20)))

Woi(z0,21) = 1 4 go.dg+1
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