PUBLISHED BY INSTITUTE OF PHYSICS PUBLISHING FOR SISSA
RECEIVED: March 14, 2006

ACCEPTED: April 10, 2006

PUBLISHED: May 8, 2006

On the worldsheet theories of strings dual to free
large N gauge theories

Ofer Aharony and Zohar Komargodski

Department of Particle Physics, The Weizmann Institute of Science
Rehovot 76100, Israel

E-mail: bf er.Aharony@weizmann.ac. i]], IZkomargo@weizmann. ac. i]]

Shlomo S. Razamat

Department of Physics, Technion — Israel Institute of Technology
Haifa 32000, Israel

E-mail: Razamat@physics.technion.ac.il]

ABSTRACT: We analyze in detail some properties of the worldsheet of the closed string
theories suggested by Gopakumar to be dual to free large N SU(N) gauge theories (with
adjoint matter fields). We use Gopakumar’s prescription to translate the computation
of space-time correlation functions to worldsheet correlation functions for several classes
of Feynman diagrams, by explicit computations of Strebel differentials. We compute the
worldsheet operator product expansion in several cases and find that it is consistent with
general worldsheet conformal field theory expectations. A peculiar property of the construc-
tion is that in several cases the resulting worldsheet correlation functions are non-vanishing
only on a sub-space of the moduli space (say, for specific relations between vertex posi-
tions). Another strange property we find is that for a conformally invariant space-time
theory, the mapping to the worldsheet does not preserve the special conformal symmetries,
so that the full conformal group is not realized as a global symmetry on the worldsheet
(even though it is, by construction, a symmetry of all integrated correlation functions).
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1. Introduction and summary

It is widely believed that large N SU(N) gauge theories (with adjoint matter fields) are
dual to closed string theories with a string coupling constant g5 ~ 1/N, in the limit of
large N with fixed 't Hooft coupling A = g2 ,,N. The original argument of t Hooft for this
duality [fl] was based on a reinterpretation of the Feynman diagrams of the gauge theory
as closed string diagrams. The Feynman diagrams may be written in 't Hooft’s double-line
notation, in which they can be interpreted as two dimensional surfaces with holes. It was
conjectured that there should be an equivalent description in which the holes get filled up,
leading to closed Riemann surfaces without boundaries. In a normalization in which the
gauge coupling constant appears only as a factor of 1/ 952/ s Sitting in front of the action,
the dependence of each Feynman diagram on gyjs and on the rank N of the gauge group



is determined by the topology of its surface. A graph with V vertices and E propagators,
whose topology has ¢ handles and h holes, is proportional to

)TV Ege N = (95 a0) P 2 gy N = (g3 an) 2N (L1)

For any correlation function M, the sum over Feynman diagrams may then be rewritten
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as a sum over all topologies,

o
M = ZZ on(gi )N = ZF (g3a0)% 2 = ZFg(A)NQ_QQa (1.2)

g=0 h=1 g=0
where Fy,(\) = Y52 A" F, 5, Fy(\) = )\29*2Fg()\), and the coefficients F}, j, depend on all
other coupling constants of the theory. This equation has the same form as the perturbative
expansion of a closed string theory with string coupling g; ~ 1/N, motivating the conjecture
described above. Even though the derivation of ([.4) was based on perturbation theory,

such an expansion is believed to exist for any value of A.

The arguments above do not give a direct construction of the string theory dual to a
specific large N gauge theory. In the beginning, the only examples of 't Hooft’s conjecture
were limited to field theories in two dimensions or less. This has changed in the last decade,
following [@]. Now there are many examples in which it is known how to find the closed
string dual of gauge theories which can be realized as the world-volume theories of D-branes
in some decoupling limit.! In these cases? the closed string dual turns out to be a standard
closed string theory, living in a warped higher dimensional space. In some cases, for which
the gauge theory is strongly coupled, the dual string background is weakly curved and a
gravity approximation of the string theory may be used. In general (and, in particular,
for all weakly coupled gauge theories), this is not the case, and the dual string theory is
complicated (and does not necessarily have a geometrical interpretation). For standard
gauge theories it is not known how to derive the duality to closed strings, though there is
a lot of evidence that it is correct; in some topological cases one can provide an explicit
derivation of the duality [{].

The general mapping ([L.9) works for any value of ), and in particular it is interesting
to consider the A — 0 limit, for which the gauge theory has a perturbative expansion.
This limit does not always make sense, since in many cases A is related to the only scale
in the theory. However, the limit A — 0 is expected to be smooth in many cases of four
dimensional conformal gauge theories (which are conformal for every value of the gauge
coupling), such as the N' = 4 supersymmetric Yang-Mills theory (dual to type IIB string
theory on AdSs x S°), and even in other theories one can try to use ([[.J) to define a closed
string theory when X is strictly equal to zero.? Indeed, the correlation functions of free

IThere are also more general dualities between open and closed string theories, which we will not discuss
here.

2This is believed to be true also for general gauge theories, which can be reached by deformations of
theories living on D-branes.

30f course, the free gauge theory does not have confining strings, which were one of the original moti-
vations for 't Hooft’s proposal. However, following the AdS/CFT correspondence, it was recognized that
confinement is not a necessary feature for a dual string theory to exist. Compactified free gauge theories
do exhibit a deconfinement phase transition and a Hagedorn spectrum



gauge theories (with gy s = 0) have a topological expansion of the form ([.9) in powers of
1/N?, and it is interesting to ask what is their closed string dual.* Note that in this limit
the closed string coupling must be identified with 1/N rather than with the vanishing gy s
(even though D-brane constructions usually give gs o« g%,,). Clearly, given a dual to the
free gauge theory, one can map the interaction vertices in space-time to interactions on
the worldsheet (by the mapping of gauge-invariant operators in space-time to integrated
vertex operators on the worldsheet), and rewrite the perturbative expansion in A of the
space-time gauge theory as a perturbative expansion in A on the worldsheet.

There have been various proposals for how to study the string dual of free large IV
gauge theories (see, for instance, [J|-[[J]). It is clear that the dual string theories must live
in a highly-curved background, which may or may not have a geometrical interpretation
(for four dimensional free gauge theories with massless adjoint fields, which are conformally
invariant, one expects that any geometrical interpretation should include an AdSs factor).
In this paper we will study in detail a specific proposal by R. Gopakumar [L1]] for how
to map the Feynman diagrams to worldsheets.> This proposal is based on rewriting the
propagators in the Feynman diagrams as integrals over Schwinger parameters, and mapping
these parameters to the moduli of a Riemann surface with holes (which include the moduli
of the closed Riemann surface, plus the circumferences of the holes). One can then integrate
over the parameters of the holes, and translate any Feynman diagram to a correlation
function on the string worldsheet. We will focus on the special case of correlation functions
of gauge-invariant operators involving adjoint scalar fields in four dimensional free gauge
theories, but the conclusions apply more generally, to any local gauge-invariant operators
in any free gauge theory.

The mapping of [L1] (which we review below) gives a closed string theory whose inte-
grated correlation functions (of physical vertex operators), by construction, reproduce the
space-time correlation functions. The worldsheet theory is also automatically conformally
invariant (so that it can be interpreted as a closed string theory in conformal gauge) and
modular invariant. However, the construction does not give a Lagrangian for the world-
sheet theory, and it is not clear from the construction if this worldsheet theory is a standard
local conformal field theory or not.

In this paper we will note two strange properties of the worldsheet correlation functions
resulting from Gopakumar’s prescription. The first is that, for some Feynman diagrams,
the correlation functions turn out to be non-vanishing only on a sub-space of the moduli
space. The dimension of the moduli space for a closed string n-point function at genus g is
2n + 6g — 6, and in some cases we find that the locus on which the correlation function is
non-vanishing has a lower dimension. For example, for a particular planar 4-point function,
we find that it is non-vanishing only when all four points lie on a line. Obviously, such
a result is not consistent with the usual analyticity properties of correlation functions in
local field theories (such as having operator product expansions at small distances). There

40f course, we are discussing here correlation functions of local gauge-invariant operators such as Tr(F, b )s
and not the S-matrix which is the identity matrix in the free gauge theory. These are expected to be the
correct observables for gauge theories and for their string theory duals.

5This proposal was further studied in .



are (at least) three possible explanations of this result : (a) Gopakumar’s prescription
is wrong; (b) The worldsheet theory is non-local, and its correlation functions are not
analytic; (c¢) There are global contributions to correlation functions (in addition to the local
ones), coming for instance from zero modes on the worldsheet, which cause the correlation
functions to vanish in many circumstances. We will not be able to determine which of
these interpretations is correct — this is an interesting topic for further research.

A second strange property involves the space-time symmetries. Apriori one would ex-
pect that any (global) symmetry of the space-time theory should be realized as a symmetry
of the worldsheet theory, which does not act on the worldsheet coordinates. For example,
in the AdS/CFT correspondence, both global symmetries and the conformal symmetry in
space-time map to global symmetries on the worldsheet (often related to isometries of a
sigma model). Gopakumar’s prescription guarantees that any space-time symmetries will
be present in the integrated correlation functions, but it does not guarantee that they will
act locally on the worldsheet. We will find that, for conformally invariant theories, the
mapping preserves the Poincaré and scaling symmetries, but not the special conformal
transformations. These transformations are not manifestly preserved by the mapping, and
by explicit computations we show that they are not symmetries of the worldsheet cor-
relation functions (at fixed positions on the worldsheet). Thus, it seems that (unlike in
the AdS/CFT correspondence) the Poincaré and scaling symmetries are realized as global
symmetries on the worldsheet, but the special conformal symmetries are not. It would be
interesting to investigate possible modifications of Gopakumar’s prescription in which the
special conformal transformations would also act locally on the worldsheet (this may re-
quire a different choice of gauge for the worldsheet diffeomorphisms than the one implied by
the mapping of [[(1], just like Lorentz transformations do not act locally in light-cone gauge
and space-time supersymmetry does not act locally in the NSR superstring formulation).

On the more positive side, we investigate in detail the operator product expansion
(OPE) on the worldsheet, resulting from specific correlation functions in the limit where
two points on the worldsheet approach each other. As mentioned above, in some cases
this OPE is ill-defined because the correlation functions are non-vanishing only at special
positions, but in other cases the correlation functions are non-zero when the two points
approach each other, so one can check if they have an OPE expansion. We find that, in
such cases, there is indeed a sensible OPE expansion, as expected from a standard local
worldsheet theory. We compute the worldsheet dimensions of the operators appearing in
the OPE, we show that they are consistent with a local conformal field theory (namely,
they have integer values of h—h), and we show that consistent results emerge from different
correlation functions (of the same operators). This may be viewed as support for option
(c) above, that the conformal worldsheet theory is a standard local theory, but with some
global contributions to its correlation functions.

We begin in section P by reviewing Gopakumar’s mapping from Feynman diagrams
to worldsheets in detail. The mapping involves Strebel differentials, and we review what
these are and how they are related to the moduli space of Riemann surfaces with holes.
We also discuss the strange properties noted above. Section [} is a general discussion of our
expectations about space-time and worldsheet OPEs for free gauge theories and their string



duals. In section ff we discuss in detail several examples of planar correlation functions, with
three, four, and five vertices. We show how to map the Feynman diagrams to worldsheet
correlation functions (by computing the relevant Strebel differentials) and analyze their
OPE expansions. In section [| we perform a similar analysis for the two-point function on
the torus. In appendix [f] we provide a few more examples of planar correlation functions,
for which we were not able to perform the full computation. Finally, in appendix |B we
review some properties of elliptic functions which are used in section fj.

