arXiv:0907.1488v1 [hep-th] 9 Jul 2009

Preprint typeset in JHEP style - PAPER VERSION OU-HET 623

KEK-TH-1317

Testing a novel large-N reduction for N = 4 super Yang-Mills theory on R × S^3

Goro Ishiki,^{a,b} Sang-Woo Kim,^c Jun Nishimura^{b,d} and Asato Tsuchiya^e

aDepartment of Physics, Osaka University, Toyonaka, Osaka 560-0043, Japan bHigh Energy Accelerator Research Organization (KEK), Tsukuba, Ibaraki 305-0801, Japan cCenter for Quantum Spacetime (CQUeST), Sogang University, Seoul 121-742, Korea dDepartment of Particle and Nuclear Physics, Graduate University for Advanced Studies (SOKENDAI), Tsukuba, Ibaraki 305-0801, Japan eDepartment of Physics, Shizuoka University, 836 Ohya, Suruga-ku, Shizuoka 422-8529, Japan

ishiki@post.kek.jp, sangwookim@sogang.ac.kr
jnishi@post.kek.jp, satsuch@ipc.shizuoka.ac.jp

Abstract: Recently a novel large-N reduction has been proposed as a maximally supersymmetric regularization of N = 4 super Yang-Mills theory on R × S^3 in the planar limit. This proposal, if it works, will enable us to study the theory non-perturbatively on a computer, and hence to test the AdS/CFT correspondence analogously to the recent works on the D0-brane system. We provide a nontrivial check of this proposal by performing explicit calculations in the large-N reduced model, which is nothing but the so-called plane wave matrix model, around a particular stable vacuum corresponding to R × S^3. At finite temperature and at weak coupling, we reproduce precisely the deconfinement phase transition in the N = 4 super Yang-Mills theory on R × S^3. This phase transition is considered to continue to the strongly coupled regime, where it corresponds to the Hawking-Page transition on the AdS side. We also perform calculations around other stable vacua, and reproduce the phase transition in super Yang-Mills theory on the corresponding curved space-times such as R × S^3/Z_q and R × S^2.

Keywords: AdS-CFT correspondence, Gauge-gravity correspondence.

Contents 1. Introduction 1 2. Brief review of weakly coupled N = 4 SYM on R × S^3 4 3. Large-N reduction for N = 4 SYM on R × S^3 5 4. Effective theory for the gauge field moduli 6 5. Agreement of the critical temperature 9 6. Agreement of the free energy 11 7. Monte Carlo simulation of the effective theory 12 8. Generalization to R × S^3/Z_q 14 9. Summary and discussions 16 A. Derivation of eq. (5.11) 17 B. Large-N reduction for N = 8 SYM on R × S^2 18

1. Introduction The gauge-gravity duality [1] has been one of the most important subjects in string theory over the past decade. The most typical example is the so-called AdS/CFT correspondence between type IIB superstring theory on AdS_5 × S^5 and N = 4 U(N) super Yang-Mills theory (SYM). Even in this case, however, a complete proof of the duality is still missing^1 partly because it is a strong/weak duality. The region on the string theory side, where (semi-)classical treatments of gravity or string theory is valid, is mapped to the strongly coupled region in the planar large-N limit on the gauge theory side. In order to study N = 4 SYM in the strongly coupled regime from first principles, one needs to have a non-perturbative formulation such as the lattice gauge theory. The problem here is that the supersymmetry algebra includes translational symmetry, which is necessarily broken by the lattice regularization. In order to restore supersymmetry in the continuum limit, one generally has to fine-tune parameters in the lattice action. In fact there are considerable

1See refs. [2, 3] for some attempts to prove the AdS/CFT correspondence by using the worldsheet approach. Also there are remarkable developments based on the integrability [4].

– 1 – developments in reducing the number of parameters to be fine-tuned^2, but any lattice formulations of N = 4 SYM proposed so far seem to require fine-tuning at least three parameters [12]. There are also Monte Carlo studies of the N = 4 SYM based on reduction to matrix quantum mechanics of 6 bosonic commuting matrices [13, 14], which confirmed the AdS/CFT correspondence for 1/2 BPS operators.

Here we are aiming at first-principle calculations in N = 4 U(N) SYM respecting supersymmetry maximally. Since we are interested in the planar large-N limit, we may well have a chance to use the idea of the large-N reduction [15]. It asserts that the planar large-N limit of gauge theories can be studied by dimensionally reduced models, which can be obtained by dimensional reduction. The original idea does not work in general because of the spontaneous breaking of the U(1)^D symmetry in the reduced model [16], which led to various proposals [16, 17, 18, 19, 20, 21, 22]. Since reduced models can be regularized by making N finite, one may avoid introducing the lattice structure in space-time [18], which causes the breaking of supersymmetry. However, it seemed rather difficult to avoid the problem concerning the instability of the U(1)^D symmetric vacuum without breaking supersymmetry.

Let us recall here that N = 4 U(N) SYM becomes conformally invariant if one sets all the moduli parameters (represented by the expectation values of adjoint scalars) to zero. Hence the theory on R^4 at the conformally invariant point in the moduli space is equivalent to the theory on R × S^3 through conformal mapping. In fact, R × S^3 is obtained as the boundary of AdS_5, when one uses the global coordinate. Thus N = 4 SYM on R × S^3 appears naturally in the context of the AdS/CFT correspondence, for instance, in the so-called pp-wave limit [23, 24, 25] and in the bubbling AdS [26, 27, 28].

For our purpose it is intriguing to dimensionally reduce the theory by collapsing the S^3 of R × S^3 to a point. The one-dimensional gauge theory obtained in this way is nothing but the plane wave matrix model (PWMM) [23] as pointed out by ref. [29].^3 The PWMM can be regarded as a mass-deformation of the Matrix theory [31] preserving maximal supersymmetry, where the mass parameter corresponds to the curvature of the S^3 before dimensional reduction.^4 The model possesses many classical vacua, all of which preserve maximal supersymmetry.

Recently it has been conjectured [32] that if one picks up a particular classical vacuum of the PWMM, which corresponds to a sequence of fuzzy spheres with different radii, one can actually retrieve the theory before dimensional reduction in the planar limit. (See refs. [33, 34, 35] for earlier discussions.) This conjecture may be viewed as a new type of large-N reduction, which extends the original proposal for the flat space-time to a curved one, and at the same time solves the aforementioned problems concerning the vacuum instability.

2See refs. [5, 6, 7, 8, 9, 10, 11] for recent works.

3In ref. [29] an equivalence between PWMM around the trivial vacuum and the pp-wave limit of N = 4 SYM on R × S^3 has been shown at one loop in the pure scalar sector. However, discrepancies are found by four-loop calculations [30]. This connection between PWMM and SYM should not be confused with the large-N reduction we are going to discuss.

4Originally PWMM appeared as a generalization of the Matrix theory to the pp-wave background [23]. It is also often referred to as the BMN matrix model in the literature. While we obtain formally the same model in the context of large-N reduction, the interpretation of the model is different.

– 2 –

The classical instability is avoided since the PWMM is a massive theory, and the quantum instability is avoided, too, since the vacuum preserves maximal supersymmetry. Since the planar limit is taken in the reduced model, the instanton transition to other vacua is also suppressed and the “fuzziness” of the spheres is removed.

Viewed as a regularization of the N = 4 SYM on R × S^3, the present formulation respects the maximal SU(2|4) supersymmetry (with 16 supercharges) of the PWMM, and in the large-N limit the symmetry is expected to enhance to the full superconformal SU(2, 2|4) symmetry, which has 32 supercharges. Considering that the conformal symmetry is broken by any kind of UV regularizations, this regularization is optimal from the viewpoint of preserving supersymmetries.

Let us also emphasize that if one naively regularizes the N = 4 SYM on R × S^3 by introducing an upper bound on the angular momenta on S^3, one necessarily breaks the gauge symmetry as well as supersymmetry. This problem can be dealt with in perturbative calculations by adding appropriate counter-terms [36, 37], but it is not clear what to do with it in nonperturbative calculations that we are aiming at eventually. In the present formulation, the size of the matrices plays the role of the ultraviolet cutoff, which neatly respects both gauge symmetry and supersymmetry.