2. A recipe for the closed string dual of free gauge theories

2.1 Mathematical background

The nuts and bolts of Gopakumar’s proposal rely on the mathematical theory of Strebel
differentials, and in particular on a theorem by K. Strebel which we describe below.5 Let
X be a Riemann surface. A quadratic differential is an expression of the form ¢ = ¢(z)dz2,
which is a section of the bundle T% @ T$ (it may have poles for marked surfaces). Given
such a differential, we call a curve (t) horizontal if it satisfies ¢((t))(7/(¢))? > 0. Similarly,
a vertical curve satisfies ¢(y(¢))(7/(t))? < 0. The prime denotes differentiation with respect
to the affine parameter of the curve. The horizontal curves have an interesting behavior
near the zeros and poles of ¢. At a zero of order m there are m + 2 horizontal curves
intersecting. At a simple pole there are no locally intersecting horizontal curves. Near a

pole of second order, one can locally write

2 v 2
d(2)dz" ~ —Wdz . (2.1)

To classify the horizontal and vertical curves, we note that the circular curves
v(t) =roe’,  te[0,27) (2.2)
are horizontal near z = 0, while straight lines emanating from the pole,
() =te?,  teR, (2.3)

are vertical near z = 0. Thus, locally around any pole of second order the geometry is that
of a semi-infinite cylinder.

From here on we will focus on the horizontal curves, whose global structure may in
general be very complicated. It is customary to distinguish the closed simple horizontal
curves from the other horizontal curves, and to call the complimentary set to the closed
simple horizontal curves the set of critical curves (in particular, these are the curves that
go through the intersection points at the zeros of ¢). The set of critical curves for a general
second order differential is very complicated and not much is known about it. Here the
notion of a Strebel differential is important. Let there be n marked points x1,...,z, on
our compact Riemann surface X. A Strebel differential q is a second order meromorphic
differential which satisfies the following requirements :

6Strebel differentials are useful also in closed string field theory @, E]



e ¢ is holomorphic on X \ {z1,...,z,},
e ¢ has a pole of second order at each x;,
e The set of critical curves of ¢ is compact and of measure zero.

Now we are ready to quote the theorem of K. Strebel (for proofs and more details
see [I7-[19)). Assigning a positive number p; to each marked point z;, the theorem states
that there is a unique Strebel differential with double poles of residues p; at the points
x;. Equivalently, we require fxl V4 = pi, where the integration is on a horizontal closed
curve (close enough to the double pole) and the branch cut is chosen so that the integral
is positive with respect to the orientation specified by the complex structure. The space of
possible X’s with n marked points and a positive number p; at each marked point is called
the decorated moduli space of Riemann surfaces, M, x R’, where g is the genus of X.
The theorem provides a unique Strebel differential for any point on this moduli space.

The conclusions above can be carried further to establish a more useful (for us) iso-
morphism between the (equivalence classes of the) space of graphs with a prescribed length
to each edge and the decorated moduli space. It follows from the definitions above that
the set of critical curves of any Strebel differential is a graph. Given the critical graph, we
assign a length to each edge of the critical graph by the integral along the edge f;f VO
where the integral is performed in the orientation for which it is positive (the integrand
is real since the curve is horizontal). Note that z; and 2, are zeros of ¢, and the integral
is carried over the critical curve, although the result for any homotopic curve is the same
(correctly dealing with the branch cuts). Using Strebel’s theorem, this gives a mapping
from the decorated moduli space to graphs with edge lengths. The opposite mapping,
gluing a graph with given edge lengths to form a specific Riemann surface, is a bit more
intricate and is described in the references above.

2.2 Cell decompositions

In this subsection we show how the above results give rise to cell decompositions of X and
of the decorated moduli space.

Firstly, the unique Strebel differential on a specific marked Riemann surface X induces
a cell decomposition of X in the following manner. One collects all vertices of the critical
graph (which are the zeros of ¢) in the O-cell part of the complex. The 1-cells are the edges
of the critical graph, and finally, the 2-cells are the domains around the poles, which are
foliated by the closed simple horizontal curves. This gives a cell decomposition because
the domains around the poles are conformal to disks. In particular, one may define a new
holomorphic coordinate w; around each x; such that the differential in the whole domain
foliated by the closed simple horizontal curves is given exactly by

p; 2

Of course, the Euler formula v —e+ f = 2 — 2g is satisfied, where v is the number of 0-cells,
e is the number of 1-cells and f is the number of 2-cells. Figure [, copied from [[(d], shows
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Figure 1: The horizontal curves for a four-punctured sphere. Each domain is conformally a disk.
The critical graph is easily seen. This figure was produced by a numerical analysis which is described

in [[Lq].

this decomposition for the case of four punctures on the sphere (conformally mapped to
the plane with the punctures at 0,1, ¢, 00).

Secondly, the isomorphism of the decorated moduli space with the metric graphs in-
duces a cell decomposition of the decorated moduli space. It is clear that any vertex of
order higher than 3 in the critical graph can be split in various channels until the graph
has only vertices of order 3. This can be done without intersecting other edges or affecting
the genus. Hence, a generic Riemann surface is mapped to a Strebel differential which has
at most simple zeros. Consequently, these trivalent graphs sweep out a top dimensional
cell of the decorated moduli space. Riemann surfaces which map to graphs with higher
order vertices (coming from at least two zeros that have merged) are part of some lower
dimensional cell in the complex. It can be shown that this description is compatible with
the continuity notion on the decorated moduli space, and hence can be viewed as a cell
decomposition. This result has had many applications both in mathematics and in physics.
Some are summarized in the references of [[[]] (see especially the Kontsevich theory [RQ]).

2.3 Schwinger parametrization of Feynman diagrams

As described in the introduction, we wish to map the Feynman diagrams of a free gauge
theory to closed string diagrams, namely to punctured Riemann surfaces. It is quite clear
that the critical graph itself is not similar in any way to the typical Feynman graph of a free
gauge theory (where we put composite operators such as Tr(£}j,) as insertions). Indeed, in



Figure 2: (borrowed from [LI]]) A characteristic ring domain in the vicinity of a double pole
(marked with a dot). The non-closed horizontal trajectories are shown by thick lines. These begin
and end at zeros marked by a cross.

the vicinity of some second order pole the critical graph would generically look like figure B
This is not adequate to describe a subgraph of a free gauge theory diagram; rather, this
seems to describe vacuum-vacuum transitions in some theory with a cubic interaction term
and elementary fields in the adjoint representation (such as the Kontsevich matrix model
Q). To figure out how to recast free gauge theory graphs in this form we make a detour
in this subsection to introduce the Schwinger parametrization of Feynman diagrams.

For simplicity, we will discuss only correlation functions of operators involving adjoint
scalar fields ®, of the form (Tr(®% (x1)) Tr(®%(x3)) - Tr(®% (x,))). A Euclidean propa-
gator with momentum p of a scalar field of mass m can be rewritten as an integral over
the Schwinger parameter 7 of the propagator,

1 o0 (2 2
- = / dre ™M), (2.5)
pe+m 0

It is usually easier to compute free field theory correlation functions in position space rather
than in momentum space, since there are no integrations required in position space. The
propagator in position space from x; to x; is the Fourier transform of (@) For the special
case of massless scalar fields in four dimensions (which we will focus on for the rest of this
paper, though the generalization to any other fields should be straightforward), it is simply
given by (up to a constant)

4 o — _x:)2/4

- = do’e J(ml x]) / , (26)
(s — x5)° 0

where 0 = 1/7 is the inverse Schwinger parameter. In order to avoid divergences, we

do not consider lines that begin and end on the same vertex (so our operators will be

normal ordered). A general Feynman diagram is given by a product of such factors over

all the propagators in the diagram — if the k’th propagator in the Feynman diagram



k=1,...,F) connects x;, with x; , the amplitude is given (up to a constant) by
k Jk

E
/ [T doe (o) on/4, (2.7)
k=1

As noted in [[I]], any two homotopic edges in the Feynman diagram can be combined
into an integral over an effective Schwinger parameter satisfying

L:i—i—i Or Oeff = 01 + 09. (2.8)

Teff 71 T2
This is the well-known analogy to electrical networks (it is most easily understood by
inspection of (R.]) where the integrand manifestly depends only on the sum of o’s for
homotopic lines). Thus, we can collapse all homotopic lines to a single line, but with a
modified dependence on the effective Schwinger parameters (following from (R.g§)). Such
reduced diagrams will be named skeleton graphs. Note that the notion of homotopy is
well defined after the diagram is drawn on some Riemann surface, or alternatively is given
in double line notation where loops that respect the color flow are apparent. Strictly
speaking, in a gauge theory with adjoint matter we can also combine lines in this way for
non-homotopic lines between the same pair of points, but this is not useful for reasons
that will become clear below. The resulting formula for the amplitude, if we have F

reduced edges, with the r’th edge (connecting z;, and x;,) coming from joining together
my

m, homotopic lines, such that its Schwinger parameter is 6, = Zmzl

Ou,, is (up to a
constant depending on the m,.)

E ~
/H 6,5 e @ir—25n)?or /4, (2.9)
r=1

Pictorially, this procedure looks like (it is not easily drawn for some non-planar diagrams)

figure f.

2.4 The mapping of a free field theory graph to a closed string amplitude

Now we are ready to describe the mapping from a free field theory graph to a closed
string graph, by recasting the integrals over the Schwinger parameters into integrals over
the decorated moduli space of Riemann surfaces. The “skeleton reduction” procedure
reviewed above suggests that the generic field theory Feynman diagram may be viewed
as a triangulation of the appropriate surface. Since the critical graphs were generically
trivalent, it is natural to conjecture that the rearrangement into integrals over the moduli
space of Riemann surfaces should go through graph duality. In particular, the field theory
insertions which are the vertices of the Feynman graph should map to poles of second order
in the differential, which are faces of the critical graph, and the faces of the Feynman graph
should map to the zeros of the differential. Each edge of the Feynman diagram, associated
with an effective Schwinger parameter 7;, is mapped by the graph duality to an edge of the
critical graph of length ;. Gopakumar’s suggestion for the mapping was to identify I; with
1/7; = 0;. This maps the integration over Schwinger parameters in the amplitude (R.9) to



Gluing

:

Figure 3: (borrowed from [[LT]]) A specific (planar) 6-point diagram is reduced to a skeleton graph
by collapsing color loops which are homotopic to a line.

an integration over the space of graphs with edge lengths, which can then be mapped to an
integration over the decorated moduli space. This can then be identified as a closed string
amplitude (after the integration over the parameters p; associated with the circumferences
of the holes), and the procedure described above can be used to write down the integrand
(the worldsheet correlation function) in this amplitude.

It is obvious from the construction that the parameters on both sides match. As
we noted, by skeleton reduction the most generic field theory diagram reduces to some
triangulation of the Riemann surface it lives on, so the dual graph will consist of trivalent
vertices. By Euler’s theorem (applied to the dual graph), v —e 4+ f = 2 — 2g where v, e, f
are the numbers of vertices, edges, and faces respectively. For the case of trivalent vertices
e= %v. In the dual graph, f is the number of field theory insertions. So, we denote f =n
and we obtain that the number of lengths that we integrate over is

e=6g—6+3n=6g—6+2n+n. (2.10)

As is well known, 6g — 6+ 2n is the number of real moduli for a Riemann surface of genus g
with n insertions (note that for g < 1 one has to saturate with the right number of vertex
operators needed by the order of the conformal Killing group to use the above formula).
The additional n that we obtained corresponds to the moduli p; of the decoration, R’}.