In this paper we test the novel large-N reduction at weak coupling. In supersymmetric theories, it often occurs that certain properties in the strongly coupled regime remain qualitatively the same in the weakly coupled regime. For instance, the AdS/CFT correspondence at finite temperature [38] suggests that there is a first-order phase transition in the strongly coupled regime of N = 4 SYM on R×S^3 in the planar limit, which corresponds, on the gravity side, to the Hawking-Page transition [39] between the AdS space-time and the AdS black hole. In fact, even in the weak coupling limit of the N = 4 SYM, there exists a first-order deconfinement phase transition [40, 41], which is conjectured to be a continuation of the one in the strongly coupled regime.^5 We confirm the novel large-N reduction at weak coupling by showing that the PWMM indeed reproduces precisely the above phase transition. The main results of this work were reported briefly in our previous publication [44]. As a related work, a test of the large-N reduction has been performed in the high temperature limit up to two-loop [45] (See also ref. [46].). An application of the large-N reduction to N = 1 SYM on R × S^3 was discussed in ref. [47].

This paper is organized as follows. In section 2 we briefly review the deconfinement phase transition in N = 4 SYM on R × S^3 in the weak coupling limit. In section 3 we describe the large-N reduction proposed in ref. [32]. In section 4 we discuss the weak coupling limit of the PWMM around the vacuum corresponding to R × S^3 at finite temperature. In section 5 we show analytically that the critical temperature of the PWMM agrees with that of N = 4 SYM on R × S^3. Derivation of some equations is given in appendix A. In section 6 we show analytically that the free energy of the PWMM agrees with that of N = 4 SYM on R × S^3 under some assumption. In section 7 we perform Monte Carlo simulations to verify this assumption and to demonstrate the agreement of the free energy explicitly. In section 8 we show that N = 4 SYM on a more general space-time R × S^3/Z_q

5Thermodynamical properties of N = 4 SYM on R × S^3 have been studied also in refs. [42, 43]

– 3 – can be obtained by choosing a different classical vacuum of the same model. In appendix B we discuss a simpler case of N = 8 SYM on R × S^2, which can be obtained from coinciding fuzzy spheres. Section 9 is devoted to a summary and discussions.

2. Brief review of weakly coupled N = 4 SYM on R × S^3

In this section we briefly review the calculation [40, 41], which showed that weakly coupled N = 4 U(k) SYM on R × S^3 undergoes a deconfinement phase transition in the planar large-k limit at finite temperature. We will see later that equations similar to the ones that appear below are reproduced from the reduced model. In order to make the similarity clearer, we use k instead of N for the gauge group in this section.

Let us introduce a finite temperature T by compactifying the Euclidean time t to a circle with the circumference T^{−1}. Unlike the T = 0 case, the holonomy along the t direction becomes nontrivial and it is represented by the holonomy matrix U. One can choose a gauge, in which U takes the diagonal form

U = diag(e^{iα1} , · · · , e^{iαk} ) , (2.1)

where α_a ∈ (−π, π] (a = 1, · · · , k) are constant in space-time. The α_a variables are called the gauge field moduli, since they are massless zero modes.

In the weak coupling limit, all the fields except the gauge field moduli can be integrated out at one loop. Since we are going to take the large-k limit, it is convenient to introduce the distribution of the gauge field moduli

ρ(θ) = 1 k k∑ a=1 δ(θ − α_a) . (2.2)

The resulting effective theory for ρ(θ) is given by [40, 41]

S = k^2 ∫ dθdθ^′ ρ(θ) V (θ − θ^′) ρ(θ^′) , (2.3) V (θ) = ∞∑ p=1 Ṽ_p cos(pθ) , (2.4)

Ṽ_p = 1 p { 1 − 6z_s(x^p) − z_v(x^p) − 4(−1)^{p+1}z_f (x^p) } , (2.5)

where we have introduced dimensionless parameters x = e^{−β} , β = 1 R_S3 T (2.6)

with R_S3 being the radius of S^3. We have also introduced the functions

z_s(x) = x + x^2 (1 − x)^3

, z_v (x) =

6x^2 − 2x^3 (1 − x)^3

, z_f (x) =

4x^32 (1 − x)^3

, (2.7)

– 4 – which can be interpreted as the single-particle partition functions for the scalars, the vector and the fermions, respectively. Then one can obtain the distribution ρ(θ) exactly in the large-k limit by solving the saddle-point equation ∫_π −π dθ^′ V^′(θ − θ^′) ρ(θ^′) = 0 . (2.8)

Obviously the uniform distribution is always a solution to the saddle-point equation. At low temperature, it gives the absolute minimum of the effective action. As a consequence, the center invariance is unbroken and the free energy normalized by^1_{k2} , which we call the normalized free energy in what follows, vanishes in the large-k limit. This phase can be interpreted as the confined phase. One can show that there is a first order phase transition at a critical point determined by

Ṽ_1 = 0 , (2.9)

which gives x_c = 7 − 4 √ 3 [40, 41] in terms of the dimensionless parameter (2.6).

Above the critical temperature, the dominant solution has a compact support [−θ_0, θ_0] with θ_0 < π, and the equation (2.8) is satisfied only for θ ∈ [−θ_0, θ_0]. The center invariance is broken and the normalized free energy takes a negative value. This phase can be interpreted as the deconfined phase. Near the critical temperature, in particular, the explicit form of ρ(θ) is given by the Gross-Witten form [40, 41] ρ(θ) = {_1 πω ( cos^θ_2 ) √ ω − sin^{2 θ}_2 for |θ| ≤ θ_0 0 for |θ| > θ_0 ,

(2.10)

where θ_0 = 2 sin^{−1} √ ω , ω = 1 − √ −Ṽ_1 1 − Ṽ_1

. (2.11)

The normalized free energy above the critical temperature is obtained for R_S3 = 1 as [41]

F_{SYM} k^2

= −0.9877(T − T_c) − 4.248(T − T_c)^{32} − 11.696(T − T_c)^2 + O((T − T_c)^{52} ) , (2.12)

where T_c = −1/ ln(7 − 4 √ 3) = 0.37966 · · · . This phase transition is speculated to be a continuation of the conjectured phase transition at strong coupling, which corresponds to the Hawking-Page transition [39] according to the AdS/CFT correspondence [38].

3. Large-N reduction for N = 4 SYM on R × S^3

In order to regularize N = 4 U(N) SYM on R × S^3 respecting supersymmetry maximally, we use the idea of the large-N reduction. For that we dimensionally reduce the theory by collapsing the S^3 to a point. Thus we obtain a one-dimensional gauge theory

S_{PWMM} = 1 g^2 ∫ dt tr [ 1 2 (D_tX_M )^2 − 1 4 [X_M , X_N ]^2 + 1 2 Ψ^†D_tΨ − 1 2 Ψ^†γ_M [X_M , Ψ] + μ^2 2 (X_i)^2 + μ^2 8 (X_a)^2 + iμϵ_{ijk}X_iX_j X_k + i 3μ 8 Ψ^†γ_{123}Ψ ] , (3.1)

– 5 – which is nothing but the PWMM [23]. Here the covariant derivative is defined by D_t = ∂_t − i[A, · ], where A, as well as X_M and Ψ, is an N × N matrix depending on t. The range of indices is given by 1 ≤ M, N ≤ 9, 1 ≤ i, j, k ≤ 3 and 4 ≤ a ≤ 9. The model has SU(2|4) supersymmetry, which includes 16 supercharges, and for μ = 0 it reduces to the D0-brane effective theory or the Matrix theory [31].

In fact the model possesses many vacua representing multi fuzzy spheres. Explicitly, they are given by

X_i = μ ν⨁ I=1 ( L^{(nI )}_i ⊗ 1_{kI} ) , (3.2)

where L^{(n)}_i are the n-dimensional irreducible representation of the SU(2) generators obeying [L^{(n)}_i , L^{(n)}_j ] = i ϵ_{ijk} L^{(n)}_k . The parameters n_I and k_I in (3.2) have to satisfy the relation ∑_ν I=1 n_I k_I = N. All of these vacua preserve the SU(2|4) supersymmetry, and they are degenerate.

In order to retrieve N = 4 SYM on R × S^3 in the planar limit, one has to pick up a particular background from (3.2), and consider the theory (3.1) around it. Let us consider the case

k_I = k , n_I = n + I − ν + 1 2 for I = 1, · · · , ν (3.3)

with odd ν, and take the large-N limit in such a way that n → ∞, ν → ∞, k → ∞, n − ν 2 → ∞ with λ ≡ g^2k n fixed . (3.4)

Then the resulting theory is claimed [32] to be equivalent to the planar limit of N = 4 SYM on R × S^3 with the radius of S^3 and the ’t Hooft coupling constant given, respectively, by^6

R_S3 = 2 μ , λ_{R×S}3 = λ V_S3 , (3.5)

where V_S3 = 2π^2(R_S3 )^3 is the volume of S^3.