It is clear that the worldsheet theory which is dual to a free gauge theory must have
some strange properties. For instance, a given correlation function in a free gauge theory
only gets contribution from a finite number of Feynman graphs whose genus is bounded by
g < go, so the corresponding worldsheet correlation functions must vanish on all Riemann
surfaces of genus g > gg. This is a generic property of any mapping of free field Feynman
diagrams to Riemann surfaces. However, the specific mapping suggested by Gopakumar
also has some other strange properties. As we noted, generic Feynman diagrams (with
many edges) will map to generic points on the decorated moduli space. However, in
specific correlation functions one could get contributions also from less generic diagrams

,10,



that have less edges. On the dual graph side such diagrams correspond to joining together
several zeros of the Strebel differential, so they are localized on subspaces of the decorated
moduli space. In particular, for some correlation functions the only contributions come
from non-generic graphs. For example, consider the correlation function (involving a single
adjoint scalar field) (Tr(®2%(z1)) Tr(®%(z2)) - - - Tr(®2(z,,))). The only connected Feynman
diagrams here are circular graphs which have the topology of a sphere, n vertices and n
edges, so the dual graph has f = e = n and v = 2. This Feynman diagram is mapped
by Gopakumar’s mapping to an n-dimensional subspace of the decorated moduli space,
which is (for n > 3) of dimension —6 + 3n. Moreover, for n > 6 this subspace has a lower
dimension than the moduli space of marked spheres itself (of dimension 2n — 6), so even
after we integrate over the hole sizes p;, the corresponding amplitude will vanish for generic
insertion positions, and will only be non-vanishing for specific insertion positions. This is
quite surprising, since one would think that the correlation functions on the worldsheet
should be smooth functions of the insertion positions. We will encounter several more
examples of this phenomenon below. Even generic correlation functions, for which there
are contributions from generic Feynman graphs, could have contributions also from graphs
with less edges, and these contributions would give non-smooth worldsheet correlation
functions as described above.

It is clear that an identification of the string theory dual of free gauge theories, of the
type described above, can straightforwardly be generalized to any order in perturbation
theory, simply by identifying the string theory duals of the interaction vertices in the space-
time theory and adding them to the worldsheet action. Obviously, at any finite coupling a
specific correlation function gets contributions involving any number of interaction vertices,
so the strange properties described above would disappear. This may suggest that the limit
of taking the gauge coupling constant to zero is a singular limit, but one can still hope that
it might be possible to understand the corresponding worldsheet theory.

Note that in our definition of free field theory correlation functions above we assumed
that the operators are all normal-ordered; this is necessary for all correlation functions to
be finite (and for preserving conformal invariance in the case of four dimensional gauge
theories). However, the mapping described above from decorated Riemann surfaces to
Feynman graphs gives generic Feynman graphs, which can include also self-contractions
(propagators from a vertex to itself), as long as these self-contractions are toplogically
non-trivial (they go around another insertion or around a non-contractible curve of the
Riemann surface). Again, this will result in large regions of the decorated moduli space on
which the correlation functions on the worldsheet will vanish (since the corresponding field
theory Feynman diagrams are set to zero). We will see explicit examples of this below.

Finally, we wish to describe another peculiar feature of the mapping described above
from Feynman diagrams to worldsheets. It is natural to expect the worldsheet theory to
respect all the symmetries of the space-time theory. In particular, the worldsheet ver-
tex operators should transform under the Poincaré group in the same way as the corre-
sponding space-time operators. And indeed, the mapping described above satisfies this
property, since the Schwinger parameters (which can be thought of as proper times along

the propagators) are Poincaré-invariant, so a Poincaré transformation does not change

— 11 —



the (decorated) moduli. Next, let us assume that the space-time theory is invariant un-
der scaling transformations x — «ax (as is the case for a free gauge theory with massless
matter fields). Under a scaling transformation the Schwinger parameter 7 transforms as
7 — a?7. This means that the hole radii p; are not invariant under dilatations, because
the hole radii are given by the appropriate circumferences (which are linear combinations
of 0j’s). However, note that any Strebel differential, multiplied by a positive constant,
is still a Strebel differential on the same Riemann surface. Thus, the scaling transforma-
tion in space-time will act on the decorated moduli space just by multiplying the Strebel
differential by a constant, and in particular the Riemann surface moduli are invariant
(note that this implies that these moduli depend only on ratios of Schwinger parameters).
Hence, the worldsheet vertex operators are expected to have well defined scaling transfor-
mations. Now, let us consider special conformal transformations (which are symmetries of
four dimensional free gauge theories with massless matter fields). The special conformal
transformation generated by the inversion x# — x#/x? acts in a more involved way on
the Schwinger parameters. The propagator (for massless four dimensional scalar fields)

)2 . .
o(xi=2j)*/4 g0 in order for it to transform

from z; to x; is given by the expression [ doe™
properly under inversion we need to take The formulas relating the Schwinger length pa-
rameters to the Riemann surface moduli are not invariant under such a transformation
(since each Schwinger length transforms in a different way). Thus, the special conformal
transformations act non-trivially on the Riemann surface moduli and not just on the vertex
operators, and we do not expect to have well defined transformation laws of worldsheet
vertex operators under special conformal transformations. This will be shown explicitly
below. Note that this implies that the full conformal group is not realized as a global sym-
metry of the worldsheet theory, but only its subgroup including the Poincaré and scaling

transformations.

3. On worldsheet and space-time OPEs

In this section we discuss our expectations about the worldsheet OPEs in the string theory
which is dual to a free large N gauge theory, and their possible relations to the space-
time OPEs. For simplicity we write down formulas which are correct for d = 4, but the
generalization to other dimensions is straightforward.

The space-time OPEs in free gauge theories are rather trivial. If we just had a theory
of (say) a free scalar field ¢, the OPE of ¢(z) with ¢(y) would contain a single singular
term of the form I/|z — y|? (where I is the identity operator), and non-singular terms of
the form (z — y)"(¢0"¢)(y) for n = 0,1,.... In a gauge theory the OPE is slightly less
trivial because we need to look only at gauge-invariant operators. For example, consider
a scalar field ® in the adjoint representation of SU(N). The gauge-invariant operators
we can make out of this field include Tr(®"(z)) for n > 2 (in the large N limit all these
operators are independent), traces of products of ®’s which include derivatives, and multi-
trace operators which are products of these traces. The OPE of an operator Tr(®" (x))
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with Tr(®"2(y)) takes the form (as z — y)
ni+nz
Tr(®™ (z)) Tr(P"? (y)) ~ Z Crymonlz —y|" " 7" Tr(®" (y)) + other operators,
n=[n1—na|

(3.1)
where the “other operators” include both operators with derivatives and multi-trace oper-
ators. In the large N limit, the coefficients Cy, n, n have an expansion in powers of 1/N2,
corresponding to the genus of the free-field diagrams contributing to the three-point func-
tions represented in (B.]) (when they are written in 't Hooft’s double-line notation [).
Note that the space-time dependence of the OPE coefficients is determined by the dimen-
sions of the participating operators, since the free gauge theory is scale-invariant.

As discussed above, we expect that the free large N gauge theory should have a string
theory dual with a string coupling scaling as 1/N, in which each of the single-trace operators
of the gauge theory O(z) should be represented by a vertex operator on the worldsheet
Vo(z;z) (we will use z,y to denote space-time positions and z,w to denote worldsheet
positions). We do not know much about what this worldsheet theory is for specific free
gauge theories, but we expect that we should be able to put it into a conformal gauge, in
which the space-time correlation functions are equal to correlation functions of integrated
vertex operators [ d?2Vo(x;z). In this gauge, all physical worldsheet vertex operators
should have worldsheet scaling dimension (h,h) = (1,1). In particular, we expect each
single-trace gauge-invariant operator O(z) = Tr(--- (x)) of the space-time theory (with or
without derivatives) to correspond to a vertex operator of this dimension.

A natural object to consider in the worldsheet theory is the worldsheet OPE; we expect
that as z — w, the product Vo, (2; 2)Vo, (y; w) of two physical vertex operators should have
an expansion in local worldsheet operators of the form

Vo, (x; 2)Vo, (y; w) ~ Z(z —w)*2(z — w)hk_QCij(:ﬂ, Y)Vi(z), (3.2)
k
where the operators Vj, which appear have worldsheet scaling dimensions (hg, hi). Ob-
viously, there is no reason why the operators on the right-hand side of (B.2) should all
be physical operators; we expect the OPE in general to include both physical operators
(of dimension (1,1), leading to an OPE coefficient proportional to 1/|z — w|?) and other
operators with various dimensions.

As in any theory, the OPE coefficients C;j; are related to the three-point functions
of the operators Vo, Vo, Vi (the two are proportional to each other in a basis where the
two-point functions of the Vj’s are diagonal). In particular, they should be non-vanishing
whenever the three-point function is non-vanishing. Thus, if we have a non-vanishing three-
point function of three operators in space-time (as implied, for instance, by (B.1))), we know
that the OPE coefficient of the corresponding physical worldsheet operators should also be
non-vanishing. In this case, where V} corresponds to a physical operator, the operators Vj,
are labeled by a space-time position u, such that the sum in (B.9) is really an integral, and
the OPE coefficients Cyjx(x,y) are a product of powers” of |z — y|, |z — u| and |y — u| (we

"In general, contact terms could also appear.
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will discuss the precise form in more detail below). It is natural to expect that also the non-
physical vertex operators appearing in the OPE should have a space-time interpretation,
but it is not completely clear that only local space-time operators should appear. Note that
in this discussion (as above) we assumed that the free field theory lives on Minkowski space;
obviously for a theory living (for instance) on a compact space-time, we could expand all
the gauge-invariant operators in Kaluza-Klein modes on the compact space-time and the
OPE discussed above would be discrete rather than continuous.

In the previous paragraph we discussed one source of a continuum appearing in the
OPE, related to the non-compactness of the Minkowski space-time which the field theory
lives on. In some sense this continuum is fake, because if we label the operators by their
space-time momentum p rather than their position z, defining ‘N/oi (pw) = [ d*zeP® x
Vo, (x; w), then the momentum of the operator appearing on the right-hand side of a prod-
uct of V’s would be determined by momentum conservation and this continuum would
disappear. However, in string theories which provide holographic descriptions of field the-
ories there is another source of a continuum which does not disappear even in momentum
space. When we have a “bulk space-time” interpretation of these string theories, for in-
stance (for conformal field theories) as sigma models on anti-de Sitter space, this continuum
arises from the non-compactness of the “radial direction” which is holographically related
to the energy scale of the dual field theory. For physical vertex operators, corresponding
to on-shell fields in this “bulk space-time” (but not in the original field theory), the de-
pendence on this “radial direction” is determined by the momentum in the field theory
directions; but we expect to have also unphysical vertex operators, loosely corresponding
to off-shell fields in the “bulk space-time”, which can have an arbitrary dependence on the
“radial direction”, leading to a continuum of operators with various worldsheet dimensions.