This equivalence may be viewed as an extension of the Eguchi-Kawai equivalence [15] to a curved space-time. It is crucial that we do not need to do anything like momentum quenching [16, 18]. As a consequence, the formulation preserves the SU(2|4) supersymmetry and the gauge symmetry. For a brief review of the equivalence, see ref. [44]. In the following sections, we give a nontrivial test of this proposal by studying the model at weak coupling.

4. Effective theory for the gauge field moduli

Let us first consider a perturbative expansion of the PWMM around the most general background (3.2). The calculation is analogous to what is done in N = 4 SYM on R × S^3

6The relationship between the radius of S^3 and the parameter μ of the PWMM agrees with the one obtained in dimensionally reducing N = 4 SYM on R × S^3 to arrive at the PWMM (3.1).

– 6 – in section 2. In particular, we introduce finite temperature T in (3.1), and choose a gauge in which the holonomy matrix U is diagonal U = ν⨁ I=1 ( 1_{nI} ⊗ U_I ) , (4.1)

U_I =diag ( e^{iα(I)1} , · · · , e^{iα(I)k}I ) for I = 1, · · · , ν , (4.2)

where α^{(I)}_a ∈ (−π, π] (a = 1, · · · , k_I ). In what follows we use the dimensionless parameters β and x as defined in eq. (2.6) with R_S3 = 2/μ anticipating the relationship (3.5).

The effective action for the gauge field moduli around the general background (3.2) is obtained in the weak coupling limit [48]. It can be decomposed into

S_{eff} = 6S_s + S_v + 4S_f + S_V , (4.3)

where S_s, S_v, S_f and S_V represent the contribution of a scalar, a vector, a fermion and the Vandermonde determinant, respectively. Explicitly, they are given as

S_s = ν∑ I,J=1 S^{(I,J)}_s , S_v = ν∑ I,J=1 S^{(I,J)}_v , S_f = ν∑ I,J=1 S^{(I,J)}_f , S_V = ν∑ I=1 S^{(I)}_V , (4.4)

S^{(I,J)}_s = 1 2 k_I∑

a=1 k_J∑

b=1

(n_I +n_J )/2−1 ∑ l=|n_I −n_J |/2 (2l + 1) ln { 1 + e^{−2β(2l+1)} − 2e^{−β(2l+1)} cos(α^{(I)}_a − α^{(J)}_b ) } , (4.5)

S^{(I,J)}_v = 1 2 k_I∑

a=1 k_J∑

b=1

(n_I +n_J )/2−2 ∑ l=|n_I −n_J |/2−1+δ_{IJ} (2l + 1) ln { 1 + e^{−2β(2l+2)} − 2e^{−β(2l+2)} cos(α^{(I)}_a − α^{(J)}_b ) }

+ (n_I +n_J )/2 ∑ l=|n_I −n_J |/2+1 (2l + 1) ln { 1 + e^{−2β·2l} − 2e^{−β·2l} cos(α^{(I)}_a − α^{(J)}_b ) } , (4.6)

S^{(I,J)}_f = − 1 2 k_I∑

a=1 k_J∑

b=1

(n_I +n_J )/2−3/2 ∑ l=|n_I −n_J |/2−1/2 (2l + 1) ln { 1 + e^{−2β(2l+ 32 )} + 2e^{−β(2l+ 32 )} cos(α^{(I)}_a − α^{(J)}_b ) }

+ (n_I +n_J )/2−1/2 ∑ l=|n_I −n_J |/2+1/2 (2l + 1) ln { 1 + e^{−2β(2l+ 12 )} + 2e^{−β(2l+ 12 )} cos(α^{(I)}_a − α^{(J)}_b ) } , (4.7)

S^{(I)}_V = − k_I∑

a≠b ln | | | | sin α^{(I)}_a − α^{(I)}_b 2 | | | | − (k^2_I − k_I ) ln 2 . (4.8)

The second term in (4.8) is needed to make the free energy vanish in the low temperature phase. With this constant term, the total effective action (4.3) agrees exactly with the one presented in ref. [48].

Let us restrict ourselves here to the particular case (3.3), and rewrite the effective action (4.3) in a form analogous to (2.3)∼(2.5), which is useful for analytical studies. For

– 7 – instance, S^{(I,J)}_s in (4.5) can be rewritten as S^{(I,J)}_s = 1 2 k∑ a,b=1

(n_I +n_J )/2−1 ∑ l=|n_I −n_J |/2 (2l + 1) [ ln { 1 − e^{−β(2l+1)+i(α(I)a −α(J)b )} } + c.c. ]

= − ∞∑ p=1 1 p k∑ a,b=1 cos { p(α^{(I)}_a − α^{(J)}_b )

}^{(n}I^{+n}J^{)/2−1} ∑ l=|n_I −n_J |/2 (2l + 1)e^{−pβ(2l+1)}

= ∞∑ p=1 1 p^2 k∑ a,b=1 cos { p(α^{(I)}_a − α^{(J)}_b ) } ∂ ∂β ( e^{−pβ(|nI −nJ |+1)}(1 − e^{−pβ(nI +nJ −|nI −nJ |)}) 1 − e^{−2pβ} ) .

We also introduce the distribution function for α^{(I)}_a as

ρ^{(I)}(θ) = 1 k k∑ a=1 δ(θ − α^{(I)}_a ) for I = 1, · · · , ν . (4.9)

Then we find that the effective action for the gauge field moduli can be written as

S_{eff} =k^2 ν∑ I,J=1 ∫ dθdθ^′ ρ^{(I)}(θ) V^{(I,J)}(θ − θ^′) ρ^{(J)}(θ^′) , (4.10)

V^{(I,J)}(θ) = ∞∑ p=1 Ṽ^{(I,J)}_p cos(pθ) , (4.11)

Ṽ^{(I,J)}_p =1 p { δ_{IJ} − 6z^{(I,J)}_s (x^p) − z^{(I,J)}_v (x^p) − 4(−1)^{p+1}z^{(I,J)}_f (x^p) } . (4.12)

We have introduced the functions z^{(I,J)}_s (x) =x ∂ ∂x ( x^{|nI −nJ |+1}(1 − x^{nIJ} ) 1 − x^2 ) , (4.13)

z^{(I,J)}_v (x) =x^2 ∂ ∂x ( x^{|nI −nJ |−1+2δIJ} (1 − x^{nIJ −2δIJ} ) 1 − x^2 ) + ∂ ∂x ( x^{|nI −nJ |+3}(1 − x^{nIJ} ) 1 − x^2 ) , (4.14)

z^{(I,J)}_f (x) =x^{32} ∂ ∂x ( x^{|nI −nJ |+2δIJ} (1 − x^{nIJ −2δIJ} ) 1 − x^2 ) + x^{12} ∂ ∂x ( x^{|nI −nJ |+2}(1 − x^{nIJ} ) 1 − x^2 )

(4.15)

with n_{IJ} = n_I + n_J − |n_I − n_J |, which can be interpreted as the single-particle partition functions for the scalars, the vector and the fermions, respectively, as in the N = 4 SYM. We can analyze the effective theory (4.10) by the saddle-point method in the large-k limit. The free energy is given by

F_{PWMM} = −T S_{eff} , (4.16)

where S_{eff} is evaluated at the dominant saddle point. We will show in section 6 that 1 k^2ν

F_{PWMM} = 1 k^2

F_{SYM} (4.17)

– 8 – in the limit (3.4), where the right-hand side is the normalized free energy of the N = 4 U(k) SYM on R × S^3. Therefore, we define the normalized free energy for the PWMM by the left-hand side of eq. (4.17). The appearance of the^1_ν factor in the above relation is consistent with diagrammatic considerations [32].

Since ρ^{(I)}(θ) = ρ^{(I)}(−θ) due to symmetry, ρ^{(I)}(θ) can be expanded as

ρ^{(I)}(θ) = 1 2π + 1 π ∞∑ p=1 ρ̃^{(I)}_p cos(pθ) . (4.18)

In terms of ρ̃^{(I)}_p , the effective action (4.10) is expressed as

S_{eff} = k^2 ν∑ I,J=1 ∞∑ p=1 ρ̃^{(I)}_p Ṽ^{(I,J)}_p ρ̃^{(J)}_p . (4.19)

In the low temperature regime, Ṽ^{(I,J)}_p given by (4.12) are positive definite matrices. The action (4.19) is therefore minimized by a configuration with ρ^{(I)}_p = 0 for all p ≥ 1, which implies that α^{(I)}_a distribute uniformly. The center invariance is unbroken and the normalized free energy vanishes. This phase can be interpreted as the confined phase. Above the temperature determined by

det Ṽ^{(I,J)}_p = 0 for certain p , (4.20)

we obtain a configuration with ρ^{(I)}_p ≠ 0 for some I and p ≥ 1, which implies that some of the distributions ρ^{(I)}(θ) become non-uniform. As a consequence, the center invariance is broken, and the normalized free energy becomes negative. The high temperature phase can be interpreted as the deconfined phase. The distributions ρ^{(I)}(θ) are determined by the saddle-point equation ν∑ J=1 ∫ dθ^′V^{(I,J)}(θ − θ^′)ρ^{(J)}(θ^′) = 0 for θ ∈ [−θ^{(I)}_0 , θ^{(I)}_0 ] (4.21)

derived from (4.10), where [−θ^{(I)}_0 , θ^{(I)}_0 ] (θ^{(I)}_0 ≤ π) represents the support of ρ^{(I)}(θ).

5. Agreement of the critical temperature

In this section we show analytically that the critical temperature of the PWMM agrees with that of N = 4 SYM on R × S^3.

Let us first take the n → ∞ limit in (3.4). Then, the single-particle partition functions (4.13), (4.14) and (4.15) reduce to z^{(I,J)}_s (x) =x ∂ ∂x ( x^{|I−J|+1} 1 − x^2 ) , (5.1)

z^{(I,J)}_v (x) =x^2 ∂ ∂x ( x^{|I−J|−1+2δIJ} 1 − x^2 ) + ∂ ∂x ( x^{|I−J|+3} 1 − x^2 ) , (5.2)

– 9 – z^{(I,J)}_f (x) =x^{32} ∂ ∂x ( x^{|I−J|+2δIJ} 1 − x^2 ) + x^{12} ∂ ∂x ( x^{|I−J|+2} 1 − x^2 ) . (5.3)

Note here that z^{(I,J)}_i (x) (i = s, v, f) and hence Ṽ^{(I,J)}_p are ν × ν Toeplitz matrices; i.e., z^{(I+1,J+1)} i (x) =z^{(I,J)}_i (x) for i = s, v, f , (5.4) Ṽ^{(I+1,J+1)} p =Ṽ^{(I,J)}_p . (5.5)

Therefore, we can represent them by z^{(I,J)}_i (x) = z^{(I−J)}_i (x), Ṽ^{(I,J)}_p = Ṽ^{(I−J)}_p and make a Fourier transformation as ẑ_i(x, λ) = ∞∑ K=−∞ z^{(K)}_i (x) e^{iKλ} for i = s, v, f , (5.6)

V̂_p(λ) = ∞∑ K=−∞ Ṽ^{(K)}_p e^{iKλ} = 1 p { 1 − 6ẑ_s(x^p, λ) − ẑ_v(x^p, λ) − 4(−1)^{p+1}ẑ_f (x^p, λ) } . (5.7)

Let ṽ^{(I)}_p be the eigenvalues of Ṽ^{(I,J)}_p . Then, a theorem for a Toeplitz matrix [49] implies

lim_{ν→∞} min_I ṽ^{(I)}_p = min_λ V̂_p(λ) (5.8)

for each p. Since V̂_p(λ) is positive in the low temperature phase, (5.8) allows us to replace the condition (4.20) by

min_λ V̂_p(λ) = 0 for certain p . (5.9)

This can be further replaced by min_{λ, p} { pV̂_p(λ) } = 0 . (5.10)

In the appendix A we show that the left-hand side of this equation is given by min_{λ, p} { pV̂_p(λ) } = V̂_1(0) = Ṽ_1 , (5.11)

where Ṽ_1 is defined in (2.5). Therefore, the condition (4.20) is indeed equivalent to (2.9), which implies that the critical temperature should agree with N = 4 SYM on R × S^3.

Let us comment that eqs. (5.1),(5.2) and (5.3) actually coincide with the single-particle partition functions for N = 8 SYM on R × S^2 around a specific monopole background. What we have seen in the previous paragraph can therefore be understood as the large-N equivalence between N = 4 SYM on R × S^3 and N = 8 SYM on R × S^2 around the corresponding multi-monopole background [32]. The agreement of the critical temperature for these two theories has been observed numerically in an earlier work [50].

– 10 –

6. Agreement of the free energy

In this section we demonstrate the agreement of the free energy (4.17). For that purpose we pay attention to the single partition functions that appear in the kernel (4.11) of the effective action. We find that z^{(I,J)}_i (x) for the PWMM defined in eqs. (4.13)∼(4.15) and z_i(x) for the SYM defined in eq. (2.7) are related to each other as ν∑ J=1 z^{(I,J)}_i (x) = z_i(x) + Δz^{(I)}_i (x) for i = s, v, f , (6.1)

where Δz^{(I)}_s (x) = −x ∂ ∂x { x 1 − x^2

Δ^{(I)}(x) } , (6.2)

Δz^{(I)}_v (x) = −x^2 ∂ ∂x { x^{−1} 1 − x^2

Δ^{(I)}(x) } − ∂ ∂x { x^3 1 − x^2

Δ^{(I)}(x) } , (6.3)

Δz^{(I)}_f (x) = −x^{32} ∂ ∂x { 1 1 − x^2

Δ^{(I)}(x) } − x^{− 12} ∂ ∂x { x^2 1 − x^2

Δ^{(I)}(x) } , (6.4)

Δ^{(I)}(x) = 1 1 − x { x^I + x^{ν−I+1} + x^{2n−ν+I} (1 − x^ν ) } . (6.5)

For instance, (6.1) for the i = s case can be shown as ν∑ J=1 z^{(I,J)}_s (x) = x ∂ ∂x { x 1 − x^2 ν∑ J=1 (x^{|I−J|} − x^{2n−ν−1+I+J} ) } = z_s(x) + Δz^{(I)}_s (x) . (6.6)

Using (6.1), we find that ν∑ J=1 V^{(I,J)}(θ) = V (θ) + ΔV^{(I)}(θ) , (6.7)

ΔV^{(I)}(θ) = − ∞∑ p=1 1 p { 6Δz^{(I)}_s (x^p) + Δz^{(I)}_v + 4(−1)^{p+1}Δz^{(I)}_f (x^p) } cos(pθ) , (6.8)

where V (θ) is the kernel (2.4) for the N = 4 SYM, and the remaining I-dependent part ΔV^{(I)}(θ) decreases exponentially as one moves away from the edges I = 1 and I = ν.

Thus we may naturally expect the solution to (4.21) to be

ρ^{(I)}(θ) = ρ̂(θ) + Δρ^{(I)}(θ) , (6.9)

where ρ̂(θ) is the solution for the N = 4 SYM, and Δρ^{(I)}(θ) decreases exponentially as one moves away from the edges. We will see such a behavior explicitly by Monte Carlo simulation in section 7. Thus we have 1 ν ν∑ I=1 |Δρ^{(I)}(θ)| = O ( 1 ν ) . (6.10)

Substituting (6.9) into (4.10) and using (6.10), we obtain 1 νk^2 S_{eff} = ∫ dθ dθ^′ ρ̂(θ) V (θ − θ^′) ρ̂(θ^′) + O ( 1 ν ) , (6.11)

and hence the relationship (4.17) in the limit (3.4).^7

7In deriving (4.17), we did not use the condition n − ν/2 → ∞ in (3.4), which amounts to requiring

– 11 –

Figure 1: The distribution ρ^{(I)}(θ) of the gauge field moduli in the PWMM around the background (3.3) is plotted for I = 1, 2, 3, 4, 5, 16 with k = 16 and n = ν = 31 at a temperature corresponding to x = 0.104 near the critical point x_c ≃ 0.072. (A similar behavior is obtained for decreasing I = 31, 30, · · · , 16.) The statistical errors are omitted since they are smaller than the symbol size. The solid line represents the result (2.10) for the N = 4 SYM on R × S^3 at the same temperature.