In general we would expect all the operators with the appropriate quantum numbers
to appear in the worldsheet OPE, so we would expect the right-hand side of (B.J) to in-
clude a continuum of dimensions (note that this is different from the continuum coming
from the non-compact space-time directions for the physical vertex operators discussed
above, for which all the operators had the same worldsheet dimension). The existence of
such a continuum is expected on general grounds, and it explicitly appears in the world-
sheet OPE whenever the worldsheet theory holographically dual to a field theory is known,
for example in sigma models on AdSs PRI, B9] or SL(2)/U(1) [RJ]. One technical rea-
son which necessitates the appearance of such a continuum is that the space-time theory
has non-vanishing planar two-point functions (for instance (Tr(®"(z)) Tr(®"(y)))), while
in standard string theories all two-point functions on the sphere vanish; this is consistent
because the operators of the worldsheet theory are generally labeled by a continuous pa-
rameter j (determining their dependence on the “radial position”) such that their two-point
functions behave as Vj, Vj, o< 6(j1 — j2), and the infinity in the delta function cancels the
infinity from the volume of the symmetry group of the sphere with two punctures [24].
Another reason why a continuum must always appear is that, as discussed above, physical
vertex operators on the right-hand side of (B.2) lead to an OPE behaving as 1/|z — w]?.
If we look at an n-point function involving the operators Vo, (z) and Vo, (w) with n > 3,
the position z should be integrated over, and such a behavior would lead to a divergent
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integral in the region z ~ w (unless the correlation function of V}, with the other operators
in the correlator vanishes, which we do not expect to happen generically). On the other
hand, the position space space-time correlation functions in the free field theory (assuming
the operators are normal-ordered) are all finite, and we do not expect any divergences to
appear. The resolution is that in general the physical vertex operator on the right-hand
side would appear as part of a continuum of operators V,, of worldsheet scaling dimen-
sion 2 + «, and the correlator would behave as [ d?z [ daCy/|z — w|*~® rather than as
[ d?z/|z — w|*; we expect that the form of C,, should be such that no divergence appears
as z — w, and again this is confirmed in the cases of AdS3 and SL(2)/U(1) where one can
explicitly analyze the worldsheet theory.

So far we have separately discussed our expectations concerning the space-time and
worldsheet OPEs; we now ask if there is any relation between them. As we mentioned
above, in general there is no such relation. We expect that any operator appearing in the
space-time OPE should also appear as a physical operator in the worldsheet OPE, but in
general many more operators (physical or unphysical) should also appear in the worldsheet
OPE, which have no clear interpretation in the space-time OPE. However, it is still natural
to expect that the worldsheet OPE should have some space-time interpretation, since when
two points on the worldsheet come together, one expects their images in space-time to come
together as well. Thus, we expect that the leading terms in the worldsheet OPE will depend
strongly on the space-time positions z,y labeling the worldsheet operators. In some cases
we expect contact terms (behaving as a derivative of a delta function of x — y) to appear,
while in other cases, when the OPE includes a worldsheet operator which can be interpreted
as a local space-time operator at a position u, we expect the coeflicients to diverge as z, y
and u come together. Again, these expectations are confirmed in the known case of AdSs,
and we will see that they are also confirmed by the OPEs we will find below.

As discussed above, we expect many of the operators appearing on the right-hand side
of the OPE (B.3) to behave as local operators in space-time (even though, when they are
not physical, they do not map to actual space-time operators). Then, a specific term in
the OPE takes the form

Vo, (z; z)Voj (y;w) ~ /ddu(z — w)h’“_Q(é — w)ﬁ’“_zC’ijk(x, y,u) Vi (u; 2). (3.3)

It is natural to expect that the operators Vj should scale under space-time scaling trans-
formations with a fixed scaling dimension Ay, (for example, the physical vertex operator on
the worldsheet corresponding to Tr(®"(x)) should scale under space-time scaling transfor-
mations as an operator of dimension n). Naively we can then use the conformal symmetry
to determine the space-time dependence of Cjj; for a scalar (in space-time) operator we
would obtain

Ciji(,y,u) = Cyjilar —y| T B 878 g — | Bam B Bu]y — g SmBimdtBe 0 (3.4)

However, as mentioned in the previous section, the translation of [[L1] from the space-time
to the worldsheet does not preserve the full conformal group, but just the Poincaré and
scaling symmetries. These do not constrain the coefficients to the form (B.4), but more
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general forms are also allowed (of overall space-time scaling dimension A; +Aj; +d — Ay).
In our analysis of four-point functions below, we will see that indeed more general forms
do arise which are not consistent with the full conformal symmetry group.

4. Sphere diagrams

We begin our analysis of the worldsheet properties of the string theory dual to free gauge
theories with planar (sphere) amplitudes. The analysis of general amplitudes is complicated
already at this level, even for correlators with a small number of insertions, because finding
the Strebel differential involves solving implicit integral equations as well as simple algebraic
ones. We will show that one can learn interesting lessons by considering very simple special
diagrams. We begin by discussing the simplest example, of three-point functions on the
sphere, to illustrate how the general formalism works. Then, we calculate the simplest four
and five-point diagrams one can construct. The analysis of more general cases (on which
we were not able to make as much progress) may be found in appendix [A.

4.1 Three-point function on the sphere

The simplest non-trivial correlation function in a standard string theory is the three-point
function on the sphere (for string duals to field theories there are also planar two-point
functions, but we will not discuss them here). In this case there is no moduli space, since we
can use the worldsheet conformal symmetry to fix the three insertions on the worldsheet to
z =0,1,00. Thus, the worldsheet three-point function is exactly the same as the space-time
three-point function. However, as described above, in Gopakumar’s formalism we work on
the decorated moduli space, and translate the Feynman diagrams into functions on the
decorated moduli space (whose integral over the circumferences p; gives the closed string
correlator). For a three-point function this decorated moduli space is three dimensional.

For simplicity, we consider only simple scalar correlation functions (in four dimensional
gauge theories) of the form

(Tr(CDJ1 (1)) T1“(<I>J2 (x2)) Tr(<I>J3 (3)))g2- (4.1)

The most general Strebel differential for this problem is:®

o () () (1)) e

where the parameters a, b, ¢ are related to the residues p; by

1 1 1
a=5 @ +rk—pl),  b=g@ltrk-p),  c=g@irei-pk).  (43)

This equation gives us a simple explicit formula for the Strebel differential as a function of
the coordinates of the decorated moduli space. There are three different types of possible
critical graphs, depending on where we are in the decorated moduli space. The three cases
are characterized by the sign of A = ab+ ac + be :

8The essential part of the analysis appears in @]
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Figure 4: The three possibilities for the topology of the critical curves of the Strebel differential :
(a) A>0,(b) A=0, (c) A<DO.

e A > 0 A representative critical graph for this case is drawn in figure fj(a). The
relation between the edge lengths L; of the critical graph and the circumferences p;
is given by

1 1 1
Ly = 5(1?0 +Poo —p1), Lo= 5(=Po + oo 1), L= 5(po ~ Pec +p1). (4.4)
The quantity A for this graph is equal to 16L1LoL3(Ly + Lo + Ls3), which is indeed
positive.

e A = ( This is a degenerate case (see figure [(b) for an example) in which the two zeros
of the Strebel differential have joined together, and one of the edges has degenerated;
in the case depicted in the figure (the other cases are related by permutations of the
points) the edge lengths are given by:

Li=po, L2=p1, Poo=Dpo+Dpi (4.5)

e A < 0 In this case the topology of the critical graph is given by figure fi(c) (up to
permutations of the three points), and the edge lengths are given by:

Ly = po, Ly =pa, Lz = %(poo —P1— Po)- (4.6)
In figure ] we show where each of the different possible three-point critical graphs appears
in the decorated moduli space.

After writing down the Strebel differentials we can translate any given three-point
function in the gauge theory to the string theory language, writing it as an integral over
the decorated moduli space. In each region we have a different critical graph corresponding
to a different dual field theory graph, so a given Feynman diagram will contribute only in
one of the three regions described above. We now discuss the translation in each of the
three regions :

e A > 0 The gauge theory diagram for this case is given in figure fj(a) (which is the
dual graph of figure fl(a)). As a specific example, we discuss the correlation function
(Tr(®%(z1)) Tr(®2(x2)) Tr(®?(x3))) g2 for which this is the only contributing diagram.
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Figure 5: The critical graphs in the different regions in the decorated moduli space. We exhibit
a slice with constant p... On the lines pg + p1 = poo and py = p1 + poo We have the interpolating
degenerate diagram, such as figure Jj(b)

(a) (b) (c)
Figure 6: The possible gauge theory graphs : (a) A >0, (b) A =0, (c) A < 0. In this paper we

denote composite operators by a circle with a cross in it.

When written in terms of the inverse Schwinger parameters o;, which we identify with
the lengths L; of the critical graph, the diagram is given by

2 2 2
(zg—z1)%0q (zo—z3)%09 (z3—1)"03

G = A/daldagdage 4 e 1 e~ 1 =

64A
T (w2 — 21)%(23 — 21)2(22 — 73)2 (4.7)

where A is a numerical factor. To write this expression as an integral over the
circumferences we use the dictionary (J£4). The integral then becomes

+
B _A/ dPO/ dp /7’0 " dpge B (@rm P maa )

po—p1]
( (z2—x1)2+ (w2 —23)%+ (23— 331)2)6*p%o((332*$1)2+(:B2*:B3)2*(:B3*£B1)2)’ (4.8)

which is our final expression for the amplitude as a function on the decorated moduli
space (note that it is only non-zero in the region where A > 0). The generalization to
the contribution of this diagram to (Tr(®71 (x1)) Tr(®72(22)) Tr(®73(23))) g2 is simply
given by adding appropriate powers of o;’s in (7).
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e A = 0 The topology of the corresponding gauge theory graph in this case is given
by figure fj(b). This graph contributes, for instance, to correlation functions of the
form (Tr(®7t (1)) Tr(®71+72(x5)) Tr(®72(x3))) g2, for which it is the only contributing
graph. For example, the (Tr(®%(z1)) Tr(®*(x2)) Tr(®%(23)))g2 correlation function
is given by

(o—z1)201 _ (wo-23)%09
e 1

G = /I/do‘ldO'QO'ldge 4

~ (wa—1)%pg _ (wa—23)%py 16A
= A [ dpod - - = 4.9
/ Poap1pop1€ ¢+ e * (22 — 21) (33 — 224 (4.9)

for some constant A. Again, the generalization to more general correlation functions
is straightforward. Note that the non-zero contribution of this diagram comes just
from the two-dimensional subspace of the decorated moduli space with po = pg+p1.

e A < 0 The topology of the corresponding graph is given by figure fi(c). It has a
(topologically non-trivial) self-contraction, so when all operators are normal-ordered
it vanishes. Thus, all diagrams vanish in this part of the decorated moduli space.

To summarize, when we calculate an amplitude (Tr(®7t (1)) Tr(®72 (22)) Tr (P73 (23))) g2
with no self-contractions, the multiplicities m;; of the edges are given by

1
mij = 5(2 Ji) — Z l€ijn| k- (4.10)
k k

We always get a contribution from only one region of the decorated moduli space. If one
of the my; is zero we find a contribution only from A = 0, while if all the m;; > 0 the only
contribution comes from A > 0. In other cases the amplitude vanishes.

4.2 The Y four-point function diagram

Now that we understand how the formalism works on the simple three-point function ex-
ample we turn to four-point functions. Our main interest will be in studying the worldsheet
OPE. Studying this OPE using four-point functions is somewhat subtle, since in a two di-
mensional conformal field theory, the non-trivial dependence on the positions in four-point
functions is a function only of the cross-ratio z = (21 — 22)(23 — 24) /(21 — 23)(22 — 24), and
the z — 0 limit can be interpreted either as z; — 23 or as z3 — z4. We will see that one of
the interpretations will turn out to be more natural in the computation of this subsection.

Finding the Strebel differential for a general four-point diagram is a difficult task. The
most general Strebel differential for a four-point amplitude, when we choose the insertions
to be at z = +t,1, 00, has the following form [[L1]]:

_& H?=1(Ci —2) d22
Ar2 (1 — 2)2(#2 — 22)2 7

q= (4.11)

The sphere four-point function has a single complex modulus ¢, and there are four circum-
ferences p;. The worldsheet OPE appears in this parametrization as ¢ — 0. Recall that
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(a) (b)

Figure 7: The Y diagram with ¢ in the middle: (a) in the gauge theory, (b) on the worldsheet.

the field theory amplitude is given in terms of the edge lengths of the edges connecting
the zeros. These are integrals of the square root of (f.I1)). The differential is Strebel when
these edge lengths are real, and this gives very non-trivial equations on the parameters of
(B.11]). In the rest of this section we will consider special cases where the Strebel problem
can be explicitly solved.