7. Monte Carlo simulation of the effective theory

In this section we confirm the large-N reduction by performing Monte Carlo simulation of the effective theory (4.3) for the gauge field moduli with the particular background (3.3). For the simulation details including the adopted algorithm, we refer the reader to ref. [48], where the effective theory (4.3) for simpler backgrounds was studied. In fig. 1 we plot the distribution ρ^{(I)}(θ) of the gauge field moduli near the critical temperature for various I. As one goes towards the midpoint I = (ν + 1)/2, the distribution converges rapidly to the result (2.10) for the N = 4 SYM on R × S^3 at the same temperature.

Thus we have seen that the distribution of the gauge field moduli has the property described below (6.9). From the argument in the previous section, this implies that the free energy of the PWMM agrees with that of SYM as in eq. (4.17). In order to confirm the agreement more explicitly, we calculate the free energy by using (4.16), where S_{eff} is now replaced by the expectation value of the effective action (4.3) obtained by the Monte Carlo simulation

We have performed simulations for k = 40, 100, 200 and n = ν = 15, 23, 31 at x = 0.071, 0.074, 0.077, which are near the critical point x_c ≃ 0.072 . We first extrapolate our results to k = ∞. As is explained in ref. [48], the leading finite k effect for the normalized free energy is given by^{log k}_k , which comes from the first term of (4.8). In fig. 2 (left) we plot our Monte Carlo results for the normalized free energy against^{log k}_k for n = ν = 31. One can see that our data can be nicely fitted by a straight line. This allows us to make an

the smallest fuzzy sphere to be regarded as a continuous sphere. It could therefore be that the equivalence holds irrespective of how one takes the large-n and large-ν limits as far as n −^{ν+1}_2 ≥ 0 is satisfied.

– 12 – extrapolation to k = ∞. In fig. 2 (right) we plot the extrapolated values against 1/n, and find that they lie on a straight line. This allows us to extrapolate our results to n = ∞. Thus we obtain the normalized free energy in the limit (3.4), which is plotted in fig. 3. Our results obtained from the PWMM agree nicely with the known result (2.12) for the N = 4 SYM on R × S^3.

Figure 2: (Left) The normalized free energy is plotted against^{log k}_k for n = ν = 31. The error bars represent the statistical error. The data can be nicely fitted to a straight line, which enables us to make a large-k extrapolation. (Right) The results after large-k extrapolation are plotted against 1/n. The error bars represent the fitting error associated with the large-k extrapolation. The data can be nicely fitted to a straight line, which enables us to make a large-n extrapolation.

Figure 3: The normalized free energy of the PWMM around the background (3.3) is plotted against the dimensionless parameter x representing temperature near the critical point x_c = 0.072. The data points are obtained by extrapolating results for k = 40, 100, 200 and n = ν = 15, 23, 31. The error bars represent the fitting error associated with the large-n extrapolation. The solid line represents the result (2.12) for the N = 4 SYM on R × S^3.

– 13 –

8. Generalization to R × S^3/Z_q

Our calculation can be generalized to N = 4 SYM on R × S^3/Z_q (q ≠ 1) [51] and N = 8 SYM on R × S^2 [52], from which one obtains the PWMM by shrinking S^3/Z_q and S^2 to a point, respectively. Unlike the N = 4 SYM on R × S^3, these SYM theories have only SU(2|4) supersymmetry. They have many classical vacua, all of which preserve this symmetry. The gravity dual corresponding to each vacuum is proposed in ref. [51]. The large-N reduction is expected to work for each vacuum by choosing the corresponding background of the PWMM as one can see from refs. [32, 33, 34]. This regularization preserves the full SU(2|4) supersymmetry of the original theory for each vacuum. In what follows we present the calculation for N = 4 SYM on R × S^3/Z_q, which reduces to what we have seen above by setting q = 1. A simpler case of N = 8 SYM on R × S^2 is discussed in appendix B. In both cases we restrict ourselves to the trivial vacuum for simplicity.

Let us consider the theory (3.1) around the background (3.2) in the case

k_I = k, n_I = n + q ( I − ν + 1 2 ) for I = 1, · · · , ν , (8.1)

and take the large-N limit in such a way that^8 n → ∞, ν → ∞, k → ∞, n − qν 2 → ∞ with λ ≡ g^2k n fixed . (8.2)

The resulting theory is expected to be equivalent to the planar limit of N = 4 SYM on R × S^3/Z_q [32, 33, 34] with the radius of S^3 and the ’t Hooft coupling constant given, respectively, by

R_S3 = 2 μ , λ_{R×S}3_{/Zq} = λ V_S3_{/Zq} , (8.3) where V_S3_{/Zq} = 2π^2(R_S3 )^3/q is the volume of S^3/Z_q. In what follows we confirm this statement in the weak coupling limit at finite temperature. The effective action is given by the same form as (4.10), where n_I in V^{(I,J)} is given by (8.1).

Let us repeat the calculation in section 5 for general q. We first take the n → ∞ limit in (8.2). Then, (4.13), (4.14) and (4.15) are reduced to z^{(I,J)}_s (x) =x ∂ ∂x ( x^{q|I−J|+1} 1 − x^2 ) , (8.4)

z^{(I,J)}_v (x) =x^2 ∂ ∂x ( x^{q|I−J|−1+2δIJ} 1 − x^2 ) + ∂ ∂x ( x^{q|I−J|+3} 1 − x^2 ) , (8.5)

z^{(I,J)}_f (x) =x^{32} ∂ ∂x ( x^{q|I−J|+2δIJ} 1 − x^2 ) + x^{12} ∂ ∂x ( x^{q|I−J|+2} 1 − x^2 ) . (8.6)

8Strictly speaking, one has to tune λ as a function of the UV cutoff parameters n and ν according to the coupling constant renormalization in the non-conformal case q ≠ 1. This issue is irrelevant, though, in the weak coupling limit we are discussing.

– 14 –

Since these are Toeplitz matrices, we can set z^{(I,J)}_i (x) ≡ z^{(I−J)}_i (x) (i = s, v, f). The Fourier transforms (5.6) of these functions are evaluated as ẑ_s(x, λ) = x(1 + x^2)(1 − x^{2q}) (1 − x^2)^2(1 + x^{2q} − 2x^qu) + 2qx^{q+1}(u − 2x^q + ux^{2q}) (1 − x^2)(1 + x^{2q} − 2x^qu)^2

, (8.7) ẑ_v(x, λ) = x^2(1 + x^2) (1 − x^2)^2 + 2x^q(u − x^q)(q − 1 − (q − 3)x^2) + x^2(3 − x^2)(1 − x^{2q}) (1 − x^2)^2(1 + x^{2q} − 2x^qu) + 2qx^{2q}(2u^2 − 1 − 2ux^q + x^{2q}) + 2qx^{q+2}(u − 2x^q + ux^{2q}) (1 − x^2)(1 + x^{2q} − 2x^qu)^2

, (8.8)

ẑ_f (x, λ) =

2x^52 (1 − x^2)^2 + 2x^{q+ 1}2 (u − x^q)(2x^2 + q(1 − x^2)) + 2x^32 (1 − x^{2q}) (1 − x^2)^2(1 + x^{2q} − 2x^qu) + 2qx^{2q+ 1}2 (2u^2 − 1 − 2ux^q + x^{2q}) + 2qx^{q+ 3}2 (u − 2x^q + ux^{2q}) (1 − x^2)(1 + x^{2q} − 2x^qu)^2

, (8.9)

where u = cos λ. One can easily see that

max_λ ẑ_s(x, λ) = ẑ_s(x, 0) = x(1 + x^2)(1 − x^{2q}) + 2qx^{q+1}(1 − x^2)

(1 − x^2)^2(1 − x^q)^2 , max_λ ẑ_v (x, λ) = ẑ_v(x, 0) =

4x^2(1 − x^{2q}) − 2x^q(1 − x^2)^2(1 − x^q) + 2qx^q(1 − x^4) (1 − x^2)^2(1 − x^q)^2 , max_λ ẑ_f (x, λ) = ẑ_f (x, 0) =

2x^12 (1 + x)(x(1 − x^{2q}) + qx^q(1 − x^2))

(1 − x^2)^2(1 − x^q)^2

, (8.10)

where the right-hand sides coincide with the single-particle partition functions in SYM on R ×S^3/Z_q obtained at one loop in ref. [53]. By applying the same argument as in appendix A, we find^9 min_{λ, p} { pV̂_p(λ) } = V̂_1(0) . (8.11)

Therefore the critical temperature is determined by V̂_1(0) = 0, which coincides with the condition for N = 4 SYM on R × S^3/Z_q. Thus we find that the critical temperature in N = 4 SYM on R × S^3/Z_q is reproduced from PWMM.