The first case we consider is the Y diagram of the gauge theory, drawn in figure [](a).
We arbitrarily mapped the operator in the middle to the point ¢ on the worldsheet, meaning
that we compute the OPE between the operator in the middle and another on an edge; as
discussed above, we cannot distinguish this from an OPE between the two other operators
(which are both on edges) so this is in fact the most general possibility. The gauge theory
scalar correlators which get contributions from this diagram are:

(Te(@7(0)) TH(@™ (r00)) Tr(S™* () Tr(®™ (21))) 52 (4.12)

(putting x; = 0 for convenience), with m; = me, +m_¢ +mq, and this is the only diagram
contributing to these correlators. The dual diagram, drawn (schematically) in figure fj(b),
consists of three disjoint disks glued at a point. Since six horizontal lines join at the vertex,
it is a degenerate zero of the Strebel differential of order four. Thus, the Strebel differential
for this diagram is given by:

2 2z —c)? 2
g=-T= <(Z _(1)(22)_ t2)> dz=>. (4.13)

We have three edges in this diagram, so the diagram will be non-zero only on a three real-
parameter subspace of the six-real-dimensional decorated moduli space. From the figure it
is clear that the four circumferences satisfy one constraint among themselves,

Pt = Poo +P1 + D—t, (4.14)

so only three are independent; we can thus label the position in the subspace where the
diagram is non-zero either by three of the circumferences, or by ¢ and one of the three
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circumferences. In general to determine the p; from the Strebel differential we need to take
a square root of the residues p?, and there is a sign ambiguity. However, in this case ({.14)
fixes the signs of the square roots uniquely :

P (=t 0 p (e pa (et ) (415
Poo 2t(—t+ 1)’ Poo 1—t27 Doo 20t + 1) '
Defining
A=bt_ P p_ Pt Pt (4.16)
Poo Poo Poo Poo
we have
1
c=3 (~A—tB), t? (4+ B* + 4A) + 2t (2B + AB) + A* = 0. (4.17)

The discriminant of this quadratic equation with real coefficients, A = 16(B? — A%)(A+1),
is always non-positive because of the obvious inequalities |B| > |A| and A < —1, so the
solutions for ¢ as a function of the edge-lengths are generally complex (as expected).
Next, we would like to work out the change of variables from the Schwinger parameters
(which are simply related to the edge lengths, which for this diagram are equal to p1, pPso
and p_;) to t and p, in order to be able to study the OPE limit ¢ — 0. The change of
variables to poo, A and B is straightforward. Next, we can translate A and B to t by using”

2B + BA me A?

Re(t) =~ T ITBr4A

(4.18)

With some algebra we find that the measure on the decorated moduli space transforms as

1A((A+2)2 - B

(B2 +4A +4)3

/ dpsodAdB = / dpoodzt]Im(t)]‘ (4.19)

Next, we examine the field theory amplitude, and integrate over po,. The field the-
ory amplitude (§.12) in position space, when expressed in terms of the inverse Schwinger
parameters, is given up to a constant by

G = /dpoodptdplpggbw1)p(r;b_t1)pgm1l)epoo(mgo+m2_t(B+A)/2x§(1+A))’ (4.20)

which may be rewritten (after changing variables using (}£.19) and integrating over p) in
the convenient form

G = [l (B + A2 a1+ A

1
(A4 B)m=t=1(1 4 A)m—1), (4.21)

4A((A+2)2 - By |
‘ (B? +4A +4)3

Tt is important to emphasize that two given metric graphs of the form above which differ only in the
cyclic order of the points around the graph are not in the same isomorphism class, and hence they correspond
to two distinct Riemann surfaces. These two Riemann surfaces are related by complex conjugation of ¢.
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We can now consider the OPE limit ¢ — 0. Writing ¢ = |t|e’?, we find that for small ¢
we have 5 5
B=——°" 1 0(1), A=—"__10(t. 4.22
1oty W T eos(e) O 22
Substituting this into ({.2I) we find that the leading term in the OPE which contributes

to this diagram is given by (up to a constant) :

/th‘t\mtm‘tzl sin(¢)] (1 + cos(¢))™ 1 (1 — cos(¢))™= " (x2,) ™. (4.23)
As expected, only powers of || bigger than (—2) appear, since the integration over ¢t must be
convergent. From the form of (4.23) we can read off the worldsheet conformal dimensions

(h, h) of the operators appearing in the leading term: generically we find operators with

h+h=my—m_¢+2, h=

NSRS
N W

(q € Z), h,h > (4.24)

For instance, for m; = 7, m_; = 2, we have

- 3 11 59 T 95 11 3
(h,h) = (5, 7) ,(2,5), <§, 5) ,(3,4), (5, 5) , (4,3), <§, 5) ,(5,2), (7, 5) . (4.25)
Note that, as expected, the OPE coefficient becomes singular as x; approaches x_; (this
is why it is more natural to interpret this OPE in terms of these two points approaching each
other, rather than the other two points). As discussed in section ], when the space-time
theory has a conformal symmetry (as in our case), we would expect that for every value
of ¢ the worldsheet correlation function should transform under the conformal symmetry
in the same way as the full space-time correlation function (given by the integral over t).
However, it is easy to see that this is not the case; the ratio between the expression (22 ,) =™
which we found for small ¢ and the exact field theory answer (z2,)~™-t(z2 ) ™= (z3)~™

2,2

cannot be written as a function of the two cross-ratios (zeo — 7_4)?2%/ (70 — 71)%22, and

22 (2 — 21)? /(200 — 71)%22,, as conformal invariance would demand. However, our small
t expression does have the correct scaling transformation (consistent with our discussion
in section [).

Next, we calculate the subleading term in the expansion of the OPE. The leading

correction to (|£.29) is given by

2 2Jt|(cos(¢) — §)(cos(¢) + 1)
b= (1 —cos(9))lt] * Cos(qﬁz) -1 + O(‘t‘Q)v
- 2COS COS
A=1C coQS(¢) - CEQ;) _(? U L ogep). (4.26)

Using ({.21) we find that the subleading term in the worldsheet OPE is

[ ()]0 + cos(é))™ 1 = cos()™ )

x (224(1 — Moo — m1) + 22 (cos(¢) — 1)my — 27 (cos(¢) + 1)my) . (4.27)
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Figure 8: The II diagram: (a) in the gauge theory, (b) on the worldsheet.

The qualitative behavior is similar to that of the leading term, but now we find a different
space-time dependence for different terms in the OPE (with the same h + h but different
h), as we would generally expect.

Even though this diagram is quite simple, we showed that it is possible to use it to
study many of the features of the gauge-string duality that we are trying to understand.

4.3 The II four-point function diagram

The next solvable four-point function we consider is the other diagram with three edges,
which we call the IT diagram (figure f). It contributes to various correlators in general field
theories; for example, in a free gauge theory with three adjoint scalar fields @1, ®o, @3 it is

the only contribution to the correlator :
(Tr(®(21)) Tr(PFP2(x2)) Tr(P2®3(w3)) Tr(P3(4))) s2- (4.28)

We will see that this diagram has a very strange property — the string theory amplitude
has support only for real values of ¢ (namely, when all four points lie on a straight line in
the plane).

The Strebel differential here is again given by:

q= &Q (2 =0 )>2dz2, (4.29)

a2 \ (2 —1)(22 = 2

but with a different relation between the circumferences. When we label the points as in
figure f§, we have

Pt — P—t = P1 — Poo- (4.30)

The only possible sign choice is then

t)? —1)?
pet _ _(eFO” - op_ (e= 17 (4.31)
Do 2t(Ft+1) Poo 1—1¢2
Again, it is convenient to define
APt P g P P (4.32)

Poo Poo ’ Po Poo
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Figure 9: The four possible positions of the zero ¢ and the structure of critical leaves implied by
the symmetry of reflections round the real axis. The two critical curves on the left (and on the
right) are different as metric graphs because they have a different orientation.

Then, we have
2c=A+1B, (A+tB)* = 4t(B +tA —t). (4.33)

The last equation gives t for a given value of the circumferences. We would naively expect
to have solutions for all values of ¢ near zero, in order to get an expression with a smooth
OPE expansion. However, this turns out not to be the case; equation ([.33) gives :

t2(B* — 4A +4) + 2t(AB — 2B) + A*> = 0. (4.34)
This is a quadratic equation with real coefficients. The discriminant is
A =4(AB —2B)* — 4A*(B? — 4A 4+ 4) = 16(A? — B*)(A - 1). (4.35)

This is always non-negative by the obvious inequalities B > |A| and A < 1. So, these
diagrams always correspond to real values of ¢, covering just a one-dimensional subspace of
the moduli space. Thus, in this case, if we translate a correlation function such as ([f.2§)
to the worldsheet, we find a non-smooth correlation function on the worldsheet which is
non-zero only on a one-dimensional subspace. Obviously, this does not have a good OPE
expansion, and it cannot arise from a sensible local field theory on the worldsheet. Perhaps
there are some global zero modes causing this worldsheet correlation function to vanish for
generic values of ¢.

Note that our choice ([£.30) by itself does not uniquely determine the topology of the
critical curve; there are four topologically distinct critical curves obeying this relation. We
draw these four possibilities in figure [ The differential in this case is real, so the critical
lines are obviously invariant under reflection with respect to the real axis. At first sight one
may worry that we obtain from the quadratic equation ([.34) above two different solutions
for ¢ with the same circumferences, even though the Strebel isomorphism should give a
unique (marked) Riemann surface for every value of the edge lengths. The resolution is
that the two solutions have different topologies, so they correspond to different graphs
(Feynman diagrams) on the field theory side. The summary of the possible graphs which
appear for each value of the circumferences (labeled by A and B) is given in figure [L0.
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Figure 10: The four regions of A,B space; for each A,B there are two possible solutions of the
quadratic equation, and we draw the two distinct diagrams that they corresponds to. As explained,
each metric graph (including orientation) appears exactly once.

4.4 The X five-point function diagram

The final example we discuss in detail is the five-point X amplitude, drawn in figure [
This is the single contribution to correlators of the form

(Tr(@™ (1)) Te(@™ (23)) Te(7 (2oc)) Tr(@™* () T(@™ () g2, (4.36)

with my = m1 +mp+meo +m_;. Here we will illustrate how the fact that the string theory
amplitude localizes on a sub-manifold of the moduli space makes it difficult to extract the
OPE.

The Strebel differential in this case has a zero of order six, so it is given by (choosing

the insertions at z = 1, +t, b, 00):

2 c—z)8
1= _% (1- z)2(§) - Z)l(ﬂ _ Z2)2dz2. (4.37)

The ratios of the circumferences are given by (denoting p; = p4+, p—t = p—)

ﬂ: ﬁ:ag &: (C_b)3 :Oég
P A=) -1) " T P@-p-1)
)3 _ t)3
p_+ (C ) = O‘i? p_ — L = o;i (4.38)

P FUAA D01 P T2AA OB D) ’
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Figure 11: The X diagram: (a) in the gauge theory, (b) on the worldsheet.

up to signs «y;, which depend on the choice of which vertex we put in the middle; note the
useful identity

(c—1)3 B (c—1b)3 B (c—1)3 . (c+1)3
1-t)b-1) B—-2)Ob-1) 2e(1—=2t)(b—1t) 2e(14+t)(b+1)
If we put the vertex at the point j in the middle we have:

PR ) (4.40)
iz DI

—1=0. (4.39)

There are two possible cases to consider when taking the small ¢ limit : either putting one
of £+t in the middle, or putting both on the edges.