We can evaluate the free energy with an assumption made in section 6 and see that it agrees with the continuum theory. We have also performed Monte Carlo simulations of the effective theory for the gauge field moduli as we did for the q = 1 case and confirmed the assumption as well as the agreement of the free energy explicitly.

Let us see what happens if we omit fermions and consider a bosonic theory. If we introduce r adjoint scalars instead of 6, the effective action takes the same form as (4.10) except that (4.12) has to be replaced by

Ṽ^{(I,J)}_p = 1 p { δ_{IJ} − rz^{(I,J)}_s (x^p) − z^{(I,J)}_v (x^p) } . (8.12)

9For general q, we had to assume that the critical point lies in the regime x ≪ 1 to derive (8.11) analytically.

– 15 –

Correspondingly, (5.7) has to be replaced by

V̂_p(λ) = ∞∑ K=−∞ Ṽ^{(K)}_p e^{iKλ} = 1 p { 1 − rẑ_s(x^p, λ) − ẑ_v (x^p, λ) } , (8.13)

where ẑ_s(x^p, λ) and ẑ_v(x^p, λ) are given by (8.7) and (8.8), respectively. From (8.10), we find that (8.11) holds also for (8.13). Therefore, we see that the critical temperature of the bosonic YM theory on R × S^3/Z_q is reproduced from the corresponding bosonic matrix model. We have also checked the agreement of the free energy.

9. Summary and discussions

In this paper we have provided a nontrivial test of the large-N reduction for N = 4 SYM on R × S^3, which enables us to study the AdS/CFT correspondence from first principles. By expanding the PWMM around a background corresponding to R × S^3, we reproduced the deconfinement phase transition in N = 4 SYM on R × S^3 in the planar limit at weak coupling. The planar N = 4 SYM on R × S^3 can thus be regularized by the PWMM around that background. This regularization preserves the SU(2|4) supersymmetry, which is expected to enhance to the full superconformal SU(2, 2|4) symmetry in the large-N limit. Considering that we are dealing with a finite temperature set-up, which breaks supersymmetry, our results actually suggest that the SO(4) symmetry,^{10} which is the bosonic subgroup of the superconformal symmetry, is restored in the large-N limit.

By choosing a different classical vacuum of the same model, we also reproduced the deconfinement transition in SYM on other space-times such as R×S^3/Z_q and R×S^2. These theories only have SU(2|4) supersymmetry, which is fully preserved by our regularization. The gravity duals are known [51], and if one can calculate various quantities on the gravity side, one can study the gauge-gravity duality from first principles. It is interesting that the PWMM can be used to regularize all these theories in the planar limit by just changing the background configuration.

We were also able to reproduce bosonic theories on curved spaces from the PWMM without fermions around the corresponding backgrounds. However, we consider that supersymmetry is needed to protect the classical backgrounds against radiative corrections at strong coupling. Therefore, we consider that one has to choose sufficiently low temperature or to compactify the Euclidean time direction supersymmetrically in order for the large-N reduction to work at strong coupling.

Monte Carlo simulation of the PWMM can be done in exactly the same way as in the case of D0-brane system, which simply corresponds to the μ = 0 case of the PWMM. In particular, in order to respect supersymmetry maximally, we consider it important not to discretize the Euclidean time direction, but to use finite numbers of Fourier modes after an appropriate gauge fixing [6, 8]. Indeed in the case of D0-brane system, the gauge-gravity duality has been confirmed with high precision including α^′ corrections [10, 11].

10Restoration of the SO(4) symmetry was also checked by explicit one-loop calculations at zero temperature [32].

– 16 –

The novel large-N reduction discussed in this paper enables us to extend these numerical works to N = 4 SYM on R × S^3 in a straightforward manner. One only has to deform the one-dimensional gauge theory by the mass parameter μ, and prepare an appropriate initial configuration to obtain R × S^3 in the large-N limit. We consider it remarkable that there exists a seemingly feasible way to simulate N = 4 SYM on R × S^3 at strong coupling, and hence to investigate the AdS/CFT correspondence from first principles. Note, in particular, that the existing checks of the AdS/CFT correspondence are restricted to quantities protected by supersymmetry somehow. We hope that our formulation enables us to calculate quantities on the gauge theory side without such restrictions and to compare the results against predictions from the gravity side.

Acknowledgments

We would like to thank H. Kawai, Y. Kitazawa and K. Matsumoto for valuable discussions. The work of G. I. is supported by JSPS. The work of S.-W. K. is supported by the Center for Quantum Spacetime of Sogang University (Grant number: R11-2005-021). The work of J. N. and A. T. is supported by Grant-in-Aid for Scientific Research (Nos. 19340066, 20540286 and 19540294) from Japan Society for the Promotion of Science.

A. Derivation of eq. (5.11)

In order to derive eq. (5.11) in section 5, let us note first that ẑ_i(x, λ) in (5.7) can be written explicitly as ẑ_s(x, λ) = x − x^3 (1 + x^2 − 2xu)^2

, (A.1) ẑ_v(x, λ) = 2x^2(1 + 2u^2 − 4xu + x^2) (1 + x^2 − 2xu)^2

, (A.2)

ẑ_f (x, λ) =

2x^32 (1 − x)(1 + u) (1 + x^2 − 2xu)^2

, (A.3)

where u = cos λ. For instance, (A.1) can be derived as ẑ_s(x, λ) =x ∂ ∂x ( x 1 − x^2 ( 1 + ∞∑ K=1 e^{(ln x+iλ)K} + ∞∑ K=1 e^{(ln x−iλ)K} )) (A.4) =x ∂ ∂x ( x 1 + x^2 − 2x cos λ ) . (A.5)

Then one can easily find that

max_λ ẑ_i(x, λ) = ẑ_i(x, 0) = z_i(x) for i = s, v, f , (A.6)

where z_i(x) is defined for the N = 4 SYM in eq. (2.7). For odd p, this implies that

min_λ { pV̂_p(λ) } = pV̂_p(0) = pṼ_p , (A.7)

– 17 – where Ṽ_p is given by eq. (2.5). Taking the derivatives of z_i(x), we find ∂ ∂x z_s(x) =

1 + 4x + x^2 (1 − x)^4 > 0 , ∂ ∂x z_v(x) = 12x (1 − x)^4 > 0 , ∂ ∂x z_f (x) =

6(x^12 + x^32 ) (1 − x)^4

> 0 , (A.8)

which imply pṼ_p > Ṽ_1 for odd p ≠ 1. Therefore, min λ, p:odd { pV̂_p(λ) } = V̂_1(0) = Ṽ_1 . (A.9)

The remaining task is to show that pV̂_p(λ) > Ṽ_1 for even p . (A.10) Let us note first that ∂ ∂u (pV̂_p) =

−24x^p(x^p − x^{3p}) + 8x^32^p(1 − x^p)(1 + 4x^p + x^{2p}) − 8x^{2p}(1 − x^p)(1 − x^12^p)^2u (1 + x^{2p} − 2x^pu)^3 , (A.11) from which we find that pV̂_p(λ) is minimized either at u = 1 or at u = −1 for each p. Next, from (A.8) we find that

Ṽ_1 < 1 − 6z_s(x^p) − z_v(x^p) − 4z_f (x^p) = 1 − 6x^p + 12x^{2p} − 2x^{3p} + 16x 3 2 p (1 − x^p)^3

≡ F_p , (A.12)

where we have defined a new function F_p of x. Considering that pV̂_p(0) − F_p = 8z_f (x^p) > 0 , pV̂_p(π) − F_p =

16x^p(3x^p + 2x^{2p} + 3x^{3p} + x^12^p(1 + x^p)^3) (1 − x^{2p})^3

> 0 , (A.13)

we obtain the inequality (A.10). From (A.9) and (A.10), we obtain (5.11).

B. Large-N reduction for N = 8 SYM on R × S^2 In this appendix we consider N = 8 SYM on R × S^2. The “large-N reduction” in this case is nothing but the well-known construction of planar field theories using fuzzy spheres. We discuss it here nevertheless to see how our calculations reduce in this simpler case.

Let us consider the theory (3.1) around the background (3.2) in the case ν = 1, k_1 = k, n_1 = n , (B.1)

– 18 – and take the large-N limit in such a way that (See footnote 8.) n → ∞, k → ∞ with λ ≡ g^2k n fixed . (B.2)

The resulting theory is equivalent to the planar limit of N = 8 SYM on R × S^2, with the radius of S^2 and the ’t Hooft coupling constant given, respectively, by^{11}

R_S2 = 1 μ , λ_{R×S}2 = λ V_S2 , (B.3)

where V_S2 = 4π(R_S2 )^2 is the volume of S^2. After taking the limit (B.2), we find that (4.13), (4.14) and (4.15) are reduced to

z^{(1,1)}_s (x) = x(1 + x^2) (1 − x^2)^2

, (B.4)

z^{(1,1)}_v (x) =

4x^2 (1 − x^2)^2

, (B.5)

z^{(1,1)}_f (x) =

2x^{3/2}(1 + x) (1 − x^2)^2

. (B.6)

where the dimensionless parameter x is defined in eq. (2.6) with R_S3 = 2/μ. Rewriting (B.4)∼(B.6) in terms of

x̃ = exp ( − 1 R_S2 T ) = exp ( − μ T ) = x^2 , (B.7)

they completely agree with the single-particle partition functions in N = 8 SYM on R × S^2 obtained at one loop in ref. [50]. Therefore, the free energy agrees with that of N = 8 SYM on R × S^2.

We can redo the calculation omitting fermions in the PWMM. The free energy of the resulting bosonic matrix model around the background (B.1) agrees in the limit (B.2) with the corresponding bosonic theory on R × S^2.

References

[1] J. M. Maldacena, The large N limit of superconformal field theories and supergravity, Adv.

Theor. Math. Phys. 2 (1998) 231 [hep-th/9711200].

S. S. Gubser, I. R. Klebanov and A. M. Polyakov, Gauge theory correlators from non-critical string theory, Phys. Lett. B 428 (1998) 105 [hep-th/9802109].

E. Witten, Anti-de Sitter space and holography, Adv. Theor. Math. Phys. 2 (1998) 253 [hep-th/9802150].

11The relationship between the radius of S^2 and the parameter μ of the PWMM agrees with the one obtained in dimensionally reducing N = 4 SYM on R × S^2 to arrive at the PWMM (3.1). The fact that R_S2 is half the radius of S^3 in (3.5) can be understood by regarding S^3 as an S^1 bundle over S^2 and by dimensionally reducing the S^1 fiber direction to obtain S^2.

– 19 –

[2] H. Kawai and T. Suyama, AdS/CFT correspondence as a consequence of scale invariance, Nucl. Phys. B 789 (2008) 209 [arXiv:0706.1163].

H. Kawai and T. Suyama, Some implications of perturbative approach to AdS/CFT correspondence, Nucl. Phys. B 794 (2008) 1 [arXiv:0708.2463].

[3] N. Berkovits and C. Vafa, Towards a worldsheet derivation of the Maldacena conjecture, J.

High Energy Phys. 03 (2008) 031 [arXiv:0711.1799].

[4] J. A. Minahan and K. Zarembo, The Bethe-ansatz for N =4 super Yang-Mills, J. High Energy Phys. 03 (2003) 013 [hep-th/0212208].

N. Beisert, C. Kristjansen and M. Staudacher, The dilatation operator of N =4 super Yang-Mills theory, Nucl. Phys. B 664 (2003) 131 [hep-th/0303060]. I. Bena, J. Polchinski and R. Roiban, Hidden symmetries of the AdS_5 × S^5 superstring, Phys. Rev. D 69 (2004) 046002 [hep-th/0305116].

N. Beisert, B. Eden and M. Staudacher, Transcendentality and crossing, J. Stat. Mech. 0701, P021 (2007) [hep-th/0610251].

[5] P. H. Damgaard and S. Matsuura, Geometry of orbifolded supersymmetric lattice gauge theories, Phys. Lett. B 661 (2008) 52 [arXiv:0801.2936].

M. Kato, M. Sakamoto and H. So, Taming the Leibniz rule on the lattice, J. High Energy Phys. 05 (2008) 057 [arXiv:0803.3121].

K. Nagata, Exact lattice supersymmetry at large N, J. High Energy Phys. 10 (2008) 036 [arXiv:0805.4235].

S. Matsuura, Two-dimensional N =(2,2) supersymmetric lattice gauge theory with matter fields in the fundamental representation, J. High Energy Phys. 07 (2008) 127 [arXiv:0805.4491].

S. Arianos, A. D’Adda, A. Feo, N. Kawamoto and J. Saito, Matrix formulation of superspace on 1D lattice with two supercharges, arXiv:0806.0686. F. Sugino, Lattice formulation of two-dimensional N =(2,2) SQCD with exact supersymmetry, Nucl. Phys. B 808 (2009) 292 [arXiv:0807.2683].

I. Kanamori and H. Suzuki, Restoration of supersymmetry on the lattice: Two-dimensional N =(2,2) supersymmetric Yang-Mills theory, Nucl. Phys. B 811 (2009) 420 [arXiv:0809.2856]. M. Unsal, Deformed matrix models, supersymmetric lattice twists and N =1/4 supersymmetry, J. High Energy Phys. 05 (2009) 082 [arXiv:0809.3216]. Y. Kikukawa and F. Sugino, Ginsparg-Wilson formulation of 2D N =(2,2) SQCD with exact lattice supersymmetry, arXiv:0811.0916.

I. Kanamori and H. Suzuki, Some physics of the two-dimensional N =(2,2) supersymmetric Yang-Mills theory: Lattice Monte Carlo study, Phys. Lett. B 672 (2009) 307 [arXiv:0811.2851].

I. Kanamori, Vacuum energy of two-dimensional N =(2,2) super Yang-Mills theory, arXiv:0902.2876.

S. Catterall, D. B. Kaplan and M. Unsal, Exact lattice supersymmetry, arXiv:0903.4881. D. Kadoh, F. Sugino and H. Suzuki, Lattice formulation of 2D N =(2,2) SQCD based on the B model twist, arXiv:0903.5398.

[6] M. Hanada, J. Nishimura and S. Takeuchi, Non-lattice simulation for supersymmetric gauge theories in one dimension, Phys. Rev. Lett. 99 (2007) 161602 [arXiv:0706.1647].

[7] S. Catterall and T. Wiseman, Towards lattice simulation of the gauge theory duals to black holes and hot strings, J. High Energy Phys. 12 (2007) 104 [arXiv:0706.3518].

– 20 –

[8] K. N. Anagnostopoulos, M. Hanada, J. Nishimura and S. Takeuchi, Monte Carlo studies of supersymmetric matrix quantum mechanics with sixteen supercharges at finite temperature, Phys. Rev. Lett. 100 (2008) 021601 [arXiv:0707.4454].

[9] S. Catterall and T. Wiseman, Black hole thermodynamics from simulations of lattice Yang-Mills theory, Phys. Rev. D 78 (2008) 041502 [arXiv:0803.4273].

[10] M. Hanada, A. Miwa, J. Nishimura and S. Takeuchi, Schwarzschild radius from Monte Carlo calculation of the Wilson loop in supersymmetric matrix quantum mechanics, Phys. Rev. Lett. 102 (2009) 181602 [arXiv:0811.2081].

[11] M. Hanada, Y. Hyakutake, J. Nishimura and S. Takeuchi, Higher derivative corrections to black hole thermodynamics from supersymmetric matrix quantum mechanics, Phys. Rev. Lett. 102 (2009) 191602 [arXiv:0811.3102].

[12] D. B. Kaplan and M. Unsal, A Euclidean lattice construction of supersymmetric Yang-Mills theories with sixteen supercharges, J. High Energy Phys. 09 (2005) 042 [hep-lat/0503039]. M. Unsal, Supersymmetric deformations of type IIB matrix model as matrix regularization of N =4 SYM, J. High Energy Phys. 04 (2006) 002 [hep-th/0510004]. J. W. Elliott, J. Giedt and G. D. Moore, Lattice four-dimensional N =4 SYM is practical, Phys. Rev. D 78 (2008) 081701 [arXiv:0806.0013].