On the field theory side we have four edge-length parameters, which should map to
a subspace of the decorated moduli space (the circumferences, b and t). As discussed in
section Pl we have a p; — ap; scaling symmetry which does not change the Riemann surface
(and rescales the edge lengths), so we will cover at most a three real-dimensional subspace
of the moduli space (the space of b’s and t’s).

As in the previous examples, we can solve the equations above to get all the constraints,
without any need to invoke the reality conditions of the Strebel differential (which are
automatically satisfied). We define

/ /
Flzwi/‘”’((l—#)(b—l))”, Fizwi/?’(%(lm)(bw))”, (4.41)

where we choose a specific root for the third root of the expressions in the brackets, and the
ambiguity is swallowed in the third root of the v’s. The equations for the circumferences
become:

aFi+1=¢, o F,+t=c¢, a F_—t=c (4.42)

We take all the «; to be real and positive. The first equation can be taken to be an equation
for ¢, and from the two others we get four real equations. Two are equations for a4 :

2t = a_Re(F_) — atRe(FL), 2ts =a_Im(F_) — ayIm(Fy), (4.43)
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where t; = Re(t) and t2 = Im(t). One equation gives aj,

t F,—1
ay = Re<&>, (4.44)
Fy
and the last one is a constraint on the moduli space:
t -1
0= Im<—+ s > (4.45)
Fy

The equations for a4 are easily solved:

t2R6(F$) - tllm(F$)
Re(F})Im(F-) — Re(F_)Im(F})"

We begin with the case when the two £t insertions are on the edges. Without loss of

(4.46)

AL =

generality we take oo to be in the middle. For this choice the signs are

=—Mp=—vr=7-=1 (4.47)

To the leading order in ¢ we then get :

Fy = (2]th]) /35 (hatottn), (4.48)

where k4 is an odd integer and k_ is even, ¢ is the phase of ¢, and 6 is the phase of b.
From here we find

A = Re(Fy)Im(F-) — Re(F_)Im(Fy) =

_ (ol ( (W) sin (W)

) <7r/<:++<b+0b> <7Tk_+¢+(9b>>
— Sin f COS #

= (2th])?/3 sin<w>. (4.49)

Note that if k- — k; = 3m we get a contradiction : we find that p1 should go as £B/|t|
for small ¢, which contradicts the positivity of the circumferences (because the zero ¢ goes
to a constant as t — 0 if k_ — k = 3m). Thus, the oy are:

2/3
ot = 2(2|t|)(k o <sin(¢) cos (—ijF +3¢ + 91’) — cos(¢) sin <—7TkjF +3¢ i 9b>>
|b]1/3 sin(”%)

sin( 1(2¢ — k= — 6,)
2(2]t])%/? <3 . b>. (4.50)

. m(k_—k
|b|1/3sm<( - +)>

The circumferences are:

pe _ 8CI)* . (4.51)
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The phases k4 are set unambiguously by demanding the positivity of these expressions.
The phase choices are:

¢ — % € (0,7) — (k—,k4+) = (0,5), (2, 3); (4.52)
¢ — % € (m,21) — (k_, ki) = (4,5), (2, 1).

There are four choices of the phases which give exactly the same results. The different
choices are simply switching p; and p_ (relabeling the edges). We note that here ¢ — 0
as t — 0, and thus b = —pp/p; < 0. Thus, b is real and negative. The Jacobian for the
change of variables from py /peo, P—/Poo tO |t|, ¢ is easily obtained from here : for small |¢|

sin<§(2¢ — 7rk+)>2 sin<§(2¢ — 7rl<:)>2

T ~ [t} - (4.53)
sin<7ﬂ(k_3k+)>
Note also that the constraint ([.45) on the moduli space reads
1 1/3
O=Im|—| —Im|y,""(1-0b)| =0, (4.54)
Fy
so we get that 711/ ? = 1. We also have two positivity constraints for pi, pp which give
1<R 1 <0 1< <0 (4.55)
— el —= — — —_— .
B Fi| — —(b_1)1/3— ’
which is satisfied. Thus all the phases are set.
Let us now discuss the case of one +t insertion in the middle, say t. We obtain:
s} 1
Fyp =e5m )31 (14 b*l)gt). (4.56)
In this case
== ==Y = —L (4.57)

Note that if k4 # k_ the equations are essentially the same as above. Thus, the py circum-
ferences go to zero as t goes to zero. This, however, implies that the other circumferences
cannot all be positive because we have p; = p_ 4+ p1 + pp + Poo. Thus, this case is inconsis-
tent and we must have here k4 = k where k is odd or even depending on which insertion,
+t, we chose to put in the middle. Thus we find (at leading order in |¢|)

5 sin <%(2¢ — 7k — Hb)>
(2[tb])'/®

11+ b_1|sin<%(¢—|—ﬂ'kz) + 0y + éb>
-

1 +b—1|sin<¢+éb> sin<¢+§b>

oy = It |,

(4.58)
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where ), is the phase of (14 b~1) and 6, is the phase of b. The circumferences behave as:

dn( 1 _ _ inl 1 7]
- o7 51n<3(2<;5 k 91,)> 3 L Sln<3 (¢ + k) + 0, + 9b>
= o - 1£3)1+07Y
Poo |1+ b-1]sin <¢ + 9b> sin(%@(ﬁ — 7k — Hb)>

i

(4.59)
Note that k£ should be chosen such that the expression will be positive, and it depends on
0y. The details are similar to the previous case but the expressions are more complicated
so we omit them here. There is only one choice of k£ such that the solution is well-behaved
as a function of ¢. Also note that here oy depends on the phase ¢. The Jacobian is a
complicated function of the phases, because even the leading term of oy has a non-trivial
dependence on ¢, and b is also a complicated function of ¢. At leading order as t — 0 we

find

T = Jo(Oy, ], #) 5 (4.60)

|t|2’

where the Jacobian is from the integration over p;/pso to the integration over d?bd|t|d¢.
We now calculate the string theory amplitude from the gauge theory expression as
usual, for the correlation function (f.36). In the gauge theory we have (up to a constant)

G = / [[ dowol e S s

i=—t,b,1,00
/ H d pZ pl ml—l /dp pgi:_t’b’l’oo(mi71)+367pooA
%
“ib1 Poo poo
1\™
/ H a2 (LL mi—1<z> , (4.61)
b P poo

where

A

) (i —4%)2 Di (4.62)

i=—t,b,1,00 Poo

We find that in the ¢ — 0 limit the amplitude has the simple form :
1 .
G A —— G A 2 4.63
[ et (@) (463)

1 ~
_ 2 mr—m_¢—2
a /d t(l“t — @) jt™ F(¢).

The dependence on the phases here is quite complicated. The leading divergent power in
the OPE agrees with what we found for the 4-point Y amplitude ({.23). Note that, unlike
what we found before, the dependence on the phase ¢ is not a finite sum of sin’s. The easy
way to see this is to note that the only dependence on mq, in (4.61) comes from the term

<%>mw - ((mt - 901—t)2%>moo (464
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Db—t
Poo

3Moo
sin ((b + 55,)
. (4.65)
sin(%@(ﬁ — 7k — Hb)>

This expression does not factorize as a finite sum of trigonometric functions. However, it

in the integrand. From the calculation of above we know that the phase dependence

of this term is of the form

turns out that this is a meaningless statement because we have the delta function constraint
(B.45) (recall that the integral is only over a three-dimensional subspace of the space of b’s
and t’s), which is a functional relation among ¢, 6, and |b| (to the leading order in |t|),
and thus, we can substitute anything which equals one on the constraint space into the
integrand. The result is that the ¢ dependence is not well defined here. On the other hand,
the power of |t| appearing in the OPE is well-defined, because the delta function for small
|t| is independent of [¢|. This is not trivial; if the constraint had looked like (for small |¢|)
) (IT)’ then the power of || in the most singular term would have also been an ill-defined
quantity.

An interesting point to note is that for the previous case, with the =+t insertions on
the edges, the series begins with more regular terms than in the other OPEs we analyzed

so far. We find that the most singular term in this case is given by :
G~ / |t P m-0=2 By (¢, ;). (4.66)

Our interpretation of this is that the leading terms in the OPE, going as |¢|I™~™~t=2 and
higher powers, do not contribute to the correlation function in this case, and the terms
which contribute start at the order appearing in ([£.66)).

It is easy to generalize the procedure of this subsection to general star diagrams, with
one point in the middle connected to n — 1 other points by edges. For an m-point star
diagram, if we put £¢ on the edges, we find

PR T~ P, (4:67)

o0
and we will get even higher powers of |t| as the first terms of the OPE expansion. It is
still true, however, that the power will depend only on the combination m; +m_;. On the
other hand, if we put ¢ in the middle and —¢ on the edge, we reproduce the same [t| power
that we found (for n =4,5) in the Y and X diagrams. We find here:

pe 1
P |t] 7

T ~ [t (4.68)

leading to a leading power of ¢ in the OPE equal to my — m_; — 2.

5. Two-point function on the torus

In this section we will discuss some aspects of the two-point function on the torus (note
that while in a general string theory one could have also non-zero one-point functions on
the torus, these are not present in free gauge theories with normal-ordered operators so
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Figure 12: Two-point function on the torus without self-contractions: (a) The critical graph (dual
to the gauge theory graph). (b) The gauge theory graph.

we ignore them here). In string theory, a general two-point function on a torus has four
real parameters, the complex position b of one of the insertions (when the other insertion
is chosen at z = 0) and the complex torus modulus 7. In the decorated moduli space there
are two additional moduli, the two circumferences related to the two insertions. Thus, we
have six real parameters for a two-point function on the torus.

If we map a generic point on this decorated moduli space to a field theory two-point
function using the general prescription described in section B, we find a toroidal Feynman di-
agram with six edges, but with two (topologically non-trivial) self-contractions. A toroidal
2-point function with no self-contractions has only four edges in its “skeleton graph” (see,
for instance, [R§] for discussions of toroidal 2-point functions in free gauge theories); thus,
the non-vanishing Feynman diagrams in our theory map to a four real-dimensional sub-
space of the decorated moduli space. Moreover, since this subspace is clearly invariant
under a rescaling of the circumferences p; — ap; (which corresponds to a rescaling of all
the Schwinger parameters, as mentioned in section [}, its projection onto the moduli space
is at most a three real-dimensional space (out of the four real dimensions). So, again
we find that the worldsheet correlation function vanishes at generic points on the moduli
space. In this section we will investigate in detail the subspace on which the correlation
function is non-vanishing. Some basic definitions and facts about elliptic functions which
will be used extensively in the following may be found in appendix [B.

The non-zero toroidal two-point functions in a free field theory take the form

(Tr(@"(x1)) Tr(®™(x2)))12- (5.1)

We are interested in diagrams without self-contractions. It is easy to convince oneself
that for such diagrams the two circumferences, py and pp, must be equal, as depicted in
figure [4(a). Any critical curve which is not topologically of the form drawn in figure [[J(a)
will have self-contractions.

From the figure it is clear that the Strebel differential corresponding to such a graph
should have two double zeros (the general two-point function on the torus will have four
simple zeros, but also self-contractions). The Strebel differential should respect the peri-
odicities of the torus and thus should be an elliptic function. For any elliptic function, the
sum of the poles (weighted by their order) minus the sum of the zeros (weighted by their
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Figure 13: A specific two-point function on the torus with self-contractions, with 7 = 2¢ and b = 4:
(a) Critical (dual) graph. (b) Gauge theory graph.

order) is a period of the torus. Denoting the zeros by z; (i = 1,2), this gives:

4
0+ 2b— Z(zeros) =2b—2(z1+22) =nT+m (n,m € Z). (5.2)

i=1
There are now two distinct cases, one when the zeros and poles satisfy
b— 21 — 20 =0T + M, (fL,’I’hEZ) (53)
and the other where

b— 2z — 29 # 0T+ M, (n,m € Z). (5.4)

Note that our demand that the differential will have two double zeros is still not enough
to rule out self-contractions. For instance, the following differential (on a torus with 7 = 24)
has both double zeros and self-contractions, as depicted in figure [L3:

2
—4[/?@(2 | 7 =14)dz2>. (5.5)
Note that for this differential (which has b = i) we are in the case (5.4). In the rest of
this section we will analyze the general differential with no self-contractions, and we will

q:

see that it satisfies (5.3). Thus, we claim that any diagram with self-contractions satisfies
(F4), and the ones without self-contractions satisfy (5.3).
First, let us discuss a specific explicit example. We argue that

L? T+1 9
(1=-715 {p(z)—i—p(z— 5 )—el—eg}dz (5.6)

is a good Strebel differential without self-contractions for some class of 7’s. This differential
has double zeros at z = 7/2 and z = 1/2, and double poles at z = 0 and z = (7 + 1)/2.
Thus, the zeros and poles satisfy (5.J). We can check if this is a Strebel differential by
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Figure 14: The p-plane horizontal curves of (5.6).
noting that

so we can easily compute the edge lengths, say between the zeros wy = 1/2 and wsg = 7/2:

/63 dgp iLl e3 — e
= n
e

ws tL
g = \/&-E

w1

(5.8)

L p—e Am e —ex

For this to be real (note that this is independent of the branch of the log) we should have

B2 _ i (5.9)
€1 — €2

for real 8, which implies a condition on 7. This condition can be understood graphically :
es — ez and e — ey should lie on the same circle in the p plane (see figure ) When this
is satisfied, there will be two different edges of the critical graph with lengths:

2r — 0
g1 :L—, 02:L7ﬂ' (T)
T 47

(5.10)

We note that the quantity % is used in the mathematical literature, and is usually
denoted by!® k2(7). It satisfies that for any complex a # 0,1 there is a 7 such that
k*(7) = a. Thus, the solutions to (f.9) give a one-dimensional subspace of the three-
dimensional submanifold we are looking for. One can show that the solution of (f.9)

is simply (in the fundamental domain) || = 1.}

We will see some examples of such
solutions in numerical calculations below. For these 7’s, the differential (f.4) is a perfectly
good Strebel differential, so we have found a class of examples of differentials without

self-contractions satisfying (p.3).

10Tt satisfies k2 (7) = 010(0|7) /050 (0| 7).
"This can be proven using elementary modular properties of the so-called A functions.
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In the rest of this section we look for the most general Strebel differential which has

double zeros and satisfies (f.J). It can be written as:

2
2 _ z1tz29\ 21—22
g=—= <K’(Z z2) — 0% )> dz?, (5.11)

T \ e - 1)~ o(357)

which has poles of second order at 0, b = 21 + 2o and zeros of second order at z1, zo. The

equal residues are given by

2
pg = pg = < QQE 21+2z2 - ’ (5'12)
Bz( 2 )

We fix the value of 7, and we wish to find ¢ and the zeros such that (f.11]) is a Strebel
differential with a pole at b = 21 + z5. We have solutions only for a three-dimensional
submanifold of 7, b, determined by the reality of the integrals of /g along curves 7; between

the zeros:

oo o [P e [y (B Sete)
Vi i o)

o L, Cple — BB —p(3E) 2 (- — 5F2) - p(35%)
ic z1 + 22 21— 22 1
=— | v(1) —%(0)+ - d .
ot <%( ) %( ) (p( 9 ) p( 9 )) /Yz Zp(z _ 21—522) _ @(21—522)>
(5.13)
This integral is expressible in terms of different Weierstrass functions
1 In % + 22((a)
d = , : (5.14)
p(z —a) - p(a) ¢ (a)

whose definitions are summarized in appendix [Bl Denoting Az = 23 — 21, we find that the
three independent length-integrals lead to the equations :

e Direct z; — 2o integral :

o= e (s EEE 0
(ol T g (22
_ pORe{ p(%:)%zj)ﬁ(%) oAz ; “2) 4 2In ZEZ; } (5.15)

e 21 — 29 + 1 integral minus z; — 29 integral :

p/ (%) (Zl + ZQ) O’(—Zl + 1) O'(—Zl)}
+20 (=2 +1 —1
EEE S R S

(1) o(z)

1(Z1tz2

= miel ey () -2+
2 2

0= poRe{

(5.16)
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® 2o — 21 + 7T integral minus zo — 27 integral :

o (2F2)T 21+ 2
0= poRe{ — —+27C | —5— | —2(z1 t22)m3 ¢ = (5.17)
p(242) — p(%) 2

@,(‘ZIJFQ_ZQ )T 21+ 22 )
= poRe{ +27¢ —2(z1 + z9)Tm + 2i(21 + 22)7 p.
p(252) — o(57) 2

It is possible to combine the last two equations into

/(z1t29

=5 21+ 2
z1fz2( : )Az +2C<12 :
p(F52) — 9 (%)

which is further conveniently rewritten as

Az o (252) <Z1 + Z2>
Ax N , 5.19
P50 2C(252) — 2(z1 + 22)mn + 2imIm(z + 22) /72 L\ 2 o

) — 2(21 + 2’2)771 = —Qiﬂlm(zl + ZQ)/TQ, (5.18)

An immediate consequence is that for small b = z1 + 29 we have

which means that both of the zeros approach a constant (depending on the phase of b) as
b—0.
We define a function K (z; 9,21 2,7,7) by the inverse Weierstrass function acting on

(19 :

Az o p/(zl-;n) N (2:1—1—22)
2 v 20(2E22) — 2(21 + 22)m + 2iwIm(z + 22) /72 v

= K(ZLQ,ZLQ,T,'T—). (521)

Plugging this result back into (5.15) we get an equation directly for zq 2 so that the differ-
ential (B.I]) is a Strebel differential on the torus with modulus 7 and with a marked point
at (z1 + 2z2) mod(lattice) :

21
0= Re{ <2(Zl + 22)?’]1 — T—WIHI(Zl + ZQ)>K(ZL2, 2172, T, 7_')
2

+In

J(% — K(z12,212,7,7)) } ‘ (5.22)

J(% + K(Z1,2a 21,2)7—’7_—))

Note that, as expected, the definition of K and equation (f.29) depend only on 21 + 29,
so this gives a real equation for b and 7; however, we chose to write the equation as an
equation for the z; and not for b because it is periodic under simultaneous shifts of z;
and zo by n + m7, but not under general lattice shifts of z; + z2 (although the space of
solutions for b = z; + 25 is of course periodic). In practice, we solve for the sum of the
zeros and then b is uniquely determined, modulo the lattice. We are now able to find
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Figure 15: Numerical plots of the curves on which the second insertion, b, can lie for six different
values of 7: (a) 7 = ™3, (b) 7 =4, (c) 7 = /37 (d) T = 1.3¢"/6, (e) T = 1.277/42,
(f) 7 = 2¢'"/6. The fundamental domain is plotted with dashed lines (in figure (a) b can lie on the
boundaries of the fundamental domain we chose). The small “diamonds” appearing in (a),(b),(c)
are the result of numerical errors, and should be replaced by straight lines going through the middle
of the “diamonds”.

directly the curves on which b can lie. We expect that for a generic 7 the insertion b can
be moved on some curves in the fundamental domain. In figure [[§ we show these curves
(computed numerically from (5.23)) for some representative values of 7. For some special
values of 7 which have symmetry we have non-generic behaviour. One can see that the
point b = (1 + 7)/2 is indeed a solution when |7| = 1, as discussed above.

The equations above simplify when we have only three edges in the field theory graph
(which is to be drawn on the torus). Here, the dual graph has only one zero of order four,
which we denote by zp, and the pole is at b = 2z3. One can read off the constraint on the
moduli space of marked tori from (p.21)) with Az = 0:

C(ZO) — 229m1 + 2i7TIm(ZQ)/TQ = 0. (5.23)

Note that we have to look for solutions in which b = 22y mod (lattice) is not a lat-
tice point (since these do not correspond to Strebel differentials). This defines some two
dimensional subspace of the moduli space, which we can analyze numerically. We observe
that there are no solutions for 7 = i, for instance. In addition, for 7 = ¢™/3 one can
see that zp = (14 ¢™/3)/3 and 2y = 2(1 + €™/3)/3 are solutions of equation (.23), with
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b=2(1+e™/3)/3 and b = (1+¢e™/3)/3, respectively.!?> These points appear in figure [[§(a)
as the junction points where three lines meet. This is a general phenomenon: for all values
of 7 # ¢ with |7| = 1 there are junctions of three lines which correspond to one edge going

to zero length.
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A. More sphere diagrams

In this appendix we will discuss two additional sphere diagrams, the four-point and five-
point diagrams with the topology of a circle (with edges running all around the circle).
Such circular diagrams are the only contributions to correlation functions of the form
(TT2; Tr(®3(z;))). Our discussion will illustrate further some of the points which were
mentioned in section [ The four-point gauge theory diagram and dual critical graph
are drawn in figure 6. In the four-point diagram the decorated moduli space contains
one modulus ¢ and four circumferences; however, from the diagram it is clear that there
is one linear relation between the circumferences (in the specific case drawn in figure
1d(b) it is pr + poo = pP1 + p—t), so the diagram maps at most to a five-dimensional
subspace of the decorated moduli space. However, in the gauge theory we have only
four Schwinger parameters, so the diagram will localize on a codimension-one subspace
of this five-dimensional subspace, similar to what we found in previous cases. In the
case of the X amplitude which we discussed in section [£.4 the d-function describing the
localization did not depend on the magnitude of the complex modulus ¢ (at leading or-
der for small ¢), so the question of the leading power appearing in the OPE was well-
defined. On the other hand, for the circle diagram we will see that the constraint does
depend on [t| even in the leading order, and thus we cannot determine the powers ap-
pearing in the OPE unless we explicitly perform the integrals over the circumferences
(which we were unable to do). In the case of the five-point circle diagram, we will see
that the string theory diagram can be written without any J-functions. We can translate
explicitly all the circumferences to the string moduli (and one overall scaling parame-
ter).

2Note that other values of zo for which 220 equals (modulo the lattice) these values of b are not solutions,
so there is indeed a unique Strebel differential on a given marked Riemann surface.
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(a) (b)

Figure 16: Four-point circle diagram on a sphere : (a) Gauge theory graph, (b) Dual graph.