S. Catterall, First results from simulations of supersymmetric lattices, J. High Energy Phys. 01 (2009) 040 [arXiv:0811.1203].

J. Giedt, Progress in four-dimensional lattice supersymmetry, arXiv:0903.2443.

[13] D. Berenstein, R. Cotta and R. Leonardi, Numerical tests of AdS/CFT at strong coupling, Phys. Rev. D 78 (2008) 025008 [arXiv:0801.2739].

[14] D. Berenstein and R. Cotta, A Monte-Carlo study of the AdS/CFT correspondence: An exploration of quantum gravity effects, J. High Energy Phys. 04 (2007) 071 [hep-th/0702090].

[15] T. Eguchi and H. Kawai, Reduction of dynamical degrees of freedom in the large N gauge theory, Phys. Rev. Lett. 48 (1982) 1063.

[16] G. Bhanot, U. M. Heller and H. Neuberger, The quenched Eguchi-Kawai model, Phys. Lett.

B 113 (1982) 47.

[17] G. Parisi, A simple expression for planar field theories, Phys. Lett. B 112 (1982) 463.

[18] D. J. Gross and Y. Kitazawa, A quenched momentum prescription for large N theories, Nucl. Phys. B 206 (1982) 440.

[19] S. R. Das and S. R. Wadia, Translation invariance and a reduced model for summing planar diagrams in QCD, Phys. Lett. B 117 (1982) 228 [Erratum-ibid. B 121 (1983) 456 ].

[20] A. Gonzalez-Arroyo and M. Okawa, The twisted Eguchi-Kawai model: A reduced model for large N lattice gauge theory, Phys. Rev. D 27 (1983) 2397.

[21] R. Narayanan and H. Neuberger, Large N reduction in continuum, Phys. Rev. Lett. 91 (2003) 081601 [hep-lat/0303023].

[22] P. Kovtun, M. Unsal and L. G. Yaffe, Volume independence in large N_c QCD-like gauge theories, J. High Energy Phys. 06 (2007) 019 [hep-th/0702021].

[23] D. E. Berenstein, J. M. Maldacena and H. S. Nastase, Strings in flat space and pp waves from N =4 super Yang Mills, J. High Energy Phys. 04 (2002) 013 [hep-th/0202021].

– 21 –

[24] D. Berenstein and H. Nastase, On lightcone string field theory from super Yang-Mills and holography, arXiv:hep-th/0205048.

[25] K. Okuyama, N =4 SYM on R × S^3 and pp-wave, J. High Energy Phys. 11 (2002) 043 [hep-th/0207067].

[26] H. Lin, O. Lunin and J. M. Maldacena, Bubbling AdS space and 1/2 BPS geometries, J.

High Energy Phys. 10 (2004) 025 [hep-th/0409174].

[27] S. Corley, A. Jevicki and S. Ramgoolam, Exact correlators of giant gravitons from dual N =4 SYM theory, Adv. Theor. Math. Phys. 5 (2002) 809 [hep-th/0111222].

[28] D. Berenstein, A toy model for the AdS/CFT correspondence, J. High Energy Phys. 07 (2004) 018 [hep-th/0403110].

[29] N. w. Kim, T. Klose and J. Plefka, Plane-wave matrix theory from N =4 super Yang-Mills on R × S^3, Nucl. Phys. B 671 (2003) 359 [hep-th/0306054].

[30] T. Fischbacher, T. Klose and J. Plefka, Planar plane-wave matrix theory at the four loop order: Integrability without BMN scaling, J. High Energy Phys. 02 (2005) 039 [hep-th/0412331].

[31] T. Banks, W. Fischler, S. H. Shenker and L. Susskind, M theory as a matrix model: A conjecture, Phys. Rev. D 55 (1997) 5112 [hep-th/9610043].

[32] T. Ishii, G. Ishiki, S. Shimasaki and A. Tsuchiya, N =4 super Yang-Mills from the plane wave matrix model, Phys. Rev. D 78 (2008) 106001 [arXiv:0807.2352].

[33] G. Ishiki, S. Shimasaki, Y. Takayama and A. Tsuchiya, Embedding of theories with SU(2|4) symmetry into the plane wave matrix model, J. High Energy Phys. 11 (2006) 089 [arXiv:hep-th/0610038].

[34] T. Ishii, G. Ishiki, S. Shimasaki and A. Tsuchiya, T-duality, fiber bundles and matrices, J.

High Energy Phys. 05 (2007) 014 [arXiv:hep-th/0703021].

[35] T. Ishii, G. Ishiki, S. Shimasaki and A. Tsuchiya, Fiber bundles and matrix models, Phys.

Rev. D 77 (2008) 126015 [arXiv:0802.2782].

[36] O. Aharony, J. Marsano, S. Minwalla, K. Papadodimas and M. Van Raamsdonk, A first order deconfinement transition in large N Yang-Mills theory on a small 3-sphere, Phys. Rev. D 71 (2005) 125018 [hep-th/0502149].

[37] G. Ishiki, Y. Takayama and A. Tsuchiya, N =4 SYM on R × S^3 and theories with 16 supercharges, J. High Energy Phys. 10 (2006) 007 [hep-th/0605163].

[38] E. Witten, Anti-de Sitter space, thermal phase transition, and confinement in gauge theories, Adv. Theor. Math. Phys. 2 (1998) 505 [hep-th/9803131].

[39] S. W. Hawking and D. N. Page, Thermodynamics of black holes in anti-de Sitter space, Commun. Math. Phys. 87 (1983) 577.

[40] B. Sundborg, The Hagedorn transition, deconfinement and N =4 SYM theory, Nucl. Phys.

B 573 (2000) 349 [hep-th/9908001].

[41] O. Aharony, J. Marsano, S. Minwalla, K. Papadodimas and M. Van Raamsdonk, The Hagedorn / deconfinement phase transition in weakly coupled large N gauge theories, Adv. Theor. Math. Phys. 8 (2004) 603 [hep-th/0310285].

– 22 –

[42] D. Yamada and L. G. Yaffe, Phase diagram of N =4 super-Yang-Mills theory with R-symmetry chemical potentials, J. High Energy Phys. 09 (2006) 027 [hep-th/0602074].

[43] T. Harmark, K. R. Kristjansson and M. Orselli, Decoupling limits of N =4 super Yang-Mills on R × S^3, J. High Energy Phys. 09 (2007) 115 [arXiv:0707.1621].

[44] G. Ishiki, S. W. Kim, J. Nishimura and A. Tsuchiya, Deconfinement phase transition in N =4 super Yang-Mills theory on R × S^3 from supersymmetric matrix quantum mechanics, Phys. Rev. Lett. 102 (2009) 111601 [arXiv:0810.2884].

[45] Y. Kitazawa and K. Matsumoto, N =4 supersymmetric Yang-Mills on S^3 in plane wave matrix model at finite temperature, arXiv:0811.0529 [hep-th].

[46] H. Kaneko, Y. Kitazawa and K. Matsumoto, Effective actions of IIB matrix model on S^3, Phys. Rev. D 76 (2007) 084024 [arXiv:0706.1708].

[47] M. Hanada, L. Mannelli and Y. Matsuo, Four-dimensional N =1 super Yang-Mills from matrix model, arXiv:0905.2995 [hep-th].

[48] N. Kawahara, J. Nishimura and K. Yoshida, Dynamical aspects of the plane-wave matrix model at finite temperature, J. High Energy Phys. 06 (2006) 052 [hep-th/0601170].

[49] R. M. Gray, Toeplitz and circulant matrices: A review, Now Publishers Inc, 2006.

[50] G. Grignani, L. Griguolo, N. Mori and D. Seminara, Thermodynamics of theories with sixteen supercharges in non-trivial vacua, J. High Energy Phys. 10 (2007) 068 [arXiv:0707.0052].

[51] H. Lin and J. M. Maldacena, Fivebranes from gauge theory, Phys. Rev. D 74 (2006) 084014 [hep-th/0509235].

[52] J. M. Maldacena, M. M. Sheikh-Jabbari and M. Van Raamsdonk, Transverse fivebranes in matrix theory, J. High Energy Phys. 01 (2003) 038 [arXiv:hep-th/0211139].

[53] Y. Hikida, Phase transitions of large N orbifold gauge theories, J. High Energy Phys. 12 (2006) 042 [hep-th/0610119].

– 23 –