A.1 Circular four-point function

The most general Strebel differential for the circular four-point diagram (with insertions
at z =1, +t,00) has the following form:
1 p

2
bt —t P 2
- _ d Al
472 <W+z—t+7 Z—{—t_{—rhz—l) Z, ( )

q:

where the ; are sign choices which are determined by the ordering of the insertions around
the circle. The ordering specifies a precise relation between the circumferences, which we
wrote as 4Pt +Y—P—t +71P1 = Poo- In order to check that (A1) is a Strebel differential we
need to make sure that the edge-lengths are real. For given circumferences we will find one
such condition, which implies that (for given circumferences) ¢ cannot take any complex
value but lies in a one-dimensional subspace. The condition is :

C

- ¢~ dz _
0= tm{ [ deya) = Re( | @f_’f +wptt+mf_11)}= (4.2)

ct L 2w t z+

1
= %Re <'y+pt In(z —t) +y_p_¢In(z + t) + 7p1 In(z — 1)>

CcC—

)

ct+
where c4 are the two zeros of the differential; defining
B = J+Pt + Wfp—t’ A= =Pt = %Lpt, (A.3)
Poo Poo
they are given by:
1
=35 (B + At + /(B + At)2 — 4t(A + (B — 1)75)). (A.4)

Equation (A7) is an explicit real constraint on the complex parameter ¢ and on the real
parameters A and B. A numerical solution of this constraint is depicted in figure [[7 for a
specific value of t. The solutions B(A,t) (or A(B,t)) scale with ¢ even at the leading order
of small £. Thus, before solving the constraint and integrating over the circumferences
(which we were not able to do) we cannot make any claim about the OPE arising from this
diagram.
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Figure 17: Solutions to the constraint ([A-3), for a specific value ¢ = 0.0005¢%7%" : (a) This graph
shows B(A,t), (b) This graph shows B(1/A,t). We see that the constraint can be solved to obtain
as the three free real parameters the complex ¢ and either A or B.

A.2 Circular five-point function

We turn now to the circular five-point diagram. The field theory and the dual graphs
are very similar to the four-point case we discussed above. However, a crucial difference
is that in this case there is no constraint relating the circumferences; in fact, there is a
simple invertible linear relation between the five edge-lengths and the five circumferences.
Choosing the insertions to lie at z = 1,+t,b, 00, the general Strebel differential has the

form:

[ ipso (€1 — z)3/2(c — 2)3/2 ?
7= < 27 (1 1— 2)(t? — z22)(b —z) dz) ' (4.5)

On the gauge theory side we have five Schwinger parameters; on the string theory side
we have five independent circumferences and two complex moduli (¢ and b). Recalling
that the moduli do not change when we rescale all the edges, we expect to be able to
rewrite the gauge theory diagram as an integral over all the moduli and over an overall
scale factor related to scaling all the circumferences. Namely, we expect that for any set
of circumferences (up to rescalings) which is consistent with the topology of the graph, we
will find a single value for the moduli.

The technical details are as follows. First, we change variables from the circumferences
p; to an overall scaling parameter po, and four parameters «; related to ratios of the
circumferences, defined by :

D1 (c1 — 1)%2(cy — 1)%/2 3/2

2= = (=1 = A.
G o
pr _ (—1) (c1 F1)%/%(cy T 1)3/2 _ 32

Poo 2a(1Ft)bFt) T

Py (c1 = b)*2(cg = b)%* W2

Doo (t2—v2)(1—b) b

,39,



Here, we denoted the residues at +t by py. The sign parameters ; take values in {0,1},
according to which region of the parameter space we are in (as for the four-point function).
The four complex equations ([A.f]) give a relation between the (real parameters) «;, the
two complex zero positions ¢; and the two complex moduli. We would like to write the
four circumference parameters «; as functions of the moduli space. Define four quantities
which depend only on the moduli:

) 2/3
Fy = '3 et (1-0s) <2t(1 Ft)(bF t)> , (A7)

4mi 27mi 2/3
F, = e5 Mt (1=m) <(t2 — )1 - b)> ,

4 27ri 2/3
Fl=e3mts <1'ﬂ><(t2 -1 - b)) :

where the n; can take the values {0, 1,2} (assuming a specific choice of phase for the 2/3
power). From the definition of oy we find :

1
C1Cy = 5 <04+F+ +a_F_ — 2t2>, (AS)
1
c1+c = 2t< arFi+a F_ )

Now, we have

b? — 2 b\ Fi b\ F-
= 1 1—- A.
0T 1) e ( N »
1—¢? N ) + (oD
ap = o )=
TR * 2F, t)2rR’
and we have two more equations which come from the reality of the circumferences:
b2 — ¢ b\ F. b\ F_
-1 = ayl 1 I 1—-| — A.10
2 () = () am) v (00 am)
1—t? F. F_
-1 = ayl 1 1 1—=]—
2 ()=o) am) weom ((5) 7).

We can now write at purely as a function of the circumferences :
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Thus, we have found explicitly the dictionary from the moduli to the ratios of the cir-
cumferences. We can calculate the Jacobian in a straightforward way, though the explicit
expression is quite complicated. The only things which are not set yet are the phases v; and
7n;; this is a discrete choice of parameters, depending on which region of the moduli space
we are in. The exact regions are not simple to compute, but we will mostly be interested
in the OPE region ¢ — 0 where we will be able to determine the phases.

The gauge theory result for a five-point function <H§:1 Tr(®7i(x;))) is given by:

5 2 2 2 2 2
o _(z1—w)%0q  (zg—z3)70g (w3—24)%03 (z4—x5)%0y (z5—z1)%05
o</<| |daiaiml 1) e 1 1 1 1 i (A12)
=1

where the m; are related in a simple way to the J;. There is a similar simple relation

between the o; and the circumferences p; (written in a specific ordering depending on the
ordering of the vertices around the graph). Defining 3; = p;/po, it is given by

4

1
5 Z( 1) pz—l—k(mod 5) poo Z ﬁz—l—k(mod 5)- (A13)
k=0

o; =

We can now change coordinates from the o; to four 3; and p. The Jacobian is proportional
to p2 . Defining

(z1 — x9)%01 + (22 — x3)%00 + (23 — w4)?03 + (x4 — x5)°04 + (x5 — 71)°05

G2(8) = .

(A.14)
(which is implicitly a function of the ’s using ([A.13)), the amplitude becomes:

5

4 4 m;i—1
> 5 (m,— 1 7 _
G /0 dpoepid Zi= (M1 /0 ||dﬂz [H <§§ ﬁj+k> ]e pG2() (A.15)
i=1 0

j:l k=
o 2 G1(8)
x dfi———z—,
/0 11 ﬁ(Ga(ﬁ))Zizl’”i

i=1

where

5ol m;—1
8 =]] (5 Z(_l)kﬁj+k> : (A.16)

j=1 " k=0

Above we calculated the dictionary between the «; = ﬁ? /3 and the moduli t,b, so we can
now rewrite (JA.17) as a (complicated) integral over the moduli.

All that remains to compute the OPE is to analyze the choice of phases n;, v;. We
assume that the points £t lie in adjacent disks of the critical graph; specifically, we choose
the cyclic order of the points to be ¢,—t,1,b,00. For a “generic” choice of signs, with

1/3 and apy ~ |t|°, which implies

different signs at ¢ and —¢, we find that as ¢ — 0 ap ~ |t
that B+ ~ \/|t| and B are finite. Since each circumference p; is the sum of two adjacent
o’s, this means that three o;’s go as /|t| and two go as [t|°. We claim that this case is

inconsistent. If we have three edges going to zero then we should have that (at leading
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order in t) pp = p1 + Poo, OF a2/2 = ofz’/2 + 1. In the limit of ¢ — 0 we have:
2/3 2/3 2/3
Fr=64 <2tb> , =20 <62(1 — b)) , Fi=6 <1 — b) , (A.17)
and
2b? b
20 = — F —F a |— Al
» =7 +< oy o )th, (A.18)
2 1
2@1 = E —|— <F+C¥+ — Foz) E

3/2
b

The only solution we could find to'® o'~ = Oz?/Q + 1 is to choose d+ = §_; in this case at

leading order we have Fy = F_ and ay = a_ so Fyray — F_a_ =0, and then
3
3/2 32 < b 1 ) (A
o — oy = — , .19)
oo 5P —b) 621 —b)

which indeed equals one for an appropriate choice of dp,67.

However, in this case of 61 = Jd_ it actually turns out that the scaling at small ¢ is
different. In this case we find ax ~ [t|72/3 and a1 ~ [t|°, which implies that 8. ~ 1/|¢]
and (1 ~ 1. Thus, one of the o;’s (the edge connecting the two operators which are
coming together) scales as 1/|t| while the others are finite (as we found in some of the
previous OPEs we analyzed). The Jacobian for the change of variables from the 3’s to the
absolute value and phase of ¢ and b goes in this case as A/|t|?> + B/|t| for some constants
A and B. It is easy to see that G; ]t!l_%(‘]ﬁ‘]*t_‘]ﬁ‘]”_‘]("’) while Gy o (z; — x_¢)?/|t|,
so we find that the full diagram scales as (for small )

1 _1 _ _ m;
G“/ d|t|d<arg<t>>wltll Ut Tk o= Joo) (4] /(g — ) 2) 2™

x /d2t|t|‘]1+‘]°°2|xt — | X (A.20)

It is easy to see that whenever the diagram is non-zero, the power of ¢ that we find is
always larger than the power we found in the star diagrams which was |J; — J_¢| — 2. So,
the OPE is consistent with this being the minimal power appearing in the OPE, and we
see that in many cases in the five-point function all the leading terms in the OPE cancel
and the first term appearing is ([A.2(0). The space-time dependence of the leading small ¢
result is again consistent with scaling invariance.

B. A short primer on elliptic functions

In our study of Strebel differentials on a torus we need to use elliptic functions. In this
section we will briefly review the basic theory of such functions and some useful facts. A
meromorphic function f(z) which is doubly periodic,

flz+a)=f(z+a) = f(2), (B.1)

where the periods satisfy Im(a/a) > 0, is called an elliptic function. These functions have

13We can prove this is the only solution in some regions of parameter space, such as 1/[t| > [b] > 1.
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many nice properties, including;:

e The sum of the residues of the simple poles of an elliptic function inside the period-
parallelogram (the parallelogram spanned by the two periods a and a) is equal to
Zero.

e The number of zeros of a non-constant elliptic function inside the period parallelogram
is equal to the number of poles, where the zeros and poles are weighted by their
degrees.

e The sum of the positions of the zeros of a non-constant elliptic function inside the
period parallelogram differs from the sum of the position of the poles by a period
(an integer linear combination of a and a), where again the sum is weighted by the
degrees of the zeros and poles.

A useful example of an elliptic function is the Weierstrass function, which can be
defined by the following expansion:

plzlr) = _+ Z ( z+m+m) “(m +1m)2>' (B-2)

This is a periodic function with periods 7 and 1 and with a double pole at z = 0. This

function solves the following differential equation:
¢/ (2]7)* = 4(p(2lr) — e1)(p(2]7) —e2)(p(2]7) —€3), e1+eates=0  (B.3)

where the derivative is with respect to z, e; = p(w;) and w; are the half-periods of the
torus,

1 1
— T (B.4)

Another useful property of this function is the addition theorem:

1 (@’(21) — ¢ (2

= ) 2— z1) — z
pla1 + 22) = p(m)_p(@» p(21) — p(22)- (B.5)

Any elliptic function f(z|7) can be written as:

f&7) = P(p(2|7)) + ¢/ (2I7)Q(p(2]7)) (B.6)

where P(z) and Q(z) are rational functions. From the properties we quoted above it
follows that if one is given the structure of singularities of a given elliptic function, and one
succeeds in building another elliptic function with the same singularities, the two functions
will differ by a constant. We will use this fact extensively.

There are some additional functions related to the Weierstrass function, which are not
elliptic but nevertheless play an important role. We define o(2) and ((z) by their relation
to the Weierstrass p(z) function,

o' (2)

o(2)

=((2),  {(z) =—p(2) (B.7)
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A useful identity for o(z) is its variation along the periods of the torus
0(z 4 2w;) = =21 EH g (2), (B.8)

where 7; = ((w;). We will also use the Legendre theorem, which states that for the periods
(2w1,2ws) = (1,7)

TN — N3 = i, (B.9)
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